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1

田国强* 

Guoqiang 
Tian

First Price Auctions with Participation Costs
Games and Economic 
Behavior, forthcoming

2

朱东明* 

Dongming 
Zhu

A generalized asymmetric Student-t distribution with 
application to financial econometrics

Journal of Econometrics, 
forthcoming

3

朱东明* 

Dongming 
Zhu

Properties and estimation of asymmetric exponential 
power distribution

Journal of Econometrics, 
2009

4

陈晓红* 

Xiaohong 
Chen

Nonparametric identification and estimation of 
nonclassical
errors-in-variables models without additional 
information

Statistica Sinica, 

5

陈晓红* 

Xiaohong 
Chen

Estimation and model selection of semiparametric 
multivariate survival
functions under general censorship

Journal of
Econometrics, 2009

6
李哲* 

Zhe Li
The welfare costs of expected and unexpected inflation

Journal of Monetary 
Economics,
forthcoming

7

田国强*  

Guoqiang 
Tian

Implementation in Economies with Non-Convex 
Production Technologies Unknown to the Designer

Games and Economic 
Behavior, 2009

8

陈晓红* 

Xiaohong 
Chen

Statistical Inference for Multivariate Residual Copula of 
GARCH Models

Statistica Sinica, 2009

9

艾春荣* 

Chunrong 
Ai

An Alternative Root-N Consistent Estimator for Panel 
Binary Choice Model

Journal of Econometrics, 
2009

10

艾春荣* 

Chunrong 
Ai 

Semiparametric efficiency bound for models of 
sequential moment restrictions containing unknown 
functions

Journal of Econometrics, 
2009

11

周亚虹* 

Yahong 
Zhou 

Semiparametric and Nonparametric Estimation of 
Sample Selection Models Under Symmetry

Journal of Econometrics , 
2008

12

郑兵勇* 

Bingyong 
Zheng

Approximate Efficiency in Repeated Games with 
Correlated Private Signals

Games and Economic 
Behavior,2008

13

周亚虹* 

Yahong 
Zhou

Estimating a generalized correlation coefficient for a 
generalized bivariate probit model

Journal of Econometrics , 
2007

14

艾春荣* 

Chunrong 
Ai

Nonparametric Maximum Likelihood Estimation of 
Conditional Moment Restrictions Models

International Economic 
Review, 2007
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