Yaling Qi

403 Mitch Daniels Blvd, West Lafayette email: qi123@purdue.edu
Indiana, IN 47906 https://sites.google.com/view/yalingqi/
EDUCATION

Purdue University, West Lafayette, IN
Ph.D. in Economics, degree expected June 2026
Advisor: Joshua C.C. Chan

Renmin University of China, Beijing, China
Master of Science, Finance, June 2021

Huazhong University of Science and Technology, Wuhan, China
Bachelor of Science in Bioscience, June 2017

RESEARCH
Published Papers

“Large Bayesian Matrix Autoregressions” (with Joshua C.C.Chan). Accepted at Journal of
Econometrics, Forthcoming

Job Market Paper

“Large Bayesian Tensor Autoregressions”

Working Papers

“Capturing Regional Business Cycles with Matrix Variate Models” (with Joshua C.C. Chan,
Dan Zhu and Aubrey Poon)
“Large Bayesian Tensor VARs with Stochastic Volatility” (with Joshua C.C.Chan)

“Structural Bayesian Matrix Autoregressions ” (with Joshua C.C. Chan, Dan Zhu and Wei

Zhang)

RESEARCH EXPERIENCE
Research Assistant for Professor Ralph Siebert, Purdue University 2021-2023
Research Assistant for Professor Mario Crucini, Purdue University 2022
Research Assistant for Professor Colin D. Sullivan, Purdue University 2021-2022

TEACHING EXPERIENCE


https://sites.google.com/view/yaling-qi/
https://www.sciencedirect.com/science/article/pii/S0304407625000090?via%3Dihub
https://joshuachan.org/papers/TVAR.pdf

Instructor

ECON 252 Macroeconomics, Fall 2025 ( in person)

ECON 252 Macroeconomics, Summer 2023, 2025 (online)
Teaching Assistant

ECON 301 Managerial Economics, Spring 2024

ECON 340 Intermediate Microeconomic Theory, Spring 2023
ECON 360 Econometrics, Fall 2022

ECON 380 Money and Banking, Summer 2024

ECON 461 Industrial Organization, Spring 2025

ECON 501 Probability and Statistics, Spring 2024

ECON 576 Statistical and Machine Learning, Fall 2024
ECON 671 Econometrics, Fall 2024

SEMINARS/ CONFERENCES
SEA 95th Annual Meeting, November 2025 (scheduled)
WEALI 100th Annual Conference, June 2025

KDSA Research Symposium, Oct 2023, 2024

HONORS/AWARDS
Employee Recognition Award, Purdue University, 2024
Krannert Certificate for Outstanding Teaching, Purdue University, Summer 2023
Ross Fellowship at Purdue University, 2021-2025
Academic Scholarship of Renmin University of China, 2018-2021

Third Prize of the 4th “CICC” National College Student Financial Knowledge Contest, 2016

SKILLS
Computational Skills: MATLAB, R, Python, STATA, LaTeX.
REFERENCES
Joshua Chan (Chair) Yong Bao
Professor Professor
Department of Economics Department of Economics
Purdue University Purdue University
joshuacc.chan@gmail.com ybao@purdue.edu
Justin Tobias Mohitosh Kejriwal
Professor Professor
Department of Economics Department of Economics
Purdue University Purdue University

iltobias@purdue.edu mkejriwa@purdue.ed
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