
Ⱶ ҍ

2017

ᵬ

2017 12



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

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

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

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

҈ȁ ֜ .....................................3

1ȁ ֜ .............................................................................................................................. 3

2ȁ₮ ֜ .............................................................................................................................. 5

ȁ ᵬ .....................................6

1ȁ .............................................................................................................................. 6

2ȁ Ῑ ’ ...................................................................................................................... 8

ԓȁ ꜚ .......................................9

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

2ȁ ֜ ̂Ҍ ̃ ............................................................................................10



1

ѿȁ ’

1ȁ Ⱶ ҍ ╠ 9ֲ̆ῒҬ 4ֲ̆◐ 3ֲ̆

ꜛ 2ֲ̆ 8ֲȂ

2ȁ Ⱶ ҍ ╠ ԅ 3 ̆№≢ ᴶ ҍ

ᴯ ̂ ֲ ⅞ ȁ̃ ȁץ ≠

֒ ָ ᵣ Ȃ ԅ ⱴ ₵ ᵬҹ

Ȃ

3ȁ 6 Ȃ

4ȁ Ԑқ ◐ ᴋ Ȃ

5ȁ 17 ҉ ῤ 2ֲ ̆ 1ֲ̂18 ῀ Ȃ̃

6ȁ ̆ ҙԍ ֤ Ȃ17

7 ḓҍ̃

18

7

῀ Ȃ

ѿȁѿѿȁ ȁⱵ ҍ
ȁ

̆

̆

̆

̆῀1
L’L’

L’

L’

L’

L’

L’

L’L’

L’

L’

L’

L’L’

L’

L’

L’

L’

L’

L’

L’

L’

L’

L’

L’

L’

L’

L’

L’

L’

L’

L’

L’

L’

L’

L’L’

L’

L’

L’L’L’

L’

L’

L’

L’

L’

L’

L’

L’

L’

L’

L’

L’

L’

L’

L’

L’

L’

L’

L’

L’

L’

L’

L’

L’

L’

L’

L’

L’

L’

L’

L’

L’

L’

L’

L’

L’

L’

L’L’

L’

L’

L’

L’

L’

L’

L’

L’

L’

L’

L’

L’

L’

L’L’

L’

L’

L’



2

Ԑқ Ҭ № ̔ ҉

҉
12

̂ ̔ ԍ ⱲῈ ̃

2ȁ

2017 ̆ Ⱶ ҍ ℮҉ 17 1̆6 ҹ

̆1 ҹ ῤ ̆ῒҬᾣ A 6 ̆ᾣ B 7 Ȃ

2 ̆ ҹᾣ A Ȃ

[1] Chen, Q., Hu, M., and Song, X. (2017). A nonparametric specification test for the

volatility functions of diffusion processes. Econometric Reviews, 1-20. B

[2] Ho, C. Y., Wang, W., and Yu, J. (2018). International knowledge spillover

through trade: A time-varying spatial panel data approach. Economics Letters, 162,

30-33. B

[3] Ke, Y., Li, D., Yao, Q. (2017). Nonlinear regression estimation using

subset-based kernel principal components, Statistica Sinica. B

[4] Liu, H., Chiang, J. T. J., Fehr, R., Xu, M., and Wang, S. (2017). How do leaders

react when treated unfairly? Leader narcissism and self-interested behavior in

response to unfair treatment. Journal of Applied Psychology, 102(11), 1590. A

[5] Qu, X., Lee, L. F., and Yu, J. (2017), QML estimation of spatial dynamic panel

data models with endogenous time varying spatial weights matrices, Journal of

Econometrics,197(2), 173-201. A

[6] Song, X., Taamouti, A. (2017), Measuring Nonlinear Granger Causality in Mean.

Journal of Business & Economic Statistics, 1-13. B
[7] Tu, Y. (2017). Efficient Nonparametric Estimation in Simultaneous Equation
Models, Communications in Statistics - Theory and Methods, 46(7), 3411-3416
[8] Tu, Y. (2017). On spurious regressions with partial unit root processes. Economics

Letters, 150, 142-145. B

[9] Tu, Y.̆and Yi, Y. (2017). Forecasting Cointegrated Nonstationary Time Series

with Time-varying Variance, Journal of Econometrics, 196(1), 83-98. A



3

[10] Yang, Y., Wang, F., Zhang, J., Xu, J., and Philip, S. Y. (2017). A topic model

for co-occurring normal documents and short texts. World Wide Web, 1-27.

[11] Zhang, S., Guo, B., Dong, A., He, J., Xu, Z., and Chen, S. X. (2017, September).

Cautionary tales on air-quality improvement in Beijing. In Proc. R. Soc. A (Vol. 473,

No. 2205, p. 20170457). The Royal Society.

[12] Zhou, J., Tu, Y., Chen, Y., and Wang, H. (2017). Estimating spatial

autocorrelation with sampled network data, Journal of Business and Economics

Statistics, 35(1), 130-138. B

[13] Zhu, X., Pan, R., Li, G., Liu, Y. and Wang, H.(2017). Network Vector

Autoregression, The Annals of Statistics, 45(3), 1096-1123. A

[14] Zhou, J., Huang, D., Wang, H. (2017). A Dynamic Logistic Regression for

Network Link Prediction, Science China: Mathematics, 60(1), 165-176.

[15] Zou, T., and Chen, S. X. (2017). Enhancing Estimation for Interest Rate

Diffusion Models with Bond Prices. Journal of Business & Economic Statistics, 1-13.

B

[16] Zou, T., Lan, W., Wang, H., and Tsai, C. L.(2017). Covariance Regression

Analysis, Journal of the American Statistical Association, 112, 26�







6

ȁ ᵬ

1ȁ

1̃ Ⱶ ҍ 17 ҉ 18 ̆ῒҬ̔ 6 ̆

6 ̆ ȁ ҉ 2 ̆MBA 2 ̆ ᵬ ῍ 43

№Ȃ

≢ №
҉

ֲ
ᴋ

1 ḱ 4 72 130 ֒

2

Introduction to the

Probability and

Statistics( )

22

1 ḱ 4 72s3 s sḱ 4 72 s31 ḱ 4 72

s3

0s

t

sb l
b

t

s
l

lb
s

l

1 ḱ 4 72

s3

s

3

l

ḱ 4 72 131

ḱ

4 72 13

l

ḱ 4 72 13 �À�•�V�

9!�8 ��

4 72

13

1 ḱ 4 72 13 ss



7

2̃ Ⱶ ҍ 17 Ҋ 16 ῒ̆Ҭ̔ 3 ̆

4 ̆ ȁ ҉ 2 M̆BA 5 M̆PAcc 1 ̆

MSEM1 ̆ ᵬ ῍ 29 №Ȃ

≢ № ҉ ֲ ᴋ

1
№ ҍ

ᴆ
ḱ 2 32 150 ֒

2
Ҭ

ḱ 2 32 160

3 3 48 100 ´

4
& Ҭ

ḱ 2 32 60

5
& ᾝ

№
ḱ 2 32 60

6 ḱ 3 48 100

7 ḱ 3 48 100 ֒

8
&

Regression

Analysis

in

Management

Research

Ғҙ ḱ 2 32 30

9
ҍ

Ғҙ ḱ 3 48 70 ḍ

10
& ᾝ

№
ḱ 2 32 30

11
Ғ ӊ҈

ḱ 2 32 30

12 MBA
№ ҍ

‗
ḱ 2 30 80

13 MBA
№ ҍ

‗
ḱ 2 30 70

14 MBA
№ ҍ

‗
ḱ 2 30 75

15 MBA
№ ҍ

‗
ḱ 2 30 80

16 MBA

Data

Analysis

and

Statistica

l

Decisions

R 2 30 50 Chen Songxi





9

ԓȁ ꜚ

1ȁ ҺⱲᴪ

ᴪ

1 4 10
ң ֜ ҍ

Cross-Strait Dialogue IV
40 ֲ

2 5 14-16 ԋ Ҋף ҍ№ ᴪ 260 ֲ

3 6 13-14 ҈ ҍ ᴪ̂SETA2017̃ 70+

4 6 16 ᴪ 15 ֲ

5 6 19 Ⱶ ҍ ԓ 40 ֲ

6 6 22 ȁ Ṝ ҍ № ᴪ 40 ֲ

̔ Ⱶ ҍ 15

ꜚ



10

2ȁ ֜ ̂Ҍ ̃

1 1 2 1 17 ᵣ ≠֒ ָ

2 1 6 1 8
Tingting

Cheng
Nankai University

3 1 11 1 13
Wharton School of the University of

Pennsylvania

4 1 13 1 16

5 2 6 3 12 John Bryant
Senior Researcher. Statistics New

Zealand

6 3 9 3 15
Yacine Ait-S

ahalia
Princeton University

7 3 14 3 16
Wharton School of the University of

Pennsylvania

8 3 22 3 24
Wharton School of the University of

Pennsylvania

9 4 17 4 19

10 4 21 4 23

11 5 6 5 27 Tailen Hsing University of Michigan

12 5 6 5 8 ↔

13 5 10 5 17 Ed George
Wharton School of the University of

Pennsylvania

14 5 10 5 21 Dan Nettleton Iowa State University

15 5 18 5 20

16 6 8 6 15 Hsein Kew Monash University

17 6 20 6 23 Xueyan Zhao Monash University

18 6 21 6 24 North Carolina State University

19 6 29 7 15 פ University of California, Davis

20 6 30 7 9 The Australian National University

21 7 13 7 14
Wharton School of the University of

Pennsylvania

22 8 5 9 6 ᴯ
London School of Economics and Political

Science

---------在此感谢全系老师对系里工作的支持----------


	一、师资概况
	1、商务统计与经济计量系目前在职教员9人，其中正教授4人，副教授3人，助理教授2人，博导8人。
	二、科研成果
	1、项目成果
	2、论文发表

	三、学术交流
	1、讲座交流
	2、出访交流

	四、教学工作
	1、开设课程
	2、培养学生情况

	五、系活动
	1、系主办会议
	注：商务统计与经济计量系15周年活动照片
	2、来访交流（不含讲座嘉宾）
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