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ABSTRACT 
 

 
The talk is based mainly on the following papers: 
 
Uniform Post Selection Inference for LAD regression and Other Z-estimation Problems, Oberwolfach 
2012, ArXiv 2013, Biometrika, 2014, with A. Belloni & K. Kato 
 
Post-Selection and Post-Regularization Inference: An Elementary, General Approach, Annual Review of 
Economics, 2015, with C. Hansen and M. Spindler  
 
Robust Inference in Approximately Sparse Quantile Regression Models (with an Application to 
Malnutrition), ArXiv 2014, with A. Belloni & K. Kato 
 
Inference on Treatment Effects After Selection Amongst High-Dimensional Controls (with an Application 
to Abortion and Crime), ArXiv 2011, The Review of Economic Studies, 2013, with A. Belloni & C. Hansen 
 
and the slides are available here. 

H A R VA R D  U N I V E R S I T Y  
D E P A R T M E N T  O F  S T A T I S T I C S  

 

Tel. 617-495-5496 
Fax. 617-496-8057 
statdept@stat.harvard.edu 
http://www.stat.harvard.edu/ 

http://www.mit.edu/%7Evchern/
http://arxiv.org/abs/1304.0282
http://www.annualreviews.org/eprint/PJdkW8GENMNi7ynUMrzG/full/10.1146/annurev-economics-012315-015826
http://arxiv.org/abs/1312.7186
http://arxiv.org/abs/1312.7186
http://restud.oxfordjournals.org/content/81/2/608.abstract?sid=56bf80c5-c794-45f1-9292-84f19f63b2b5
http://restud.oxfordjournals.org/content/81/2/608.abstract?sid=56bf80c5-c794-45f1-9292-84f19f63b2b5
https://stuff.mit.edu/%7Evchern/papers/Chernozhukov-JSM-2015-LAD-v02-Bibliography.pdf
mailto:jliu@stat.harvard.edu

