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. BE: WMiBEEIE (PLUKE)
o BHE: 2025 8H 2022 H
o W= REAFRESNPD BRMXEKHEK3S)
o BEEET: https://www.lianxh.cn/PL2025.html
o IR IRMHEER+Python + Stata 127, BRI EIMER, FHFERI—AKIX, FIERRAFEDS
F—EDH!
o PDFKH: https://file.lianxh.cn/KC/PL2025.pdf
o FRSEN@A: -k FE-
o HNFEUBEE: https://www.wjx.top/vm/ebj84dk.aspx#

o IRBEEE: https://www.wijx.top/vm/tZJFaCc.aspx#
EHRE:

 Dayl: WiREIFiRLt, EHMTREILD. MRmRSEEXENMK. RFRREERE. ASIEERTH
DID, ZHEREIAIMRELT

 Day2: XNORF, WEMRARMLT. BRFPMRG, SHEETREMRE. FREEOME. ELELE
SR TRt

« Day3: BURF. BWFS. BERATFHITE. TIBYEIREEERN. £% Qini i, EHHEIIEE
(sTM) . TEZEFMODH (IPCA) . RERTEMNLUEDTT

B. EERET"

ek, PURZFIREERFIZ, BTESIN, TERRTMEABERT L. Al EXFEN. KREUESEF TN,
RSN S, £ ACM Computing Surveys, Emerging Markets Review, Economic Geography. Ecological
Economics, Journal of Asian Economics, (&FHR) . (BEHR) . (BFF ETH) ). (BEEREZ
®Y . (SRUEARY . (SIHAR) . (HREF) . (FRRTEECSXH) EFATM LRFCETE, £
FT7TZMERBEARZEES. | FEEARNEESHTIAR.
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« VHIRFBEIEEREL, HAZIKEPNEZE, HASHENERER?
o BEREINMELUEM, NAKIERRES FR™?

RFIE SR BF ROIX LSRN, SEETHERERSERITEIZ O], BI=RNEY, REBRS
HEEMTREIE. SIEERDHT. VISR, BERIUC S AR AEFRNGHA.

8], FEIEMETREITSEHE DID EitESi%, BRESEERNIRAFRIE NI, MBIREEXIBURSEHE
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Stata FUNFISEHL, HAGRZF REEESLIAARSERITAT, MRMNEEIREZIBERTUFHERTE, BAE
SEIEDHTRYEEIREES.

T1. Bi=iRal 52 BRI RIS B RER

ESChRAR A, (REDBRITLATHERE:

o BERBREHARE: TrERSHRRERS, SHULHERSBEREREML.
o SAMGEREIRSRBIEME . EECRANSEMNT, MLUBIEBERERAIRI IS,
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A Br=EliZi: BindEMSEERA

o BAsEIRSHEMM: 2{T@IT Hau et al. (2024) 5 Noack and Rothe (2024) IR BRI HRMEITHRIR, 1ESHT
RIEEMETIRT 1.

o 1EHABT=MEIY] (Fuzzy RDD) SRHE: FEMERINIRSESHUTRISEARRT, SaERBIEE Y4 IERN (Dong
etal.,2023) ,

o RRMERASHEBRLIFRE: 5| Fisheretal. (2024) 7575, FEFHEARD AR SSEORBIEEN.

o THTSZESWITIEIT: (G5B Linetal. (2024) FTRHANREIELSE, EEMETETEMANEMTE, #FHHR
AR SR,
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o TNSAIBRERIE . BT cSDID. B IPW FIRIPW /5L, FRIEBER IR EIEhESSAIFEEME (van den
Berg & Gerard, 2022) ,

o IEHFIRELRSH : ERBERIRNINNGENE ——SF IR (ATE) BRI ATE? &% Callaway &
Sant'Anna (2021). Goodman-Bacon (2021) BB FAEZEH B ER4ERE,

o JRHT7ACIBRSE)REALIE . HAEEHAEARREAIRRT, AR IR N E L R RRIR
(Arkhangelsky et al., 2021) ,
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&, RFHEIFEE, FEid CsDID. F7 IPW F RIPW 73RS R B 2 HABER P TR RIB AL .

o STRSRBESEM: 2 stata FIRAERA, BHZREMANBRETRILE SMEREGHFETIRE, #
CRIPNE EFH N AT SCRRA .
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BERRUERAVSHRITALAE

SE 3K
TR

1. Arkhangelsky, D., Imbens, G. W, Lei, L., & Luo, X. (2021). Design-Robust Two-Way-Fixed-Effects Regression for Panel
Data. arXiv preprint arXiv:2107.13737. Link, PDF, Google.

2. Callaway, B., & Sant’Anna, P. H., 2021. Difference-in-differences with multiple time periods. Journal of
Econometrics ,225(2),200-230. Link, PDF, Google.

3. Dong,Y., Lee,Y.-Y., & Gou, M. (2023). Regression Discontinuity Designs With a Continuous Treatment. Journal of the
American Statistical Association ,118(541),208-221. Link, PDF, Google, Slides.

4. Fisher, R, Barneche, D. R, Ricardo, G. F., & Fox, D. R. (2024). bayesnec: An R Package for Concentration-Response
Modeling and Estimation of Toxicity Metrics. Journal of Statistical Software ,110(5). Link, PDF, -PDF2-, Google.
5. Goodman-Bacon, A. (2021). Difference-in-differences with variation in treatment timing. Journal of Econometrics ,

225(2),254-277. Link, PDF, Google.

6. Hau, H.,Huang, Y., Lin, C., Shan, H., Sheng, Z., & Wei, L. (2024). FinTech Credit and Entrepreneurial Growth. The
Journal of Finance, 79(5), 3309-3359. Portico. Link, PDF, Google.

7. Lin, Y., Windmeijer, F., Song, X., & Fan, Q. (2024). On the instrumental variable estimation with many weak and
invalid instruments. Journal of the Royal Statistical Society Series B: Statistical Methodology , 86(4), 1068-1088.
Link, PDF, Google.

8. Noack, C., & Rothe, C. (2024). Bias-Aware Inference in Fuzzy Regression Discontinuity Designs. Econometrica ,
92(3),687-711. Link, PDF, Google.

9. Vanden Berg & Gerard J., 2022. Long-Run Effects of Dynamically Assigned Treatments: A New Methodology and an
Evaluation of Training Effects on Earnings. Econometrica ,90(3),1337-1354. Link, PDF, Google.


af://n3727
af://n3735
af://n3746
https://www.jianguoyun.com/p/DaABAfYQtKiFCBi_zogGIAA
https://arxiv.org/abs/2107.13737
https://arxiv.org/pdf/2107.13737
https://scholar.google.com/scholar?q=Design-Robust%20Two-Way-Fixed-Effects%20Regression%20for%20Panel%20Data
https://doi.org/10.1016/j.jeconom.2020.12.001
https://file-lianxh.oss-cn-shenzhen.aliyuncs.com/Refs/2025-08-Yang/Callaway_2021_Difference-in-Differences_with_multiple_time_periods.pdf
https://scholar.google.com/scholar?q=Difference-in-Differences%20with%20multiple%20time%20periods
https://doi.org/10.1080/01621459.2021.1923509
https://file-lianxh.oss-cn-shenzhen.aliyuncs.com/Refs/2025-08-Yang/Dong_2023_Regression_Discontinuity_Designs_With_a_Continuous_Treatment.pdf
https://scholar.google.com/scholar?q=Regression%20Discontinuity%20Designs%20With%20a%20Continuous%20Treatment
https://pdfs.semanticscholar.org/0afc/6d13c936a50e5ee1d91dffb5c8e106080f53.pdf
https://doi.org/10.18637/jss.v110.i05
https://file-lianxh.oss-cn-shenzhen.aliyuncs.com/Refs/2025-08-Yang/Fisher_Barneche_Ricardo_Fox_2024_bayesnec_An_R_Package_for_Concentration-Response_Modeling_%28Version_2.1.3.0%29._Journal_of_Statistical_Software.pdf
https://www.jstatsoft.org/index.php/jss/article/view/v110i05/4605
https://scholar.google.com/scholar?q=bayesnec:%20An%20R%20Package%20for%20Concentration-Response%20Modeling%20and%20Estimation%20of%20Toxicity%20Metrics
https://doi.org/10.1016/j.jeconom.2021.03.014
https://file-lianxh.oss-cn-shenzhen.aliyuncs.com/Refs/2025-08-Yang/Goodman-Bacon_2021_Difference-in-differences_with_variation_in_treatment_timing.pdf
https://scholar.google.com/scholar?q=Difference-in-differences%20with%20variation%20in%20treatment%20timing
https://doi.org/https://doi.org/10.1111/jofi.13384
https://file-lianxh.oss-cn-shenzhen.aliyuncs.com/Refs/2025-08-Yang/Hau_Huang_Lin_Shan_Sheng_Wei_2024_FinTech_Credit_and_Entrepreneurial_Growth_%28Final%29._The_Journal_of_Finance.pdf
https://scholar.google.com/scholar?q=FinTech%20Credit%20and%20Entrepreneurial%20Growth.%20*The%20Journal%20of%20Finance*,%2079(5),%203309%E2%80%933359
https://doi.org/10.1093/jrsssb/qkae025
https://file-lianxh.oss-cn-shenzhen.aliyuncs.com/Refs/2025-08-Yang/Lin_Windmeijer_Song_Fan_2024_On_the_Instrumental_Variable_Estimation_with_Many_Weak_and_Invalid_Instruments.pdf
https://scholar.google.com/scholar?q=On%20the%20instrumental%20variable%20estimation%20with%20many%20weak%20and%20invalid%20instruments
https://doi.org/10.3982/ECTA19466
https://file-lianxh.oss-cn-shenzhen.aliyuncs.com/Refs/2025-08-Yang/Econometrica%20-%202024%20-%20Noack%20-%20Bias%E2%80%90Aware%20Inference%20in%20Fuzzy%20Regression%20Discontinuity%20Designs.pdf
https://scholar.google.com/scholar?q=Bias%E2%80%90Aware%20Inference%20in%20Fuzzy%20Regression%20Discontinuity%20Designs
https://doi.org/10.3982/ECTA17522
https://file-lianxh.oss-cn-shenzhen.aliyuncs.com/Refs/2025-08-Yang/Van_Den_Berg_Vikstr%C3%B6m_2022_Long-Run_Effects_of_Dynamically_Assigned_Treatments_%28Version_1%29._Econometrica.pdf
https://scholar.google.com/scholar?q=Long%E2%80%90Run%20Effects%20of%20Dynamically%20Assigned%20Treatments:%20A%20New%20Methodology%20and%20an%20Evaluation%20of%20Training%20Effects%20on%20Earnings

T2. EIRNEE: PHEEESSERETEMNIFE

RHENIIAISEFR AR 1A

o WTEERAIBERIMESIER . PANAMIESRERER P RIFEER?

s PNEESHEHEEMNEE . NIHRECRNEY IEHEEEE?

- REESITIER: DTSR AREHABNBERRN? MMTEESERNSEHEE?
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A. FRT SRR B SRR A

o PNBRMEFES: TERPNBNAE X REEBRESEEPRER.
o ZPMEIESHBMEST: £/ Imaietal. (2010) REAZESRITE, BRFPNBNATRFIEERELESHE
B, BrBERIESSRImESE.

B. B4 &R SINEMWHIZ (DDL)

o SYENERRIIRNEMNRRE . NEETNELRAIZR (DDL) FiEfsERBIh N, MREIEFAINEM AR
(Guoetal., 2022)
o EERUMBRN O BLELSENMNETER L, AP BNGETTEERME (Linetal., 2024)

C.IRAPEEEFESREES R
. EFAENATER: NHSTAREHATNBENIEER, FEEETHETHE (Boileau etal, 2025)

o DEHREERE: NEREARBREHTREEDTT, BEREAREHAFIBREITTBERGIER (Kooketal,
2024)

D. B RIBEZRSHEUNRTR5!

- ERBESHE: FIWNEET Guo et al. (2022) ] Zhou & Yamamoto (2023) 7T EIFREZFAIBEREIN,
BB NATRISNE,

FH=ER

o FEHERBIPNEE : FIFLRESHREDHT, BRPN BN EREEAVERIRE].

o APRESREEST: RNABNORRETEE, B AREHAPRIBERENES.

o SSRGS BESHER(NEN, FRIGFEERINMIESFEETNRAXESMERENRTE, =
PHTREN.
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o HURIRENRIBERIE . FRIEEENTRIEDIARIRLAERZECREE, RABCRTIRIRE, BRRRR
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o BERMACPRIERRIGINE . 2 RIGERBNAERUMRIHIEINGT, BIEetFITETEREEER, iR
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etal, 2023) ,
o STM+Treeffuser RN FEREE . ZRIEFZSUALES STM 5 Treeffuser, FIFBIEGEM AR RSN

BUERIEENTHIZEE (Beltran-Velez et al., 2024)
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- XFBESFSEERN BT STV S IPCA, FRGFRINTRITHHEE ST EN AR,
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o« SCRRBISH: rﬁﬂ%ﬁﬁ#ﬁi%ﬁ%, FRGFINAEEL IR N AX NG, BABERIT

HREHE SRS,

25308k
e TS

1. Athey, S., & Wager, S. (2021). Policy Learning With Observational Data. Econometrica ,89(1), 133-161. Link, PDF,

Google.
2. Beltran-Velez, N., Grande, A. A., Nazaret, A., Kucukelbir, A., & Blei, D. 2024. Treeffuser: Probabilistic predictions via

conditional diffusions with gradient-boosted trees. arXiv preprint arXiv:2406.07658. Link, PDF, Google.

3. Bian, Z., Shi, C., Qi, Z., & Wang, L. 2025. Off-policy evaluation in doubly inhomogeneous environments. Journal of
the American Statistical Association ,120(550), 1102-1114. Link, PDF, Google.

4. Kelly, B., Palhares, D., & Pruitt, S. (2023). Modeling Corporate Bond Returns. The Journal of Finance , 78(4), 1967-
2008. Portico. Link, PDF, Google.

5. Munro, E., Wager, S., & Xu, K., 2025. Treatment effects in market equilibrium. American Economic Review,

forthcoming. Link, PDF, Google.
6. Sverdrup, E., Wu, H., Athey, S., & Wager, S. 2024. Qini curves for multi-armed treatment rules. Journal of

Computational and Graphical Statistics ,1-13. Link, PDF, Google.
7. Viviano, D., & Bradic, J., 2023. Fair policy targeting. Journal of the American Statistical Association , 1-14. Link,

PDF, Google.


af://n3914
af://n3925
af://n3939
https://www.jianguoyun.com/p/DaABAfYQtKiFCBi_zogGIAA
https://doi.org/10.3982/ECTA15732
https://file-lianxh.oss-cn-shenzhen.aliyuncs.com/Refs/2025-08-Yang/Econometrica%20-%202021%20-%20Athey%20-%20Policy%20Learning%20With%20Observational%20Data.pdf
https://scholar.google.com/scholar?q=Policy%20Learning%20With%20Observational%20Data
https://doi.org/10.48550/arXiv.2406.07658
https://arxiv.org/pdf/2406.07658.pdf
https://scholar.google.com/scholar?q=Treeffuser:%20Probabilistic%20Predictions%20via%20Conditional%20Diffusions%20with%20Gradient-Boosted%20Trees%20(Version%202).%20arXiv
https://doi.org/10.48550/arXiv.2306.08719
https://arxiv.org/pdf/2306.08719.pdf
https://scholar.google.com/scholar?q=Off-policy%20Evaluation%20in%20Doubly%20Inhomogeneous%20Environments%20(Version%204).%20arXiv
https://doi.org/10.1111/jofi.13233
https://file-lianxh.oss-cn-shenzhen.aliyuncs.com/Refs/2025-08-Yang/Kelly_Palhares_Pruitt_2023_Modeling_Corporate_Bond_Returns_%28Final%29._The_Journal_of_Finance.pdf
https://scholar.google.com/scholar?q=Modeling%20Corporate%20Bond%20Returns.%20The%20Journal%20of%20Finance,%2078(4),%201967%E2%80%932008
https://doi.org/10.48550/arXiv.2109.11647
https://arxiv.org/pdf/2109.11647.pdf
https://scholar.google.com/scholar?q=Treatment%20Effects%20in%20Market%20Equilibrium%20(Version%204).%20arXiv
https://doi.org/10.1080/10618600.2024.2418820
https://file-lianxh.oss-cn-shenzhen.aliyuncs.com/Refs/2025-08-Yang/Sverdrup_Wu_Athey_Wager_2024_Qini_Curves_for_Multi-Armed_Treatment_Rules_%28Final%29._Journal_of_Computational_and_Graphical_Statistics.pdf
https://scholar.google.com/scholar?q=Qini%20Curves%20for%20Multi-Armed%20Treatment%20Rules
https://doi.org/10.1080/01621459.2022.2142591
https://dviviano.github.io/projects/Fair_Targeting.pdf
https://scholar.google.com/scholar?q=Fair%20Policy%20Targeting

5. 18252

o EhA: KRERBESHERAF
- IREEE (SIREHE. MR, ERREEREE:
o 2fft: 36007T/A
. REHE:
o EREF/MMBMEFER: o1, 32407T/A
o A (FIRMPLEE/RRR): o, 32407T/A
o EEAAR: 854, 30607TT/A
o BEBIRER: ULSTULEAREESINER, MBEMIRIERSHZEINFRE.
« BKEAN:

o HPFFE: wjx004@sina.com
o FEIM: 18903405450 (fH=ES)
o Z=EIM: 18636102467 (HEES)

| RGeS  https://www.wijx.top/vm/tZJFaCc.aspx#

| KIR/A A R

HEER

B 1 IR

. PR KRERYEEHERAFE
« MKS: 35117530000023891 (EEHRITIROBIRABIANRRBEHFIRZIT)
o BERER: MR, BEOREM [ICRMARS-8iL] E8, LUEEA.

B 2: 3B



af://n3967
https://www.wjx.top/vm/tZJFaCc.aspx#
af://n4017

= EILIE AR

AMOGSESE

o 82 9 S

BEIRR:

« FAEXME, BB [IRIER] #FERETEIN-18903405450 (HERS)



6. BiginEE

BH: 107
1£55:

o A FBEIER: T2 WX, MIEESIEZSER www.lianxh.cn, RSN XE;
o B.FHFHIEEE: MAZRLEREFERRGE, EHMEEHPRZ—LELIDH;

o C. LiRHAWERE: $HIRI—REINANS, EHUSEFPEEE (8:00-9:00, 19:00-22:00);
o Note: 4 5:30-6:00 UIREERHEHHDHAE.

2R Al RER, P& VATLAB RUEAIEZMERGS, SEE AR TRESHICR
FRliRER: RIS R ESHIMB I UERRKREEITER.
BIERE: 2025 F 7 B 20 B (§F 7 B 22 BATBAGSERT HEEN, RIEFRER lianxh.cn)

ERiS§EE:  https://www.wijx.top/vm/ebj84dk.aspx#

7. 32 BHEE

BRREE: FEAFBEEEE

o il THERRMXERHEIRK3SS, KT (HEERX)

o FRITHIE: F5{r118114715626; &8 025-83680600

o BEIER: MERBELL [EEEENESAR] BMIRE, LMEESZMUN.
o ML UTFEREAFERIIA, EiR. BEURFARGEREE.

FEI || #E3 || A || B A || FEEIRE


af://n4046
https://www.lianxh.cn/
https://github.com/arlionn/lianxhta
https://gitee.com/arlionn/
https://www.lianxh.cn/
https://www.wjx.top/vm/ebj84dk.aspx#
af://n4084
https://www.lianxh.cn/KC.html
https://www.lianxh.cn/blogs/all.html
https://www.zhihu.com/people/arlionn/
https://space.bilibili.com/546535876
https://lianxh-class.cn/

	连享会：政策优化和机制分析专题 · 2025现场班
	0. 课程概览
	A. 基本信息
	B. 嘉宾简介
	C. 为什么要学会这门课？

	T1. 断点识别与多期政策冲击的高阶因果建模
	A. 断点回归设计：方法进阶与精度提升
	B. 多期政策冲击的识别与估计策略
	C. 断点回归与多期 DID 的集成应用
	本讲亮点
	参考文献

	T2. 因果机制剖析：中介路径与高维调节效应拆解
	A. 中介效应的因果推断基础
	B. 高维数据中的内生性与双重纠偏拉索（DDL）
	C. 调节变量选择与异质性分析
	D. 因果路径分解与有效中介识别
	本讲亮点
	参考文献

	T3. 政策靶向优化与文本驱动的因果评估
	A. 政策学习与数据驱动优化
	B. 强化学习在政策优化中的应用
	C. 市场均衡与政策效应
	D. 公平性与政策评估
	E. 文本情绪分析与市场反应
	本讲亮点
	参考文献

	5. 报名信息
	缴费方式

	6. 助教招聘
	7. 交通和住宿


