13

papers

13

all docs

1937685

102 4
citations h-index
13 13
docs citations times ranked

1474206

g-index

56

citing authors



10

12

m

ARTICLE IF CITATIONS

High dimensional threshold model with a time-varying threshold based on Fourier approximation.

Studies in Nonlinear Dynamics and Econometrics, 2024, 28, 83-117.

Time-varying threshold cointegration with an application to the Fisher hypothesis. Studies in

Nonlinear Dynamics and Econometrics, 2022, 26, 257-274. 0.3 3

Threshold model with a timea€varying threshold based on Fourier approximation. Journal of Time Series
Analysis, 2021, 42, 406-430.

Panel Rink threshold regression model with a covariate-dependent threshold. Econometrics Journal, 9.3 9
2021, 24, 462-481. ’

State-dependent biases and the quality of Chinad€™s preliminary GDP announcements. Empirical
Economics, 2020, 59, 2663-2687.

Regression discontinuity designs with unknown state-dependent discontinuity points: estimation and

testing. Studies in Nonlinear Dynamics and Econometrics, 2019, 23, . 0.3 2

Debt and growth: Is there a constant tipping point?. Journal of International Money and Finance, 2018,
87,133-143.

An assessment on the quality of Chinad€™s preliminary data of quarterly GDP announcements. Applied 99 4
Economics, 2017, 49, 5558-5569. :

Can Stock Index Future Really Stabilize Stock Market? The Evidence from Chinese Stock Market.
International Journal of Business Administration, 2016, 7, .

A Simple Panel Unitd€Root Test with Smooth Breaks in the Presence of a Multifactor Error Structure. 17 38
Oxford Bulletin of Economics and Statistics, 2016, 78, 365-393. )

How close a relationship does a capital market have with other markets? A reexamination based on the
equal variance test. Pacific-Basin Finance Journal, 2014, 26, 198-226.

Threshold mixed data sampling (TMIDAS) regression models with an application to GDP forecast

errors. Empirical Economics, O, , 1. 3.0 o

Threshold mixed data sampling models with a covariate-dependent threshold. Applied Economics

Letters, O, , 1-9.




