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My research in this academic year included developing band spectral regression for a variety of
economic analyses. In particular, | revised my solo paper that | had been working on for the last
few years, entitled "Out-of-Sample Forecasting of Foreign Exchange Rates: The Band Spectral
Regression and LASSO." | presented this paper at the Econometrics Society World Congress,
which takes place every five years, and the SNDE Symposium. This paper mainly focuses on the
predictability of exchange rates using band spectral regression. While my project was not
necessarily pertaining to exchange rates or forecasting, | spent a considerable amount of time
developing the estimation method since this regression is applicable to many economic analysis.
Currently, | am preparing for the regression of the current account balance on the labor force,
within the framework of band spectral regression albeit | have not been able to yield significant
results in this particular topic.

In addition to band spectral regression, | considered a vector autoregressive model for the
relationship between the current account balance and the size of the labor force. Besides the
traditional identification method using the Choleski decomposition, | considered the sign
restrictions to reveal the impulse response functions. | am also currently contemplating a bi-variate
band spectral regression for those two variables.
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My research in this academic year included developing band spectral regression for a variety of economic analyses. In particular, I
revised my solo paper that I had been working on for the last few years, entitled “Out—of-Sample Forecasting of Foreign Exchange
Rates: The Band Spectral Regression and LASSO.” I presented this paper at the Econometrics Society World Congress, which takes
place every five years, and the SNDE Symposium. This paper mainly focuses on the predictability of exchange rates using band
spectral regression. While my project was not necessarily pertaining to exchange rates or forecasting, I spent a considerable amount
of time developing the estimation method since this regression is applicable to many economic analysis. Currently, I am preparing for
the regression of the current account balance on the labor force, within the framework of band spectral regression albeit I have not
been able to yield significant results in this particular topic.

In addition to band spectral regression, I considered a vector autoregressive model for the relationship between the current account
balance and the size of the labor force. Besides the traditional identification method using the Choleski decomposition, I considered
the sign restrictions to reveal the impulse response functions. I am also currently contemplating a bi—variate band spectral regression
for those two variables.
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