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Title word cross-reference

2 [RW24]. α [LTYZ23]. b [Cas24, CV24a]. β [BR22]. F [MISW20, PS23a]. g
[BC21]. I(1) [BLL21]. ∞ [Roy23]. K [ZL23]. L2 [KLSW23]. Lp [BKW23]. N
[YCK20, CZ20]. p [Kli24, ZD24]. q [CK20]. R [HL20a]. t [HM24, MO23].

-boosting [KLSW23]. -estimation [HL20a]. -fold [ZL23]. -order [BC21].
-prediction [CZ20]. -ratios [MO23]. -stable [LTYZ23]. -values
[Kli24, ZD24].

164 [PST22]. 19 [ÇS24a, CKS21, GLLZ23, HLM23, HLS21, JZS23, JSY23,
KN21, KV23, Kor21, LLSS21, LL21, LMS21, MM21a, PST23, Tam21, Tou21].

2020 [Ano20t, Ano20s, Ano20u, Ano20o, Ano20q, Ano20n, Ano20r, Ano20p].
2021 [Ano21s, Ano21u, Ano21p, Ano21q, Ano21t, Ano21r]. 2022
[Ano22r, Ano22p, Ano22o, Ano22n, Ano22m, Ano22q]. 2023
[Ano23b, Ano23o, Ano23p, Ano23w, Ano23v, Ano23u, Ano23q, Ano23x,
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Ano23r, Ano23s, Ano23t, Ano23y, Ano24e, Ano24f, Ano24g]. 2024
[Ano24a, Ano24b, Ano24c, Ano24x, Ano24y, Ano24z, Ano24-27, Ano24-28,
Ano24-29, Ano24-30, Ano24-31, Ano24-32]. 212 [CCCM22]. 230 [AACH23].
2SIF [KS20]. 2SLS [BS24b].

85th [CT20].

ability [CFG24]. abortions [JS24]. Academic [DDH22, BF22]. accounts
[JT24]. accumulation [BFLT21]. accuracy [BP20a]. accurate [LMSND22].
ACD [CMRV24]. achievement [BF22]. across [FJ22]. actions [GSV22].
activity [ADDP24, BAFMS20, NP22]. Adaptive
[JLZ21, LR20, NP22, SKF23, BG23, CL24b, JPTZ23]. adaptivity [GCT23].
Adjusted [BDSV23, MH20, FKW20, FJS22, HLM+24, JPTZ23, ZD21].
adjusted-range [HLM+24]. adjustment [BJR+24]. administrative
[LMSW23]. admissions [ZZ21]. adoption [AI22]. Advances [ADDP24].
Adversarial [AIMM24]. adverse [PG21]. Affine [HNZ22]. after
[AKM21, CSV23]. against [HJG23, HHS20]. age [LTZ21, Sch23]. aggregate
[GJ23, LST23]. aggregation [DSZ24, GM21, LP22]. ain’t [DKSS23].
Akaike [JM21]. algorithm [CLWY24]. allocation
[KW23, PT11, PST22, CR24a]. alpha [FLLM22]. ALQR [FLS24].
alternatives [FLLM22, HJG23]. ambiguity [BKS22]. America
[MGSN24a, MGSN24b]. among [JS24, KSW24]. amplification [BM24].
Analysis [JLMM21, AHX21, AHZ23, ACL22, ABL22, AI22, Bot20, CMV23,
CL24b, CHK22, Che24, CWXZ24, CY22, CK23b, EF24, GHKP21, GK24,
Ho23, HT20, HJLP23, JZS23, KHK20, PY20, SW21a, SKY+21, SWZZ24,
TPZ23, WY21, WLFF24, ZZ24b]. analytical [NW21]. Analyzing
[HW22, SX22]. Anatomy [MM21a]. angular [JC20]. Annals
[DvdKWZ22, GH22, NQV21, CT20, CV24b]. Announcement
[Ano20a, Ano23a]. announcements [GSV22]. Annual [Ano20a].
anticipation [DM22]. Application [HS24, BBGS24, BMP23, BK20b, Cal21,
CCM21, CNPR22, CYX+23, CKL24, CFG23, DS20, DMP22, DM22,
FMM+22, GHM20, GM21, GJ23, Gua21a, GLLZ23, GLLZ24, HKT20, Hei24,
HM24, HL20b, HNZ22, HJLY24, HLS21, JPS24, Kam24, Kim23, KHK20,
KZ20, LL22, LH24, NP22, RW24, Wan22, YCK20, ZM24]. Applications
[SCC22, BM20, BKW23, FFX20, FKL21, KKIS21, KOEP20, Win24, XP23].
approach
[AR24, Bai24, BAFMS20, BCPV23, BK20a, BM24, CGV22, DHS24, EFS23,
FLS24, FH22, FGP22a, Fry24, HY24, HHO22, HLM+24, HLLO21, HV20, HL23,
HKNW23, JP24, JS22, KPS24, KHK20, LQ24, MIS24, MZ21, NW21, Obr24,
Opp24, RC23, SX22, SH23, SW21b, SG21, Tou21, YS21, ZGZ24, vdBJMN21].
approaches [FS21]. appropriate [MNW23b]. Approximate
[BN23a, CFR22, KD24]. approximately [Kli24]. Approximation
[Kno22, MJLS20]. Approximations [EL21, ASLL24]. April
[Ano20t, Ano21s, Ano22r, Ano23w, Ano24a, Ano24b]. arbitrage
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[CCL21, HNZ22]. arbitrage-free [HNZ22]. ARCH [Roy23]. Arctic
[DRG+24, DR22b, DRG+23]. area [DRG+23, DRG+24]. Artificial [TPZ23].
ascending [BGM21]. Assessing [WML21]. assessment [AAG20].
assessments [DR22b, DSZ24]. Asset
[CLWY24, FFL24, WCLC22, BT24, CFX22, Dal23, GM21, GKX21, LP20a,
PT11, PST22, SX22, SG21, Uml24, Win24, YYX24]. asset-pricing [LP20a].
assets [AM22]. assignments [OP24b]. assisted [XT24]. Assumption
[LMR24, Gof24, KY22]. Assumption-lean [LMR24]. assumptions
[AFiK+23, ACS20]. asymmetric [HHLS22, WZLL22]. asymmetry
[ACM22, Roy23]. Asymptotic
[CY22, DGR20, MISW20, MZ21, PS23a, SWP20, Shi23, ACG20, GGV20].
Asymptotically [Pet22, CL23c, Fry24]. asymptotics [CV24a].
asynchronous [Che24, CMZ24]. ATE [Opp24]. attachment [CCW20].
attention [FLS22]. attitude [LH24]. attrition [GHKOB24]. auction
[EFS23, GG20b, JP24, LPV23, LX23]. auction-determined [LPV23].
auctions [BGM21, GG22, GZ23, JZ22, Luo20, Zin24]. audit [YCK20].
Augmented [FKL21, BS24a, CHL24, DR22a, JLZ20, Wan22]. August
[Ano22p, Ano23v, Ano24c]. Australia [IK21]. auto [CFZ23].
auto-regression [CFZ23]. autocorrelation [Cas23]. autocovariance
[CCQY24]. autocovariance-based [CCQY24]. Autoencoder [GKX21].
automated [SW21b]. automobile [WY21]. autoregression
[GGR24, RLZ+24, YfL21]. Autoregressions
[CCM21, Mav21, OSW21, Bog22, CCM19, CCCM22, CGL+22, FS23b,
Gua21b, GB21b, Gup23, IK20, KPT23b, MGW23, Pre20, RW24, RR23, RL23].
Autoregressive [BFL24, CXY21, FSU20, FHP23, HT20, HWZW20, JfL24,
JLZ20, JLZ21, KS20, LTYZ23, LL24, MH20, MS21a, PDC21, WZL24,
ZZLL22, ZHPW20, ZM24, HKST24]. average
[CCT23, GdXP22, LMS23, ZD21, Zhu23]. averaging
[Boo23, CL23c, FLX22, LZGZ21, PY22, SHL+21, SHWZ23, ZL23, ZZ24a].
aversion [BKS22, JZ22, KRvdK22]. Award [Ano20a]. Awards [Ano23a].
aware [SZ24].

bagging [MGW23]. balance [BM24, iSK21, Pre20, ZD24]. bank [GSV22].
based [AFiK+23, AI22, Bei24, BLL24, Boo23, BLV24, CBN23, CHLZ20,
CMV23, CP21, CMRV24, CCQY24, CXW22, Che24, CY22, CLS23, DRT24,
FFX20, HLM+24, HL23, KZA20, LPG20, LLZ22, LLYZ22, LZ20, PS21b,
RL23, SST21, SKF23, SG21, SXZ23, Uml24, WCLC22, WLFM24, YLC+23,
ZZLL22, ZZ24a, ZGZ24, ZD24]. Basket [BDSV23]. Basket-Adjusted
[BDSV23]. Bayes [Gal22, OJT20, Tau22]. Bayesian
[Bog22, CCCM22, ABL22, ARRW21, BAFMS20, CCM19, Cha23, CGL+22,
CK24b, DMP22, DTB21, FJS22, FH22, FJ22, FHLL22, GKR22, Ho23, Hou24,
IK22, KZ21, KHK20, Kli24, KS23, MS21b, NP22, NS24, Opp24, Pet22, Shi23,
TPZ23, WFL22, Yu22]. be [HD22]. behavior [CMRV24, CKS21, LPY24].
behavioral [KKKN21]. behaviors [JS24]. behind [BWKMM+24]. Beliefs
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[GSS22, RSW22, BBRR22, CDL+24, GLWW22, HS21a, KS23, vGW22].
Bellman [Lan24]. benchmark [BDKM23]. benefits [BBRSS23, TZ24]. best
[WZZW24]. Beta [GK24, BDKM23]. betas [BFL24, CLY24, ZLTT22].
Better [BMS24, OP24a]. between [Gua21a, Hor21, ZT22]. Beyond
[MB24, BFM23, YZC21]. Bias
[HJ24, TZ23, AK24, GHKOB24, PW23, SST23]. bid [JZ22]. Bidding
[BGM21]. bids [GG20b]. Big [YCK20]. bilateral [QfLY21]. Binary
[GLPY23, LH24, Car23, GR23, Gun23, KPT23a, LTY21, Man23, MIS24,
PF23, Su21, WTH24]. binding [AMSV22]. Bipartite [WLFF24]. bird
[HS20]. birthday [CT20]. BLP [HLL21, Wan23]. board
[Gua21a, Ano20b, Ano20c, Ano20d, Ano20e, Ano20f, Ano20g, Ano20h,
Ano20i, Ano20j, Ano20k, Ano20l, Ano20m, Ano21a, Ano21b, Ano21c,
Ano21d, Ano21e, Ano21f, Ano21g, Ano21h, Ano21i, Ano21j, Ano21k, Ano21l,
Ano21m, Ano21n, Ano22a, Ano22b, Ano22c, Ano22d, Ano22e, Ano22f,
Ano22g, Ano22h, Ano22i, Ano22j, Ano22k, Ano22l, Ano23c, Ano23d, Ano23e,
Ano23f, Ano23g, Ano23h, Ano23i, Ano23j, Ano23k, Ano23l, Ano23m, Ano24h,
Ano24i, Ano24j, Ano24k, Ano24l, Ano24m, Ano24n, Ano24o, Ano24p,
Ano24q, Ano24r, Ano24s, Ano24t, Ano24u, Ano24v, Ano24w]. bond
[FKL21, HJL+24, KLL21, WFL22]. bonds [BDKM23, CS22]. Boosting
[YN21, KLSW23, YCK20]. Bootstrap
[CNPR22, CLRSØ23, HL23, HJLP23, PS21b, PS23b, BHS24, DT20, DS24,
FSU20, FL24, GGR24, HV20, LMS23, LP23a, LT21, WZ24].
Bootstrap-based [HL23]. Bootstrapping [BCGR21, GP20, FLZ24].
boundary [CNPR22]. Bounding [Hor21, TZ24]. Bounds
[Cal21, AL21, BLT24, Cha24, Hei24, Mar24]. Box [ZZ24b]. break
[BP20a, CP21, DBH23, DR20, Shi23]. breaks
[AKM21, HLM+24, KOEP20, LOW23, MT23a, OW21, PDC21, PT11, PST22].
Bridging [ÇS24a]. browser [JLMM21]. bubble [GJM20]. build [AGP20].
bunching [BMS24]. bundled [SZ24]. bundles [AR22]. burst [COR22].
Business [BT24, ABB+22]. Business-cycle [BT24]. buyer [GG20b].

C [CT20]. calculus [Mag24]. Can [AMMQ22]. cancer [Kim23]. Canonical
[CLS23, Fun24]. capital [BFLT21, CFX22, IK21, NZ24]. carbon
[CMH24, WGH20]. Carlo [AIMM24, FHLL22, KS20]. case
[HLT20, HR21, IK21, KV23]. cash [PST23]. catastrophe [BDKM23].
catastrophic [ILMM20]. categorical [HM21]. Causal [CLMZ24, CKS21,
CS24b, DGJOOSB23, GPWY24, Kas22, LQ24, Sun24, XP23]. Causality
[CMPZW20, ATM20, GHM20, HP24b]. cautionary [NZ24]. CCE
[DS24, JKW21]. Celebrating [SW21a]. celebration [CT20]. Censored
[NK22, BHKvD20, CW20, Che23, FVvVV24, WX22]. censoring [CW23].
center [GMM22]. Central [GSV22, HP24b]. cereal [KHK20]. chain [Gal23].
Chamberlain [GH22]. change [AV22, BHS20, BCS20, CP21, CYZ23,
CGGK24, HPP20, JZS23, JPS24, LSK24]. change-point [JZS23]. changes
[BDH24, BKW21, CHL24, DR20, FHW23, GHKOB24, HLRW20, LZH24].
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changes-in-changes [GHKOB24]. changing [DGR20, Kas22].
characteristic [BLV24]. characteristics [GG20a]. chi [DTB21].
chi-squared [DTB21]. child [BBRR22]. children
[BWKMM+24, CEC22, GSS22]. China [HLLO21]. Chinese [ZZ21]. choice
[ABL22, AL21, AM20, BKS22, BSX21, CGI21, GS24, HMM24, KSSR21,
KRvdK22, KMMS21, Lia24, LH24, Lu22, Man23, NS24, PS21a, PVWZ22,
STXH23, SY20, Wil20, WY21]. choices [HJ23, KKKN21, LTY21]. circular
[HHPT24]. City [BF22]. claims [FLS22]. Clarke [BFM23]. class
[PPX24, RW20]. Classical [Kli24]. Climate
[Ano24d, MP24a, MP24b, BCS20, CKK+20, CGGK24, DR22b, HPP20,
ILMM20, JPS24, MJLS20, PLS20, Pre20, PM24]. clinical [CL24b]. Closed
[ASLL21, ASLL24, Gup23]. Closed-form [ASLL21, ASLL24, Gup23].
Cluster
[MNW23a, AGP20, BLSTM24, CSW23, CK24b, Hwa21, KS24, OP24b].
Cluster-robust [MNW23a, Hwa21]. cluster-sample [CSW23]. clustered
[RV21]. clustering [CV24a, JLSS24, MNW23b, VL20, YGV24]. clusters
[BCL24, KS24, MW20, WZ24]. co [BMPQ22, DLLZ24, HT20, SX22].
co-jump [DLLZ24]. co-movements [SX22]. co-shifting [HT20].
Coefficient [LPG20, Bre21, CFX22, DAM21, DOT22, FL24, FHSW23,
HJLY24, JPS24, PW22, PW23, PFL+24, TW22, UWY23]. coefficients
[GZW20, HHO22, HN21, JLZ20, LL22, LCL20, LST23, LOW23, SS24b].
cointegrated [BLL21, Pre20, ZGHK24]. Cointegrating
[LPG20, Cha20, KP23, PW23, WGH20]. cointegration
[iSK21, KASY20, LTY20, PK24, SW21b, Tra21, YfL21]. cointegrations
[LT20, TLW22]. collected [PS23a]. collective [Hub23, LL22]. college
[PVWZ22, ZZ21]. combination
[CGRvD24, CM24, CHL24, LWZ24, MM21b]. combined [CL23c, HL23].
Comment [Bog22]. commodity [HR21]. Common
[CMH24, BL21, CGV22, JS22, KOEP20, LCL20, MPS23, SWZZ24].
communal [PW22]. communication [GSV22]. Communities [CHK22].
Community [CFZ23]. comoment [BCV20]. Comparing
[Cha23, DR22b, QTZ24, FMM+22]. comparison [HM24, KV23, WAZ24].
comparisons [CCT23, KST22]. competing [Kim23]. competition
[CDL+24]. complementarity [AR22]. complete [ALR22, JP20].
completion [CKL24]. complex [CFR22]. compliance
[BG23, DGJOOSB23]. complier [WTH24]. component
[Che24, CY22, LW20]. components [BS24a, WZ22a]. compositional
[ZM24]. computational [HY24]. compute [Woo24]. Computing [AL21].
concentration [MB24]. condition [CHH24, For24a, Gun23, LZH24, RW20].
Conditional [Roy23, ZT22, ASZZ24, AF24, BO20, BHS24, BFL24, Car23,
CNPR22, CFG23, Dal20, FFX20, FZ20, HW24, HPR24, JC20, JLZ21, Kas22,
LWZ24, MRW24, NP22, PS23b, VW23, WPLL21]. conditionally [CPZ23].
conditioning [LSW23]. conditions
[BM21a, CKLZ24, Gal22, HSW24, Kit22]. Confidence
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[LSZ24, ACG20, SW24]. confidentiality [Vil23]. confounded [Kéd23].
confounders [CLMZ24]. confounding [GZW20]. conjugate
[Bog22, CCM19, CCCM22]. connectedness [BHSvS21]. connections
[EHKS23]. consequences [CMRV24, ZZ21]. Consistency [BH20].
Consistent [AV21, CS24b]. constancy [DAM21]. Constrained [GHLL22].
Constraints [HS24, AMSV22, CT21, DDH22, FS23a]. constructed
[QfLY21]. construction [SZ24]. Consumer [KN21, KKKN21, WML21].
consumption [ABBL24, BT24]. contact [LLSS21]. continuity [BC21].
Continuous [CP21, ALZ22, BLSV23, BK24a, BKW23, BCFL21, HHS23,
HSS22b, NP22, Xie24]. continuous-time [BLSV23, BK24a, BCFL21].
continuum [ACS20]. contracts [AHZ23, LPV23]. contributes [PW23].
contributions [AAI24]. Control [NS21, AL24, DHS24, Fer21, LY22, LSK24].
Controls [Fry24]. convergences [BKW23]. Copula
[CXW22, CHY21, FHP23, MW23, NKM22, OP24b, SZ24]. Copula-based
[CXW22]. copulas [BHK21, FH23, LZ20]. coronavirus [GJ23]. corporate
[CK20]. correct [Kle21, LMS23]. corrected [BFM23, DS21, HKL22, HV23].
Correcting [GHKOB24]. correction [SL20]. correlated [LY21].
correlation
[CYX+23, Che24, CY22, CLS23, DL24, GLP24, GK24, HLT20, HW24, JC20].
correlation-based [CY22, CLS23]. correlations [BO20, Tsa20].
Corrigendum [AACH23, CCCM22, PST22]. cost [BIJS22]. costs [HMM24].
cotrending [iSK21]. Counterfactual [JP20, ALZ22, KRvdK22, PS21a].
country [LMS21]. country-level [LMS21]. coupled [LW20]. covariance
[CHLT24, CK24b, DTW22, Gal23, GH23, GKM23, SCC22, WD22, WPLL21,
YZC21, ZLLT22, BDSV23, HKST24]. covariance-mean [ZLLT22].
covariances [CBN23, CGQ23, LL23]. Covariate
[BJR+24, ZD21, BG23, JPTZ23, KY22, ZD24]. covariate-adaptive
[BG23, JPTZ23]. Covariate-adjusted [ZD21]. covariates
[BGPS23, BH21, DDF+21, Fen24, GG20b, KKSV21, MW23, NRS23, PW22,
TLW22, WZZW24]. coverage [AK24, CFG23]. COVID
[GLLZ24, GLLZ23, HLM23, HLS21, JZS23, JSY23, KN21, KV23, Kor21,
LLSS21, MM21a, ÇS24a, CKS21, LL21, LMS21, PST23, Tou21]. COVID-19
[GLLZ24, GLLZ23, HLM23, HLS21, JZS23, JSY23, KN21, KV23, Kor21,
LLSS21, MM21a, ÇS24a, CKS21, LL21, LMS21, PST23, Tam21, Tou21]. Cox
[PPX24, ZZ24b]. crisis [CGRvD24, HNZ22]. criteria [CGGK24, GCT23].
criterion [LYZ20]. Cross
[DS24, ARTT23, BPY21, CFX22, GXZ20, GP20, HHS23, HS21b, HW22,
Hos22, HJPS21, JMS21, KLL21, QTZ24, Uml24, WCWL20, ZL23].
Cross-section [DS24, HJPS21, KLL21]. cross-sectional
[ARTT23, BPY21, CFX22, GXZ20, HS21b, Hos22, Uml24]. cross-sections
[HHS23, QTZ24]. cross-validation [HW22, ZL23]. crowd [DJK21]. CRPS
[BZ24]. cure [NK22]. curve [BDFM23, JZS23, WGH20]. curved [Gal23].
curves [VL20]. cycle [BT24, IK21]. cycles [KM24, PM24]. Cyclical
[CHM23].
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D [KKKN21]. Daniel [HKW21]. Data [CFLS24, AA22, ACL22, ATTX24,
Ari21, BBGS24, BL21, BCL24, BY23, BM21a, BV23, BLL22, BIJS22, CBN23,
CHLZ20, CFX22, ÇS24a, Cal21, CSV23, CGRvD24, Cha22, Cha20, CPZ23,
CHLT24, CT20, CFVW21, CYX+23, CMZ24, CM24, CDGL24, CHW24,
DPS24, DM22, FST23, FGP22a, GXZ20, GLPY23, GJ23, GNP24, HLWZ24,
HSJ23, HJLY24, HLLO21, HJW24, HJL+24, Ish20, JYGH21, JLSS24, KPR21,
KPS24, LMS23, LMSW23, LP23a, LSTW24, LLV20, LCL20, LY21, LLZ22,
LSZ24, LS20b, LS23b, Meh23, MM21b, NSYC21, OW21, PPX24, Pou23,
RW24, SW21a, STXH23, SST21, SST23, SH23, SKF23, SXZ23, SWZZ24,
Vil23, WX22, WPS24, Yu23, YGV24, ZLB22, ZZZ24]. datasets [KSS21].
date [CP21]. Day [NQV21]. DCS [LW20]. DCS-EGARCH [LW20].
Dealing [HPS24]. Debiased [Sem23]. debt [CK20, HNZ22, RSW22].
December [Ano24-31, Ano23b, Ano24e, Ano24f, Ano24g]. Decision [HS24].
decisions [AHX21, HY23, JS24]. decompose [CDL+24]. decomposition
[MM21b]. defactored [NSYC21]. defined [HSS22a]. degree [CCW20].
demand [BDFM23, JLMM21, LST23, PS21a, RSW22, Wan23, WML21].
densities [Dal20, DSZ24]. density [ALP23, APdAV23, BC21, CGRvD24,
GNP24, LSTW24, LNP24, LQ21, SYZ24, ZLB22]. dependence
[CFX22, FFX20, GXZ20, GP20, HS21b, HJPS21, KS24, ORS24, SZ24].
dependence-aware [SZ24]. dependency [GLL23]. Dependent
[LLV20, BBGS24, CT20, KMS21, LMS23, LPY24, MS21a, Wil20, vdBJMN21].
derivatives [CCT23, RW20]. Design [AI22, AIMM24, Ber20, BC21, DM22].
Design-based [AI22]. designs [BK23, HSW24, Tuv20, Xie24]. destination
[JfL24]. Detecting [BM21b, For24a, GB21b]. Detection
[KPR21, CYZ23, FLS22, LS20a, LSK24]. determinants [Woo23].
determine [CDL+24]. determined [LPV23]. Determining [Fre22, LS20b].
Deviance [LYZ20]. deviated [LT20]. deviation [WAZ24]. devil [OP24a].
Diagnostic [BPY21, Obr24, ZZZ24]. dichotomous [FLX22]. Diebold
[IKP22]. Difference
[AI22, CS21, GB21a, CJS23, HHS23, Hor21, MW20, RSBP23, SZ20].
Difference-In-Differences
[AI22, CS21, GB21a, HHS23, MW20, RSBP23, SZ20]. Differences
[AI22, CS21, GB21a, HHS23, LS23a, MW20, RSBP23, SZ20, dCD23].
differences-in-differences [dCD23]. differencing [GLX23]. different
[BO20]. differential [BS23]. differentiated [BIJS22, Wan23]. Diffusion
[BHK21, LS20a, PW21, WZ22a]. diffusions [GS21]. digital [LTZ21].
Digitalization [BDFM23]. dimension [CES20, CJS23]. dimensional
[ASW23, BHS20, BKW21, BLL21, BHN22, BMS20, CHLZ20, CLWY24,
CPZ23, CCQY24, CHLT24, CFZ23, CGQ23, CCL24a, CCL24b, CMZ24,
CM24, CDGL24, CGI20, CPS24, CS24b, DDF+21, DLZ21, DGL23, DBH23,
FFX20, FHP23, FLLM22, FHW23, GZW20, GLT20, GLLZ23, GLLZ24,
HLT20, HHLS22, HJG23, HJW24, KSS21, KASY20, KPT23b, KLSW23,
LCW23, LC20, LMNZ24, LS23b, MPS23, MJLS20, PK24, SCC22, Tsa20,
UW24, WCWL20, Wan22, WZL24, WLFM24, XP23, XT24, YZC21, YN21,
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YHKZ22, ZZZ24, ZZ24b]. dimensions
[CBN23, CMV23, FHLZ20, FLS24, MTWZ24]. dioxide [WGH20].
directions [Tau22]. disappear [DRG+23, DRG+24]. disaster
[DN23, SG21]. disaster-type [DN23]. disconnected
[MGSN24a, MGSN24b]. discontinuities [BKL+22]. discontinuity
[BK23, Ber20, BC21, HSW24, Tuv20, Xie24]. discontinuously [KY22].
discount [PVWZ22]. discrepancy [ZGZ24]. Discrete
[FS23b, AL21, AM20, Ari21, ABB23, BK24a, BSX21, FHW23, GS24, HKR20,
HJ23, KSSR21, KMMS21, Lia24, Loh23, NS21, NP22, NS24, STXH23, Wil20].
discrete-continuous [NP22]. discrete-time [ABB23]. discriminants
[OJT20]. Discussion [Pow23]. Disentangling [PG21, RSV20]. disparity
[Par20]. displaced [Woo23]. displacement [Cal21]. distance
[AD21b, WD22]. Distinguishing [LPV23]. distortion [JPS24].
Distributed [RLZ+24, FJ22, KY22]. Distribution
[BS23, AKOW20, ALZ22, CJ23, Cas24, CJM24, CWXZ24, CFVW24, Hub23,
KOPV20, PS23b, YZC21]. Distribution-invariant [BS23]. distributional
[ACS20, Cal21, KPV23, Pet22, GG20a, TD20, ZM24]. Distributions
[BvBGK24, ACL22, ARTT23, CCW20, CKK+20, HM24, HV20, JMY22,
Kit21, LCW23, NP22, TD20, ZGZ24]. diverging
[CLMZ24, LZGZ21, LLCW22]. Dividend [PST23]. Do [LMSW23, PS21a].
Does [BP20a]. Domain [GP23, Cha20, CYZ23, KPS24]. dominance
[AST20, FMM+22, LLW23, LSW23, LT21, Luo20]. dominant [PY20, PY21].
Double [YCK20, JLZ20, LTYZ23, LTY20, LMR24].
double-machine-learning [LMR24]. double-nonlinear [LTY20].
double-robustness [LMR24]. Doubly [SZ20, HKL22, LCZ23]. draws
[HLL21]. drift [COR22, LMSW23, LS20a]. drift-diffusion [LS20a]. driven
[AF24, BGK21, BvBKL22, BFL23, BCFL21, CMH24, CKLZ24, GGIS22,
GK24, HP24a, SWP20, Uml24]. drugs [MB21]. DSGE [KK23]. due [JPS24].
Dufour [CMPZW20]. duration [Bot20, Che23, FOP23, HL20a]. during
[CL23a, PST23]. dyadic [GLX23, GNP24]. Dynamic
[AHX21, BL21, BLL21, DL24, HS24, HLWZ24, HPR24, JC20, JLSS24,
KKSV21, OP24b, STXH23, AGL21, AGP20, AA22, AM20, Bai24, BY23,
BM21a, BH20, BHSvS21, BHLZ24, BK24a, BK20b, BSX21, BD24, DN23,
GHKP21, HW24, Han21, HJ23, HJLY24, HJW24, JLMM21, JfL20, JT24,
KSSR21, KKIS21, KPT23a, Kit22, KZ20, KMMS21, LKLP20, LY21, LXX22,
NS24, NSYC21, PS23b, PST23, SCC22, SWX23, SA21, Win24, WY21, YfL21].
Dynamics
[HHvR+22, RSV20, ADDP24, BO20, EMS23, LP24, NRS23, vGW22].

early [CKS21]. Earnings [LP24, Bot23, DLCP23, PVWZ22]. Earth
[PLS20]. Econometric [GAL20, HP24b, HPP20, KS23, PY20, PLS20, Pre20,
BM24, Gua21a, PST23, YS21]. Econometrics [AACH23, Ano24d, BHKL24,
CCCM22, PST22, AAI24, BM20, HKW21, LTZ21, Mac23, Pou23, RSVZ20,
RSBP23, Tam21, MP24a, MP24b, Ano23a, DvdKWZ22, GAL20].
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econometrics/Covid [Tam21]. econometrics/Covid-19 [Tam21].
economic [AV21, ADDP24, DS20, FGP22a, HY22, JPS24]. Economics
[DvdKWZ22, Yu22, CFLS24, KKKN21]. economy [ILMM20, LTZ21].
economy-climate [ILMM20]. edges [MZ21]. editor [Vil23, BHKL24, Yu22].
Editorial [IKP22, LTZ21, Mav21, Ano20b, Ano20c, Ano20d, Ano20e, Ano20f,
Ano20g, Ano20h, Ano20i, Ano20j, Ano20k, Ano20l, Ano20m, Ano21a, Ano21b,
Ano21c, Ano21d, Ano21e, Ano21f, Ano21g, Ano21h, Ano21i, Ano21j, Ano21k,
Ano21l, Ano21m, Ano21n, Ano22a, Ano22b, Ano22c, Ano22d, Ano22e,
Ano22f, Ano22g, Ano22h, Ano22i, Ano22j, Ano22k, Ano22l, Ano23c, Ano23d,
Ano23e, Ano23f, Ano23g, Ano23h, Ano23i, Ano23j, Ano23k, Ano23l, Ano23m,
Ano24h, Ano24i, Ano24j, Ano24k, Ano24l, Ano24m, Ano24n, Ano24o,
Ano24p, Ano24q, Ano24r, Ano24s, Ano24t, Ano24u, Ano24v, Ano24w].
editors [HPP20, Ano21o, CMPZW20]. education [MB21]. educational
[BWKMM+24]. effect
[Cal21, CKL24, CT24, HKR20, HK21, Hei24, Hos22, HY23, YCK20, ZD21].
Effects
[IK21, AX23, ABCR22, Bai24, BKP23, BPQ20, BMP23, BV23, BWKMM+24,
CK23a, CKK+20, CLMZ24, CR24b, CFVW24, CO21, DN23, DS21,
DGJOOSB23, FOP23, Fus24, GZW20, GGV20, GLPY23, GK24, GL20, Han21,
HY24, Hei24, HSJ23, HJLY24, JLMM21, JPTZ23, Joc23, JSY23, Kam24,
KPR21, Kas22, KPS24, Kéd23, Kit22, KLSW23, KPZ23, LMSW23, LPV23,
LY21, LSZ24, LP22, LTY21, LH24, LS20b, MMY23, MIS24, MIMRS24,
MLS20, NW21, SU23, SST21, SA21, Sun24, VB23a, WTH24, XT24, dCD23].
efficiency [AL21, TPZ23, ZLTT22, ZZ21]. Efficient [CHY21, CCT23, GS21,
Gup23, Kle21, KPZ23, LCL20, SCC22, Yan20, BHKvD20, GdXP22].
EGARCH [LW20]. eigenvalue [DTW22, HPR24]. elastic [HHO22].
elasticities [LS24]. elicitation [GLWW22]. elicited [KRvdK22]. Eliciting
[CDL+24]. elliptical [YZC21]. emissions [WGH20]. Empirical
[BLT24, SG21, CT21, Koh23, MNW23a, MM21b, WAZ24]. employee
[CSV23]. Employer [DLCP23, CSV23]. employer-employee [CSV23].
employers [BBRSS23]. Endogeneity [CKT24, CPU23, CW20, KN24].
endogenous [AX23, ABCR22, BHN22, Car23, CCM21, GR23, Hos22, Joc23,
MIS24, QfLY21]. endogenously [HR21, HLM23]. energy
[BM24, iSK21, Pre20]. engines [GLWW22]. England [KHK20]. Enhanced
[SZ24]. enhancement [YYX24]. entry [BK20a]. environmental [WGH20].
epicenter [HLS21]. epidemic [KV23, Kor21]. epidemics [HLS21].
epidemiological [ÇS24a]. Epilogue [McF21]. episodic [DGRT22].
epistemic [vGW22]. equality [ZGZ24]. equation [iSK21, SW21b, ZHW20].
equations [CK20, CHL21, LM24, LMY20]. equilibria
[GJM20, LXX22, Yoo24]. equilibrium [KZ20, JLMM21]. equity
[ASKM20, ATU21, GSV22, GLL23]. equivalence [Pre20]. Equivalent
[LW23b]. ERP [Cas24]. error [AKOW20, CK20, CSZ22, DOT22, Gel23,
KSS21, MM21b, NSYC21, PS21b, Pow23, SL20, Woo24]. errors [BCL24,
CMM24, CGI20, Ell20, HHLS22, HM23, HHS20, HSS22b, LPY24, RV21].
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Essays [GAL20]. establishing [ACG20]. Establishment [Sch23]. estimate
[BCPV23]. estimated [OP24b]. estimates [PLS20]. Estimating
[BKW21, BLV24, HLS21, HL23, HHS20, KST22, LP20a, LZH24, Lu22,
MM21a, PDC21, Phi20, RW20, SA21, FZ20, ZHW20]. Estimation [AX23,
ALZ22, BHS20, BLL21, BvBGK24, BV23, BS21, BLL22, CSZ22, DOT22,
FHP23, FLZ24, For24b, GAL20, HLT20, HR21, HJW24, HHK+24, KSS21,
KLL21, KLSW23, LLZ22, LTY20, LOW23, MLG21, MW23, Meh23, MS21b,
PY21, QfLY21, RC23, SU23, Tou21, UW24, WLLS24, WX22, WTH24, YfL21,
Zin24, AGS24, ASLL24, AA22, AKM21, AD21b, AG24, BY23, BAFMS20,
BvBKL22, BK24a, BLL24, BCV20, BDSV23, BLT21, BMS20, BM24, BHK21,
BSX21, BIJS22, CHLZ20, CP24a, CMRV24, CPU23, CP24b, Cha20, CHLT24,
CSW23, CW20, CHY21, Che21, CCT23, Che23, CR24b, CDGL24, CKL24,
CGI21, CK24b, CHW24, Dal23, DGS21, DPS24, DN23, DMP22, DLZ21,
DBH23, EFS23, Erg23, FHLL22, Fun24, GHLL22, GKM21, GdXP22, GNP24,
GS21, Gup23, HL20a, HD22, HKT20, HHO22, HM23, HL20b, HLL21, HSJ23].
estimation [Hos22, Ish20, JfL20, JfL24, JYGH21, JPTZ23, JMS21, JKL24,
KN23, KKSV21, KP23, Kor21, LS20a, LP23b, LSTW24, LCZ23, LLV20,
LCL20, LWY23, LTYZ23, LNP24, LSZZ20, Loh23, LQ21, LST23, MT23b,
MNP20, MIS24, NRS23, NP22, NS24, NSYC21, PW21, PF23, PK24, RLZ+24,
RW24, SKF23, SCC22, Søl20, Tau22, TZ23, VB23a, WGH20, WCWL20,
WPLL21, WZLL22, Wan22, Yan20, YS21, Yoo24, YHKZ22, YGV24, ZLB22].
estimator [AF24, DLP21, HKL22, JKW21]. estimators
[AD21a, Boo23, CJ23, Can23, CJM24, CCT23, DHIV20, FHLZ20, Fer21,
FS23b, GZW20, HSS22a, KSSR21, KPZ23, LMR24, SZ20, dCD23]. ETF
[BDSV23]. Euler [CHL21]. euro [HNZ22]. Eurozone [DSZ24]. Evaluating
[CKK+20, KKKN21, ORS24]. evaluation
[BKS22, BHKvD20, CL23a, HY24, MTW24, SH23]. event [PPX24, SA21].
events [LKLP20]. Evidence
[BF22, CS22, GLWW22, ZZ21, CMM24, LMSW23]. evolutionary [Cas23].
exclusion [DHS24, HH24, Kiv20]. Existence [GG20a, FZ22]. Exogeneity
[TD20, BK24b]. exogenous [GK24, MW23]. expect [WPBC24].
expectation [GJM20]. Expectations [DvdKWZ22, AHX21, AMMQ22,
AL21, CHH24, CS22, CEC22, DDH22, GMM22, HHvR+22, PVWZ22].
Expected [ILMM20, WTH24, Zin24]. ExpectHill [DGS21]. expectile
[DPS24, MTWZ24]. experiment [BKS22]. experiments
[BJR+24, CDL+24, DGJOOSB23, GLWW22, HBB24, HP24b, VB23a].
explainable [FLS22]. explosions [BKN22]. explosive [LPY24].
exponential [ACM22]. exponentially [AD21b, Zhu23]. extended
[HMM24, LP23b, RL23]. Extensions [DGRT24]. extent
[DRG+23, DRG+24]. external [OSW21]. externalities [WY21]. Extreme
[DPS24, ALTZ24, DGS21, HK21, HLPZ24, SW24, Tsa20]. eye [HS20].

Factor [AM22, BLL21, CBN23, FKW20, FH22, Fre22, ASKX20, AGP20,
BHS20, BN23a, BDH24, BKW21, BH20, BHSvS21, BHLZ24, BS24a, BK20b,
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CMV23, CFVW21, CHL24, CLY24, CK23b, DLZ21, DBH23, Erg23, FKL21,
FJS22, FLLM22, FHW23, GP20, GCT23, HKTY23, HM23, JMS21, KSS21,
KMS24, Lew22, LKLP20, LC20, MLG21, MT23a, MT23b, MW23, NW21,
OP24b, SCC22, UW24, WLLS24, Wan22, XP23, YHKZ22, YYX24].
Factor-adjusted [FKW20, FJS22]. factor-augmented
[BS24a, CHL24, Wan22]. Factor-based [CBN23]. factors [AM22, ABB23,
BLL21, BCV20, CLS23, FKL21, Fre22, Hub23, LP20a, MPS23, SXZ23, AG21].
failure [For24a]. falsification [LMR24]. Fast [LMSND22, DT20, LMS23].
fat [ADDP24, ABB23, KM20]. FDI [HLLO21]. FDR [LSK24]. features
[CGV22, WX22]. February [Ano20s, Ano22o, Ano23u, Ano24x]. Feedback
[Cha22]. few [Fer21, MW20, WZ24]. fields [JM21]. filter [LLSS21]. filtered
[CHY21, CXW22]. filtering [CKLZ24, Dal20, GS21, Lan24]. filters [BN23b].
Finance [Yu22, CFLS24, HM24]. financial [ACL22, ATTX24, BHSvS21,
CGRvD24, CCL21, LP22, LTZ21, RSVZ20, SKF23, SCC22]. Financially
[CL24b]. Financing [HS24]. Finding [LLSS21]. fingerprint [CKK+20].
Finite [HV23, Sen24, LNP24, SS24b, TD20]. Finite-sample [HV23, TD20].
Firm [EMS23, HS24, APdAV23, DKSS23, LMSW23]. Firms
[CSV23, EHKS23, Gua21a]. first
[AGS24, EFS23, GG20b, GG22, GZ23, JZ22, KSW24, Zin24]. first-order
[KSW24]. first-price [EFS23, GG20b, GG22, GZ23, JZ22, Zin24].
first-stage [AGS24]. Fisher [OJT20, YYX24, ZD21]. fit
[KKSV21, LZ20, WD22]. Fixed [CV24a, BMP23, CK23a, Cas24, DS21,
GGV20, GLPY23, HSJ23, HJLY24, KPS24, Kit22, LSZ24, MLS20, dCD23].
Fixed- [CV24a]. fixed- [Cas24]. Flexible [DHIV20, CGRvD24]. flow
[HKNW23, JfL24]. flows [PST23]. focus [Man23]. fold [ZL23]. forecast
[BP20a, CM24, CHL24, HL23, ORS24]. forecasting
[ARRS23, BLSV23, FKL21, HW22, LKLP20, PS21b, QTZ24, WXY23, ZT22].
forecasts [ALP23, CL23c, LMS21, OP24a]. foreword [BHKL24]. form
[ASLL21, ASLL24, CK24b, Gup23]. formation
[CU23, CEC22, Gao20, GLX23, Gua21a]. Forward [SH23, ZZ24a].
Forward-selected [SH23]. forward-validation [ZZ24a]. Fourier [FHW23].
fraction [HLS21]. fractional [PM24, SYZ24, WXY23]. fractionally
[MNP20]. framework [ABB23, CCQY24, Koh23]. Francis [IKP22]. fraud
[FLS22]. free [BIJS22, DR22b, HNZ22, JS22, LSTW24, LQ24, VB23b].
frequencies [HV20]. Frequency
[Cha20, GP23, JLP20, ASKX20, ASB20, ASS24, BKS22, CHLZ20, CHLT24,
Che24, CMZ24, CHW24, GHM20, HKO+23, KPS24, LLV20, LLZ22, MMF20,
PS23a, SKF23, SXZ23, WCLC22, ZLB22, ZLTT22]. Frequentist
[KZ21, Tau22]. frictions [BGM21, Par20]. Frisch [Cha24]. frontier
[CPU23, CP24b, CWXZ24, KHK20, TPZ23]. full [DTPP23]. Fully
[KP23, WGH20]. function [BLV24, DHS24, GdXP22, RW20].
function-based [BLV24]. function-valued [RW20]. Functional [PW22,
SX22, ALP23, CFX22, CCQY24, EFS23, HLWZ24, LLCW22, PW23, TW22].
functional-coefficient [CFX22, TW22]. functionally [BP20b]. functionals
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[CT21, Yan20, ZHW20]. Functions [BLL21, AKOW20, ALZ22, AL24,
FGP23, HHS20, KOPV20, LS24, LY22, NS21, Xie24]. fund
[AAG20, FJ22, HJLP23]. funding [AG21]. fused [MT23a]. future [SW21a].
fuzzy [HSW24].

G [ZZLL22]. G-GARCH [ZZLL22]. game [EF24, KS23]. games
[ALR22, BK24a, BK20a, CU23, JP20, Koh23, LXX22, Yoo24]. gap
[BMW23, DLCP23]. gaps [JT24]. GARCH [ALP23, BPQ20, CHY21,
DW20, FZ22, GL20, HHM22, HPR24, SKY+21, WZLL22, ZZLL22].
GARCH-type [GL20]. Gary [GH22]. gases [CGV22]. Gaussian
[CPZ23, FHP23, LM24, TD20]. GB2 [HM24]. Gender
[JT24, LS23a, HMM24]. gender-specific [HMM24]. general
[BHSvS21, CLRSØ23, CLMZ24, GLP24, KZ20, MIMRS24, vdBJMN21].
Generalized [BH20, Can23, GM21, BHLZ24, CZ20, GH23, HM24, JLZ21,
LSK24, RW24, Wan22, Zhu23]. Generative [AIMM24]. Generic [ACG20].
gentle [Mag24]. geoadditive [KHK20]. geometric [BK20a]. George
[CT20]. get [KW23]. Gini [Cha24]. Global
[CGV22, Ho23, HT20, BCS20, CMH24, CK23b, KOEP20, KK23, GG20a].
GLS [AOX24]. GMM
[BCPV23, CR20, CDGL24, FGP+22b, HSJ23, Hwa21, HKL22, HV23]. go
[HLM23]. good [HLT21, ZD24]. Goodness [WD22, LZ20]. Goodness-of-fit
[WD22, LZ20]. government [RSW22]. gradient [YCK20]. Granger
[GHM20]. granular [BM21b]. graphical [FFX20]. greenhouse [CGV22].
gross [LS24]. gross-output [LS24]. Group [MT23a, HJPS21, KPZ23,
LCW23, LOW23, Meh23, MSW20, SWX23, WS21, WPS24, YGV24]. groups
[GB21b, LSZZ20]. Growth [CFG23, FGP22a, HY22]. Growth-at-Risk
[CFG23]. guest [HPP20]. guide [KN23, MNW23a].

HAR [Cas24, SY20]. Hard [MZ21]. Hartz [Woo23]. Hawkes [CLRSØ23].
hazard [EF24, PG21, vdBJMN21]. hazard-rate [EF24]. Head [Kam24].
Health [GMM22, BBRR22, JS24, PG21]. heavy
[BBGS24, DGS21, HHLS22, SL20, ZZLL22]. heavy-tailed
[BBGS24, HHLS22, SL20, ZZLL22]. Heckman [CV24b]. hedge [AAG20].
hedging [ABB23]. Height [WPBC24]. Hellinger [AD21b]. hemispheric
[HT20, KOEP20]. hero [BMPQ22]. Heterogeneity
[ABBL24, vGW22, AGS24, APdAV23, AGL21, ABL22, ALL23, Bot20,
BMP23, Bot23, CGI21, DKSS23, Esc23, FLZ24, FW23, Fus24, GLP24,
HHvR+22, HH24, JS24, KST22, LS23b, Luo20, LXX22, Tra21].
Heterogeneous [GXZ20, Hei24, OW21, ADDP24, BS21, CSZ22, CO21,
GLPY23, GH23, HLLO21, KSS21, KS23, LCW23, LCL20, LS24, LTY21,
PVWZ22, PPX24, SA21, Sun24]. heteroscedastic [CZ20, CGI20].
heteroskedastic [HHLS22, LMY20]. heteroskedasticity
[AX23, AS23, AOX24, Cas23, JLZ21]. Hierarchical [CD21, FH22, KSS21].
High [ASKX20, ASB20, ASS24, BHN22, CHLZ20, CSV23, CPZ23, Che24,
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DLZ21, DGL23, FLLM22, JLP20, KASY20, MMF20, MPS23, PK24, WZL24,
XT24, ASW23, BHS20, BKW21, BMS20, CMV23, CJS23, CCQY24, CHLT24,
CFZ23, CGQ23, CCL24a, CCL24b, CMZ24, CM24, CDGL24, CGI20, CPS24,
CS24b, CHW24, DDF+21, DBH23, FFX20, FHP23, GZW20, GLT20, GLLZ23,
GLLZ24, HHLS22, HJG23, HJW24, HV20, KPT23b, KLSW23, LLV20, LLZ22,
LC20, LMNZ24, MTWZ24, MJLS20, PS23a, SKF23, SCC22, SXZ23, Tsa20,
UW24, WCLC22, Wan22, WLFM24, YZC21, YN21, ZLB22, ZLTT22, ZZ24b].
High-dimensional [BHN22, CHLZ20, CPZ23, FLLM22, KASY20, MPS23,
PK24, WZL24, XT24, ASW23, BHS20, BMS20, CCQY24, CHLT24, CFZ23,
CGQ23, CM24, CDGL24, CGI20, CS24b, DDF+21, DBH23, FFX20, FHP23,
GZW20, GLT20, GLLZ23, GLLZ24, HHLS22, HJW24, KPT23b, KLSW23,
LC20, LMNZ24, MJLS20, SCC22, Tsa20, WLFM24, YZC21, ZZ24b].
High-frequency [ASKX20, MMF20, CHLZ20, CHLT24, CHW24, LLV20,
SKF23, SXZ23, ZLB22, ZLTT22]. Higher
[RR23, AD21a, ACL22, ACM22, Gua21b, LMS23]. higher-moment
[ACM22]. Higher-order [RR23, AD21a, LMS23]. highly [WZ22b].
HighScope [HPS24]. Hill [DHIV20]. Hiring [DKSS23]. Historical [FZ20].
hitting [AS21]. homogeneity [KD24]. homoskedastic [Kle21].
homoskedasticity [BPY21]. Honor [CMPZW20, GH22, CV24b, IKP22].
Honoring [NQV21, HKW21]. Honour [GAL20]. horizon [DRT24, KMS24].
household [Hub23, JT24, vGW22]. households [LL22]. How-To [Ano23n].
HP [LLSS21]. Human [NZ24, BFLT21, CKK+20, IK21]. Hybrid
[LP20b, LMNZ24, WZLL22]. hypotheses [DTB21, Hor21]. Hypothesis
[CCL24a, KZA20, CJS23, COR22, Kli24, LLYZ22, CCL24b].

ice [DR22b, DRG+23, DRG+24]. ice-free [DR22b]. ID [AK24].
Identifiability [Fun24]. Identification [AL23, BDKM23, BMP23, BHK21,
CU23, CMPZW20, Fus24, GS24, Gua21b, HHM22, HKR20, Han21, HJ23,
HSS22b, Hub23, Ish20, KPT23a, Kor21, LL22, LS24, Lia24, LSZZ20, LXX22,
LX23, MIS24, PF23, VB23a, Yoo24, AFiK+23, ACF24, AR20, Ari21, BIJS22,
CCM21, Che21, CGQ23, DW23, Esc23, FST23, For24a, Gao20, GG20b, GR23,
Gun23, HY24, HK21, HH24, HSW24, JP20, Kit21, KK23, LP23b, LCZ23,
Loh23, MISW20, Meh23, NS21, Obr24, STXH23, TD20, Tou21, Wil20, Kas22].
Identification-robust [AL23, BDKM23]. identified
[AL24, BK20a, DHK20, JP24, LCZ23, LMY20, OSW21, Sem23]. identify
[BGPS23]. Identifying [AM20, BKP23, DGJOOSB23, Kam24, Kéd23, Kiv20,
SWX23, SXZ23, WS21, GZ23, Kim23]. identity [JM21]. idiosyncratic
[BS24a, CLY24]. Ill [BMS20]. Ill-posed [BMS20]. Illegal [MB21].
Illuminating [HY22]. immigrant [DLCP23]. immigrant-native [DLCP23].
impact [CKS21, CGGK24, Kas22, Phi20]. impacts [JPS24]. imperfect
[BG23, GS24, HPS24, Obr24, OP24a]. Implementation [KKIS21]. implied
[ASLL21, CR20, CCL21, GLL23, LQ21]. importance [LWY23].
impossibility [KS24]. Impossible [BM20, Kiv20]. improvability [PY22].
improve [BP20a]. Improved [LWY23, OP24a, LT21]. Improving [OJT20].
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Impulse [BLL21, GHKP21, IK20, IK22]. Impulse-Response [BLL21].
imputation [CBN23]. inattention [GGIS22, Lia24]. Incentive
[GGIS22, LPV23]. Incentive-driven [GGIS22]. Incentives [GLWW22].
incidence [FOP23]. incidental [JS22]. Incoherent [HS24]. income
[ABBL24]. Incomplete [HS24, FST23, STXH23, TD20, Yoo24].
Incorporating [DW20, CHW24]. increasing [FHLZ20, FLS24].
independence [ASZZ24, Car23, DW23, Kit21, WLFM24]. index
[Gao20, LLCW22, Mar24, NRS23, SW24, ZGHK24]. indexed [CS22]. indices
[LP22]. Indirect [BY23, FK21, KS20]. individual [KST22, LS20b, MMY23].
Individualized [KW23]. inducing [LMT22]. industry [FJ22]. inefficiency
[KHK20]. inequalities [MRW24]. inequality [Bei24, CT21, FS23a, KZ21].
infection [JZS23, MM21a]. infections [HLS21, LMS21]. Inference
[AKOW20, AKM21, ALR22, AL24, ARRW21, BLSTM24, BLSV23, BG23,
CMPZW20, CCW20, CKL24, DHK20, GLT20, HPS24, HS21b, HV20, HSS22a,
KOEP20, LPG20, LMY20, MMY23, MSK24, OSW21, RV21, SL20, WZZW24,
Xu20, ZLLT22, ASW23, AD21a, ALZ22, AV21, AL23, BHS20, BY23, BM21a,
Bei24, BM20, BK20a, Boo23, BLL22, CCL23, CU23, CP21, Cas23, CNPR22,
CLRSØ23, CSZ22, CLMZ24, CHH24, CLY24, CS24b, DTPP23, DGRT24,
FHP23, FST23, FGP23, For24b, FK21, FSU20, FL24, GKR22, GLP24, GZ23,
GLLZ23, GLLZ24, HHLS22, HPTZ23, HK21, Hwa21, HV23, IK20, IK22,
JLZ20, JLZ21, JMS21, JS22, KSS21, KRW22, KPS24, KN23, KS20, KN24,
Kle21, KS23, KS24, KPT23b, KLSW23, LP23a, LR20, LM24, LL20, LT20,
LP23c, LQ24, LMSND22, LS23b, MLG21, MW20, MNW23a, MM21a, MW23].
inference [PY21, Pet22, PK24, RLZ+24, RR23, SU23, SST21, Shi23, SY20,
TLW22, TW22, UW24, VW23, VB23b, WGH20, WX22, Wan22, WZ24,
XP23, XT24, YLC+23, ZHW20, Zhu23, Zin24, vdBJMN21]. inferences
[KLP20, ZZLL22]. Inferential [BHLZ24, Tra21]. Infinite
[JMY22, ATM20, HL20b]. inflation [AMMQ22, CS22, DSZ24].
inflation-indexed [CS22]. influence [WLFF24]. Influencers [CHK22].
informality [BFLT21]. Information [GCT23, AFiK+23, ASZZ24, ALR22,
CHW24, GS24, JP20, JP24, Koh23, KLL21, LYZ20, SST23, Yoo24, YGV24].
information-Theoretic [JP24]. initial [BM21a]. Innovate [HS24].
instability [AV22, CPS24, HW22]. institutions [FMM+22]. Instrument
[BIJS22, KN23, Sun24, AK24, Kit21, OSW21, VW23]. Instrument-free
[BIJS22]. Instrumental [AGS24, EL21, NSYC21, BMS20, Che21, CLY24,
GKM21, GLT20, Hor21, Kle21, MTW24, WZ24, WTH24]. instruments
[CSW23, Fen24, Gof24, Gun23, LWZ24, Loh23, MO23, NS21, Søl20].
insurance [BBRSS23, PG21, SZ24]. integer [BLSV23, CD21].
integer-valued [BLSV23, CD21]. Integrated
[SST21, DTW22, FGP22a, LLV20, MNP20, SWP20]. integration [TW22].
intensity [CK24a]. interaction [Hos22, HY23]. interactions
[AL21, Joc23, LH24, LLCW22]. interactive
[Bai24, CK23a, GLPY23, HSJ23, KPS24, LSZ24, MLS20, NW21].
interdependent [GG20b]. interest [DSZ24, GZW20]. interference
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[HBB24]. intergenerational [LP24]. interlocks [Gua21a]. Internal
[HKNW23]. international [BK20b]. intertemporal [JfL20]. intervals
[BH20, LSZ24, SW24]. intervention [BWKMM+24]. interventions
[MIMRS24]. Intraday [ARTT23, DW20, LW20]. Introducing [Ano23n].
Introduction [CSV23, CMPZW20, CFLS24, CT20, CV24b, DvdKWZ22,
GH22, HPP20, MP24a, MP24b, Tam21, Yu22, Mag24, RSVZ20]. Invariance
[TD20, AR24, Bai23]. invariant [BS23, Yan20]. invertible [Fun24].
investing [FH22]. investment [CK20]. investments
[BBRR22, CEC22, DDH22]. involving [LT20]. Irregular [Esc23, HK21].
Isotonic [BK23]. Issue [CSV23, DvdKWZ22, GAL20, GH22, Mav21, MP24a,
MP24b, NQV21, CMPZW20, CT20, CV24b, IKP22, LTZ21, RSVZ20]. Issues
[MNP20]. Itô [SKY+21]. iterated [DT20]. IV
[AK24, AL23, CSW23, CKR23, Hos22, KSSR21, KN23, PK24]. IVX
[DR22a, DGRT24].

J [AACH23, CCCM22, CV24b, PST22]. Jackknife [CSW23, CT21]. James
[CV24b]. January [Ano23q, Ano24y, Ano24z]. Japan [CS22]. Japanese
[ATU21]. Jean [CMPZW20]. Jean-Marie [CMPZW20]. job
[APdAV23, BFLT21, Cal21]. job-title [APdAV23]. JoE [RSVZ20]. joined
[KOEP20]. Joint [Boo23, IK22, Din23, GK24]. Journal
[Ano23a, DvdKWZ22, GAL20]. July
[Ano20o, Ano21p, Ano22m, Ano23r, Ano24-27]. jump
[BKL+22, DLLZ24, GS21, LS20a, MMF20, PW21, Tod22, WZ22a].
jump-diffusions [GS21]. jumps [ASLL21, Che24, LLZ22]. June
[Ano20u, Ano21u, Ano22n, Ano23x]. just [AK24, BCL23]. just-ID [AK24].

Kernel [GNP24, LPG20, BAFMS20, SY20]. Kernel-based [LPG20].
kernels [Kno22, KSW24]. King [GAL20]. kink [SWZZ24]. kinks [LLSS21].
knockoff [LSK24]. know [OP24a]. known [HLS21]. Kolmogorov
[HLM+24]. Kotlarski [Lew22]. Kronecker [GKM23]. kurtosis [LP22].
Kuznets [WGH20].

lab [CDL+24]. Labor
[BFLT21, CHM23, FOP23, GSS22, HKNW23, IK21, JT24, MB21]. LADE
[ZZLL22]. LADE-based [ZZLL22]. lag [BCL23]. lagged [Wil20]. Langevin
[LMNZ24]. Laplace [CP21, HLL21]. Laplace-based [CP21]. Large
[BLL21, Bog22, CCM19, CCCM22, CK23b, CHKP23, Hou24, XP23, ABL22,
BM21b, CBN23, CGRvD24, CES20, Cha23, CGL+22, FZ20, FHW23,
GHM20, GB21b, Gup23, HLT20, HPTZ23, HS21b, Ho23, HWZW20, JYGH21,
KPR21, KS23, KS24, KD24, LMT22, MT23a, Mac23, RLZ+24, RW24, SS24a,
SKF23, Tra21, WPLL21, YHKZ22, ZHPW20]. Large-dimensional
[BLL21, YHKZ22]. large-scale [ABL22, HPTZ23, HWZW20]. Lasso
[ASW23, MT23a, LSG22]. LATE [HSW24, Opp24]. Latent
[AR22, AR24, ASLL24, BGPS23, Dal23, GCT23, HJPS21, LCW23, LP20a,
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LYZ20, LMSND22, LMNZ24, Mar24, Meh23, MSW20, PPX24, SWX23,
SXZ23, WLLS24, WS21, WPS24, XP23]. later [CEC22]. law [SS24a]. LDV
[HS24]. leads [CMM24]. lean [LMR24]. Learner [VB23b]. learning
[BBGS24, BZ24, CCQY24, CT20, FJ22, LMR24, ON21, Phi20, Sem23,
WFL22, YCK20]. least [AF24, KP23, RR23]. Lebanese [FMM+22]. left
[BWKMM+24]. Level [HKT20, LW23b, CGQ23, LMS21, MNW23b, YS21].
Levels [vGW22, FMM+22]. leverage [BPQ20, CT24, GK24, HKR20]. life
[IK21]. life-cycle [IK21]. Likelihood
[Bai24, BM21a, BvBGK24, KZ20, AS21, ASLL24, AA22, ABL22, AG24,
BDH24, BvBKL22, BK24a, CMRV24, CPU23, CT21, CFR22, DS21, DBH23,
FS23b, HN21, JfL24, LWY23, LTYZ23, RC23, SST21, VW23, Wan22, YLC+23].
likelihood-based [CMRV24]. likelihoods [SST23]. Limit
[KMS21, BCFL21, PW23]. limiting [Cas24]. Linear
[EL21, FW23, KSSR21, AL23, BHN22, Boo23, BLV24, Can23, Che21, CPS24,
CXZC21, FS23a, FLLM22, FL24, GdXP22, GLLZ23, GLLZ24, Hou24,
HKL22, Kle21, KZ20, LM24, LWZ24, LLCW22, LS23b, MNW23b, NSYC21,
SWP20, Sem23, Shi23, UWY23, Win24]. linearization [Bei24]. link [Gao20].
linkages [GLL23]. linked [CSV23]. links [CU23]. Liquidity
[NEFG20, GH23]. literature [RSBP23]. loading [Lew22]. loadings [BN23a].
Local [AACH22, AACH23, Bei24, CJM24, BKN22, BP20b, BD24, Fre22,
GLL23, HJG23, HJ24, HV20, LP20b, LP23c, OJT20, WPBC24, Xu20].
Locally [LM24, BN23b, FK21]. locally-nonstationary [BN23b]. Location
[BvBGK24, HLLO21]. lockdowns [JSY23]. log [HW24, HM24]. log- [HM24].
Logical [GLX23]. logit [AGL21, HHL20, HN21, Kit22, LST23]. lognormal
[LNP24]. lognormal-Weibull [LNP24]. London [JSY23]. Long
[HKST24, LKLP20, ACM22, BCL23, CP24a, CR24b, DRT24, Erg23,
FHLL22, KM24, KPS24, KMS24, PS23a]. long-horizon [DRT24, KMS24].
long-run [CP24a, FHLL22]. Long-term [LKLP20, CR24b]. longitudinal
[BV23, HLWZ24, LP23a]. look [ZD24]. loses [Kas22]. loss [BKS22]. loudly
[GSV22]. low [CKL24, PFL+24, Vu24, WZL24]. low-rank [CKL24, WZL24].

Machine [BBGS24, ON21, LMR24, Phi20, Sem23, YCK20]. macro
[HJL+24]. Macroeconomic [ARRS23, HS21a, GSV22]. major
[HMM24, PVWZ22]. making [ASS24]. management [FLS22, SZ24, SCC22].
manifold [Gal23]. many [AM22, AS23, BHN22, Ber20, CSW23, Fer21,
HK21, LWZ24, LSW23, LMSND22, MRW24, MO23, Søl20, WZZW24].
mapping [SCC22]. March [Ano20q, Ano21q, Ano23s, Ano24-28, Ano24-29].
Marginal [MB24, BKP23, LWY23, TW22]. Marie [CMPZW20]. marker
[vdBJMN21]. marker-dependent [vdBJMN21]. market
[ASS24, ATU21, BAFMS20, BFLT21, CYX+23, CHM23, FKL21, FOP23,
GLL23, HR21, HHvR+22, MB21, NEFG20, NP22, Par20, vGW22]. markets
[CCL21, DJK21, HKNW23, JLMM21]. Markov
[ABCR22, ASLL24, CD21, GJ23, JLMM21, JMY22, KvD23].
Markov-switching [CD21, KvD23]. Markowitz [AST20, PKHZ24].
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Marriage [GSS22]. martingale [CJS23, LZ20]. masks [CKS21]. matched
[BJR+24, BLSTM24, BV23]. Matching [Fen24, Fer21, LQ24, Woo23, ZZ21].
matchings [SS24a]. Maternal [CEC22]. mathematical [HSS22a].
matrices [CK24b, WPLL21, YZC21]. matrix
[ACM22, CHLT24, CXY21, CYX+23, Che24, CK23b, GH23, GKM23, HW24,
HKTY23, Mag24, PFL+24, SKF23, WCWL20, YHKZ22].
matrix-exponential [ACM22]. matrix-valued [CXY21, CYX+23].
matrix-variate [GH23]. matters [ABB23]. Max [CXZC21, WLFM24].
Max-linear [CXZC21]. max-sum [WLFM24]. maximizing [Su21].
Maximum [ASLL24, BvBKL22, BvBGK24, CPU23, JfL24, LTYZ23, Wan22,
YLC+23, ABL22, AG24, CFR22, DBH23, FS23b, RC23, ZGZ24]. Maxwell
[GAL20]. May [Ano21t, Ano23t, Ano24-30]. McFadden [HKW21]. MCMC
[GHLL22]. mean [AF24, CHKP23, DGR20, DMP22, FS21, HHLS22, HT20,
ZGZ24, ZLLT22, HKST24]. mean-variance [FS21]. measure
[AMMQ22, FFX20]. Measurement
[CK20, AKOW20, ALTZ24, BHSvS21, CMM24, DOT22, HSS22b].
measurements [WML21]. measures [GH23, Tod22]. Measuring
[DHPW24, Obr24, SSW22]. mechanism [CCL21]. media [Hei24].
mediation [GLLZ23, GLLZ24]. mediators [GLLZ23, GLLZ24]. Medicare
[KKKN21]. medicine [Man23]. medium [ZZ21]. medium-run [ZZ21].
membership [APdAV23, JKL24]. memberships [LOW23]. memory
[ACM22, BCL23, Erg23, KPS24]. Mental [JS24]. method
[BKL+22, Fry24, HL20a, YYX24]. Methodology [KKIS21]. Methods
[Yu22, CKR23, DGRT24, GG22, KMMS21, LMNZ24]. metric [ZGZ24].
Metropolis [Gal23]. Mexico [BF22]. microstructural
[AACH22, AACH23]. microstructure [Che24, LLV20]. MIDAS
[KKSV21, MS21b]. migration [KRvdK22, NZ24]. mild [HLRW20].
mimicking [BDKM23]. Minimax [DM22, Tuv20, Bai23]. Minimax-regret
[DM22]. minimization [BLT24]. minimum [CHLZ20, DLZ21, FWYZ24].
Mining [WLLS24]. mis [MNP20]. mis-specified [MNP20]. misaligned
[Pou23]. misclassification [LH24]. misclassified [CU23]. mispricing
[AACH22, AACH23]. misreported [TZ24]. Missing
[BGK21, BH21, CBN23, CPZ23, DM22, JMS21, XP23]. misspecification
[Pet22]. misspecified [Cas23, GM21, LYZ20]. mitigation [MB24]. Mixed
[JKL24, AS21, Cha20, FLS24, GHM20, HHL20, HKO+23]. Mixture
[BvBGK24, MS21a]. mixtures [DSZ24, FS23b, HJ23, LNP24]. modal
[UWY23]. mode [HWZW20, WLFF24]. Model
[CL23c, LZGZ21, Su21, VB23b, ZL23, ALL23, AL23, BM21a, BKN22, Boo23,
Bot20, BK20b, BM24, BFM23, BCS20, BD24, ÇS24a, Car23, iSK21, CSW23,
CW20, CLS23, CK24a, CGGK24, DTPP23, DR22b, Din23, FKW20, FHP23,
FLX22, GZW20, GG20b, GH23, Gua21a, HW24, HKTY23, HKST24, HHO22,
HMM24, HLM23, HN21, HWZW20, Hub23, ILMM20, JfL24, JLZ21, JT24,
KLL21, Kor21, LP23b, LL22, LL24, Lia24, LW20, LST23, Mar24, PPX24,
PY22, PST23, QfLY21, RLZ+24, RSV20, SHL+21, SHWZ23, SWZZ24,
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Uml24, UW24, Wan23, XT24, YLC+23, ZZ24a, ZZ24b, ZHPW20, Zhu23].
model-assisted [XT24]. Model-free [VB23b]. modeled [BCL23].
Modeling [GH23, HI20, KM24, WXY23, ATTX24, BP20a, CL24a, HLWZ24,
PW22, WZL24, XP23]. Modelling
[HHPT24, KHK20, PM24, FGP22a, Pre20, SW21b]. Models
[BLL21, BvBGK24, CSV23, Fun24, HS24, AFiK+23, AGL21, AD21a, ALZ22,
ASKX20, ASLL21, ASLL24, AF24, AR22, AGP20, AA22, AM22, ABL22,
AL21, AL24, AM20, ARRS23, Ari21, AG24, BKL+22, BHS20, BL21, BN23a,
Bai24, BDH24, BCL24, BPY21, BKW21, BGPS23, BY23, BH20, BHSvS21,
BHLZ24, Bei24, BHN22, BS24a, BGK21, BvBKL22, BFL23, BPQ20, BLV24,
BMP23, BMS20, Bre21, BCFL21, BSX21, BLL22, BIJS22, CFX22, CK23a,
Can23, CMV23, CP21, Cas23, CD21, CNPR22, CMRV24, CPU23, CP24b,
Cha22, CPZ23, CZ20, CXY21, CHY21, CFVW21, Che21, CCT23, Che23,
CKT24, CV24a, CHH24, CDGL24, CLY24, CKR23, CGI20, CK23b, CFG24,
CXZC21, CFR22, DL24, Dal23, DAM21, DW20, DS21, DLZ21, DLP21,
DOT22, DGL23, DHK20, DBH23, DR20, EFS23, EF24]. models
[Erg23, Esc23, FFX20, FKL21, FST23, FLLM22, FLZ24, Fen24, FVvVV24,
For24a, FK21, Fre22, FL24, FHSW23, FHW23, FHLL22, GXZ20, Gao20,
GLPY23, GLX23, GHM20, GP20, GHKP21, GK24, GM21, GJM20, GKX21,
GR23, GS24, GP23, Gun23, GCT23, GLLZ23, GLLZ24, HHM22, HHL20,
HL20a, Han21, HP24a, HMM24, HPP20, Ho23, HNZ22, HSJ23, HJLY24,
HH24, Hor21, Hos22, HY23, HJW24, HSS22b, HJPS21, IK22, Ish20, JfL20,
JLZ20, JYGH21, JMS21, JP24, KSSR21, KPR21, KRW22, KPS24, KKIS21,
KPT23a, KN24, Kim23, Kit22, KK23, KvD23, KZ20, KMMS21, Lan24, LR20,
LM24, LYZ20, LCL20, LY21, LTYZ23, LSZ24, LZH24, LZGZ21, LSZZ20,
LC20, LLCW22, LY22, LMSND22, LMNZ24, LMT22, LS20b, Lu22, LS23b,
LOW23, LX23, LMY20, MLG21, MT23a, MMY23, MT23b, MNW23b,
MRW24, MNP20, MW23, MS21a, MLS20]. models
[MJLS20, NKM22, NK22, NS24, NSYC21, OP24a, OP24b, OW21, PDC21,
PW21, PS21a, PF23, PS21b, PS23b, PY21, Pet22, Pre20, PFL+24, RC23,
RV21, RW20, Roy23, STXH23, SST21, Sem23, SL20, SKY+21, TD20, TW22,
Tuv20, WD22, WLLS24, WZLL22, Wan22, WZ22a, WPS24, Wil20, Win24,
YS21, YHKZ22, YYX24, ZZLL22, ZGHK24, ZT22, ZM24, vdBJMN21].
moderately [LT20]. modified [KP23, WGH20]. moist [BM24]. moment
[ACM22, Bei24, CHH24, CKLZ24, DGL23, FST23, For24a, Gal22, Kit22,
LZH24, MRW24, RW20]. Moments
[KvD23, ACS20, ACL22, FZ22, Fry24, Gua21b]. Monetary [CS22].
monitoring [HLRW20]. monotone [AOX24, LY22]. monotonic [HSS22b].
monotonicity [BGPS23, CKT24, Gof24]. Monte [AIMM24, FHLL22, KS20].
monthly [HKST24]. moral [PG21]. Most [HJG23]. movements [SX22].
moving [LMS23, Zhu23]. moving-average [LMS23]. MTE [MIS24]. Multi
[LCW23, CGQ23, Fus24, KSS21, SG21, SWZZ24, XT24, YS21, YYX24].
Multi-dimensional [LCW23, KSS21]. multi-factor [KSS21, YYX24].
multi-kink [SWZZ24]. multi-level [CGQ23, YS21]. multi-period [SG21].
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multi-valued [Fus24, XT24]. multicointegrated [KP23].
multicointegration [BCS20]. multifactor [CSZ22, NSYC21]. multilevel
[CLS23]. multinomial [HN21, Lu22]. Multiple
[BH23, ABB23, BKW21, BS24b, CS21, CL24a, CK20, Gof24, LXX22, MT23a,
MT23b, MTW24, PDC21, Yoo24]. multiplicative [HLT20, PS21b].
Multiscale [VL20]. Multivariate [BPQ20, PFL+24, ZHPW20, ARRS23,
CD21, CHY21, DTPP23, DW20, DHIV20, GPWY24, GS21, Gun23, HHM22,
HLWZ24, JLSS24, KOEP20, NKM22, YfL21]. mutual
[ASZZ24, FJ22, HJLP23, WLFM24].

naive [OJT20]. national [CK23b]. native [DLCP23]. near [NW21, SWP20].
Nearest [BCV20]. Nested [BK24a]. net [HHO22, HNZ22, IK21]. Network
[CHK22, CFVW24, JSY23, BV23, BK20b, CU23, CFVW21, CFZ23, CCT23,
FLS22, GLX23, Gua21a, HM23, HHK+24, HWZW20, KW23, KMS21,
WLFF24]. networks [CCW20, CLMZ24, DLLZ24, FFL24, HHK+24,
HWZW20, JKL24, PY20, RLZ+24, ZHPW20, AIMM24, TPZ23]. Neural
[TPZ23, CCT23, CLMZ24, FFL24, WML21]. neutral [LNP24]. neutrality
[BDKM23]. Newey [AAI24, KSW24]. News [GLL23, SSW22, ZD24].
News-implied [GLL23]. Neyman [CR24a]. nicer [BMS24]. Niño
[LKLP20]. No [ZD24, RW24]. nodes [CCW20]. nodewise [CMV23]. noise
[AACH22, AACH23, CHLT24, Che24, LLV20, Tuv20, ZZLL22]. noisy
[CMZ24, LLZ22, WML21, ZLB22]. nominal [Hor21]. Non
[BvBGK24, HHK+24, JLZ20, Bog22, BCGR21, CCM19, CCCM22, DDH22,
DGJOOSB23, Fun24, GL20, HKT20, HLRW20, HKO+23, LM24, TD20].
non-academic [DDH22]. non-compliance [DGJOOSB23]. non-conjugate
[Bog22, CCM19, CCCM22]. non-Gaussian [LM24, TD20]. non-invertible
[Fun24]. non-parametric [HKO+23]. Non-representative [HHK+24].
Non-standard [JLZ20]. non-stationarity [HLRW20]. Non-Stationary
[BvBGK24, BCGR21, GL20, HKT20]. Noncausal [DS20]. nonclassical
[HSS22b]. nondifferentiable [KOPV20]. Nonlinear
[CFVW21, RSVZ20, Xie24, ABBL24, BN23b, BLT21, CYZ23, DS21,
GHKP21, KN24, LTY20, SST21, Tau22, WS21]. Nonlinearities [BO20].
Nonlinearity [KKSV21]. Nonparametric
[AAG20, Bot20, BH21, BLT24, CP24b, Cha24, CHW24, Dal20, Gal22, Gao20,
GG20b, HHS23, HHO22, HL20b, KV23, LP23b, Loh23, PW21, Tod22,
TLW22, WPLL21, Wil20, AL23, BLL24, BKW23, CHY21, CHL21, DLP21,
Esc23, FJ22, FSU20, Han21, Hos22, HSS22b, KLL21, LW23a, LSTW24, LL20,
LST23, VL20, Wan23, ZZ24b]. nonresponse [FMM+22]. Nonseparable
[FVvVV24, GR23, Ish20, MMY23, Xie24]. nonstationarity
[Cas24, CP24a, CXW22]. Nonstationary
[HJPS21, BN23b, Cas23, DLP21, PDC21]. nontransferable [GLX23].
Normal [BvBGK24]. normalised [Fun24]. normality [GGV20].
normalization [HLM+24]. normals [FS23b]. notching [BMS24]. Note
[Ano21o]. November [Ano20n, Ano23o, Ano24-31]. Nowcasting
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[BMW23, CGL+22, HKO+23, ADDP24]. NPIV [CCT23]. nuisance
[CO21, Xu20, ZHW20]. null [BLT21, JLZ20]. number
[CK23a, CLMZ24, Fre22, LZGZ21, LSZZ20, LLCW22]. numbers [SS24a].

objective [HD22]. observables [KY22]. Observation
[CKLZ24, AF24, BGK21, Che24, GK24, MS21a]. observation-dependent
[MS21a]. Observation-driven [CKLZ24, AF24, BGK21, GK24].
observational [DDF+21]. observations
[BGK21, CYX+23, Fer21, HI20, PS23a, XP23]. Observed [MZ21, GJ23].
occasionally [AMSV22]. occasionally-binding [AMSV22]. Occupation
[ZLB22]. October [Ano20r, Ano21r, Ano22q, Ano23p, Ano24-32]. off
[AM20]. offer [Kam24]. older [BDFM23]. OLS [WGH20]. on-the-job
[BFLT21]. One [AK24, HKTY23, BCL23, CEC22]. One-way [HKTY23].
online [GLWW22]. Optimal [BKS22, BLL24, CHLT24, EL21, ZZ24a,
BP20b, Che21, CL23c, JSY23, KSW24, SY20]. optimality [Bai23].
optimization [For24b, JfL20]. Option [BAFMS20, BLV24, CL24b, LQ21].
option-implied [LQ21]. options [CT24, Tod22, TZ23]. order
[AD21a, BC21, DS21, DHK20, HL20b, KSW24, LMS23, LX23, MO23, RR23].
ordered [ALR22]. ordering [ARRS23]. origin [JfL24]. origin-destination
[JfL24]. origins [DKSS23]. Ornstein [SYZ24, WXY23]. Out-of-sample
[CFG23]. outcome [Kit21]. outcomes [GSS22, Koh23, MB21]. outliers
[JPS24]. output [BMW23, LS24]. Over-identified [LCZ23]. Overbidding
[GZ23]. overidentified [Gal22]. Overlap [DDF+21]. overlapping
[CFG24, HLL21]. overnight [DW20, LW20]. overspecified [LSZZ20].
Overview [ACL22, HKW21, KKIS21].

Pages [Ano20t, Ano20s, Ano20u, Ano20o, Ano20q, Ano20n, Ano20r, Ano20p,
Ano21s, Ano21u, Ano21p, Ano21q, Ano21t, Ano21r, Ano22r, Ano22p,
Ano22o, Ano22n, Ano22m, Ano22q, Ano23w, Ano23v, Ano23u, Ano23q,
Ano23x, Ano23r, Ano23s, Ano23t]. pair [SZ24]. pairs [BJR+24, BLSTM24].
Pairwise [OJT20, KST22, YLC+23]. pairwise-rank-likelihood-based
[YLC+23]. pandemic
[CL23a, CKS21, GLLZ23, HKO+23, KN21, LL21, PST23, Tam21, GLLZ24].
Panel
[HLPZ24, LMS21, MLS20, MSW20, WPS24, ABCR22, AA22, ABL22, ALL23,
Ari21, BBGS24, BKL+22, BL21, Bai24, BCL24, BPY21, BY23, BM21a,
CBN23, CFX22, Cal21, Cha22, CFVW21, CV24a, CDGL24, CFVW24, DS21,
DM22, FGP22a, FW23, GXZ20, GLPY23, HBB24, HSJ23, HJLY24, HLLO21,
HJW24, HJPS21, Ish20, JYGH21, JLSS24, KPR21, KSS21, KPS24, KHK20,
LCL20, LY21, LSZ24, LSZZ20, LS20b, LS23b, LOW23, Meh23, NSYC21,
OW21, PW22, SW21a, SST21, SST23, SH23, SWZZ24, Win24, YfL21, YGV24].
panels [AM20, BS21, BM21b, CSZ22, HS21b, JS22, KS20, KKSV21, KD24,
NW21, SWX23, Tra21, WS21]. panic [KN21]. papers [Ano23n]. Parameter
[HH24, AV22, BKN22, ÇS24a, CNPR22, CPS24, CO21, DR20, HD22, KP23,
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LSTW24, LQ24, MH20, ON21, RL23]. parameter-free [LSTW24].
Parameters [BHKL24, BKL+22, Cal21, CKLZ24, FS23a, HK21, HLM23,
HN21, JS22, LZGZ21, RW20, Xu20, YN21]. Parametric
[Erg23, LNP24, AACH22, AACH23, AG24, HKO+23, ZGHK24].
parametrisation [Fun24]. Parental [BBRR22]. parents [WPBC24].
Parsimony [LMT22]. Part [KKKN21]. Partial
[FST23, GR23, BMPQ22, Che21, DL24, HH24, JP20, Obr24, RC23, Tou21].
Partially
[BHKvD20, Kim23, AL24, BGPS23, Che21, GJ23, JP24, LMY20, UWY23].
participation [CMM24, TZ24]. pass [AM22, BGS24]. Past [SW21a].
pathways [MB24]. patterns [KHK20]. pay [CDL+24, EMS23]. peak
[LL21]. Peer [Joc23, KPZ23, LH24]. PELVE [LW23b]. penalization
[GHLL22]. Penalized [SHWZ23, BGS24, CHL21, HN21, LP23a, MS21b].
Penetrating [TX23]. pension [JT24]. pensions [IK21]. perceptions
[BF22]. Perfect [JLMM21]. performance
[AAG20, BLT24, CR24a, HJLP23, Obr24, ORS24, QTZ24, Uml24]. period
[SG21]. periods [CS21, CK23a, CGRvD24]. permanent [Phi20].
Permutation [CO21, AR24, Bai23]. Perron [NQV21]. Perry [HPS24].
persistence [ALTZ24, ABBL24, CPRR23]. persistent
[AV21, AV22, Ell20, WZ22b]. personalized [Man23]. perspective
[AACH22, AACH23, JZS23, WAZ24]. pervasive [KPR21]. pervasiveness
[GCT23]. PI [NQV21]. PI-Day [NQV21]. Pierre [NQV21]. pilots [CR24a].
planned [FOP23]. plans [KKKN21]. plight [MGSN24a, MGSN24b].
pockets [ALTZ24]. Point
[BP20b, JP20, CLRSØ23, CK24a, CYZ23, DBH23, JZS23]. points
[BHS20, Fen24, WPBC24]. Polar [BM24]. polarization [Hei24]. policies
[CKS21, DLCP23, WZZW24]. Policy
[CL23a, MTW24, HY24, MIS24, MIMRS24, SU23]. political [Hei24].
polynomial [WGH20]. pooled [JKW21]. pooling [JMY22]. Population
[HBB24, SS24b]. portfolio [BKS22, CHLZ20, CLWY24, DLZ21, FWYZ24].
portfolios [BDKM23, FZ20]. posed [BMS20]. possibly
[Cas23, CFG24, Fun24, GL20, MISW20]. Post [LL23, HHLS22, ZZZ24].
Post-processed [LL23]. post-screening [ZZZ24]. post-selection
[HHLS22]. Posterior [KOPV20, LLYZ22, BHKvD20, DMP22, Kli24].
Posterior-based [LLYZ22]. posteriors [LL23, LWY23]. potential [Kit21].
Power [YYX24, HLT21, LWY23, VW23, WZLL22, Roy23]. powerful
[HJG23]. practice [JYGH21, KN23, MNW23a, Yu23]. precision [WCWL20].
predict [BGS24, CEC22]. Predictability [PT11, PST22, ATU21, DGRT22,
DGRT24, DRT24, FS21, GL20, HLT21, KMS24, TX23, WFL22]. predictable
[HJL+24, KMS24]. Predicting [AG21, Uml24]. prediction
[BH20, BLT24, CZ20, DJK21, FLX22, JP20, LZGZ21, Man23, MS21b, SZ24,
Su21, WAZ24, ZL23]. predictions [PS21a]. Predictive
[ATTX24, CFG24, FLS24, LLCW22, AV21, AV22, CCL23, CGRvD24, CLY24,
DR22a, DSZ24, JMY22, KASY20, LSG22, LP23c, MSK24, YN21, ZGHK24].
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predictors [WZ22b]. preference [AR24, CGI21]. preferences
[CDL+24, DDH22, Hub23, PVWZ22]. preferential [CCW20]. premia
[ASKM20, BGS24, FKL21, RSV20, Uml24]. premium [AG21]. Preschool
[HPS24]. presence
[ABBL24, BKP23, HKT20, Kéd23, KASY20, NRS23, Pet22, WZ22a, Xu20].
present [SW21a]. prevalence [Tou21]. Prewhitened [CP24a]. price
[ASB20, Dal20, EFS23, GG20b, GG22, GZ23, HR21, JZ22, KLP20, LQ21,
Phi20, RSV20, Zin24]. Prices
[AKA23, BT24, GSV22, HSHS20, HS21a, KLL21]. pricing
[BAFMS20, BDKM23, BLV24, CFX22, CL24b, Dal23, FFL24, FLLM22,
GM21, GKX21, LP20a, SZ24, SG21, Uml24, Win24, YYX24]. principal
[Che24, CY22]. priors [Bog22, CCM19, CCCM22, LMT22]. privacy
[BS23, Vil23]. private [JT24, PG21]. Probabilistic [Man23, GMM22].
Probabilities [DvdKWZ22, CR20, HSHS20, Hor21, KRvdK22]. Probability
[DR22b, LW23b, DSZ24, Kli24, PS21b]. problem [HKT20, KK23, MM21a].
procedure [AGP20, AM22, LSK24]. process [ASB20, GJ23, PM24, WXY23].
processed [LL23]. processes [ATM20, BLSV23, CLRSØ23, CK24a, DS20,
FZ22, GPWY24, LS20a, LT20, MNP20, SWP20, SYZ24]. Product [GKM23].
production [AKA23, HHS20, KHK20, LS24, PY20]. products
[BIJS22, Wan23]. Professor [CT20]. Profile [HSJ23]. Profiling
[MGSN24a, MGW23, MGSN24b]. profits [AKA23]. program
[CMM24, HPS24, Kam24, SH23, TZ24]. programming [HSS22a].
Projected [YHKZ22]. projection [FFX20]. projection-based [FFX20].
Projections [DRG+24, DR22b, HJ24, DRG+23]. propensity [HK21, LQ24].
properties [BN23b, CY22, DMP22, HLT21, HHK+24, KZ21, Shi23].
property [CLWY24]. proportion [NK22]. proxies
[AKA23, ACF24, WLLS24, WAZ24]. Proxy
[ARRW21, ACF24, GKR22, HHS20, BK24b]. Proxy-SVARs
[ARRW21, ACF24]. Proxy-VARs [BK24b]. Pseudo [AG24, BK24a, FS23b].
Pseudo-variance [AG24]. public [FMM+22, RSW22]. pure [LR20]. puzzle
[HKR20].

QLR [FS23a]. QMLE [MH20]. quality [YCK20]. Quantile [CW23, EF24,
GG22, ALZ22, ALL23, CCL23, CL23b, Che23, CCL24a, CCL24b, CFVW24,
CFG23, FLS24, FGP+22b, GGV20, HPTZ23, HLPZ24, JPTZ23, LP23a,
MLG21, MSK24, NK22, SW24, SWZZ24, TLW22, WZLL22, Zhu23].
quantiles [CL24a]. Quasi [BFL23, DBH23, AG24, MB24].
Quasi-maximum [DBH23, AG24]. quasi-representative [MB24].

random
[Bre21, HHO22, HN21, JM21, JMS21, KMS21, LY21, LST23, WLFM24].
Randomization [MW20, BG23, HPS24, ZD21]. randomizations [JPTZ23].
randomize [Bai23]. randomized [BLSTM24, VB23a]. range
[BLL24, HLM+24]. range-based [BLL24]. Rank
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[WLFM24, CKL24, FHLZ20, PFL+24, WZL24, YLC+23]. Rank-based
[WLFM24]. rate [EF24, LLSS21, LMR24, MM21a, vdBJMN21]. rates
[BH20, DSZ24, PVWZ22, Vu24]. Ratio
[CMV23, BDH24, KZ20, VW23, WCLC22]. rational
[AL21, CHH24, GJM20, Lia24]. ratios [MO23]. RCP8.5 [MB24]. reaction
[GLLZ23, GLLZ24]. Real [WFL22, DSZ24, HJL+24]. Real-time
[WFL22, HJL+24]. Realized
[ACM22, BMPQ22, CMZ24, BPQ20, GK24, GH23, HP24a, SKY+21, WXY23].
recommendation [KPV23]. record [CP21]. recovery [CYX+23].
recurrent [BLT21]. Recursive [JYGH21]. Reducing [CES20]. reduction
[TZ23]. reference [Obr24, WPBC24]. refinements [MO23]. Refining
[DW23]. refitted [WCWL20]. Reflections [Vil23]. reforms [CS22, Woo23].
regime [MS21a, UW24]. regimes [BO20]. region [Kit21]. regional
[KHK20]. regions [ON21]. Regression
[Ber20, JPTZ23, LPG20, Tuv20, BK23, BGS24, BS24a, Boo23, BLT21, BH21,
BC21, CJ23, CCL23, CMV23, CJM24, CSW23, CZ20, CW20, CFZ23, CW23,
CL23b, Che23, CCL24a, CCL24b, CMZ24, CFVW24, CGI20, CXZC21,
CYZ23, DR22a, DRT24, FJS22, FLS24, FGP+22b, GGV20, GHM20, GG22,
GLT20, GdXP22, HHLS22, HPTZ23, HL20b, HLPZ24, HSW24, HSS22b,
KSSR21, Kle21, KKS23, KASY20, LP23a, LSG22, LW23a, MNW23b,
MTWZ24, MZ21, NK22, PW23, Shi23, SS24b, SWZZ24, TW22, UWY23,
VL20, Xie24, Xu20, ZZ24b, ZGHK24, ZLLT22]. Regression-adjusted
[JPTZ23]. regression-based [DRT24]. regressions [ASKX20, AV21, AV22,
BBGS24, BKW23, CHL24, CPS24, DS24, FW23, KM20, LT20, LP23c,
MSK24, MSW20, MS21b, PS23a, WGH20, Wan22, WZ24, YN21]. regressors
[Che23, GHKP21, GK24, GR23, GL20, HM21, LP23c, Loh23, NSYC21,
ZGHK24]. regret [DM22]. regular [CGRvD24, CT21, Kno22].
regularization [CXZC21]. Regularized [DSZ24, FKW20]. rejection
[Hor21]. related [KOEP20, VW23]. Relaxing [Car23, DHS24]. Relevant
[DR20, Fre22, SU23]. reliable [GZW20]. repeated [HHS23]. replication
[Vu24]. reports [CMM24]. representation [BLV24]. representative
[GLWW22, HHK+24, MB24]. Reprint
[CCL24b, DRG+24, GLLZ24, MGSN24b]. Reproducibility [Vil23].
rerandomization [ZD24]. Residual [CMV23, DR22a, BHS24].
Residual-augmented [DR22a]. Residual-based [CMV23]. resource
[BMP23]. Response [BLL21, ALR22, Ari21, Car23, FLX22, GLPY23,
GSV22, GHKP21, GR23, IK20, KPT23a]. responses [ABBL24, IK22].
restricted [LT21, Luo20]. restriction [DHS24, DGL23, GZ23, LQ24].
restrictions [AS23, BGPS23, GHM20, HH24, Hou24, Kiv20, Yan20]. results
[ACG20, KS24]. Retire [MTWZ24]. Retirement [GMM22, JT24]. return
[ATU21, ALTZ24, DGRT24, GL20, HLT21, HL20b, NRS23, TX23, WFL22].
returns [BGS24, BBRR22, DGRT22, DW20, Din23, HJL+24, KMS24, PT11,
PST22, SX22]. revealed [AR24, HMM24]. revenue [Zin24]. revisited
[HKR20]. Revisiting [HLLO21]. Risk
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[CFG23, ASKM20, ATU21, ARTT23, AG21, BGS24, BT24, BHKvD20, BLT24,
DGS21, DHPW24, FKL21, FHLL22, HS20, HL20b, HLPZ24, ILMM20, JZ22,
LS23a, LNP24, NRS23, PVWZ22, RSV20, SCC22, SG21, Uml24, BHS24].
risk-neutral [LNP24]. risk-return [HL20b]. risks [Kim23, SZ24]. risky
[JS24]. Robust
[ATM20, AA22, AD21b, BLT21, Che21, CHH24, GKR22, GLP24, GZ23,
HHLS22, KPS24, LT20, LP23c, LPY24, MTWZ24, Søl20, AGP20, AL23,
BDKM23, BHKvD20, CCL23, Cas23, CP24a, Che24, DTB21, Ho23, Hwa21,
HKL22, LM24, MNW23a, SZ20, SKF23, TW22, VW23, WAZ24, LCZ23].
Robustifying [PKHZ24]. robustness [HHS20, JKW21, LMR24]. Role
[HMM24, APdAV23, ASS24, AG21, ADDP24, BBRSS23, BM21a, DDH22,
HP24b, PVWZ22, SST23]. rolling [CJ23]. root
[HKT20, LT20, LP23c, NW21]. roots [BP20b, FLS24, LP20b]. rotation
[ZT22]. roughness [BCPV23]. rounding [GMM22]. Roy [HMM24, LP23b].
rule [AK24]. rules [FVvVV24]. run [AG21, CP24a, FHLL22, ZZ21].

safety [IK21]. Sample
[HH24, LY22, BKP23, Cha20, CSW23, CW23, CGQ23, CKL24, CFG23,
DM22, FVvVV24, GL20, Hei24, HV23, LW23a, RC23, TD20]. sampled
[HR21, HHK+24]. samples [Mac23]. Sampling [DMP22, HV20, LWY23].
SAR [QfLY21]. satellite [RW24]. saving [CK20]. savings [IK21, JT24].
Scalable [DTPP23]. scale
[ABL22, HPTZ23, HWZW20, LMT22, RLZ+24, ZHPW20]. school
[PS21a, ZZ21]. science [CFLS24, Yu23]. Score [CR20, HP24a, Uml24,
BvBKL22, BFL23, BCFL21, FS23a, HW24, LQ24, SST23]. Score-driven
[HP24a, Uml24, BvBKL22, BFL23, BCFL21]. scores [HK21]. screening
[ZZZ24]. sea [DRG+23, DRG+24]. sealed [JZ22]. sealed-bid [JZ22]. search
[BFLT21, GLWW22]. Seasonal [HKST24]. Second [DS21, MO23, DHK20].
Second-order [DS21, MO23, DHK20]. section [DS24, HJPS21, KLL21].
sectional [ARTT23, BPY21, CFX22, GXZ20, GP20, HS21b, Hos22, Uml24].
sections [HHS23, QTZ24]. seemingly [WGH20]. segmented [KOEP20].
SEIRD [Kor21]. select [HN21]. selected [SH23]. selection
[BKP23, BFM23, CLWY24, CW23, CDL+24, CGI20, CLS23, CPS24,
CGGK24, FKW20, FVvVV24, HHLS22, Hei24, HH24, HJW24, KY22,
LPV23, LY22, Mar24, MS21b, PY22, PG21, RC23, Su21, WCLC22, Woo23].
selectively [BH21]. Self [BF22, HLM+24]. self-normalization [HLM+24].
Self-perceptions [BF22]. seller [Zin24]. Semi
[LST23, ZGHK24, AG24, CHY21, Wan23]. Semi-nonparametric
[LST23, CHY21, Wan23]. Semi-parametric [ZGHK24, AG24].
semicovariance [BPQ20]. Semiparametric
[Ari21, BSX21, CL24a, CW20, CR24b, Dal23, FLX22, NS24, UWY23,
WZ22b, AL21, BKW23, BLL22, DGL23, FHP23, HL20a, JLZ21, LL22,
LLCW22, MLG21, YLC+23, vdBJMN21]. Semiparametrically [GdXP22].
sensitivity [PLS20]. sentiment [SSW22]. separability [CP24b]. separable
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[CKT24, ZGZ24]. September [Ano20p, Ano23y]. sequence [HJG23].
sequences [HKTY23]. Sequential [HLRW20, FHLL22, Yoo24]. serial
[Tsa20]. series [ASW23, AF24, ACL22, AG24, BGK21, BLT21, BM21b,
BLT24, CD21, CKK+20, CCQY24, CXY21, CXW22, CFZ23, CGI20, CS24b,
CYZ23, DGR20, DS20, DN23, DLP21, HR21, HI20, HHPT24, HKST24,
HV23, JZS23, KLL21, LL20, LZGZ21, LC20, NKM22, PM24, RV21, SX22,
Tsa20, WD22, WZL24, ZM24]. serology [Tou21]. set
[AFiK+23, BK20a, CGI21, DW23, GHM20, Sem23]. set-identification
[DW23]. set-identified [BK20a, Sem23]. sets [ACG20, CGRvD24, Lu22].
settings [AI22, KLSW23]. several [BLL22, ZGZ24, dCD23]. shape [LQ24].
shares [BMP23]. Sharp [Mar24, STXH23]. Sharpe [CMV23, WCLC22].
shift [HKT20]. Shifting [HKST24, HT20]. shifting-mean [HT20]. shocks
[ABBL24, BL21, Bot23, CMH24, DN23, HLLO21, JS22, KvD23, LCL20].
short [AG21, AM20, DPS24]. short-run [AG21]. short-tailed [DPS24].
shortfall [WTH24]. should [HD22, KW23, MMF20, Woo24]. Shrinkage
[HM21, HM23, MT23b]. Sieve
[FL24, Hos22, LQ21, DLP21, KMMS21, Wan23]. sign [Kno22]. sign-regular
[Kno22]. signal [CGQ23]. Significance [FFL24]. SII [HS24]. similarity
[RL23]. similarity-based [RL23]. Simple [AD21a, GZW20, HL20a, HLT21,
Hwa21, AHZ23, iSK21, Din23, DTB21, MRW24]. Simulation
[CCT23, HLL21, SG21, FZ20]. simulation-based [SG21]. simulations
[AIMM24, LKLP20]. Simultaneous [KRW22, LM24, LMY20].
Simultaneously [HS24]. single [LLCW22, SW21b, ZGHK24].
single-equation [SW21b]. single-index [LLCW22, ZGHK24]. singular
[Gal23]. sinusoidal [PM24]. SIR [KW23]. SIRD [ÇS24a]. size
[ACG20, HLT21, Kle21, WY21]. skewed [HM24]. skill [CEC22, FJ22, LP24].
slope [BS21, KD24]. Small [GL20, CR24a, CK23a]. Small-sample [GL20].
Smirnov [HLM+24]. smooth [CHL24, LZH24]. Smoothed [HPTZ23, RV21].
smoothed-clustered [RV21]. smoothing [HS21b, KMMS21, Lan24, PW22].
Social [EHKS23, KKS23, BBRSS23, Hei24, JKL24, Joc23, LTY21, LH24,
ZHPW20, CHK22]. solution [KK23]. Solving [CHL21, KMMS21]. Some
[BWKMM+24, KS24, HI20]. SONIC [CHK22]. Sorting
[Woo23, CHM23, EHKS23, LS23a]. sources [BLL22]. space
[BLV24, CNPR22, CES20, CPZ23, GH23, KZ20, Lan24, LMT22, RL23].
spaces [ZGZ24]. span [PS23a]. Spanning [AST20, BDKM23]. Sparse
[CL23b, LLSS21, MGW23, RW24, BS24a, FJS22, FLLM22, KPT23b, LL23,
SW21b]. sparsity [Can23, WPLL21]. Spatial
[JfL20, LY21, Pou23, RL23, ALL23, BL21, BPY21, CKK+20, CSZ22, Gup23,
HJLY24, HJW24, JfL24, LR20, LL24, MH20, PY21, QfLY21, RC23, RLZ+24,
RR23, SWX23, YfL21, ZHPW20]. spatio [MGW23, RW24].
spatio-temporal [MGW23, RW24]. spatiotemporal [FLZ24, PFL+24].
speak [GSV22]. Special
[CSV23, CMPZW20, GAL20, Mav21, IKP22, LTZ21, RSVZ20]. specific
[HMM24]. Specification
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[FHSW23, HHL20, JfL20, CWXZ24, MRW24, PS23b, Yan20]. specifications
[Cha23]. specified [MNP20]. spectra [Cas23]. Spectral [YGV24, SYZ24].
speculation [HR21]. speed [ASS24]. spending [RSW22]. Spherical
[ZM24]. spillover [BV23, VB23a]. spillovers
[ACM22, DGJOOSB23, HM23, KvD23]. splines [CHL21]. splitting
[CLWY24, CKL24, LW23a]. sporadic [TX23]. spot [DTW22, TZ23]. spread
[JSY23]. spreads [AG21]. Spurious [TW22, LT20]. squared [DTB21].
squares [AF24, KP23, RR23]. Stability [YfL21]. Stable
[Koh23, LTYZ23, SS24a]. stage [AGS24, AF24, CHL21, KS20]. staggered
[AI22]. staleness [BPR24, KLP20]. Standard
[BCL24, Gel23, JLZ20, OJT20, Pow23, RV21, Woo24]. star [ZD24]. Start
[Kam24]. State [CYZ23, BLV24, CES20, CPZ23, Dal20, GH23, KZ20, Lan24,
LMT22, LQ21, ORS24]. State-domain [CYZ23]. state-price [Dal20].
state-space [GH23, Lan24, LMT22]. Stationarity [JLP20, HLRW20].
Stationary
[BvBGK24, GJM20, NKM22, BCGR21, FK21, GL20, HKT20, TLW22].
Statistical
[iSK21, CT20, GLLZ23, KLP20, MJLS20, DR22b, DLZ21, Zhu23, GLLZ24].
statistics [AGL21, BC21, KZA20, LLYZ22, LX23]. stayers [Ish20]. steel
[HR21]. Stein [Boo23]. Stein-type [Boo23]. STEM [HMM24]. step
[Che23, HV23]. Stochastic [BN23b, AD21a, ASLL21, ARRS23, AST20,
ACM22, Bog22, BCPV23, BCGR21, Bot20, CCM19, CCCM22, CPU23,
CP24b, Cha23, CWXZ24, CHKP23, DTPP23, FMM+22, For24b, ILMM20,
KHK20, KZ20, LLW23, LP20b, LSW23, LP23c, LT21, Luo20]. Stock
[DLLZ24, NRS23, BGS24, CYX+23, DGRT22, GL20, GLLZ23, GLLZ24,
HLT21, HHvR+22, KMS24, NP22, PT11, PST22, vGW22]. strategic
[AL21, BH23, HY23]. strategic-interactions [AL21]. strategy [ACF24].
strength [AR20, KN23]. Strong [AM22, BK24b]. strongly [LPY24].
Structural [GP23, HKW21, KPT23b, OSW21, AFiK+23, AGL21, AHX21,
AHZ23, AV22, BDH24, BKW21, BP20a, BM24, CP21, CHL24, CFR22, DR20,
Esc23, FS23b, FHW23, GHKP21, Gua21b, HHM22, HW22, HLM+24,
HHK+24, KSSR21, KKIS21, LZH24, LSK24, LOW23, MT23a, NS21, OW21,
PS21a, PT11, PST22, Shi23, Tau22, Xie24]. structure
[ASKM20, AGP20, CSZ22, DTW22, HLT20, KSS21, LOW23, NSYC21,
SWZZ24, YGV24, GKM23]. structured [Can23, HM23]. structures
[CYX+23, HJPS21, LCW23, Meh23, MSW20, SWX23, WS21, WPS24].
studies [CGGK24, DDF+21, SA21]. Study
[GMM22, GCT23, KKKN21, ZZZ24]. studying [GLLZ23, GLLZ24]. subject
[FS23a, Gal22]. Subjective
[DvdKWZ22, AHX21, CEC22, GLWW22, HHvR+22]. subset [Kle21].
substitutes [BH23]. subvector [Bei24]. Sufficient [AGL21, WLLS24]. sum
[WLFM24]. summary [LSTW24]. Supplementing [Fen24]. supply
[GSS22, IK21, JT24]. support [CYX+23]. surfaces [ASLL21]. Survey
[ZHW20, CGI21, FMM+22, GLWW22, MM21b]. Surveying [ABB+22].
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surveys [CMM24]. survival [NK22]. suspensions [PST23]. SVARMA
[Fun24]. SVARs [ACF24, ARRW21, AMSV22, GKR22, Hou24]. switching
[ABCR22, CD21, KvD23, MS21a, UW24]. synchronization [ABCR22].
synthesis [RSBP23]. Synthetic [VB23b, iSK21, Fry24]. system
[JT24, KOEP20]. Systematic [BPR24, ARTT23, BS21]. systems
[AV21, KP23, Pre20].

tabulated [LSTW24]. Tail
[ATU21, CMRV24, GMM22, NRS23, DHPW24, SW24, WX22]. tailed
[BBGS24, DPS24, HHLS22, SL20, ZZLL22]. tailored [HD22]. tails
[ADDP24, ABB23, BR22, DGS21, KM20]. Taking [KMS24]. tale [NZ24].
targets [KPV23]. taxes [IK21]. technology [CEC22]. temperature
[HKST24]. temperatures [CGV22, HT20, KOEP20]. tempered [SWP20].
temporal [HS21b, LP22, MGW23, RW24]. tensor [WZL24]. tenuous
[HS21a]. term [ASKM20, CR24b, LKLP20]. test
[ATM20, BDH24, BFM23, CO21, DTB21, FMM+22, FLLM22, GKM23,
HHL20, HJG23, KY22, LWZ24, LT21, LZ20, MMF20, MRW24, Obr24, PS23a].
Testing [ASZZ24, ACS20, AS23, AV22, AR20, BS24a, BK24b, BC21, CFX22,
CJS23, CGQ23, CYX+23, CWXZ24, DHS24, DAM21, DGRT22, DTW22,
Ell20, FZ22, FHW23, GAL20, GHM20, HSW24, JLP20, JPS24, JZ22, Kiv20,
LLW23, LSW23, MNW23b, MS21a, SY20, Tsa20, WZ22a, Win24, YZC21,
ZGZ24, ACF24, BKW21, BM24, BP20b, CCL24a, CCL24b, DTB21, FS21,
GGR24, HKT20, HLM+24, KZA20, KZ20, LZH24, LLYZ22, LPY24, WD22,
WZ22b, YYX24]. Testing-optimal [SY20]. tests [ACG20, AST20, BPY21,
iSK21, Cas24, CR20, CFG23, CFG24, DRT24, FFL24, FS23a, FHSW23,
GL20, HLT21, Hor21, KZ21, KMS24, LLZ22, LMR24, MMF20, MISW20,
Obr24, PS23b, TD20, Tou21, VW23, WLFM24, Yan20, ZD21, ZD24]. them
[AK24]. Themed [MP24a, MP24b]. theorems [KMS21]. Theoretic [JP24].
theoretical [CLWY24]. Theory [BBGS24, BM20, Cas23, HJLY24, JYGH21,
BHLZ24, DGR20, KN23, PW23, SWP20, TD20, Tra21, Tsa20]. thickness
[DRG+23, DRG+24]. thought [HP24b]. three [CMM24]. Threshold
[LW23a, LL24, LC20, GGR24, KKS23, MT23b, MLS20, MSW20].
thresholding [CGQ23]. thresholds [Ber20]. Tiao [CT20]. tilted [AD21b].
Time [ACL22, BHSvS21, BHKL24, Bot23, CM24, CHL24, DN23, FWYZ24,
GPWY24, GKM21, GJ23, JZS23, LPG20, SHL+21, Yan20, ASW23, AF24,
AG24, ABB23, BGS24, BLSV23, BGK21, BKN22, BK24a, BMP23, BLT21,
BM21b, BLT24, BKW23, BCFL21, ÇS24a, CS21, CK23a, CCM21, CD21,
CKK+20, CCQY24, CXY21, CXW22, CFZ23, Che23, CGI20, CS24b,
CKLZ24, CYZ23, DGR20, DS20, DLP21, FL24, FHSW23, HR21, HKR20,
HI20, HHPT24, HLM23, HJL+24, HV23, Ish20, JS24, KRW22, KV23, KLL21,
LLW23, LL20, LZGZ21, LC20, LS20b, NKM22, PPX24, RV21, SX22, SHWZ23,
Tsa20, Uml24, VB23b, WD22, WFL22, WZL24, WPS24, YN21, ZM24].
Time-invariant [Yan20]. time-series [CD21]. time-to-event [PPX24].
Time-Varying
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[BHKL24, LPG20, BHSvS21, Bot23, CM24, CHL24, FWYZ24, GPWY24,
GKM21, SHL+21, BGS24, BKN22, BMP23, ÇS24a, CCM21, Che23, CKLZ24,
FL24, FHSW23, HLM23, Ish20, JS24, KRW22, SHWZ23, Uml24, WPS24].
times [AS21, Che24]. timing [AFiK+23, GB21a]. title [APdAV23]. Tobin
[CK20]. Tobit [BD24, CKR23]. today [Yu23]. total [MM21b]. trade
[BK20b]. tradeoff [HL20b]. traders [ASB20]. trading
[BAFMS20, CHW24, NP22]. training [FOP23]. transform [FHW23].
transformation [BMP23, CZ20, HLL21, LZ20, YLC+23]. Transformations
[Kit22]. Transformed [DRT24]. transient [PLS20]. transition [CMH24].
transitions [FOP23]. transmission [LP24]. transparency [Vil23]. trawl
[BLSV23]. Treasury [NEFG20]. treated [Fer21, MW20]. Treatment
[CK23a, HY23, KPV23, AX23, ALZ22, BKP23, Cal21, CLMZ24, CR24b,
CKL24, CO21, Fus24, GB21a, Han21, HY24, HK21, Hei24, JPTZ23, Kéd23,
KLSW23, LSZ24, MMY23, Man23, MIS24, PF23, SU23, SA21, WTH24,
Xie24, XT24, ZD21]. treatments
[BH23, BS24b, HHS23, VB23b, XT24, dCD23]. trend [Ell20]. trending
[RSBP23]. Trends [GG20a, CKK+20, FSU20, KV23, KOEP20]. trials
[BLSTM24, CL24b]. triangular [Fen24, MMY23, PF23]. True
[PW23, Hor21, Kli24]. trust [FMM+22]. trustworthy [Hwa21]. Tuning
[LSTW24, LQ24]. Tuning-parameter-free [LQ24]. TVP [CES20].
TVP-VAR [CES20]. Twenty [CSV23]. Twisted [HSHS20]. Twisting
[BDFM23]. Twitter [AMMQ22]. Two
[AF24, Che23, HWZW20, dCD23, AM22, BGS24, CGQ23, CV24a, CHL21,
FW23, HKTY23, HV23, KS20, LS23b, OJT20, WLFF24]. two-dimensional
[LS23b]. Two-mode [HWZW20, WLFF24]. two-pass [AM22, BGS24].
two-sample [CGQ23]. Two-stage [AF24, CHL21, KS20]. Two-step
[Che23, HV23]. Two-way [dCD23, CV24a, FW23, HKTY23]. type
[Boo23, DN23, GL20, HLM+24, LLYZ22]. types [Kéd23].

U.S. [CKS21, NEFG20]. Uhlenbeck [SYZ24, WXY23]. Ultrahigh
[WCWL20, CLWY24, ZZZ24]. unadjusted [LMNZ24]. unbiased
[Fry24, GGV20]. unbounded [CK24a]. uncertainty
[ABB+22, CCM21, HSHS20, HS21a, Yu23, vGW22]. Unconditional
[MIMRS24, ASZZ24, Gua21b, MIS24]. Uncovering [LTY21].
Under-identification [AFiK+23]. underidentification [Sen24, Win24].
Understanding [KRvdK22, LP22]. undirected [FFX20, GNP24]. Unequal
[BBRSS23]. unfair [ZZ21]. unified [ZD24]. Uniform
[BKW23, CLY24, FGP23, LL20, LS23b, IK20, KN24, SW24]. Union
[APdAV23]. unit [HKT20, LP20b, LT20, LP23c, NW21]. units
[KPR21, PY20, PY21]. unity [BP20b, BD24]. university [DDH22].
unknown [BCL24, CK24b]. Unobserved
[Luo20, AGL21, ABL22, ALL23, Bot20, BMP23, Bot23, BCV20, CGI21,
Esc23, FLZ24, FW23, Fus24, Hub23, JS24, KST22, Lu22, LXX22, SST21].
unrelated [WGH20]. unreported [HLS21]. use [BBRSS23, CR20, MMF20].
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Using [AIMM24, BGPS23, CCM21, HN21, Mac23, ASLL24, ACS20,
AMMQ22, BLV24, BLL22, BIJS22, CFX22, ÇS24a, Cal21, CLMZ24, CK23b,
CKLZ24, FHLL22, GHLL22, GHKOB24, HLL21, HKO+23, KY22, KRvdK22,
KST22, KMMS21, LX23, MM21b, MB24, Obr24, RV21, SZ24]. utilities
[GLX23]. utility [AR24, ILMM20, Su21]. utility-maximizing [Su21].

vaccinated [KW23]. vaccines [KW23]. Valid [HK21, Pet22]. Validating
[KD24, FKL21]. validation [HW22, JMS21, WCWL20, ZL23, ZZ24a].
validity [GGR24, IK20, JM21, Sun24]. value
[FGP23, GG20b, Tsa20, BHS24]. Value-at-Risk [BHS24]. valued
[BLSV23, CD21, CXY21, CYX+23, Fus24, RW20, XT24]. values
[CBN23, Kli24, ZD24]. VAR
[CES20, GP23, IK22, KvD23, Pet22, FZ20, LW23b]. Variable
[CGI20, CPS24, AGS24, ARRS23, Dal23, GKM21, HJW24, LYZ20, LMNZ24,
NSYC21, WTH24]. Variables
[EL21, BHN22, BMS20, Che21, DLP21, GLT20, Hor21, HHS20, JfL24, Kle21,
KMS21, LSW23, LMSND22, MTW24, NS21, QfLY21, WZ24, Wil20].
Variance [Gal23, HS20, MZ21, Par20, ASKM20, ATM20, AG24, CHLZ20,
CP24a, DGR20, DLZ21, FWYZ24, FS21, HL23, HKL22, PW23, RSV20,
SS24b, YGV24]. Variance-covariance [Gal23]. variances [BMPQ22].
variate [GH23]. Variation [BWKMM+24, ZLTT22, GB21a, Tod22].
variational [LMSND22]. variations [BS21]. VARs
[BK24b, Cha23, CHKP23, DW23, HKO+23, MPS23]. Varying
[BHKL24, Bre21, HJLY24, LPG20, BGS24, BHSvS21, BKN22, BMP23,
Bot23, ÇS24a, CCM21, Che23, CM24, CHL24, CKLZ24, DAM21, DOT22,
FWYZ24, FL24, FHSW23, GPWY24, GKM21, GJ23, HLM23, Ish20, JS24,
KRW22, SHL+21, SHWZ23, UWY23, Uml24, WPS24, YN21].
Varying-coefficient [HJLY24]. Vector [CCM21, FH23, Mav21, OSW21,
Bog22, CCM19, CCCM22, CGL+22, DS20, FHP23, FS23b, Gof24, Gua21b,
GB21b, HT20, KZA20, KPT23b, Pre20, SL20, YfL21, HKST24]. vectors
[Cha20, WLFM24]. Vehicle [WY21]. versus [Vil23]. via
[ASZZ24, BC21, CL24b, CGQ23, CFVW24, CHL21, FHW23, LKLP20,
LWY23, LNP24, Phi20, Tsa20, WD22, WCWL20, WAZ24, YYX24]. view
[HS20]. vine [NKM22]. viral [HLM23]. Virtual [FZ20]. VIX [AG21].
volatilities [BH20]. Volatility [ALTZ24, CT24, KM20, LS20a, LLZ22,
SKY+21, WAZ24, AD21a, ASLL21, AG21, ARRS23, ACM22, Bog22,
BCPV23, BLL24, BCGR21, BCFL21, CMH24, CCM19, CCM21, CCCM22,
CNPR22, Cha23, CK23b, CHKP23, DTPP23, DW20, Din23, HKT20, HP24a,
JLZ20, LLV20, LW20, NEFG20, SKF23, TZ23, WXY23, Yan20, AG21].
volume [DRG+23, DRG+24].

Wage [CSV23]. wages
[APdAV23, CPRR23, DKSS23, Kas22, LS23a, Sch23, Woo23]. Wald
[FS23a, LLYZ22]. Wald-type [LLYZ22]. Wales [KHK20]. Walker [RW24].
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WALS [DMP22]. war [JLMM21, Kim23]. warming [GG20a]. Washington
[LMSW23]. Wasserstein [AIMM24]. waveform [PM24]. wavelet [BKL+22].
way [CV24a, FW23, HKTY23, dCD23]. weak
[AM22, ACF24, CP24b, CSW23, LWZ24, MISW20, TD20, VW23, WZ24].
weak-instrument [VW23]. weaker [BN23a]. weakly [CKT24]. Weibull
[LNP24]. weighted [AF24, DLP21, ZHW20, Zhu23]. weighting [HHK+24].
weights [QfLY21, RL23]. welfare [Kas22, KKKN21]. well [PS21a]. West
[KSW24]. where [DKSS23]. WHF [Fun24]. Which [MMF20]. white
[Tuv20]. Whitney [AAI24]. Who [Kas22, KW23]. Wild
[LP23a, WZ24, FSU20]. will [DRG+23, DRG+24, LL21]. willingness
[CDL+24]. willingness-to-pay [CDL+24]. wins [Kas22]. wisdom [DJK21].
Wishart [GH23]. without [CKT24, CHH24, CKL24, HS21b, HH24, Ish20].
women [JS24]. Words [GSV22]. work [PS21a]. worker
[APdAV23, HKNW23, Woo23]. Workers [CSV23, EHKS23]. workforce
[BDFM23].

X [IKP22].

year [CEC22]. years [CSV23, SW21a]. yield [HNZ22]. young [JS24].
you’re [DKSS23]. youth [MGSN24a, MGSN24b]. Yule [RW24].

zero [BMPQ22, CCW20, GHM20, HI20]. zero-degree [CCW20]. zoo [WLLS24].
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man, and André Lucas. Maximum likelihood estimation for
score-driven models. Journal of Econometrics, 227(2):325–
346, April 2022. CODEN JECMB6. ISSN 0304-4076 (print),
1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407621001743.

Buhl-Wiggers:2024:SCL

[BWKMM+24] Julie Buhl-Wiggers, Jason T. Kerwin, Juan Muñoz-Morales,
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[DTB21] Osman Dogan, Süleyman Taspinar, and Anil K. Bera. A
Bayesian robust chi-squared test for testing simple hypothe-
ses. Journal of Econometrics, 222(2):933–958, June 2021.
CODEN JECMB6. ISSN 0304-4076 (print), 1872-6895 (elec-
tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407620303018.



REFERENCES 108

Dellaportas:2023:SIF

[DTPP23] Petros Dellaportas, Michalis K. Titsias, Katerina Petrova, and
Anastasios Plataniotis. Scalable inference for a full multi-
variate stochastic volatility model. Journal of Econometrics,
232(2):501–520, February 2023. CODEN JECMB6. ISSN
0304-4076 (print), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S030440762100227X.

Dovonon:2022:TES

[DTW22] Prosper Dovonon, Abderrahim Taamouti, and Julian Williams.
Testing the eigenvalue structure of spot and integrated co-
variance. Journal of Econometrics, 229(2):363–395, August
2022. CODEN JECMB6. ISSN 0304-4076 (print), 1872-6895
(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407621000579.

Delavande:2022:IJE

[DvdKWZ22] Adeline Delavande, Wilbert van der Klaauw, Joachim Winter,
and Basit Zafar. Introduction to the Journal of Econometrics
annals issue on “Subjective Expectations and Probabilities in
Economics”. Journal of Econometrics, 231(1):1–2, November
2022. CODEN JECMB6. ISSN 0304-4076 (print), 1872-6895
(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407622000045.

Dhaene:2020:IOI

[DW20] Geert Dhaene and Jianbin Wu. Incorporating overnight
and intraday returns into multivariate GARCH volatility
models. Journal of Econometrics, 217(2):471–495, August
2020. CODEN JECMB6. ISSN 0304-4076 (print), 1872-6895
(electronic). URL http://www.sciencedirect.com/science/

article/pii/S030440761930260X.

Drautzburg:2023:RSI

[DW23] Thorsten Drautzburg and Jonathan H. Wright. Refining
set-identification in VARs through independence. Jour-
nal of Econometrics, 235(2):1827–1847, August 2023. CO-
DEN JECMB6. ISSN 0304-4076 (print), 1872-6895 (elec-
tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407623000325.



REFERENCES 109

Enache:2024:QAH

[EF24] Andreea Enache and Jean-Pierre Florens. Quantile analysis of
“hazard-rate” game models. Journal of Econometrics, 238(2):
??, January 2024. CODEN JECMB6. ISSN 0304-4076 (print),
1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407623002981.

Enache:2023:FEA

[EFS23] Andreea Enache, Jean-Pierre Florens, and Erwann Sbai. A
functional estimation approach to the first-price auction mod-
els. Journal of Econometrics, 235(2):1564–1588, August
2023. CODEN JECMB6. ISSN 0304-4076 (print), 1872-6895
(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407623000192.

Eliason:2023:SCS

[EHKS23] Marcus Eliason, Lena Hensvik, Francis Kramarz, and Os-
kar Nordström Skans. Social connections and the sorting of
workers to firms. Journal of Econometrics, 233(2):468–506,
April 2023. CODEN JECMB6. ISSN 0304-4076 (print),
1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407622000896.

Escanciano:2021:OLI

[EL21] Juan Carlos Escanciano and Wei Li. Optimal linear in-
strumental variables approximations. Journal of Economet-
rics, 221(1):223–246, March 2021. CODEN JECMB6. ISSN
0304-4076 (print), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407620302153.

Elliott:2020:TTP

[Ell20] Graham Elliott. Testing for a trend with persistent er-
rors. Journal of Econometrics, 219(2):314–328, December
2020. CODEN JECMB6. ISSN 0304-4076 (print), 1872-6895
(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407620301019.

Engbom:2023:FPD

[EMS23] Niklas Engbom, Christian Moser, and Jan Sauermann. Firm
pay dynamics. Journal of Econometrics, 233(2):396–423, April
2023. CODEN JECMB6. ISSN 0304-4076 (print), 1872-6895
(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407622000653.



REFERENCES 110

Ergemen:2023:PEL

[Erg23] Yunus Emre Ergemen. Parametric estimation of long mem-
ory in factor models. Journal of Econometrics, 235(2):1483–
1499, August 2023. CODEN JECMB6. ISSN 0304-4076 (print),
1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S030440762200210X.

Escanciano:2023:IIS

[Esc23] Juan Carlos Escanciano. Irregular identification of struc-
tural models with nonparametric unobserved heterogeneity.
Journal of Econometrics, 234(1):106–127, May 2023. CO-
DEN JECMB6. ISSN 0304-4076 (print), 1872-6895 (elec-
tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407621003055.

Feng:2024:MPS

[Fen24] Junlong Feng. Matching points: Supplementing instruments
with covariates in triangular models. Journal of Economet-
rics, 238(1):??, January 2024. CODEN JECMB6. ISSN
0304-4076 (print), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407623002956.

Ferman:2021:MEF

[Fer21] Bruno Ferman. Matching estimators with few treated and many
control observations. Journal of Econometrics, 225(2):295–307,
December 2021. CODEN JECMB6. ISSN 0304-4076 (print),
1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407621001895.

Fallahgoul:2024:APN

[FFL24] Hasan Fallahgoul, Vincentius Franstianto, and Xin Lin.
Asset pricing with neural networks: Significance tests.
Journal of Econometrics, 238(1):??, January 2024. CO-
DEN JECMB6. ISSN 0304-4076 (print), 1872-6895 (elec-
tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407623002907.

Fan:2020:PBC

[FFX20] Jianqing Fan, Yang Feng, and Lucy Xia. A projection-
based conditional dependence measure with applications
to high-dimensional undirected graphical models. Journal



REFERENCES 111

of Econometrics, 218(1):119–139, September 2020. CO-
DEN JECMB6. ISSN 0304-4076 (print), 1872-6895 (elec-
tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407620300403.

Feng:2022:IPD

[FGP22a] Guohua Feng, Jiti Gao, and Bin Peng. An integrated
panel data approach to modelling economic growth. Jour-
nal of Econometrics, 228(2):379–397, June 2022. CO-
DEN JECMB6. ISSN 0304-4076 (print), 1872-6895 (elec-
tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407621000014.

Firpo:2022:GQR

[FGP+22b] Sergio Firpo, Antonio F. Galvao, Cristine Pinto, Alexan-
dre Poirier, and Graciela Sanroman. GMM quantile re-
gression. Journal of Econometrics, 230(2):432–452, October
2022. CODEN JECMB6. ISSN 0304-4076 (print), 1872-6895
(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407621001299.

Firpo:2023:UIV

[FGP23] Sergio Firpo, Antonio F. Galvao, and Thomas Parker. Uni-
form inference for value functions. Journal of Econometrics,
235(2):1680–1699, August 2023. CODEN JECMB6. ISSN
0304-4076 (print), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407623000246.

Feng:2022:FIB

[FH22] Guanhao Feng and Jingyu He. Factor investing: a Bayesian hi-
erarchical approach. Journal of Econometrics, 230(1):183–200,
September 2022. CODEN JECMB6. ISSN 0304-4076 (print),
1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S030440762100258X.

Fan:2023:VC

[FH23] Yanqin Fan and Marc Henry. Vector copulas. Jour-
nal of Econometrics, 234(1):128–150, May 2023. CO-
DEN JECMB6. ISSN 0304-4076 (print), 1872-6895 (elec-
tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407621002803.



REFERENCES 112

Fulop:2022:BEL

[FHLL22] Andras Fulop, Jeremy Heng, Junye Li, and Hening Liu.
Bayesian estimation of long-run risk models using sequential
Monte Carlo. Journal of Econometrics, 228(1):62–84, May
2022. CODEN JECMB6. ISSN 0304-4076 (print), 1872-6895
(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407621000531.

Fan:2020:REI

[FHLZ20] Yanqin Fan, Fang Han, Wei Li, and Xiao-Hua Zhou.
On rank estimators in increasing dimensions. Journal
of Econometrics, 214(2):379–412, February 2020. CO-
DEN JECMB6. ISSN 0304-4076 (print), 1872-6895 (elec-
tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407619301678.

Fan:2023:EIH

[FHP23] Yanqin Fan, Fang Han, and Hyeonseok Park. Estimation and
inference in a high-dimensional semiparametric Gaussian copula
vector autoregressive model. Journal of Econometrics, 237(1):
??, November 2023. CODEN JECMB6. ISSN 0304-4076 (print),
1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407623002294.

Fu:2023:STT

[FHSW23] Zhonghao Fu, Yongmiao Hong, Liangjun Su, and Xia Wang.
Specification tests for time-varying coefficient models. Jour-
nal of Econometrics, 235(2):720–744, August 2023. CO-
DEN JECMB6. ISSN 0304-4076 (print), 1872-6895 (elec-
tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407622001440.

Fu:2023:TSC

[FHW23] Zhonghao Fu, Yongmiao Hong, and Xia Wang. Testing for
structural changes in large dimensional factor models via dis-
crete Fourier transform. Journal of Econometrics, 233(1):302–
331, March 2023. CODEN JECMB6. ISSN 0304-4076 (print),
1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407622001270.

Fisher:2022:BNL

[FJ22] Mark Fisher and Mark J. Jensen. Bayesian nonparametric
learning of how skill is distributed across the mutual fund in-



REFERENCES 113

dustry. Journal of Econometrics, 230(1):131–153, September
2022. CODEN JECMB6. ISSN 0304-4076 (print), 1872-6895
(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407621001147.

Fan:2022:BFA

[FJS22] Jianqing Fan, Bai Jiang, and Qiang Sun. Bayesian factor-
adjusted sparse regression. Journal of Econometrics, 230
(1):3–19, September 2022. CODEN JECMB6. ISSN 0304-
4076 (print), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407621000828.

Frazier:2021:IIL

[FK21] David T. Frazier and Bonsoo Koo. Indirect inference for locally
stationary models. Journal of Econometrics, 223(1):1–27, July
2021. CODEN JECMB6. ISSN 0304-4076 (print), 1872-6895
(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407620303031.

Fan:2021:AFM

[FKL21] Jianqing Fan, Yuan Ke, and Yuan Liao. Augmented factor mod-
els with applications to validating market risk factors and fore-
casting bond risk premia. Journal of Econometrics, 222(1):269–
294, ???? 2021. CODEN JECMB6. ISSN 0304-4076 (print),
1872-6895 (electronic). URL https://www.sciencedirect.

com/science/article/pii/S0304407620301925.

Fan:2020:FAR

[FKW20] Jianqing Fan, Yuan Ke, and Kaizheng Wang. Factor-adjusted
regularized model selection. Journal of Econometrics, 216(1):
71–85, May 2020. CODEN JECMB6. ISSN 0304-4076 (print),
1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407620300117.

Friedrich:2024:SBI

[FL24] Marina Friedrich and Yicong Lin. Sieve bootstrap in-
ference for linear time-varying coefficient models. Jour-
nal of Econometrics, 239(??):??, February 2024. CO-
DEN JECMB6. ISSN 0304-4076 (print), 1872-6895 (elec-
tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407622001701.



REFERENCES 114

Feng:2022:HDT

[FLLM22] Long Feng, Wei Lan, Binghui Liu, and Yanyuan Ma. High-
dimensional test for alpha in linear factor pricing models with
sparse alternatives. Journal of Econometrics, 229(1):152–
175, July 2022. CODEN JECMB6. ISSN 0304-4076 (print),
1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407621001962.

Farbmacher:2022:EAN

[FLS22] Helmut Farbmacher, Leander Löw, and Martin Spindler. An
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Kováŕık, and Trevon D. Logan. Non-representative sam-
pled networks: Estimation of network structural properties
by weighting. Journal of Econometrics, 240(1):??, March
2024. CODEN JECMB6. ISSN 0304-4076 (print), 1872-6895
(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407624000356.

Hahn:2020:STM

[HHL20] Jinyong Hahn, Jerry Hausman, and Josh Lustig. Specification
test on mixed logit models. Journal of Econometrics, 219(1):19–
37, November 2020. CODEN JECMB6. ISSN 0304-4076 (print),
1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407620301184.

Han:2022:RPS

[HHLS22] Dongxiao Han, Jian Huang, Yuanyuan Lin, and Guohao
Shen. Robust post-selection inference of high-dimensional
mean regression with heavy-tailed asymmetric or heteroskedas-
tic errors. Journal of Econometrics, 230(2):416–431, October
2022. CODEN JECMB6. ISSN 0304-4076 (print), 1872-6895
(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407621001639.



REFERENCES 130

Hafner:2022:ISM

[HHM22] Christian M. Hafner, Helmut Herwartz, and Simone Maxand.
Identification of structural multivariate GARCH models. Jour-
nal of Econometrics, 227(1):212–227, March 2022. CO-
DEN JECMB6. ISSN 0304-4076 (print), 1872-6895 (elec-
tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407620302098.

Heiss:2022:NER

[HHO22] Florian Heiss, Stephan Hetzenecker, and Maximilian Osterhaus.
Nonparametric estimation of the random coefficients model: an
elastic net approach. Journal of Econometrics, 229(2):299–321,
August 2022. CODEN JECMB6. ISSN 0304-4076 (print),
1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407621000178.

Harvey:2024:MCT

[HHPT24] Andrew Harvey, Stan Hurn, Dario Palumbo, and Stephen
Thiele. Modelling circular time series. Journal of Econo-
metrics, 239(??):??, February 2024. CODEN JECMB6. ISSN
0304-4076 (print), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407623001446.

Hu:2020:EPF

[HHS20] Yingyao Hu, Guofang Huang, and Yuya Sasaki. Estimating pro-
duction functions with robustness against errors in the proxy
variables. Journal of Econometrics, 215(2):375–398, April
2020. CODEN JECMB6. ISSN 0304-4076 (print), 1872-6895
(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407619302027.

Haultfoeuille:2023:NDD

[HHS23] Xavier D. Haultfœuille, Stefan Hoderlein, and Yuya Sasaki.
Nonparametric difference-in-differences in repeated cross-
sections with continuous treatments. Journal of Economet-
rics, 234(2):664–690, June 2023. CODEN JECMB6. ISSN
0304-4076 (print), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407622001452.

Heiss:2022:DHS

[HHvR+22] Florian Heiss, Michael Hurd, Maarten van Rooij, Tobias
Rossmann, and Joachim Winter. Dynamics and hetero-
geneity of subjective stock market expectations. Journal



REFERENCES 131

of Econometrics, 231(1):213–231, November 2022. CO-
DEN JECMB6. ISSN 0304-4076 (print), 1872-6895 (elec-
tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407621002232.

Harvey:2020:MTS

[HI20] Andrew Harvey and Ryoko Ito. Modeling time series when some
observations are zero. Journal of Econometrics, 214(1):33–45,
January 2020. CODEN JECMB6. ISSN 0304-4076 (print),
1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S030440761930106X.

Higgins:2023:IMD

[HJ23] Ayden Higgins and Koen Jochmans. Identification of mixtures
of dynamic discrete choices. Journal of Econometrics, 237(1):
??, November 2023. CODEN JECMB6. ISSN 0304-4076 (print),
1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407623001562.

Herbst:2024:BLP

[HJ24] Edward P. Herbst and Benjamin K. Johannsen. Bias in lo-
cal projections. Journal of Econometrics, 240(1):??, March
2024. CODEN JECMB6. ISSN 0304-4076 (print), 1872-6895
(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407624000010.

He:2023:MPT

[HJG23] Yi He, Sombut Jaidee, and Jiti Gao. Most powerful
test against a sequence of high dimensional local alter-
natives. Journal of Econometrics, 234(1):151–177, May
2023. CODEN JECMB6. ISSN 0304-4076 (print), 1872-6895
(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407621003079.

Huang:2024:BRP

[HJL+24] Dashan Huang, Fuwei Jiang, Kunpeng Li, Guoshi Tong, and
Guofu Zhou. Are bond returns predictable with real-time
macro data? Journal of Econometrics, 237(2C):??, Decem-
ber 2024. CODEN JECMB6. ISSN 0304-4076 (print), 1872-
6895 (electronic). URL https://www.sciencedirect.com/

science/article/pii/S0304407623001161.



REFERENCES 132

Huang:2023:BAM

[HJLP23] Haitao Huang, Lei Jiang, Xuan Leng, and Liang Peng.
Bootstrap analysis of mutual fund performance. Jour-
nal of Econometrics, 235(1):239–255, July 2023. CO-
DEN JECMB6. ISSN 0304-4076 (print), 1872-6895 (elec-
tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407622000951.

Hong:2024:VCS

[HJLY24] Han Hong, Gaosheng Ju, Qi Li, and Karen X. Yan. Varying-
coefficient spatial dynamic panel data models with fixed effects:
Theory and application. Journal of Econometrics, 245(1–2):??,
October 2024. CODEN JECMB6. ISSN 0304-4076 (print),
1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407624002288.

Huang:2021:NPM

[HJPS21] Wenxin Huang, Sainan Jin, Peter C. B. Phillips, and Liangjun
Su. Nonstationary panel models with latent group struc-
tures and cross-section dependence. Journal of Economet-
rics, 221(1):198–222, March 2021. CODEN JECMB6. ISSN
0304-4076 (print), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407620302165.

Hou:2024:EVS

[HJW24] Li Hou, Baisuo Jin, and Yuehua Wu. Estimation and
variable selection for high-dimensional spatial dynamic panel
data models. Journal of Econometrics, 238(2):??, January
2024. CODEN JECMB6. ISSN 0304-4076 (print), 1872-6895
(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407623003214.

Heiler:2021:VIT

[HK21] Phillip Heiler and Ekaterina Kazak. Valid inference for
treatment effect parameters under irregular identification and
many extreme propensity scores. Journal of Econometrics,
222(2):1083–1108, June 2021. CODEN JECMB6. ISSN
0304-4076 (print), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407620303377.

Hwang:2022:DCR

[HKL22] Jungbin Hwang, Byunghoon Kang, and Seojeong Lee. A
doubly corrected robust variance estimator for linear GMM.



REFERENCES 133

Journal of Econometrics, 229(2):276–298, August 2022. CO-
DEN JECMB6. ISSN 0304-4076 (print), 1872-6895 (elec-
tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407621000166.

Huitfeldt:2023:ILM

[HKNW23] Ingrid Huitfeldt, Andreas R. Kostøl, Jan Nimczik, and An-
drea Weber. Internal labor markets: a worker flow ap-
proach. Journal of Econometrics, 233(2):661–688, April
2023. CODEN JECMB6. ISSN 0304-4076 (print), 1872-6895
(electronic). URL http://www.sciencedirect.com/science/

article/pii/S030440762200063X.

Huber:2023:NPU

[HKO+23] Florian Huber, Gary Koop, Luca Onorante, Michael Pfar-
rhofer, and Josef Schreiner. Nowcasting in a pandemic using
non-parametric mixed frequency VARs. Journal of Economet-
rics, 232(1):52–69, January 2023. CODEN JECMB6. ISSN
0304-4076 (print), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407620303936.

Han:2020:LEP

[HKR20] Hyojin Han, Stanislav Khrapov, and Eric Renault. The
leverage effect puzzle revisited: Identification in discrete
time. Journal of Econometrics, 217(2):230–258, August
2020. CODEN JECMB6. ISSN 0304-4076 (print), 1872-6895
(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407619302490.

He:2024:LMT

[HKST24] Changli He, Jian Kang, Annastiina Silvennoinen, and Timo
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