
Ⱶ ҍ

2019

ᵬ

2019 12



ѿȁ ’ .....................................1

ԋȁ .....................................1

1ȁ .............................................................................................................................. 1

2ȁ .............................................................................................................................. 2

҈ȁ ֜ .....................................5

1ȁ ֜ .............................................................................................................................. 5

2ȁ₮ ֜ .............................................................................................................................. 8

ȁ ᵬ .....................................9

1ȁ .............................................................................................................................. 9

2ȁ Ῑ ’ .................................................................................................................... 11

ԓȁ ꜚ ......................................11

1ȁ ҺⱲᴪ ........................................................................................................................ 11

2ȁ ֜ ............................................................................................................................ 12



1

ѿȁ ’

1ȁ Ⱶ ҍ ╠ῃ 9ֲ̆ῒҬ 4ֲ̆◐ 3ֲ̆ꜛ

2ֲ̕ 9ֲ̕ 1ֲ̆ Ṝ ֲ 3ֲȂ

2ȁ Ⱶ ҍ ╠ ԅ 2 ̆№≢

≠֒ ָ ᵣ Ȃ ԅ ⱴ

₵ ᵬҹ Ȃ

3ȁ 2019 ֤ ᴨ Ȃ

4ȁ Efficient GMM estimation of spatial dynamic panel

a Ȃ�D�Q�¸ 
¼a�I�D�QY��×
�(�I�R
¼

B'�¶��̧.D�H��
ѿȁ

ѿȁ

ԅ
��

ȁ

⁞ȁ
�v �Ñ 5� AÑ �> 4ÿ #~ AÑ �@

�¶

�� �� ���¸ 
¼0Ò E� B!�� B �â .�¶�R �I�L �F�È E� Gÿ 3+� 5„ �ÿ F� Fà

��

�ð0  . �ã���¶�¸ 
¼�ð⁞ὴ
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English Article̔

[1] S.X. Chen, J. Li and P.-S. Zhong, (2019) Two-Sample and ANOVA Tests for

High Dimensional Means, The Annals of Statistics, Vol. 47, No. 3, 1443-1474.

A

[2] Mao, X., Chen, SX and Wong, R, (2019) Matrix Completion with Covariate

Information, Journal of the American Statistical Association, Vol. 114, No. 525,

198–210.

A

[3] Gao, Z., Ma, Y., Wang, H., and Yao, Q. (2019) Banded spatio-temporal

autoregressions, Journal of Econometrics, 208(1): 211-230.

[4] Zhu, X., Chang, X., Li, R., and Wang, H. (2019) Portal nodes screening for large

scale social networks, Journal of Econometrics, 209(2): 145-157.

[5] Xu, K., Wang, J., Pan, R., and Wang, H. (2019) Photographic diary: A new

estimation approach to pm2.5 monitoring, Statistics and Its Interface, 12(3):387-395.

[6] Sun, L., Zheng, X., Jin, Y., Jiang, M., and Wang, H. (2019) Estimating promotion

effects using big data: A partially profiled LASSO model with endogeneity

correction, Decision Sciences, 50(4):816-846. B

[7] Zhou, J., Zhou, J., Ding, Y., and Wang, H. (2019) The magic of danmaku: A

social interaction perspective of gift sending on live streaming platforms, Electronic

Commerce Research and Applications, 34.

[8] Zhu, X., Wang, W., Wang, H., and Wolfgang Karl Hardle, (2019) Network

quantile autoregression, Journal of Econometrics, 212(1):345-358.
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[9] Chang, X., Huang, D., and Wang, H. (2019) A popularity scaled latent space

model for large-scale directed social network, Statistica Sinica, 29(3):1277-1299.

B

[10] Chen, Yu; Pan, Rui; Guan, Rong; Wang, Hansheng, (2019) A case study for

Beijing point of interest data using group linked Cox process, Statistics and Its

Interface, 12(2):331-344.

[11] Liu, Weiyi; Wang, Mingjin, (2019) Volatility Estimation and Jump Testing via

Realized Information Variation, Journal of Time Series Analysis, 40(5):753-787.

[12] Li, Chenxu; Wu, Linjia, (2019) Exact simulation of the Ornstein-Uhlenbeck

driven stochastic volatility model, European Journal of Operational Research,

275(2):768-779. B

[13] Li, Chenxu; Ye, Yongxin, (2019) Pricing and Exercising American Options: an

Asymptotic Expansion Approach, Journal of Economic Dynamics & Control, 107.

B

[14] Li, Shuo; Tu, Yundong, (2019) A joint test for parametric specification and
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B

[15] Yundong Tu; Tae-Hwy Lee, (2019) Forecasting using supervised factor models,

Journal of Management Science and Engineering, 4(1):12-27.
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Spurious Regressions with Moderately Explosive Processes, Oxford Bulletin of
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B
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̆ Ҋ ̔

No. Date Speaker Affiliation Topic

1 2019/2/28 Ao Wang
Center for Research in

Economics and Statistics

Identification and Estimation of Demand for Bundles:

The Case of the RTE Cereal Industry

2 2019/3/14 Yijie Peng Peking University Distribution Sensitivity Estimation and Its Applications

3 2019/3/21
Bimal

Sinha

University of Maryland,

Baltimore County

Statistical Analysis of Noise Multiplied Data Using

Multiple Imputation

4 2019/3/28
Zhonghua

Liu
University of Hong Kong

Large-Scale Mediation Effect Signal Detection in

Genome-wide Epigenetic Studies

5 2019/3/28
Kun

Kuang
Tsinghua University Causal Inference and Stable Learning
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6 2019/4/10 Qiwei Yao

London School of

Economics and Political

Science

Estimation of Subgraph Densities in Noisy Networks

7 2019/4/18 Falong Tan Hunan University
Adaptive-to-model checking for regressions with

diverging number of predictors

8 2019/4/25
Xinyu

Zhang

Chinese Academy of

Sciences

Parsimonious Model Averaging with a Diverging

Number of Parameters

9 2019/5/9

Wing

Hung

Wong

Stanford University The joint analysis of bulk and single cell genomics data

10 2019/5/16 Liping Zhu
Renmin University of

China

A PROJECTIVE APPROACH TO CONDITIONAL

INDEPENDENCE TEST FOR DEPENDENT

PROCESSES

11 2019/5/23
Chanying

Li

the Key Laboratory of

Systems and Control,

CAS

Feedback limitations in nonlinear discrete-time control

12 2019/5/23 Yi Zhou Peking University
One-Child Policy, Marriage Distortion and Welfare

Loss

13 2019/5/24 Fang Fang
East China Normal

University
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Statistical
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