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CONTACT DETAILS

e Elected Fellow of the Academy of the Social Sciences in Australia
e Donald Cochrane Chair of Business and Economics

e Professor of Econometrics and Economic Statistics

e Department of Econometrics and Business Statistics

e Monash Business School

e Faculty of Business and Economics

e Monash University at Caulfield

e Caulfield East VIC 3145, Australia

o Tel: 613 99031675

e Fax: 613 99032007

e Email: jiti.gao@monash.edu

e http://ideas.repec.org/f/pga362.html

e https://ideas.repec.org/top/top.person.alll0.html#pga362
e https://ideas.repec.org/top/top.ecm.html

e https://ideas.repec.org/top/top.ets.html



UNIVERSITY QUALIFICATIONS

September 2004: Awarded Doctor of Philosophy (Econometrics) based on the thesis “Model
Estimation and Specification Testing in a Class of Nonlinear Econometric Models” by Monash

University.

July 1993: Conferred Doctor of Science (Mathematics) by The University of Science and Tech-
nology of China.

July 1988: Conferred Master of Science (Mathematics) by The University of Science and Tech-
nology of China.

July 1984: Conferred Bachelor of Science (Mathematics) by The University of Anhui, P. R.
China.

DETAILS OF EMPLOYMENT HISTORY
Regular Appointments

1. 1/2016— Donald Cochrane! Chair of Business and Economics, Monash Business School,

Monash University.

2. 7/2015-12/2015: Richard Snape® Chair of Business and Economics, Monash Business
School, Monash University.

3. 1/2011— Professor of Econometrics and Economic Statistics (under Monash University
Distinguished Appointments scheme), Department of Econometrics and Business Statis-

tics, Monash University.

4. 1/2010-12/2014: Australian Professorial Fellow, The Australian Research Council, Com-

monwealth Government of Australia.

5. 1/2008-12/2010: Chair of Economics and Foundation Chair of Econometrics, School of

Economics, The University of Adelaide.

6. 12/2004-12/2007: Professor of Statistics and Head of the Statistics Group, School of
Mathematics and Statistics, The University of Western Australia.

7. 1/2000-11/2004: Lecturer and then Senior Lecturer in Statistics, School of Mathematics
and Statistics, The University of Western Australia.

!The Late Professor Donald Cochrane was the Foundation Dean of the Faculty of Economics and Politics at

Monash University, and was a coauthor pioneered the Cochrane-Orcutt estimation (JASA, 1949).
2The Late Professor Richard Snape was recognised as a leading expert on international economics and for his

role in building the economics department at Monash University.
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1/1998-12/1999: Australian Research Council Research Fellow, Queensland University of
Technology, Brisbane, Australia.

1/1996-12/1997: University Research Fellow, Queensland University of Technology, Bris-

bane, Australia.

2/1994-12/1995: Visiting Lecturer in Statistics, Department of Statistics at The Univer-
sity of Auckland, New Zealand.

9/1992-2/1994: Lecturer in Statistics, Department of Mathematics at the University of
Science and Technology of China.

9/1984-8/1985 & 9/1988-8/1990: Lecturer in Economic Statistics, School of Economics
and Management at Anhui University of Technology, P. R. China.

Short—term Visiting Appointments

In addition to the regular appointments, I have held Visiting Professorial positions at several

institutions around the world, including as Visiting Professor at Yale University in 2007.

RESEARCH AND PROFESSIONAL PORTFOLIO

Professional Honours and Activities: 2001—

. Recipient of Plura Scripsit Award by Econometric Theory in 2020.

Member of the Scientific Committee of the 2021 Annual Conference of the International

Association for Applied Econometrics in June 2021 in Rotterdam, the Netherlands.

Member of the Program Committee of the 2021 Asian Meeting of the Econometric Society
in June 2021 in Miri of Malaysia.

Member of the Scientific Committee of the 2020 Annual Conference of the International

Association for Applied Econometrics in June 2020 in London.

. Named Fellow of The Journal of Econometrics since December 2018.

Member of the Scientific Committee of the 2019 Annual Conference of the International

Association for Applied Econometrics in June 2019 in Cyprus.

Member of the Program Committee of the 2019 Asian Meeting of the Econometric Society

in June 2019 at Xiamen University in Xiamen, China.

. Member of the Program Committee of the 2019 Symposium on Econometric Theory and

Its Applications in June 2019 at Osaka University, Japan.
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. Member of the Program Committee of the 2017 Symposium on Econometric Theory and

Its Applications in June 2017 at Peking University in Beijing, China.

Member of the Program Committee of the Econometric Society Australasian Meeting in

July 2016 at University of Technology Sydney, Australia.

Member of the Program Committee of the 2016 Symposium on Econometric Theory and

Its Applications in February 2016 at University of Waikato in Hamilton, New Zealand.

Director for Research in the Department of Econometrics and Business Statistics and a

Member of the Faculty Research Committee at Monash University since February 2016.

Member of the Selection Committees for Level B/C positions in the Department of Econo-
metrics and Business Statistics at Monash University between January 2016-December
2018.

Donald Cochrane Chair of Business and Economics in Monash Business School at Monash

University since January 2016.

Senior Visitor of the Dornsife Institute of New Economic Thinking at The University of
Southern California on the 5th-10th of October 2015.

Richard Snape Chair of Business and Economics in Monash Business School at Monash
University between July 2015 — December 2015.

Chair of the Scientific Committee of the International Conference on Applied Statistics at

Harbin University of Technology in July 2015 in Harbin, China.

Member of the Program Committee of the 2015 Symposium on Econometric Theory and

Its Applications in May 2015 in Tokyo, Japan.

Member of the Program Committee of the 2015 Annual Conference of the International

Association for Applied Econometrics in June 2015 in Thessaloniki, Greece.

Member of Panel B Committee of the Academy of the Social Sciences in Australia from
January 2014-December 2019.

Senior Visitor of the Faculty of Economics and the Institute of New Economic Thinking
at The University of Cambridge from the 28th of April to the 10th of May 2014.

Member of the Program Committee of the Econometric Society Australasian Meeting in

July 2014 in Tasmania, Australia.

Member of the Program Committee of the Econometric Society China Meeting in June
2014 in Xiamen, China.
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Member of the Program Committee of 2014 Symposium on Econometric Theory and Its

Applications in May 2014 in Taipei, Taiwan.

Member of the Program Committee of 2013 Symposium on Econometric Theory and Its

Applications in July 2013 in Seoul, South Korea.

Dean’s Award for Excellence in Research by the Faculty of Business and Economics at
Monash University in 2012.

Multa Scripsit Award by Econometric Theory in 2012.
Elected Fellow of the Academy of the Social Sciences in Australia in 2012.
Elected Member of the International Statistical Institute in 2012.

Member of the Strategy Committee of the Excellence for Research in Australia 2012 at
Monash University.

Co—Chair of the 2011 Econometric Society Australasian Meeting in July 2011 in Adelaide.

Member of the Program Committee of 2011 Symposium on Econometric Theory and Its
Applications (SETA) in April 2011 in Melbourne.

Member of the Social, Behavioural and Economic Sciences Research Evaluation Committee

of the Inaugural Excellence for Research in Australia Initiative in 2010.

Australian Professorial Fellow, The Australian Research Council, Commonwealth Govern-

ment of Australia from January 2010-December 2014.

Member of the Australasian Standing Committee of the Econometric Society between July
2010-July 2013.

Member of the Program Committee of the Australian Meeting of Economists in September
2009 in Adelaide.

Chair of the Selection Committee for the 2008 Best paper in Economic Record.
Convenor of the Adelaide Econometric Study Group in Adelaide between 2008-2010.

Member of the Management Committee of the International Centre for Financial Studies
(ICFS) at University of Adelaide between 2008-2010.

Member of the Selection Committee for the G C Harcourt Visiting Professorship at Uni-
versity of Adelaide between 2008-2010.

Member of the Selection Committee for Chair in Statistics at University of Adelaide in
2008.
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Member of the Selection and Interview Committees for Level B — Level E positions in
Economics at University of Adelaide between 2008-2010.

Visiting Professorship in the Department of Economics, Yale University in 2007.

Convenor of the Financial And Climatological Time Series (FACTS) Study Group in Perth
between 2005-2007.

Member of the Australian Research Council Financial Integrity Research Network (FIRN)
between 2005-2010.

Co—Chair of the 2006 International Conference on Time Series Econometrics, Finance
and Risk on 29 June-1 July 2006 in Perth.

Member of organising committees for international conferences and workshops, such as the
2006 Australasian Meeting of the Econometric Society in Alice Springs in July 2006 and
the 2004 International Symposium on Forecasting in Sydney in July 2004.

International Reader for the Australian Research Council, National Science Foundation of

the USA, National Research Council Canada and Hong Kong Research Grants Council.

Co—Guest Editor of Journal of Econometrics for the Special Issue on Econometric Mod-
elling in Finance and Risk in 2006-2008.

Associate Editor of Journal of Nonparametric Statistics from September 2007 — September
2015.

Associate Editor of Australian € New Zealand Journal of Statistics from January 2011—
December 2018.

Associate Editor of Journal of Time Series Analysis from January 2013—December 2018.

Co—-Editor of the World Scientific Series on Nonlinear Time Series and Chaos since July
2014.

Co—Guest Editor of Journal of Econometrics for the Special Issue on Econometric Estima-

tion and Testing: Essays in Honour of Maxwell King from July 2017-December 2019.
Associate Editor of Journal of Econometrics since April 2012.

Associate Editor of Econometric Theory since January 2014.

Associate Editor of Journal of Business and Economic Statistics since January 2019.

Associate Editor of Econometric Reviews since September 2020.

Research Interests



e Financial and Time Series Analysis
(discrete time series and continuous—time models in finance and macroeconomics with

applications in stochastic volatility and consumption—income models)

e Non- and Semi-Parametric Models and Methods
(non- and semi-parametric approximations to Bayesian computation; estimation and speci-
fication testing in non— and semi—parametric models under endogeneity and nonstationarity

with applications in empirical micro—econometrics and macro—econometrics)

e Panel Data and Spatial Data Analysis
(model building and estimation as well as testing for cross-sectional independence for panel
data models with applications for big data, climatology, demography, economics, energy,

finance and social networks)

e Statistical Theory
(large sample theory for model building, estimation and specification testing as well as
non-standard asymptotic theory for nonlinear and nonstationary time series and panel

data models)

Research Achievements

Theoretical and applied research in Non— and Semi—Parametric Statistics and Econometrics has
been a primary interest of mine over the last twenty years, as is evidenced by my publications
in the area. Since the beginning of 2002, I have been leading and co—ordinating a large group of
Australian and international researchers working on Non— and Semi—Parametric Models and Meth-
ods in Bayesian Estimation, Nonlinear and Nonstationary Time Series and Panel Data Econometrics.
The group currently works both actively and productively towards providing solutions to such
problems that are at the frontiers of Bayesian estimation as well as nonlinear and nonstationary
time series and panel data econometrics.

In addition to the publications of 2 books and 2 book chapters, I have extensive journal pub-
lications of about 75 papers by leading international and high—impact journals in economics,
econometrics, finance and statistics, such as Annals of Applied Statistics, Annals of Statistics,
Bernoulli, Econometric Theory, Journal of Applied Econometrics, Journal of Business and Eco-
nomic Statistics, Journal of Econometrics, Journal of Financial Econometrics, Journal of the
American Statistical Association and Journal of the Royal Statistical Society Series B.

Google citation information indicates that the first book (HARDLE, W., LIANG, H. AND
Gao, J. (2000), Partially Linear Models. Springer/Physica—Verlag, New York) has already

attracted over 800 citations, for example.

Research Grants and Awards: 2001-



. New Methods for Modelling Complex Trends in Climate and Energy Time Series (by Heather
Anderson, Jiti Gao, Farshid Vahid, Wei Wei, Peter CB Phillips, Oliver Linton and Asger
Lunde) lodged with the ARC Discovery Grants Program in February 2019. Heather An-
derson was awarded as the first named Chief Investigator with the amount of $518,877 for
the period of January 2020 to December 2022.

. International Network on High—Dimensional Dynamic Systems funded by the Monash Business
School as an International Network of Excellence in June 2018. We were awarded the
total amount of $300,000 for the period of July 2018-June 2021 (with me being the lead
applicant, and Heather Anderson, Di Cook, Rob Hyndman, Gael Martin and Farshid Vahid
being the co—applicants).

. Econometric Model Building and Estimation: Theory and Practice lodged with the ARC
Discovery Grants Program in February 2016. I was awarded as the Chief Investigator with
the amount of $337,000 for the period of January 2017 to December 2019.

. Non— and Semi—Parametric Panel Data Models: Theory and Practice (with Peter CB Phillips)
lodged with the ARC Discovery Grants Program in February 2014. I was awarded as the
Chief Investigator with one amount of $236,000 for the period of January 2015 to December
2017 and then another amount of $60,000 for the period of January 2018 to December 2019.

. Trending Time Series Econometrics with Non— and Semi—Parametric Methods (with Xibin
Zhang and Dag Tjgstheim) lodged with the ARC Discovery Grants Program in February
2012. T was awarded as the First-named Chief Investigator with the amount of $270,000
for the period of January 2013 to December 2015.

. New Estimation and Testing Issues in Nonlinear Time Series Econometrics lodged with the
ARC Discovery Grants Program in February 2009. I was awarded an Australian Professo-
rial Fellowship with the amount of $650,000 for the period of January 2010 to December
2014.

. Nonlinear Panel Data Econometrics: Theory and Practice (with M. L. King and D. Tjgstheim)
lodged with the ARC Discovery Grants Program in February 2007. I was awarded as the
First-named Chief Investigator with the amount of $370,077 for the period of January
2008 to December 2010.

. Awarded a grant of $4,000 by UWA Distinguished Teachers Fund to support Professor
Cheng Hsiao of The University of Southern California to visit UWA as a Distinguished
Visiting Teacher in March 2006.

. Nonlinear and Nonstationary Time Series Econometrics: Theory and Applications (with M. L.

King and D. Tjgstheim) lodged with the Australian Research Council Discovery Grants
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Program in February 2004. I was awarded as the First-named Chief Investigator with the
amount of $355,000 for the period of January 2005 to December 2007.

Awarded a research grant of $4,500 by UWA Distinguished Visitors Fund to support Pro-
fessor Peter Robinson of The London School of Economics and Political Science to visit
UWA as a Distinguished Visitor in September 2004.

Awarded as the Co—Principal Investigator of the project entitled Adaptive Testing in Non-
parametric and Semiparametric Time Series Models (with H. Tong) funded by the Research
Grants Council of the Hong Kong Government with $411,000 HKD for the period of De-
cember 2003 to December 2006.

Awarded as the First-named Chief Investigator of the Australian Research Council Inaugu-
ral Discovery Project entitled Nonparametric and Semiparametric Time Series Econometrics
and Financial Econometrics (with M. L. King and D. Tjgstheim) with $105,000 for the
period of January 2002 to December 2004.

Awarded as the Co—Chief Investigator by the Academic Research Fund of The National
University of Singapore for the project entitled Computer—Intensive Statistical Methods for
Specification Testing of Financial Models (with Song Xi Chen). This application was awarded
$88,000SIN for the period of January 2002 to December 2004.

Awarded a research grant of $8,000 to support Professor Dag Tjgstheim of The University
of Bergen as a UWA Gledden Visiting Senior Fellow to work on Computer—Intensive Statis-
tical Methods in Nonlinear Economic and Financial Dynamical Systems in October/November
2002.

Awarded a research grant of $4,500 by UWA Distinguished Visitors Fund to support Pro-
fessor Howell Tong of The London School of Economics and Political Science to visit UWA
as a Distinguished Visitor in October 2002.

Awarded an ARC small research grant funded project entitled Nonparametric and Semipara-
metric Approaches in Stochastic Nonlinear Dynamical Systems with $10,789 for the period of
January 2001 to December 2001.

Presentations and Invited Seminars: 2001—

1.

Presentations at International Conferences and Workshops

e 2020: Trending models in econometrics: a personal journey. Keynote presentation
at International Workshop on Econometrics in January 2020, Nanyang Technological

University, Singapore.

10



2018: Trending panel data models with unobservable factors. Invited presentation at
The International Conference on Econometrics in Celebration of the 75th Birthday

the Professor Cheng Hsiao in June 2018, Beihang University, China.

2017: Testing issues associated with high—dimensional random matrix theory. Keynote
presentation at International Symposium on Modern Statistics in December 2017, Xi-

amen, China.

2017: Recent developments on nonlinear trending panel data models. Invited pre-
sentation at The 3rd Xiamen/Monash Joint Workshop on Economics, Econometrics

and Statistics in December 2017, Xiamen, China.

2016: Estimation in trending time series models with endogeneity. Invited presenta-
tion at 2016 Dongbei Workshop in Econometrics in July 2016, School of Economics,

Dongbei Unniversity of Finance and Economics, Dalian, China.

2016: Sieve method in semiparametric panel data models. Keynote presentation at

2016 Tsinghua International Conference in Econometrics in June 2016 in Beijing.

2016: Recent developments on nonlinear and nonstationary time series and panel
data models. Invited presentation at 2016 International Symposium on Econometric

Theory and Its Applications in February 2016 in Hamilton, New Zealand.
2016: A computational implementation of GMM (with Han Hong). Accepted presen-

tation at 2016 Econometric Society Winter Meetings in January 2016, San Francisco.

2015: Recent developments on non— and semi-parametric models and methods in
econometrics. Keynote presentation at 2015 International Conference on Production

Econometrics in October 2015 at University of Queensland, Brisbane.

2015: Nonparametric estimation for Bayesian means (with Han Hong). Accepted pre-
sentation at 2015 Econometric Society World Congress in August 2015 in Montreal,

Canada.

2015: Recent developments on nonlinear models. Keynote presentation at 2015 In-
ternational Conference on Applied Statistics in July 2015 at Harbin University of
Technology, Harbin.

2015: Bayes, empirical Bayes and kernel estimation. Keynote presentation at 2015 In-
ternational Conference on Large Sample Theory in June 2015 at University of Science

and Technology of China, Hefei.

2015: A frequentist approach to Bayesian asymptotics. Keynote presentation at 2015
Shanghai Workshop on Econometrics in June 2015 at Shanghai University of Finance

and Economics, Shanghai.

2015: Nonparametric approach to Bayesian computation (with Han Hong). Invited
presentation at 2015 International Symposium on Econometric Theory and Its Appli-

cation in Honour of Professor Takeshi Amemiya in June 2015 at Xiamen University.

11



2014: Nonlinear predictive regression. Invited presentation at 2014 International
Symposium on Financial Engineering and Risk Management in June 2014 at Central

University of Finance and Economics, Beijing.

2014: Specification testing in parametric time series models with unknown errors.
Invited presentation at 2014 Econometric Society China Meeting in June at Xiamen

University, China.

2014: Estimation and testing in nonlinear and nonstationary cointegration. Invited
presentation at International Symposium on Econometric Theory and Its Application

in Honour of Professor Jerry Hausman in June 2014 at Xiamen University, China

2014: Specification testing in structural nonparametric cointegration. Invited presen-
tation at Cambridge Conference on Non— and Semi—Parametric Methods in Econo-

metrics in May 2014 at The University of Cambridge.

2013: A new test for nonlinear unit root. Invited presentation at International Confer-
ence Essays in Honour of Peter C. B. Phillip in November 2013 at Southern Methodist

University.

2013: Nonlinear models for predication. Invited presentation at 2013 Princeton—
QUT-SMU Workshop on Financial Econometrics in October 2013 at Princeton Uni-

versity.

2013: Estimation and specification in nonlinear time series with endogeneity. Plenary
presentation at 2013 Workshop on Nonlinear Time Series in August 2013 at The
University of Adelaide.

2013: Nonlinear time series with endogeneity and nonstationarity. Invited presenta-
tion at International Conference on Modern Time Series (In Celebration of the 60th
Birthday of Professor Wai Keung Li) in July 2013 at Hong Kong University of Science
and Technology.

2013: Nonparametric estimation of nonstationary time series. Invited presentation
at International Conference on Econometrics in June 2013 at Capital University of

Economics and Business, Beijing.

2012: Model specification between parametric and nonparametric cointegration. Ple-
nary presentation at the 2012 International Workshop on Modern Econometrics and

Statistics in July 2012 at Xiamen University of China.

2012: Non— and semi—parametric cointegration: theory and practice. Invited presen-
tation at the 2012 Cowles Foundation Summer Conference on Advances in Cross—

Sectional, Time Series and Panel Data Models in June 2012 at Yale University.

2012: A new test in nonstationary autoregressive model. Plenary presentation at the
2012 International Workshop on Nonparametric and Nonstationary Econometrics in
May 2012 at Xiamen University of China.
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2011: Trending panel data models. Invited presentation at the 2011 International
Workshop on Modern Econometrics and Statistics in December 2011 at Xiamen Uni-

versity of China.

2011: Non— and semi—parametric cointegration: theory and practice (with Peter C B
Phillips). Invited presentation at the 2011 International Workshop on Frontiers in
Financial Econometrics in July 2011 at Queensland University of Technology, Bris-

bane.

2011: Nonlinear and nonstationary time series: recent developments. Invited pre-
sentation at the 2011 International Workshop on Nonlinear Time Series in February

2011 in Singapore.

2010: Semiparametric estimation in time series of simultaneous equations models
(with Peter C B Phillips). Accepted presentation with discussion at the 2010 World
Congress of the Econometric Society in August 2010 in Shanghai.

2010: Estimation and testing in nonstationary time series econometrics. Invited
presentation at International Workshop on Time Series Econometrics in July 2010

in Melbourne.

2009: Semiparametric threshold autoregressive models (with Dag Tjostheim and Jiy-
ing Yin). Invited presentation at International Conference in Celebration of the 65th
Birthday of Professor Howell Tong in December 2009 in Hong Kong.

2009: Estimation in threshold autoregressive models (with Dag Tjgstheim and Jiying
Yin). Invited presentation at Workshop on Time Series Econometrics in November

2009 at University of Technology, Sydney.

2009: A new diagnostic test for cross—section independence in a nonlinear panel data
model (with Jia Chen and Degui Li). Accepted presentation at The 2009 Econometric
Society Australasian Meeting in July 2009 in Canberra.

2008: A new specification test in nonlinear autoregressive models (with M. L. King).
Accepted presentation at The 2008 Econometric Society Australasian Meeting in July
2008 in Wellington.

2008: Specification testing in nonlinear time series econometrics with nonstationarity.
Invited presentation at the International Symposium on Recent Developments of Time

Series Econometrics in Xiamen, China, 10-11 May, 2008.

2008: Recent developments in continuous—time financial econometrics. Keynote pre-
sentation at the International Conference on Modelling and Managing Ultra High
Frequency Data in Perth, 13-14 February, 2008.

2007: Edgeworth expansions with applications in continuous-time financial model
specification. Invited presentation at the Conference of Likelihood Methods in Finance
at Princeton University, 12-13 October, 2007.
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2007: New tests in nonlinear and nonstationary time series. Invited presentation at
the Retirement Conference for Professor Paul Newbold at The University of Notting-
ham, 21-22 September, 2007.

2007: Specification testing in nonlinear and nonstationary time series econometrics
(with M. L. King). Accepted presentation at The 2007 Econometric Society Aus-
tralasian Meeting in July 2007 in Brisbane.

2007: Recent developments in nonlinear time series econometrics and financial econo-
metrics. Invited presentation in the School of Economics at the University of Adelaide,
17 February 2007.

2006: Estimation in continuous-time volatility models with long-range dependence.
Invited presentation at The 2006 Econometric Society Australasian Meeting in July
2006 in Alice Springs.

2006: Nonparametric specification in continuous—time models. Invited presentation
at The 2006 International Conference on Time Series Econometrics, Finance and
Risk in July in Perth.

2005: Nonparametric kernel methods in continuous—time financial econometrics. Ac-
cepted presentation at the 2005 World Congress of the Econometric Society in August
2005 in London.

2005: Recent developments in semiparametric statistics. Invited presentation at The
2005 International Conference on The Frontiers in Statistics co-sponsored by the
Institute of Mathematical Statistics and the Chinese Academy of Sciences in July
2005 in Beijing.

2005: Semiparametric methods in financial engineering. Invited presentation at The
2005 International Workshop on Financial Engineering and Risk Management co—
sponsored by Princeton University and the Chinese Academy of Sciences in July 2005
in Shanghai.

2005: Model specification testing in continuous—time models. Invited presentation at
The First Symposium on Econometric Theory and Its Applications in May 2005 in
Taipei.

2004: Testing for structural change. Invited presentation at The 200/ International
Conference in Celebration of the 60th Birthday of Professor Howell Tong in July 2004
in Hong Kong.

2004: Some nonparametric and semiparametric forecasting methods in climatology,
economics and finance. Invited presentation at The 2004 International Symposium

on Forecasting in Sydney, Australia in July 2004.

2004: Recent developments in nonparametric and semiparametric time series model

selection and specification: a personal overview. Invited presentation at The 2004
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International Workshop on Recent Advances in Time Series Analysis in Cyprus, June
2004.

e 2004: Adaptive model specification testing in nonlinear time series econometrics (with
M. L. King). Accepted presentation with discussion at The North American Winter
Meeting of the Econometric Society in January 2004 in San Diego.

e 2001: Semiparametric estimation and model specification testing in nonlinear econo-
metrics. Invited presentation sponsored by The Institute of Mathematical Statistics
at 2001 International Chinese Statistical Association Conference at The University
of Hong Kong in August 2001.

2. Invited Seminars

e 3/2017: Research School of Economics, The Australian National University, Can-

berra.

e 7/2016: School of Statistics, Southwestern University of Finance and Economics,
Chengdu, China.

e 7/2016: School of Statistics, Capital University of Economics and Business, Beijing,
China.

e 7/2016: Academy of Mathematical and Systems Sciences, Chinese Academy of Sci-

ence, China.
e 6/2016: School of Finance, University of Nankai, China.
e 6/2016: WISE and School of Economics, Xiamen University, China.
e 4/2016: Discipline of Economics, University of Technology, Sydney.
e 10/2015: Department of Economics, Rutgers University, New Jersey, USA.
e 10/2015: Wilks Statistics Seminar at Princeton University, New Jersey, USA.
e 10/2015: Department of Economics, Yale University, New Haven, USA
e 10/2015: Department of Statistics, George Washington University, Washington DC.
e 10/2015: Department of Economics, Vanderbilt University, Nashville, USA.
e 10/2015: Department of Economics, University of California at Riverside.
e 10/2015: Department of Economics, University of Southern California.

e 03/2015: Research School of Actuarial and Finance and Applied Statistics, The Aus-

tralian National University.
e 09/2014: School of Commerce, University of South Australia, Adelaide.

e 08/2014: School of Economics, University of New South Wales, Australia.
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08/2014: School of Physical and Mathematical Sciences, Nanyang Technological Uni-

versity.

06/2014: Department of Economics, Zhongshan University, China.

05/2014: Institute of Mathematics, The University of Bergen, Norway.
04/2014: Departments of Economics and Statistics, York University, England.
10/2013: Department of Economics, Stanford University.

08/2013: Research School of Economics, The Australian National University.
08/2013: Discipline of Business Analytics, The University of Sydney.

07/2013: School of Statistics and Management, Shanghai University of Finance and

Economics.
06/2013: Guanghua Graduate School of Management, Peking University.
02/2013: School of Physical and Mathematical Sciences, Nanyang Technological Uni-

versity.
01/2012: School of Economics and Statistics, University of Anhui, China.

01/2012: Department of Statistics and Finance, University of Science and Technology
of China.

12/2011: School of Economics and International Business, South China University of

Technology.

12/2011: School of Economics, Xiamen University, China.

11/2011: School of Mathematical Sciences, Nanyang Technological University.
11/2011: Department of Economics, National University of Singapore.
10/2011: Faculty of Economics, The University of Cambridge.

10/2011: Department of Business and Economics, The University of Southern Den-

mark.

10/2011: Department of Mathematics, The University of Bergen, Norway.
05/2011: School of Economics, University of New South Wales, Australia.
04/2011: School of Economics and Finance, Queensland University of Technology.
09/2010: School of Economics, University of Adelaide, Australia.

11/2009: Discipline in Operations Management and Econometrics, University of Syd-

ney.
9/2009: School of Economics, Singapore Management University.
9/2009: School of Mathematical Sciences, Nanyang Technological University.

6/2009: Department of Econometrics and Business Statistics, Monash University.
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5/2009: Research School of Social Science, The Australian National University.

4/2009: Department of Statistics and Finance, The University of Science and Tech-
nology of China.

4/2009: School of Economics, Xiamen University, China.

4/2009: School of Economics, Shanghai University of Finance and Economics.
3/2008: School of Economics, The University of Adelaide, Australia.

9/2007: Department of Economics, Yale University, USA.

9/2007: Department of Mathematical Sciences, University of Copenhagen, Denmark.
9/2007: School of Economics and Management, University of Aarhus, Denmark.
8/2007: Department of Mathematics, University of Bergen, Norway.

8/2007: School of Accounting, Finance and Economics, Edith Cowan University,

Australia.

7/2007: Department of Mathematics and Statistics, Curtin University of Technology,

Australia.

2/2007: School of Mathematics and Statistics, University of South Australia, Aus-

tralia.
6/2005: Institute of Statistics, Zhejiang University, P. R. China.
8/2004: UWA Business School, The University of Western Australia, Australia.

12/2003: The Bendheim Center for Finance and the Department of Economics,
Princeton University, USA.

12/2003: Kellogg Graduate School of Management, Northwestern University, USA.
12/2003: Department of Statistics, Northwestern University, USA.
11/2003: Department of Economics, Northwestern University, USA.
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10/2003: Johnson Graduate School of Management, Cornell University, USA.
10/2003: Department of Economics, Cornell University, USA.
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12/2001: Department of Econometrics, Monash University, Australia.

17



e 12/2001: Department of Statistics and Applied Probability, National University of

Singapore.

Research Supervision

1. Honours and Research Masters supervision: 1 have supervised over 10 Honours and Re-
search Masters students with two of the Honours theses published by Journal of Financial

Econometrics and The Econometrics Journal, respectively.

2. PhD and Research Fellow supervision: 1have already supervised (jointly) 18 PhD students
for completion. I have also supervised 10 full-time research fellows since 2008. They

currently work at

e Australian Bureau of Statistics

e Cardiff University in Wales

e Huazhong University of Science and Technology
e Hunan University in China

e Macau University of Science and Technology

e National Australia Bank

e National University of Singapore

e Predictive Analytics Group in Melbourne

e The Australian National University

e The University of Sydney

e University of Exeter in England

e University of International Business and Economics
e University of Nankai in China

e University of Southern Denmark

e University of York in England

e Xiamen University in China

e Zhongnan University of Economics and Law in China

Full List of Publications: 1989—

Since the Chapters of my Master’s thesis on Empirical Bayesian Inference were published by

leading Chinese journals in Mathematical Sciences from 1989, I have published 2 monographs and
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4 book chapters as well as over 100 journal articles, with about 15 of them by leading Chinese
journals and 85 of them by reputable international journals in Economics, Econometrics, Finance
and Statistics.

Based on the 2019 Australian Business Deans Council Journal Rankings in Economics, Econo-
metrics, Finance and Statistics, there are 49 of the published articles being on the A*/A**

journals since 2004.

e 32 journal articles by A*/A** journals in Economics and Econometrics

1. A*~Econometric Theory (10 papers)

2. A*~Energy Economics (1 paper)
A*~Health Economics (1 paper)
A**~Journal of Econometrics (18 papers)

A*-Journal of Applied Econometrics (1 paper)

& o W

A*~Journal of Financial Econometrics (1 paper)
e 17 journal articles by A*/A** journals in Statistics

1. A*~Annals of Applied Statistics (2 papers)
2. A**~Annals of Statistics (6 papers)
A**~Journal of the American Statistical Association (2 papers)

A*-Journal of Business and Economic Statistics (5 papers)

SANEN S

A**~Journal of the Royal Statistical Society Series B (2 papers)

In addition, there are another 40+ on the A journals, including Annals of Applied Statistics,
Bernoulli, Econometrics Journal, Econometric Reviews, Journal of Productivity Analysis, Jour-
nal of Time Series Analysis and Pacific Basin Finance Journal. Some details about the number
of the papers published by the individual journals are given below.

There are also 20+ unpublished papers at http://ideas.repec.org/f/pga362.html, 10+ of
which are being revised for and resubmitted to leading international journals in economics,
econometrics, finance and statistics.

Google citation information is available at Google scholar. Scopus citation summary is
also available at www.scopus.com. According to the Average Rank Scores by RePEc rank-
ings, I am among top 4% authors for all years (https://ideas.repec.org/top/top.person.all.html),
top 3% authors for last 10 years (http://ideas.repec.org/top/top.person.all10.html#pga362) in
the field of economics, and a top ranked (#1) econometrician in Australia for last 10 years

(https://ideas.repec.org/top/top.australia.html#authors).
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Kong, M., Gao, J. AND ZHAO, X., The Determinants of Health Care Expenditure and Trends:

A Semiparametric Panel Data Analysis of OECD Countries. Advances in Econometrics (Essays
in Honour of Cheng Hsiao, Edited by D. Terrell, T. Li and M. H. Pesaran) 41 (2020), 191-216
(26 pages).

Journal articles

Casas, 1., Gao, J., PENG, B. AND XIE, S., Time—varying income elasticities of healthcare
expenditure for the OECD and Eurozone. Forthcoming in Journal of Applied Econometrics 36
(2021).

Dong, C., Gao, J. AND PENG, B., Varying—coeflicient panel data models with partially observed

factor structure. Forthcoming in Journal of Business and Economic Statistics 39 (2021).

FENnG, G., Gao, J. AND PENG, B., An integrated panel data approach to modelling economic
growth. Forthcoming in Journal of Econometrics 240 (2021).

Gao, J., PENG, B. AND SMYTH, R., On income and price elasticities for energy demand: a

panel data study. Forthcoming in Energy Economics 96 (2021).

JIANG, B., YANG, Y., Gao, J. AND Hsia0, C., Recursive estimation in large panel data models:

theory and practice. Forthcoming in Journal of Econometrics 240 (2021).

Ma, S., LinToN, O. AND Gao, J., Estimation and inference in a semiparametric quantile factor

model. Forthcoming in Journal of Econometrics 230 (2021).

. MENG, Y., Gao, J., ZHANG, X. AND ZHAO, X., A panel data model of length of stay in hospitals

for hip replacements. Forthcoming in Econometric Reviews 40 (2021).

SOPITPONGSTRON, N., SILVAPULLE, P., Gao, J. AND FENECH, J. P., Local logit regression for

loan recovery rate. Forthcoming in Journal of Banking and Finance 125 (2021).

Gao, J., KiM, N. AND SAART, P., On endogeneity and shape invariance in extended partially
linear single index models. Econometric Reviews 39 (2020), 415-435.

Gao, J., LINTON, O. AND PENG, B., Inference on a semiparametric model with global power

law and local nonparametric trends. Econometric Theory 36 (2020), 223-249.

Gao, J., X1a, K. AND ZHU, H., Heterogeneous panel data models with cross—sectional depen-
dence. Journal of Econometrics 219 (2020), 329-353.

L1, D., PaiLLips, P. C. B. AND Gao, J., Kernel-based inference in time—varying coefficient
cointegrating regression. Journal of Econometrics 215 (2020), 607-632 (26 pages).

CHENG, T., Gao, J. AND YAN, Y., Regime switching panel data models with interactive fixed
effects. Economics Letters 177 (2019), 47-51 (5 pages).

20



15.

16.

17.

18.

19.

20.

21.

22.

23.

24.

25.

26.

CHENG, T., Gao, J. AND ZHANG, X., A Bayesian approach in a nonparametric time-varying

regression model. Journal of Business and Economic Statistics 37 (2019), 1-12 (12 pages).

CHENG, T., Gao, J. AND ZHANG, X., Nonparametric localised bandwidth selection for density
estimation. Econometric Reviews 38 (2019), 733-762 (30 pages).

Dong, C. AND Gao, J., Expansion of Lévy process functionals and its application in econometric

estimation. Econometric Reviews 38 (2019), 125-150 (27 pages).

Dong, C., Gao, J. AND PENG, B., Estimation in a semiparametric panel data model under

cross—sectional dependence and nonstationarity. Econometric Reviews 38 (2019), 961-977 (17

pages).

Dong, C., Gao, J. AND PENG, B., Series estimation for single-index models under constraints.
Australian € New Zealand Journal of Statistics 61 (2019), 299-335 (36 pages).

KaANG, Y., Gong, X., Gao, J. AND Qiu, P., Errors-in-variables jump regression using local
clustering. Statistics in Medicine 38 (2019), 3642-3655 (16 pages).

Short notes

Gao, J., ANDERSON, H. M. AND L1, T., Guest Editors Introduction. Journal of Econometrics
219 (2020), 201-203.

Gao, J. AND INDER, B., The ET Interview: Professor Maxwell King. FEconometric Theory 35
(2019), 1-36 (36 pages).
20092018

Book chapters

Gao, J., Identification, Estimation and Specification in a Class of Semi-Linear Time Series
Models. In Handbook of Non— and Semi-Parametric Econometrics and Statistics (edited by A.
Ullah, L. Su and J. Racine). Oxford University Press, 2014, pages 421-443 (23 pages).

Gao, J., Recent Developments on Semiparametric Regression Model Selection. In Exploration
of a Nonlinear World (edited by K. S. Chan). World Scientific, 2009, page 137-146 (10 pages).

Gao, J. AND KinGg, M. L., Specification testing in parametric trending models with unknown
errors. Advances in Econometrics (Essays in Honor of Peter C. B. Phillips, Edited by Y. Chang,
T. B. Fomby and J. Y. Park) 33 (2014), 151-202 (52 pages).

Journal articles

CHEN, B., Gao, J., L1, D. AND SILVAPULLE, P., Nonparametric time—varying models in ana-
lyzing realized volatilities. Journal of Business and Economic Statistics 36 (2018), 88-100 (14

pages).
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36.
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39.

40.

41.

CHENG, T., Gao, J. AND PHILLIPS, P. C. B., A frequentist approach to Bayesian asymptotics.
Journal of Econometrics 206 (2018), 359-378 (20 pages).

CHENG, T., Gao, J. AND YAN, Y., A new regime switching model with state—varying endo-

geneity. Journal of Management and Engineering 3 (2018), 214-231 (18 pages).

Dong, C. AND Gao, J., Specification testing driven by orthogonal series for nonlinear cointe-
gration with endogeneity. Econometric Theory 34 (2018), 754-789 (36 pages).

FENG, G., Gao, J. AND ZHANG, X., Estimation of technical change and price elasticities: a
categorical time—varying coefficient approach. Journal of Productivity Analysis 50 (2018), 117—
138 (22 pages).

GoONG, X. AND Gao, J., Nonparametric kernel estimation of the impact of tax policy on the
demand for private health insurance in Australia. Australian €& New Zealand Journal of Statistics
60 (2018), 374-393 (20 pages).

Tian, F., Gao, J. AND YANG, K., Quantile approach to estimating OECD health expenditure.
Health Economics 27 (2018), 1921-1944 (24 pages).

ZHANG, B., PAN, G. AND Gao, J., CLT for largest eigenvalues and unit root testing for high—

dimensional nonstationary time series. Annals of Statistics 46 (2018), 2186-2215 (30 pages).

Ca1, B., Gao, J. AND TJ@STHEIM, D., A new class of bivariate threshold cointegration models.
Journal of Business and Economic Statistics 35 (2017), 288-305 (18 pages).

Dong, C., Gao, J., TigsTHEIM, D. AND YIN, J., Model specification between parametric and

nonparametric co-integration. Journal of Econometrics 200 (2017), 104-117 (14 pages).

FENG, G., Gao, J., PENG, B. AND ZHENG, X., A varying—coeflicient panel data model with

fixed effects: theory and an application to the US commercial banks. Journal of Econometrics
196 (2017), 68-82 (15 pages).

Gao, J., HAN, X., PAN, G. AND YANG, Y., Large-dimensional correlation matrices: CLT and
its applications. Journal of the Royal Statistical Society Series B'79 (2017), 677-693 (17 pages).

Gao, J., PENG, B., REN, Z. AND ZHENG, X., Variable selection for a categorical varying—

coeflicient model with identifications for determinants of body mass index. Annals of Applied
Statistics 11 (2017), 1117-1145 (29 pages).

Puirrirs, P. C. B., L1, D. AND Gao, J., Estimating smooth structural changes in cointegration
models. Journal of Econometrics 196 (2017), 180-195 (16 pages).

Dong, C., Gao, J. AND TJ@STHEIM, D., Estimation in generalised single-index models with
nonstationarity. Annals of Statistics 44 (2016), 425-453 (29 pages).

Gao, J. AND ROBINSON, P. M., Inference on nonstationary time series with moving mean.
Econometric Theory 32 (2016), 431-457 (27 pages).
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56.

L1, D., PHILLIPS, P. C. B. AND Gao, J., Uniform consistency of nonstationary kernel-weighted

sample covariances for nonparametric regression. Econometric Theory 32 (2016), 655685 (31

pages).

L1, D., TiosTHEIM, D. AND Gao, J., Estimation in nonlinear regression with Harris recurrent
Markov chains (selected in the Memorial Issue in Honour of the Late Professor Peter Gavin Hall).
Annals of Statistics 44 (2016), 1957-1987 (31 pages).

CHEN, J., Gao, J., L1, D. AND LIN, Z., Estimation and specification testing in nonstationary
time series models. Econometrics Journal 18 (2015), 117-136 (18 pages).

Dong, C., Gao, J. AND PENG, B., Semiparametric single-index panel data models with cross-
sectional dependence. Journal of Econometrics 188 (2015), 301-312 (12 pages).

Gao, J., Kanava, S., Li, D. AND TugsTHEIM, D., Uniform consistency of nonparametric

estimators in null recurrent time series. Econometric Theory 31 (2015), 911-952 (42 pages).

Gao, J., KiM, N. AND SAART, P., A misspecification test for multiplicative error models of

non-negative time series processes. Journal of Econometrics 189 (2015), 346-359 (14 pages).

KaNG, Y., Gong, X., Gao, J. AND QIu, P., Jump detection in generalised error—in—variables
regression with an application to Australian health tax policies. Annals of Applied Statistics 9
(2015), 883-900 (18 pages).

SAART, P., Gao, J. AND ALLEN, D., Semiparametric ACD models: theory and practice (invited
paper). Econometric Reviews 34 (2015), 848-880 (33 pages).

PAN, G., Gao, J. AND YANG, Y., Testing independence for a large number of high dimensional
random vectors. Journal of the American Statistical Association 109 (2014), 600-612 (13 pages).

SAART, P., Gao, J. AND KiMm, N., Semiparametric methods in nonlinear time series (survey
paper). Journal of Nonparametric Statistics 26 (2014), 141-169 (29 pages).

CHEN, J., Gao, J. anD L1, D., Estimation in partially linear single-index panel data models
with fixed effects. Journal of Business and Economic Statistics 31 (2013), 315-330 (17 pages).

CHEN, J., Gao, J. AND L1, D., Estimation in a single-index panel data model with heterogeneous
link functions. Econometric Reviews 33 (2013), 928-955 (28 pages).

Dong, C. AND Gao, J., Solving replication problems in a complete market by orthogonal series
expansion (invited paper). The North American Journal of Economics and Finance 25 (2013),
306-317 (12 pages).

Gao, J. AnND PHiLLiPs, P. C. B., Semiparametric estimation in triangular system equations

with nonstationarity. Journal of Econometrics 176 (2013), 59-79 (21 pages).

Gao, J., TiosTHEIM, D. AND YIN, J., Estimation in threshold autoregressive models with a

stationary and unit-root regime. Journal of Econometrics 172 (2013), 1-13 (13 pages).
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Gao, J., WANG, Q. AND YIN, J., Long-range dependent time series specification. Bernoulli 19
(2013), 1714-1749 (36 pages).

CHEN, J., Gao, J. AND L1, D., Semiparametric trending panel data models with cross-sectional
dependence. Journal of Econometrics 171 (2012), 71-85 (15 pages).

CHEN, J., Gao, J. AND L1, D., A new diagnostic test for cross—section uncorrelatedness in a
nonlinear panel data model. Econometric Theory 28 (2012), 1144-1163 (20 pages).

CHEN, J., Gao, J. AND LI, D., Semiparametric regression estimation in null-recurrent time
series. Bernoulli 18 (2012), 678-702 (25 pages).

CHEN, J., Gao, J. AND L1, D., Estimation in semiparametric time series models (invited paper).
Statistics and Its Interface 4 (2011), 243-252.

CHEN, S. X. AND Gao, J., Simultaneous specification testing in both conditional mean and

variance structures. Econometric Theory 27 (2011), 792-843 (52 pages).

Gao, J., WANG, Q. AND YIN, J., Specification testing in nonlinear time series with long-range
dependence. Econometric Theory 27 (2011), 260-284 (25 pages).

L1, D., CHEN, J. AND Gao, J., Nonparametric time—varying coefficient panel data models with
fixed effects. Econometrics Journal 14 (2011), 387-408.
(coded in Stata at https://ideas.repec.org/c/boc/bocode/s457900.html)

Gao, J., KinGg, M. L., Lu, Z. AND TJ@STHEIM, D., Specification testing in nonstationary time
series autoregression. Annals of Statistics 37 (2009), 3893-3928 (36 pages).

Gao, J., King, M. L., Lu, Z. AND TJ@sTHEIM, D., Nonparametric specification testing for

nonlinear time series with nonstationarity. Econometric Theory 25 (2009), 1869-1892 (24 pages).

Gao, J., L1, D. AND LIN, Z., Robust estimation in parametric time series models under long—
and short-range dependent structures. Australian and New Zealand Journal of Statistics 51
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LiN, Z., L1, D. AND Gao, J., Local M—estimation in spatial time series regression. Journal of
Time Series Analysis 30 (2009), 286-314 (29 pages).

Short notes

Gao, J., Comments on: Some recent survey for counting time series by Dag Tjgstheim. Test 21
(2012), 459-463 (5 pages).

ALLEN, D., Gao, J. AND MCALEER, M., Modelling and managing financial risk: an overview.
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Monographs

Gao, J., Nonlinear Time Series: semi— and non—parametric methods. 240 pages, 2007. Chapman
& Hall/CRC, London.

HARDLE, W., LIANG, H. AND Gao, J., Partially Linear Models. 203 pages, 2000. Springer
Series in Economics and Statistics. Springer/Physica—Verlag, New York.

Journal articles
Casas, 1. AND Gao, J., Econometric estimation in long-range dependent stochastic volatility
models: theory and practice. Journal of Econometrics 147 (2008), 72-83 (12 pages).

CHEN, S. X., Gao, J. AND TaNG, C., A test for model specification of diffusion processes.
Annals of Statistics 36 (2008), 167-198 (32 pages).

Gao, J. AND CAsAs, 1., Specification testing in discretized diffusion models: theory and practice.
Journal of Econometrics 147 (2008), 131-140 (10 pages).

Gao, J. AND GIJIBELS, 1., Bandwidth selection in nonparametric kernel testing. Journal of the
American Statistical Association 484 (2008), 1584-1594 (11 pages).

Gao, J., GIJBELS, I. AND VAN BELLEGEM, S., Nonparametric simultaneous testing for struc-
tural breaks. Journal of Econometrics 143 (2008), 123-142 (20 pages).

Gao, J. AND HONG, Y., Central limit theorems for generalized U—statistics with applications in
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25



86.

87.

88.

89.

90.

91.

92.

93.

94.

95.

96.

97.

98.

99.
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Gao, J., Modelling long—range dependent Gaussian processes with application in continuous—
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PeTTITT, A., KELLY, J. AND Gao, J., Bias correction for censored data with exponential
lifetimes. Statistica Sinica 8 (1998), 941-963 (23 pages).

Gao, J., Adaptive tests in a semiparametric regression model. Communications in Statistics:
Theory and Methods 26 (1997), 783-800 (13 pages).

Gao, J. AND Lianc, H., Statistical inference in single—-index nonlinear models. Annals of the
Institute of Statistical Mathematics 49 (1997), 493-517 (25 pages).

Gao, J. AND SHI, P., M—type smoothing splines for nonparametric and semiparametric regres-
sion models. Statistica Sinica 7 (1997), 1155-1170 (15 pages).

Gao, J., HONG, S. AND LIANG, H., The Berry-Esseen bounds of parametric components esti-
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