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一、 概述 

截止到 2022 年 12 月，商务统计与经济计量系在学术期刊上共发表论文 54 篇，

出版



 

- 3 - 
 

 国际 A 类刊物（7 篇） 

【1】 Chen, SX, Guo, B. and Qiu, YM, 2022, Testing and Signal Identification 

for Two-sample High-dimensional Covariances via Multi-level Thresholding, 

Journal of Econometrics, 38(01), 196-207. 

【2】 Yacine Aït-Sahalia, Chenxu Li, Chen Xu Li,2022, Maximum Likelihood 

Estimation of Latent Markov Models Using Closed-Form Approximations, 

Journal of Econometrics, forthcoming. 

【3】 Chenchen Ma, Yundong Tu, 2022, Group Fused LASSO for Large Factor 

Models with Multiple Structural Changes, Journal of Econometrics, 

forthcoming. 

【4】 Tu, Yundong, Liang, Han-Ying, Wang, Qiying, 2022, Nonparametric 

Inference for Quantile Cointegrations with Stationary Covariates, Journal of 

Econometrics, 230(2), 453-482. 

【5】 Tu, Yundong, Wang, Ying, 2022, Spurious Functional-coefficient 

Regression Models and Robust Inference with Marginal Integration, Journal of 

Econometrics, 229(2), 396-421. 

【6】 Zhao, Junlong, Liu, Xiumin, Wang, Hansheng, Leng, Chenlei, 2022, 

Dimension Reduction for Covariates in Network Data, Biometrika, 109(1), 85-

102. 

【7】 Ma, Y., Guo, S., Wang, H., 2022, Sparse Spatio-temporal Autoregressions 

by Profiling and Bagging, Journal of Econometrics, forthcoming. 

 

 国际 B 类刊物（22 篇） 

【1】 Chen, D., Li, C, 2022, Closed-form Expansion for Option Price under 

Stochastic Volatility Model with Concurrent Jumps, IISE Transactions, 

forthcoming. 

【2】 Sant'Anna, Pedro H. C., Song, Xiaojun, Xu, Qi, 2022, Covariate 

Distribution Balance via Propensity Scores, Journal of Applied Econometrics, 

37(6), 1093-1120. 
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【3】 Song, Xiaojun, Xiao, Zhijie, 2022, On Smooth Tests for the Equality of 

Distributions, Econometric Theory, 38(1), 194-208. 

【4】 Chuang, O-Chia, Song, Xiaojun, Taamouti, Abderrahim, 2022, Testing 

for Asymmetric Comovements, Oxford Bulletin of Economics and Statistics, 

forthcoming. 

【5】 Wu, Jilin, Song, Xiaojun, Xiao, Zhijie, 2022, Testing for Trend 

Specifications in Panel Data Models, Journal of Business & Economic Statistics, 

84(5), 1153-1180.
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【13】 Zhu, Xuening, Pan, Rui, Wu, Shuyuan, Wang, Hansheng, 2022, Feature 

Screening for Massive Data Analysis by Subsampling, Journal of Business & 

Economic Statistics, 40(4), 1892-1903. 

【14】 Wu, Shuyuan, Huang, Danyang, Wang, Hansheng, 2022, Network 

Gradient Descent Algorithm for Decentralized Federated Learning, Journal of 

Business & Economic Statistics, forthcoming. 

【15】 Liu, Shengming, Li, Ning, Xu, Mingya, 2022, Good Soldiers In6241.9ad of 

Good Change Agents: Examining the Dual Effects of Self-
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【10】 Gao, Yuan, Liu, Weidong, Wang, Hansheng, Wang, Xiaozhou, Yan, 

Yibo, Zhang, Riquan, 2022, Rejoinder on 'A Review of Distributed Statistical 

Inference', Statistical Theory and Related Fields, 6(2), 111-113. 

【11】 Wang, Feifei, Huang, Danyang, Gao, Tianchen, Wu, Shuyuan, Wang, 

Hansheng, 2022, Sequential One-step Estimator by Sub-sampling for 

Customer Churn Analysis with Massive Data Sets, Journal of the Royal 

Statistical Society Series C-Applied Statistics, forthcoming. 

【12】 Pan, R., Chang, X., Zhu, X., and Wang, H. (2022) Link Prediction via 

Latent Space Logistic Regression, Statistics and Its Interface, 15(3): 267-282. 

【13】 Xu, K., Liu,H., Wang,F., and Wang, H., 2022. This Crime is not that 

Crime —
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Citizenship Behaviors: The Mediating Role of Psychological Availability, 

European Journal of Work and Organizational Psychology, 31(6). 817-
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四、 学术交流 

1. 讲座交流 

商务统计与经济计量系为拓宽教师及学生的视野，了解学科发展的前沿信息，

多次邀请国内外知名专家学者来我院讲座，加强学术交流。2022 年共组织了 14 场

学术讲座。详情如下表所示：  

No. Date Speaker Affiliation Topic 

1 2022/9/15 Ge Wang 北京宽客进化科技有限公司 
Generative AI and Its Application in 

Finance 

2 2022/9/22 Dachuan Chen Nankai University 
High Frequency Econometrics: 

Foundation and Recent Progress 

3 2022/9/29 
Philip Renyu 

Zhang 

The Chinese University of Hong 

Kong 

Deep Learning Based Causal 

Inference with Combinatorial A/B 

Tests on Large-Scale Platforms 

4 2022/10/6 Qian Wang 
University of Nottingham 

Ningbo China 

Estimation of Censored Regression 

Models with Endogeneity 

5 2022/10/13 Peixuan Yuan Renmin University of China Risk Momentum 

6 2022/10/20 杨晓光 
中国科学院数学与系统科学研

究院 
从复杂性看社会系统管理 
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10 2022/11/17 Weilin Xiao Zhejiang University 

Parameter Estimation for Mixed 

Fractional Stochastic Volatility 

Model 

11 2022/11/24 熊熊 天津大学 基于计算实验的金融经济系统建模 

12 2022/12/1 余乐安 四川大学 
大数据时代的预测科学：主流学派

与公开问题 

13 2022/12/8 张顺明 中国人民大学 
Probability Weighting, CAPM and 

Asset Prices 

14 2022/12/15 马敬堂 西南财经大学 

Computations of the Stochastic 

Control Problems from Finance and 

Insurance 
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22 年秋季学期： 

序号 类别       课程名称 课类 学分 周学时 起止周 选课人数 任课教师 

1 本科 
因果推断与商业应




