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第三届 北航经商国际论坛 

THE 3RD BEIHANG IEB FORUM 

计量经济学理论及其应用前沿 

Recent Advances in Econometric Theory and Applications 

 

论坛主席：  范英教授，北京航空航天大学经济管理学院 院长 

    李彤教授，北京航空航天大学经济与商学研究院 海外院长 

Co-chairs:  Prof. YING FAN, Dean of School of Economics and  
Management, BUAA 

Prof. TONG LI, Overseas Dean of Institute of Economics  
and Business, BUAA 

 

主办:   北京航空航天大学经济与商学研究院 

北京航空航天大学经济管理学院 

Hosts:   Institute of Economics and Business, BUAA 

School of Economics and Management, BUAA 

时间:    2018 年 6 月 19 日   

Date:    June 19th，2018                        

地点：   北航新主楼会议中心第二报告厅 

Venue:   The 2nd Conference Hall, New Main Building, BUAA 
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主讲嘉宾 / Keynote Speaker 

 
 
 

  

萧政 / Cheng Hsiao 

萧政教授，美国南加州大学经济学教授、台湾"中央研究院"院士、世界计

量经济学会院士、《计量经济学》期刊常务理事。美国斯坦福大学经济学博

士。研究方向：计量经济学和面板数据。 

Prof. Cheng Hsiao is Professor of Economics at Department of 
Economics in University of Southern California, US, Academician of 
Academia Sinica, Taiwan, Fellow of Econometric Society and Executive 
Council Member of Journal of Econometrics. He obtained his Ph. D in 
Economics at Stanford University. His research interests: Econometrics 
and Panel Data. 
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特邀讲演嘉宾 / Guest Speakers 

 

 

 

 

 

 

 

 

方颖 / Ying Fang 

方颖教授，厦门大学王亚南经济研究院经济学教授。美国匹兹堡大学经济学博士。

研究方向：计量经济学、应用计量经济学、金融和中国经济。 

Prof. Ying Fang is Professor of Economics at The Wang Yanan Institute for 
Studies in Economics, Xiamen University, China. He obtained his Ph. D in 
Economics at University of Pittsburgh. His research interests: Econometrics, 
Applied Econometrics, Finance and Economy of China. 

蔡宗武 / Zongwu Cai 

蔡宗武教授，美国堪萨斯大学讲席教授、厦门大学王亚南经济研究院教授。美国

加州大学戴维斯校区统计学博士。研究方向：计量经济学、金融计量经济学、定

量金融和统计学。 

Prof. Zongwu Cai is Charles Oswald Professor of Econometrics in The 
University of Kansas, US. and Professor of The Wang Yanan Institute for 
Studies in Economics, Xiamen University, China. He obtained his Ph. D in 
Statistics at University of California, Davis. His research interests: 
Econometrics, Financial Econometrics, Quantitative Finance and Statistics. 

Jean-Marie Dufour 

Jean-Marie Dufour 教授，加拿大麦吉尔大学威廉•道尔政治经济学教授且为

加拿大最具影响力的经济学家和计量经济学家之一。美国芝加哥大学经济学博

士。研究方向：计量经济学、宏观经济学和金融。 

Prof. Jean-Marie Dufour is the William Dow Professor of Political Economy at 
McGill University, Canada and one of the Canada’s leading economist and 
econometrician. He obtained his Ph. D in Economics at University of Chicago. 
His research interests: Econometrics, Macroeconomics and Finance. 
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高集体 / Jiti Gao 

高集体教授，澳大利亚社会科学院院士、澳大利亚莫纳什大学讲席教授。澳大利

亚莫纳什大学经济学博士。研究方向：计量经济学理论、金融和时间系列计量经

济学、非和半参数计量经济学、面板数据和空间数据分析。 

Prof. Jiti Gao is Elected Fellow of the Academy of the Social Sciences in 
Australia and Donald Cochrane Chair of Business and Economics in Monash 
University, Australia. He obtained his Ph. D in Economics at Monash 
University. His research interests: Econometric Theory, Financial and Time 
Series Econometrics, Non– and Semi–Parametric Econometrics, Panel Data 
and Spatial Data Analysis. 

 

洪瀚 / Han Hong 

洪瀚教授，美国斯坦福大学经济学教授。美国斯坦福大学经济学博士。研究方向：

计量经济学 、产业组织理论和应用微观经济学。 

Prof. Han Hong is Professor of Economics in Stanford University, US. He 
obtained his Ph. D in Economics at Stanford University. His research 
interests: Econometrics, Industrial Organization Theory and Applied 
Microeconomics.  

韩立岩 / Liyan Han 

韩立岩教授，北京航空航天大学经济管理学院金融学科责任教授。北京师范大学

数学博士。研究方向：衍生产品定价、政债券与信托、行业微结构、并购效应、

知识管理策略、面向知识管理的数据挖掘。 

Prof. Liyan Han is Professor of Finance at School of Economics and 
Management in Beihang University, China. He obtained his Ph. D in 
Mathematics at Beijing Normal University. His research interests: Derivatives 
Pricing, Municipal Bond and Trust, Industry Microstructure, M&A Effect, 
Knowledge Management Strategy and Knowledge Management Data Mining.  
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Tae-hwy Lee 

Tae-hwy Lee 教授，美国加州大学河滨分校经济系教授。美国加利福尼亚大学

圣迭戈分校经济学博士。研究方向：计量经济学。 

Prof. Tae-hwy Lee is Professor at Department of Economics in University of 
California, Riverside, US. He obtained his Ph. D in Economics at University of 
California, San Diego. His research interest: Econometrics. 

胡杰 / Jie Hu 

胡杰，北京航空航天大学经济管理学院在读统计学博士。研究方向：面板数据、

微观计量经济学和有限混合模型。 

Jie Hu is Ph.D candidate at School of Economics and Management in Beihang 
University, China. His research interests: Panel Data, Micro-econometrics and 
Finite Mixture Model. 

胡钟中 / Zhongzhong Hu 

胡钟中博士，对外经济贸易大学国际经济贸易学院金融学系助理教授。美国范德

堡大学经济学博士。研究方向：国际贸易、国际宏观经济学、区域经济学和计量

经济学。 

Dr. Zhongzhong Hu is Assistant Professor of Finance at School of 
International Trade and Economics in University of International Business 
and Economics, China. He obtained his Ph. D in Economics at Vanderbilt 
University. His research interests: International Trade, International 
Macroeconomics, Regional Economics and Econometrics. 



6 

 

 

  

李奇 / Qi Li 

李奇教授，美国德克萨斯 A&M 大学终身讲席教授、首都经济贸易大学国际经济

管理学院教授、《经济金融年刊》主编、《计量经济学》期刊 Journal of 

Econometrics 副主编。美国德克萨斯 A&M 大学经济学博士。研究方向：计

量经济学。 

Prof. Qi Li is Hugh Roy Cullen Professor at Texas A&M University, US, 
Professor at International School of Economics and Management in Capital 
University of Economics and Business, China, Editor of Annals of Economics 
and Finance and Associate Editor of Journal of Econometrics. He obtained his 
Ph. D in Economics at Texas A&M University. His research interest: 
Econometrics.  

李平 / Ping Li 

李平教授，北京航空航天大学经济管理学院金融系教授。中国科学院数学与系统

科学研究院博士。研究方向：金融衍生产品的设计、开发与定价，金融风险管理，

信用风险，证券投资理论与方法和金融市场。 

Prof. Ping Li is Professor at Department of Finance of School of Economics 
and Management in Beihang University, China. She obtained her Ph. D at 
Academy of Mathematics and Systems Science, Chinese Academy of Sciences. 
Her research interests: The Design, Development and Pricing of Financial 
Derivatives, Financial Risk Management, Credit Risk, Securities Investment 
Theory and Method and Financial Market.  

刘炳越 / Bingyue Liu 

刘炳越博士，北京航空航天大学卓百博后。中国科学技术大学理学博士。研究方

向：Copula 风险管理、能源金融和数量金融。 

Dr. Bingyue Liu is Post-doctor of Beihang Zhuoyue Program, China. He 
obtained his Ph. D of Natural Science in Statistics at University of Science and 
Technology of China. His research interests: Copula Risk Management, 
Energy Finance and Quantitative Finance.  



7 

 

 

 

  

沈艳 / Yan Shen 

沈艳教授，北京大学国家发展研究院经济学教授、中国数量经济学会常任理事。

美国南加州大学经济学博士。研究方向：大数据和互联网金融、理论和实证计量

经济学、微观金融、社会经济状况和老龄化与健康状况。 

Prof. Yan Shen is Professor of Economics at National School of Development 
in Peking University, China and Permanent Member of Chinese Association of 
Quantitative Economics. She obtained her Ph. D in Economics at University of 
Southern California. Her research interests: Big Data and Internet Finance, 
Theory and Empirical Econometrics, Micro-Finance, Socioeconomic Status, 
Aging and Health Status.  

Yuya Sasaki 

Yuya Sasaki 博士，美国范德堡大学经济系经济学副教授。美国布朗大学经济

学博士。研究方向：计量经济学。 

Dr. Yuya Sasaki is Associate Professor of Economics at Department of 
Economics in Vanderbilt University, US. He obtained his Ph. D in Economics 
at Brown University. His research interest: Econometrics. 

马骏 / Jun Ma 

马骏博士，中国人民大学经济学院助理教授。加拿大英属哥伦比亚大学经济学博

士。研究方向：计量经济学、统计学和实证产业组织。 

Dr. Jun Ma is Assistant Professor at School of Economics in Renmin 
University of China, China. He obtained his Ph. D in Economics at University 
of British Columbia. His research interests: Econometrics, Statistics and 
Empirical Industrial Organization. 
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Aman Ullah 

Aman Ullah 教授，美国加州大学河滨分校经济系讲席教授及主任。印度德里

大学经济学博士。研究方向：计量经济学理论、应用计量经济学和统计学。 

Prof. Aman Ullah is Distinguished Professor of Economics and Chair of the 
Department of Economics in University of California, Riverside, US. He 
obtained his Ph. D in Economics at Delhi University. His research interests: 
Econometric Theory, Applied Econometrics and Statistics. 

王馨徽 / Shin-Huei Wang 

王馨徽博士，台湾国立清华大学计量财务金融学系副教授。美国南加州大学经济

学博士。研究方向：时间序列分析、投资组合管理和资产定价。 

Dr. Shin-Huei Wang is Associate Professor at Department of Quantitative 
Finance in National Tsing Hua University, Taiwan. She obtained her Ph. D in 
Economics at University of Southern California. Her research interests: Time 
Series Analysis, Portfolio Management and Asset Pricing. 

肖志杰 / Zhijie Xiao 

肖志杰教授，美国波士顿学院莫西里人文与科学学院经济系教授。美国耶鲁大学

经济学博士。研究方向：计量经济学。 

Prof. Zhijie Xiao is Professor of Department of Economics at Morrissey College 
of Arts and Sciences in Boston College, US. He obtained his Ph. D in 
Economics at Yale University. His research interest: Econometrics. 
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杨继平 / Jiping Yang 

杨继平教授，北京航空航天大学经济管理学院金融系教授。北京航空航天大学管

理学博士。研究方向：金融投资分析、风险投资决策、金融计量建模和金融风险

管理、科研项目和政府部门预算绩效评估。 

Prof. Jiping Yang is Professor at Department of Finance of School of 
Economics and Management in Beihang University, China. He obtained his 
Ph. D in Management at Beihang University. His research interests: Financial 
Investment Analysis, Risk Investment Decision-making, Financial 
Measurement Modeling and Financial Risk Management, Scientific Research 
Projects and Government Department Budget Performance Evaluation. 

周前坤 / Qiankun Zhou 

周前坤博士，美国路易斯安那州立大学经济学系助理教授。美国南加州大学经济

学博士。研究方向：理论计量经济学和应用计量经济学。 

Dr. Qiankun Zhou is Assistant Professor of Economics at Department of 
Economics in Louisiana State University, US. He obtained his Ph. D in 
Economics at University of Southern California. His research interests: 
Theoretical Econometrics and Applied Econometrics. 

章永辉 / Yonghui Zhang 

章永辉博士，中国人民大学经济学院助理教授。新加坡管理大学经济学博士。研

究方向：理论计量经济学、半参数/非参数计量和面板数据模型。 

Dr. Yonghui Zhang is Assistant Professor at School of Economics in Renmin 
University of China, China. He obtained his Ph. D in Economics at Singapore 
Management University. His research interests: Theoretical Econometrics, 
Semi-parametric/Non-parametric Econometrics and Panel Data Model. 
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参会嘉宾 / Honored Guests 

 

陈晓红 / Xiaohong Chen 

陈晓红教授，美国耶鲁大学终身教授，2017 年荣获北京当代经济学基金会中国

经济学奖，美国加利福尼亚大学经济学博士。研究方向：计量经济学理论、半参

数与非参数估计、Sieve 方法、非线性时间序列、半参数与非参数模型。 

Prof. Xiaohong Chen is Malcolm K. Brachman Professor of Economics in Yale 
University, US. She has won the China Economics Prize by National Economic 
Foundation. She obtained her Ph. D in Economics at University of California. 
Her research interests: Econometric theory, Semi/nonparametric estimation 
and inference methods, Sieve methods, Nonlinear time series, 
Semi/nonparametric models. 

程達天 / Andrew Tat Tin Ching 

程達天教授，加拿大多伦多大学罗特曼管理学院终身营销学教授，并兼任经济学

系经济学教授。美国明尼苏达大学经济学博士。研究方向：量化营销、产业组织、

应用计量经济学、经济学和市场营销。 

Prof. Andrew Tat Tin Ching is Professor of Marketing at Rotman School of 
Management and Professor of Economics (cross-appointed) at Department of 
Economics in University of Toronto, Canada. He obtained his Ph. D in 
Economics at University of Minnesota. His research interests: Quantitative 
Marketing, Industrial Organization, Applied Econometrics, Economics and 
Marketing.  

朱家祥 / Chia-Shang J. Chu 

朱家祥教授，北京大学汇丰商学院副院长、经济学教授。美国加州大学（圣地亚

哥分校）经济学博士。研究方向：计量经济学理论和时间序列分析。 

Prof. Chia-Shang J. Chu is Professor of Economics and Associate Dean of 
Peking University HSBC Business School. He obtained his Ph. D in Economics 
at University of California, San Diego. His research interests: Econometric 
Theory and Time Series Analysis.  
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段锦泉 / Jin-Chuan Duan 

段锦泉教授，新加坡国立大学商学院和发金融讲座教授、中央研究院院士、金融

计量学会会士。美国威斯康辛大学麦迪逊分校金融学博士。研究方向：金融工程

和风险管理。 

Prof. Jin-Chuan Duan is Cycle & Carriage Professor of Finance at the Business 
School in National University of Singapore, Singapore, Academician of 
Academia Sinica, Taiwan and Fellow of the Society for Financial 
Econometrics. He obtained his Ph. D in Finance at University of Wisconsin–
Madison. His research interests: Financial Engineering and Risk Management.  

龚六堂 / Liutang Gong 

龚六堂教授，北京大学光华管理学院副院长、应用经济系教授。武汉大学数学博

士。研究方向：宏观经济学、动态经济学、公共财政和中国经济相关问题。 

Prof. Liutang Gong is Professor at Department of Applied Economics and 
Associate Dean of Guanghua School of Management in Peking University, 
China. He obtained his Ph. D in Mathematics at Wuhan University. His 
research interests: Macroeconomics, Dynamic Economics, Public Finance and 
China's Economic Problems.  

范英 / Ying Fan 

范英教授，北京航空航天大学经济管理学院院长、北航能源与环境政策研究中心

主任。北京航空航天大学管理学博士。研究方向：能源经济学、能源市场与碳市

场、能源-环境-经济系统建模和气候变化政策。 

Prof. Ying Fan is Dean of School of Economics and Management in Beihang 
University, China, and Director of BH Center for Energy and Environment 
Policy Research. She obtained her Ph. D in Management at Beihang 
University. Her research interests: Energy Economics, Energy Market and 
Carbon Market, Energy - Environment - Economic System Modeling and 
Climate Change Policy.  
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李实 / Shi Li 

李实教授，北京师范大学经济管理学院教授、中国收入分配研究院执行院长。研

究方向：发展经济学和劳动经济学。 

Prof. Tong Li is Professor of Department of Economics at Business School and 
Executive Dean of China Institute for Income Distribution in Beijing Normal 
University, China. His research interests: Development Economics and Labor 
Economics.  

李彤 / Tong Li 

李彤教授，美国范德堡大学经济学讲席教授、北京航空航天大学经济与商学研

究院海外院长。美国南加州大学经济学博士和美国加州大学圣地亚哥分校数学

博士。研究方向：微观经济计量学和实证微观经济学。 

Prof. Tong Li is Gertrude Conaway Vanderbilt Professor of Economics at 
Vanderbilt University, US, and Overseas Dean of Institute of Economics and 
Business at Beihang University, China. He obtained his Ph. D in Economics 
at University of Southern California and Ph. D in Mathematics at University 
of California, San Diego. His research interests: Micro-econometrics and 
Empirical Microeconomics.  

郭杰群 / Jiequn Guo 

郭杰群先生，瀚德金融科技研究院院长、清华大学货币政策与金融稳定研究中心

副主任。美国印第安那大学经济学博士。 

Mr. Jiequn Guo is Dean of Institute of HANDE FINTECH, and Deputy 
Director of Monetary Policy and Financial Stability Research Center in 
Tsinghua University. He obtained his Ph. D in Economics at Indiana 
University.  
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吕景峰 / Jingfeng Lu 

吕景峰教授，新加坡国立大学教授（终身）。美国南加州大学经济学博士。研究

方向：理论和实证拍卖、比赛竞赛竞争、产业组织和应用计量学。 

Prof. Jingfeng Lu is Professor (tenured) at Department of Economics in 
National University of Singapore, Singapore. He obtained his Ph. D in 
Economics at University of Southern California. His research interests: 
Theoretical and Empirical Auctions, Tournaments, Contests, Relative 
Performance, Industrial Organization and Applied Econometrics.  

刘志新 / Zhixin Liu 

刘志新教授，北京航空航天大学经济管理学院书记、金融系教授。北京航空航

天大学管理与系统工程博士。研究方向：通胀预期、货币政策、能源投资组合、

碳排放市场分析、公司融投资决策、资本运作、金融市场和金融工具定价。 

Prof. Zhixin Liu is Professor at Department of Finance and Party Secretary of 
School of Economics and Management in Beihang University, China. He 
obtained his Ph. D in Management and Systems Engineering at Beihang 
University. His research interests: Inflation Expectations, Monetary Policy, 
Energy Portfolio, Carbon Market Analysis, Corporate Investment Decisions, 
Capital Operations, Financial Markets and Financial Instruments Pricing.  

陆毅 / Yi Lu 

陆毅教授，清华大学经济管理学院经济系教授。香港大学经济学博士。研究方向：

国际贸易、中国经济和应用微观经济计量学。 

Prof. Yi Lu is Professor of Department of Economics at School of Economics 
and Management in Tsinghua University, China. He obtained his Ph. D in 
Economics at University of Hong Kong. His research interests: International 
Trade, Chinese Economy and Applied Micro-econometrics.  
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欧阳桃花 / Taohua Ouyang 

欧阳桃花教授，北京航空航天大学领导力与组织管理系教授。日本神户大学经营

学博士。研究方向：企业战略管理、产品创新管理和组织变革。 

Prof. Taohua Ouyang is Professor of Department of Leadership and 
Organization Management at School of Economics and Management in 
Beihang University, China. She obtained her Ph. D in Business Administration 
at Kobe University. Her research interests: Enterprise Strategic Management, 
Product Innovation Management and Organizational Change.  

马成虎 / Chenghu Ma 

马成虎教授，复旦大学管理学院教授。加拿大多伦多大学经济学博士。研究方向：

投资策略、资产定价、金融衍生品、利率期限结构和金融反问题。 

Prof. Chenghu Ma is Professor at School of Management in Fudan University, 
China. He obtained his Ph. D in Economics at University of Toronto. His 
research interests: Investment Strategy, Asset Pricing, Financial Derivatives, 
Term Structure of Interest Rates and Financial Inverse Problems.  

任若恩 / Ruoen Ren 

任若恩教授，北京航空航天大学数量经济与商务统计系教授。中国人民大学统计

学博士。研究方向：管理科学与工程、应用经济学、金融工程和风险管理。 

Prof. Ruoen Ren is Professor of Department of Quantitative Economics and 
Business Statistics at School of Economics and Management in Beihang 
University, China. He obtained his Ph. D in Statistics at Renmin University of 
China. His research interests: Management of Science and Engineering, 
Applied Economics, Financial Engineering and Risk Management.  



15 

 

  

赵忠云 / Zhongyun Zhao 

赵忠云先生，美国安进公司亚太地区卫生经济总监。美国南加州大学经济学博士。 

Mr. Zhongyun Zhao is JAPAC Head of Health Economics, Amgen Inc, US. He 
obtained his Ph. D in Economics at University of Southern California.  

王惠文 / Huiwen Wang 

王惠文教授，北京航空航天大学数量经济与商务统计系教授。北京航空航天大学

管理学博士。研究方向：统计与市场学、多维数据分析。 

Prof. Huiwen Wang is Professor of Department of Quantitative Economics and 
Business Statistics at School of Economics and Management in Beihang 
University, China. She obtained her Ph. D in Management at Beihang 
University. Her research interests: Statistical and Marketing, 
Multidimensional Data Analysis.  

汪同三 / Tongsan Wang 

汪同三教授，中国社会科学院数量经济与技术经济研究所所长、中国数量经济学

会理事长。北京师范大学经济学博士。研究方向：数量经济学理论与方法、经济

模型和经济预测。 

Prof. Tongsan Wang is Director at Institute of Quantitative & Technical 
Economics in Chinese Academy of Social Sciences and Chairman of Chinese 
Association of Quantitative Economics. He obtained his Ph. D in Economics at 
Beijing Normal University. His research interests: Quantitative Economics 
Theory and Method, Economic Model and Economic Forecast.  
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郑霄勇 / Xiaoyong Zheng 

郑霄勇教授，美国北卡州立大学教授。美国印第安纳大学经济学博士。研究方向：

实证产业组织、应用计量经济学和应用微观经济学。 

Prof. Xiaoyong Zheng is Professor at Department of Agricultural and Resource 
Economics in North Carolina State University, US. He obtained his Ph. D in 
Economics at Indiana University at Bloomington. His research interests: 
Empirical Industrial Organization, Applied Econometrics and Applied 
Microeconomics.  
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联系信息 / Contact Information 

联系人：    郑海涛、宋莲琦 
Contact Persons:  Haitao Zheng, Lianqi Song 

地址：    北京市海淀区学院路 37 号，邮编 100191 

北京航空航天大学 新主楼 A 座 6 层 
Address:    Floor 6, New Main Building 

No. 37 Xueyuan Road, Haidian District 
Beijing 100191, China 

电话：    +0086-10-82317832 
Tel:     +0086-10-82317832 

邮箱：    iebinfo@buaa.edu.cn 
Email:     iebinfo@buaa.edu.cn 
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