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Dong, Y., & Tse, Y. K. (2020) . Forecasting large covariance matrix with high-frequency data
using factor approach for the correlation matrix.Economics Letters, 195, 109465.

Dong, Y., & Tse, Y. K. (2017) . Business time sampling scheme with applications to testing s
emi-martingale hypothesis and estimating integrated volatility. Econometrics, 5 (4) , 51.
Dong, Y., & Tse, Y. K. (2017) . On estimating market microstructure noise variance. Economi
cs Letters, 150, 59-62.

Tse, Y. K., &Dong, Y. (2014) . Intraday Periodicity Adjustments of Transaction Duration and T
heir Effects on High-Frequency Volatility Estimation. Journal of Empirical Finance, 28, 352-36
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Paul S. L. Yip, Yiu-Kuen Tse, Yingjie Dong, The Exchange Rate System Reform in China: US Pr
essure, Implicit Gradual Appreciation and Explicit Exchange Rate Bands. (Submitted)

Paul S. L. Yip, Yingjie Dong, Yiu-Kuen Tse, Interest Arbitrage, Market Forces and Monetary Aut
hority Intervention: Interest Differential between Hong Kong and US. (Submitted)

Yingjie Dong, Wenxin Huang, Yiu-Kuen Tse, Price comovement and market segmentation of C
hinese A- and H-shares: Evidence from a panel latent-factor model (Submitted)
Large-dimension Covariance Matrix Estimation and Its Application (with Liang JIANG and Fr
ank TAN)
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7-78.
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Journal of Econometrics; Journal of Time Series Analysis; Econometric Review; Economi

cs Letters; Quantitative Finance; Empirical Economics
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14th International Conference on Computational and Financial Econometrics (CFE 2020) ,
King’s College London, London, United Kingdom,December 19-21, 2020

2019 Asian Meeting of the Econometric Society (2019 AMES) , Xiamen University, Xiamen, C
hina, June 14-16, 2019

2nd International Conference on Econometrics and Statistics (EcoSta 2018) , City University
of Hong Kong, Hong Kong, June 19-21, 2018

The International Workshop on Time Series Econometrics, Tsinghua Sanya International Math
ematics Forum (TSIMF) , December 18-20, 2015.

The 11th International Symposium on Econometric Theory and Applications (SETA 2015) . H
itotsubashi University, Tokyo, Japan. May 30-31, 2015.

1st Conference on Recent Developments in FinancialEconometrics and Applications, Deakin
University, Melbourne, Australia. December 4-5, 2014.
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Frontiers in Financial Econometrics, Princeton/SMU/QUT Tripartite Workshop. Queensland Un
iversity of Technology, Brisbane, Australia. August07-08, 2014.

The 2014 China Meeting of Econometric Society (2014 CMES) , Xiamen University, Xiamen,
China. June 25-27, 2014.

The 2012 International Symposium on Econometric Theory and Applications (SETA 2012) .
Shanghai Jiaotong Unversity, Shanghai, China. May 19-21, 2012.

2012 Tsinghua International Conference in Econometrics. Tsinghua University, Beijing, China.
May 15-16, 2012.

SKBI Annual Conference on Financial Economics. Peter C.B. Phillips PhD Summer Camp. Sin
gapore. May 07-12, 2012.
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The Global Young Scientists Summit@one-north (GYSS@one-north) , Nanyang Technolog
ical University, Jan. 19-24, 2014.
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