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The current literature on empirical asset pricing aims at building
dynamic factor models that include the times series and cross-
sections of returns and characteristics. Whether the goal is to
estimate models that fit the cross-section of expected returns or
to forecast future returns, the data-rich environments and the
complexity of the models necessitate the use of regularization
methods.

This first part of the workshop will review the main statistical
methods that have been used to address the dimension reduction
or impose penalization. The second part will review the very
recent applications of these methods in finance for estimation,
forecasting, and testing.

Conference Sponsors

CFIRM

14:30 - 15:00 Coffee break

17:00 - 19:00 Cocktail reception

Workshop venue

Delta London Armouries Hotel
325 Dundas Street

London ON N6B 1T9

For more information contact:

Linda Jack FIELDS
t. 519.661.2111 Ext. 84476

e. llack@uwo.ca

For registration please go to .
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http://policymodels.com/uwo-mfe-events/financial-econometrics-risk-management-workshop-conference-2019/

