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8:30-8:45

8:45-9:00

9:00-9:40

Three-Dimensional Factor Models with Global and
Local Factors

9:40-10:00

10:00-10:40

A Multi-Kink quantile regression model with common
structure for panel data analysis

10:40-11:20

Estimating Social Network Models with Missing Links

11:20-12:00

Shrinkage Estimation of Censored Quantile Regression for
Panel Data Models with Grouped Latent Heterogeneity

12:00-13:30

13:30-14:10

A Tale of Two Types of Structural Instabilities in High
Dimensional Factor Models

14:10-14:50

On Time-varying Panel Data Models with Time-varying
Interactive Fixed Effects

14:50-15:00

15:00-15:40

Implicit Nickell Bias in Panel Local Projection

15:40-16:20

Estimation and Inference of State-Varying FAVAR Models

16:20-16:30




16:30-17:50

17:50-18:00
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C.V. Starr

90 Econometrica
Econometric Theory IEEE Transactions on Information Theory Journal of Applied
Econometrics Journal of Econometrics Journal of the American Statistical Association

Journal of Business & Economic Statistics Quantitative Economics
Econometric Theory Journal of
Econometrics Econometric Reviews Journal of Systems Science and Complexity

Journal of Quantitative and Technical Economics (Chinese)

2017

Journal of Econometrics Econometric Theory, Journal of Business &
Economic Statistics

Econometric Reviews Journal of Futures
Markets

2006
2008 2013

Journal of Political Economy Journal of Econometrics
Journal of Development Economics Regional Science and Urban Economics

2022



2014

Econometrica, Review of Economics and Statistics  International Economic Review
Journal of Econometrics, Econometric Theory, Journal of the Royal
Statistical Society (Series B) Journal of the American Statistical Association
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