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Contact
Information

Building 11, 220 Handan Rd.
Shanghai, 200432 shiqiu.iub@gmail.com

Research
Interests

Econometrics, Macro-econometrics,
Quantitative Macroeconomics, Computation

Education Indiana University, Bloomington, IN, U.S.

Ph.D., Economics, July 2019

Dissertation: Essays on Regime Switching Models with Endogenous Feedback
Committee: Joon Y. Park, Yoosoon Chang, Grey Gordon, Ke-Li Xu

Syracuse University, Syrcause, NY, U.S.

M.A., Economics, May, 2012

Huazhong University of Science and Technology, Wuhan, Hubei, China

B.A., English Literature and Linguistics, May, 2010
B.A., Business Administration and Management, May, 2010

Employment Fudan University, Shanghai, China

Assistant Professor, School of Economics August, 2019 – present

Publication 1. Gordon, G., and Qiu, S., A Divide and Conquer Algorithm for Exploiting
Policy Function Monotonicity, Quantitative Economics, 9:521-540, 2018
(lead article)

Work in
Progress

1. Chang, Y., Kim, H., Qiu, S., Expectation Effects of Switching Financial
Frictions, Working Paper, Fudan University, 2020

2. Chang, Y., Kwak, B., and Qiu, S., U.S. Monetary-Fiscal Regime Changes
in the Presence of Endogenous Feedback in Policy Rules, 2020 (Journal of
Applied Econometrics, R&R)

3. Chang, Y., Park, J., and Qiu, S., Regime Switching Models with Multiple
Dynamic Factors, Working Paper, Indiana University, 2020

4. Chang, Y., Park, J., and Qiu, S., Regime Switching Model with Nonlinear
and Self-Excited Latent Dynamic Factor, Working Paper, Indiana University,
2017

https://goo.gl/MTmsrY
mailto:shiqiu.iub@gmail.com


Conference
Presentation

Midwest Econometrics Group, Columbus, OH, U.S. 2019
Asian Meeting of the Econometric Society, Xiamen, China 2019
Midwest Econometrics Group, Madison, WI, U.S. 2018
Intl. Assoc. of Applied Econometrics, Montréal, Canada 2018
North American Summer Meeting of the Econometric Society, Davis, CA,
U.S. 2018
China Meeting of the Econometric Society, Shanghai, China 2018
Midwest Economics Association, Evanston, IL, U.S. 2018
Midwest Econometrics Group, College Station, TX, U.S. 2017
Midwest Macroeconomic Meeting, St. Louis, MO, U.S. 2015

Teaching Fudan University 2019-2021
Macroeconomics I (Graduate)
Macroeconomics II (Graduate)
Econometrics II: Time-Series (Graduate)
Intermediate Macroeconomics (Master’s)
Nonparametric Econometrics and Machine Learning (Master’s)
Econometrics (Undergraduate)

Indiana University 2012-2019
Econometrics II: Regression and Time-Series (Graduate, TA)
Introduction to Microeconomics
Statistical Analysis for Business and Economics
Introduction to Applied Econometrics
Introduction to Microeconomics (Undergraduate, TA)
Introduction to Macroeconomics (Undergraduate, TA)
International Trade (Undergraduate, TA)
Introduction to Applied Econometrics (Undergraduate, TA)
Economics of Industry (Undergraduate, TA)

Honors and
Awards

Alumni Associate Instructor Award for Excellence in Teaching 2018
Daniel J. Duesterberg Award, Indiana University 2017,2018
College of Arts and Sciences Travel Award, Indiana University 2017
Economics Department Travel Award, Indiana University 2015
Graduate Assistantship, Indiana University 2012-2019
Maxwell School Dean’s Award, Syracuse University 2011

Language English (Fluent) Chinese (Native)

Technical
Skill

Proficient in Fortran, Matlab, Stata, Mathematica, Linux
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