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CONTACT

INFORMATION

Department of Economics and Finance Phone: +1 (647)-834-9766
University of Guelph Email: chaoyi@uoguelph.ca
50 Stone Road East Web: www.chenchaoyi.com
Guelph, ON, N1G 2W1, Canada

RESEARCH

INTERESTS

Econometrics, Applied Econometrics, Empirical Growth, Energy Economics, and Financial Economet-
rics.

EDUCATION Ph.D., Economics, University of Guelph Sep. 2015 - Present
Academic Advisors: Thanasis Stengos and Yiguo Sun

M.A., Economics, University of Guelph Sep. 2014 - Aug. 2015

Coursework towards H.B.A. Economics, University of Windsor Sep. 2013 - Apr. 2014

B.A., Economics, Liaoning Finance and Trade College Sep. 2009 - Aug. 2013

REFEREED

JOURNAL

PUBLICATIONS

"Re-examining the Asymmetric Gasoline Pricing Mechanism in EU: a Note on a Panel Threshold Anal-
ysis" (with M. Polemis, and T. Stengos), Applied Economics Letters, Forthcoming.

"Can Exchange Rate Pass-Through Explain the Asymmetric Gasoline Puzzle? Evidence from a Pooled
Panel Threshold Analysis of the EU" (with M. Polemis, and T. Stengos), Energy Economics, 81, 1-2,
2019.

"Monte Carlo Comparison for Nonparametric Threshold Estimators" (with Y. Sun), Journal of Risk and
Financial Management, 11(3), 49, 2018. (Special issue on "Nonparametric Econometric Methods and
Application")

"On the Examination of Non-linear Relationship between Market Structure and Performance: Evidence
from the US Manufacturing Industry" (with M. Polemis, and T. Stengos), Economics Letters, 164(C),
1-4, 2018.

WORKING

PAPERS

"A GMM Estimator for Linear Index Threshold Model" (JMP).

"Long-Horizon Stock Valuation and Return Forecasts Conditional on Demographic Projections" (with N.
Gospodinov, A. Maynard, and E. Pesavento).

WORK IN

PROGRESS

"Endogeneity in Semiparametric Threshold Regression Model with Two Threshold Variables" (with T.
Stengos, and Y. Sun).

"Renewable Energy Consumption and Economic Growth Nexus: Evidence from a Threshold Model"
(with M. Pinar, and T. Stengos).

mailto: chaoyi@uoguelph.ca
http://www.chenchaoyi.com
https://www.tandfonline.com/doi/full/10.1080/13504851.2019.1645274
https://www.tandfonline.com/doi/full/10.1080/13504851.2019.1645274
https://www.sciencedirect.com/science/article/pii/S0140988319300891
https://www.sciencedirect.com/science/article/pii/S0140988319300891
https://www.mdpi.com/1911-8074/11/3/49
https://www.sciencedirect.com/science/article/pii/S0165176517305256
https://www.sciencedirect.com/science/article/pii/S0165176517305256
https://www.chenchaoyi.com/s/GMM_linear_index_Sep_19.pdf
https://www.chenchaoyi.com/s/Long_run_projection_project_V190813pdf.pdf
https://www.chenchaoyi.com/s/Endogeneity_in_SMSTR_with_Two_TV_Theory_Application_0623.pdf


CONFERENCE

PRESENTATIONS

29th Annual Meeting of Midwest Econometrics Group, Columbus, USA. Paper presented: "Endogeneity
in Semiparametric Threshold Regression Model with Two Threshold Variables", Oct. 2019 (Scheduled).

36th Annual Meeting of Canadian Econometrics Study Group (Poster Session), Montreal. Paper pre-
sented: "A GMM Estimator for Linear Index Threshold Model", Oct. 2019 (Scheduled).

7th Doctoral Workshop in Applied Econometrics, Toronto. Paper presented: "A GMM Estimator for
Linear Index Threshold Model", Jun. 2019.

28th Annual Meeting of Midwest Econometrics Group, Madison, USA. Paper presented: "A GMM Esti-
mator for Linear Index Threshold Model", Oct. 2018.

35th Annual Meeting of Canadian Econometrics Study Group (Poster Session), Ottawa. Paper presented:
"A GMM Estimator for Linear Index Threshold Model", Oct. 2018.

International Association of Applied Econometrics Annual Conference, Montreal, Paper presented: "Long-
Horizon Stock Valuation and Return Forecasts Conditional on Demographic Projections", Jun. 2018.

6th Doctoral Workshop in Applied Econometrics (Poster Session), Toronto. Paper presented: "A GMM
Estimator for Linear Index Threshold Model", Jun. 2018.

52nd Annual Meeting of Canadian Economics Association, Montreal. Paper presented: "A GMM Esti-
mator for Linear Index Threshold Model", May. 2018.

REFEREE

SERVICE

Empirical Economics (× 2), Energy Economics.

SCHOLARSHIPS

AND AWARDS

Internal funding:

• PhD Candidate Travel Grant, 2019.

• CBE Graduate Excellence Scholarship, 2018.

• International Graduate Tuition Scholarships, 2015-2019.

• Board of Graduate Studies Research Scholarship, 2015-2017.

• Graduate Scholarships in Economics, 2014-2019.

Awards:

• Governor General Medal, Department of Economics and Finance Nominee for the Award, 2015.

• Provincial Merit for Student Achievement in the Liaoning Province, 2012.

• Honors for College-Level Excellence, 2011.

• Award of Academic Achievement for College-Level Major, 2011.

• Award of Academic Achievement for College-Level Minor, 2010.

• 3rd Prize in the 2010 China Global Management Challenge (GMC), 2010.



PROFESSIONAL

EXPERIENCES

Courses taught at University of Guelph:

• ECON 2740 - Economics and Statistics: Fall 2019.

• ECON 3740 - Introduction to Econometrics: Fall 2018.

Teaching assistance at University of Guelph:

• ECON 3740 - Introduction to Econometrics: Fall 2014, Winter 2019.

• ECON 2740 - Economics and Statistics: Fall 2017/2019, Winter 2018.

• ECON 2410 - Intermediate Macroeconomics: Winter 2016.

• ECON 2310 - Intermediate Microeconomics: Fall 2015.

• ECON 2770 - Introduction to Mathematical Economics: Fall 2017, Winter 2015/2017/2018.

• Preliminary Quantitative Methods Course: Summer 2016.

Teaching assistance at University of Windsor:

• Economics Help Center: Fall 2013, Winter 2014.

Research assistance at University of Guelph:

• Professor Alex Maynard: Summer 2017/2018.

• Professor Michael Hoy: Summer 2019.

• Professor Talat Genc: Summer 2015.

COMPUTER

SKILLS AND

OTHER

INFORMATION

Computer Skills: Matlab, R, GAUSS, STATA, Maple, LATEX.
Citizenship: China.
Languages: : Mandarin Chinese (Native), English (Proficient).

REFERENCES
Thanasis Stengos (Supervisor)

Professor
Department of Economics and Finance
University of Guelph
Email: tstengos@uoguelph.ca
Phone: 519-824-4120, ext.53917

Yiguo Sun (Co-Supervisor)

Professor
Department of Economics and Finance
University of Guelph
Email: yisun@uoguelph.ca
Phone: 519-824-4120, ext.58948

Alex Maynard

Professor
Department of Economics and Finance
University of Guelph
Email: maynarda@uoguelph.ca
Phone: 519-824-4120, ext.53014

Stephen Kosempel

Associate Professor & Department Chair
Department of Economics and Finance
University of Guelph
Email: kosempel@uoguelph.ca
Phone: 519-824-4120, ext.56339
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