
July 2026Amilcar Velez

Contact
Information

Department of Economics amilcare@cornell.edu
Cornell University https://www.amilcarvelez.com/
Uris Hall Of\=ce 442, 109 Tower Rd
Ithaca, NY 14853

Academic
Positions

Cornell University, Department of Economics.

Assistant Professor, July 2026 - Present.

Provost New Faculty Fellow, July 2025 - June 2026.

Education Ph.D., Economics, Northwestern University. June 2025.
Committee: Ivan A. Canay, Federico A. Bugni, Joel L. Horowitz.

M.A., Economics, Northwestern University. September 2020.

M.Sc., Mathematics, IMPA, Brazil. December 2015.

B.A., Economics, PUCP, Per \'u. December 2014.

Research
Interest

Bootstrap, debiased machine learning, higher-order expansions, local projection inference,
moment inequalities, partial identi\=cation.

Published \&
Forthcoming
Papers

1. ``On the Power Properties of Con\=dence Sets for Parameters with Interval Identi\=ed Sets"" with
Federico A. Bugni, Mengsi Gao, and Filip Obradovi \'c. Accepted at Econometric Theory, 2026.

2. ``The Local Projection Residual Bootstrap for AR(1) Models"". Accepted at Econometric Theory,
2026.

3. ``A User's Guide for Inference in Models De\=ned by Moment Inequalities"", with Ivan A. Canay
and Gaston Illanes. Accepted at the Journal of Econometrics, 2026.

4. ``The Distributionally Robust Prediction Error of the
\surd 
LASSO and Related Estimators"" with Jos \'e

Luis Montiel Olea, Cynthia Rush, and Johannes Wiesel. The Annals of Statistics, 2026, 54 (2),
1006--1027.

5. ``The A/B Testing Problem with Gaussian Priors"", with Eduardo M. Azevedo, David Mao, and Jos \'e
Luis Montiel Olea. Journal of Economic Theory, 2023, Vol. 210, 1--23.

6. ``On the Robustness to Misspeci\=cation of \alpha -posteriors and their Variationa Approximation"",
with Marco Avella Medina, Jos \'e Luis Montiel Olea, and Cynthia Rush. Journal of Machine
Learning Research, 2022, Vol. 23 (147), 1--51.

7. ``Posterior Distribution of Non-differentiable Functions"", with Toru Kitagawa, Jos \'e Luis Montiel
Olea, and Jonathan Payne. Journal of Econometrics, 2020, Vol. 217 (1), 161--175.

Working
Papers

8. ``Identi\=cation and Inference on Treatment Effects under Covariate-Adaptive Randomization
and Imperfect Compliance"" with Federico A. Bugni, Mengsi Gao, and Filip Obradovi \'c.
Revision requested by Quantitative Economics.

9. ``Decision Theory for the Archetype Discovery Problem"" with Jos \'e Luis Montiel Olea, Zhuoheng
Xu, Haomin Yu, and Shunqi Zhang. Submitted.

10. ``On the Asymptotic Properties of Debiased Machine Learning Estimators"".

11. ``Identi\=cation and Inference for Algorithmic Frontiers with Selective Labels"". with Yiqi Liu and
Francesca Molinari.
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12. ``A Simple Approximation to the Distribution of the Ridge Regression Estimator"" with Jos \'e Luis
Montiel Olea, Ryan Strong, Zhuoheng Xu, and Haomin Yu.

Work in
Progress

13. ``Local Projections with Structural Shocks: Inference and Bootstrap Validity"".

14. ``On the Second-Order Asymptotic Properties of Debiased Machine Learning Estimators"".

15. ``Second Order Expansion of the Local Projection Statistic in AR(1) Models"" with Abir Sarkar.

Inactive
Working Papers

``Linear IV Model with Missing Data on the Instrumental Variable"".

``Representation Learning in Linear Factor Models"" with Jos \'e Luis Montiel Olea.

Professional
Activities

Referee: AER: Insights, Journal of Business \& Economic Statistics, Journal of Econometrics,
Review of Economic Studies, Journal of Economic Dynamics and Control, Journal of Political
Economy Microeconomics, American Economic Review, Journal of Econometric Methods,
Review of Economics and Statistics, Journal of Political Economy.

Program Committee: EC'26.

Scienti\=c Committee: LACEA-LAMES 2026.

Conferences \&
Presentations

2026 Harvard/MIT. Boston University. Macro Week UP (Peru). PennState University. New York
University. North American Summer Meeting. ESIF Economics and AI+ML Meeting. Scheduled:
Peruvian Economic Association. XLIV Encuentro de Economistas del BCRP (Peru). 9th
International Conference on Econometrics and Statistics (EcoSta 2026). 96th Annual Meeting
of Southern Economic Association.

2025 Duke University. Rice University. FGV-EPGE, Brazil. University of Pennsylvania. Rutgers
University. University of Michigan. Emory University (QTM). University of Southern California.
Cornell University. Coloquio 38 SMP 2025 (Peru). ESWC 2025 (Korea). Cornell/Penn
State Conference on Econometrics and IO. Microeconometrics Class of 24/25 Conference at
Northwestern University. Georgetown University. XLIII Encuentro de Economistas del BCRP
(Peru). LMU of Munich. University of Mannheim. University of Bonn.

2024 Econometrics Junior Conference at the University of Notre Dame.

Fellowships \&
Awards

2024 Dissertation University Fellowship, Northwestern University.

2023 Robert Eisner Graduate Fellowship, Northwestern University.

2019 University Fellowship by The Graduate School, Northwestern University.

2015 National Research Council Master Student Fellowship, IMPA, Brazil.

2011-14 Solidary Academic Excellence Scholarship (BEAS), PUCP-Per \'u.

Teaching
Experience

Cornell University
Econ 3130: Statistics and Probability (Undergraduate). Fall 2026.

Econ 7190 : Topics in Econometrics and Machine Learning I (Graduate). Fall 2026.

Econ 7200 : Topics in Econometrics and Machine Learning II (Graduate). Spring 2027.

Northwestern University
Lecturer: Econometrics Review for Incoming Ph.D. Students. Summer 2023.

Teaching Assistant: Introduction to Econometrics (Econ 281). Winter 2022 \& Spring 2023.

Teaching Assistant: Experimental Economics (Econ 329). Fall 2022.

Teaching Assistant: Econometrics (Econ 480-3, Graduate). Spring 2021 \& 2022.
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Teaching Assistant: Econometrics (Econ 480-1, Graduate). Fall 2021.

Professional
Experience

Central Bank of Per \'u (BCRP)
Macro Modelling Division. May 2018 - Jul 2019.

Financial Stability Division. May 2014 - Apr 2018.
(on leave 2015)

Birthday and
Citizenship

November 1991. Peruvian.

Marital Status Married. One daughter.


