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CURRENT POSITION  

Assistant Professor, Hong Kong University of Science and Technology      September 2010 – Present 
 

PAST POSITION  
Postdoctoral Scholar, European University Institute                            September 2009 – August 2010 

 
EDUCATION  

Ph.D. Economics, Boston University, Boston MA, USA, 2009 
B.A. Economics (with distinction), Fudan University, Shanghai, China, 2004 

 
FIELDS OF INTEREST  

Information and Learning in Macroeconomics and Finance,  
Empirical Macroeconomics and Finance, Time Series Econometrics 

 
PUBLICATIONS IN REFEREED JOURNALS 

“Managing Expectations” (2008) Journal of Money, Credit and Banking, Vol 40, Issue 8, 1625-1666 
(with Robert G. King and Ernesto Pasten)  

“Modeling and Forecasting Stock Return Volatility using a Random Level Shift Model” (2009) 
Journal of Empirical Finance, Vol. 17, Issue 1, 138-156 (with Pierre Perron)  

 
WORKING PAPERS  

“Asset Pricing with Learning about Disaster Risk” (with Michael Siemer) Jan 2012  
“Optimal Policy with Credibility Concerns” Apr 2012, Revised & Resubmitted to Journal of 

Economic Theory 
“Coordinating Expectations and the Information Role of Policy” (with Ernesto Pasten) June 2009. 

 
WORK IN PROGRESS  

“Learning about Rare Events” (with Michael Siemer)  
“Optimal Monetary Policy with Imperfect Credibility” (with Robert G. King and Ernesto Pasten) 
“Revolution with Roots in a Rumor” (with Heng Chen and Wing Suen) 
 

PRESENTATIONS (* Scheduled) 
        “Credibility Concerns in Optimal Policy Design” 
        2010: LSE public lecture, Toulouse School of Economics, LUISS, Midwest Macro Meeting, BMRC-
QASS Conference (London), Shanghai Macroeconomic Workshop, Econometric Society World Congress 
      2009: UC-Santa Cruz, FRBs(Richmond, Kansas City, Philadelphia), UChicago-Booth, 
                City U of HK, Chinese U of HK, HKU, HKUST, EUI 
        2008: BU-BC Green Line Macro Meeting 

“Managing Expectations”:  
2008 SED (Boston), 2008 NASAM (Pittsburgh) 
“Coordinating Expectations and the Information Role of Policy”:  
2010 SED (Montreal), 2009 NASAM (Boston), 2008 FEMES (Singapore) 
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“Learning and Asset Prices in a Rare Disaster Model”: 
2011: Shanghai University of Finance and Economics, Midwest Macro Meeting (Nashville), CDMA 
Conference (St. Andrews, UK), Economic Dynamics Workshop (Shanghai) 
2010: Max Weber June Conference (Florence) 
“Optimal Monetary Policy with Imperfect Credibility” 
2011: Fudan University (Shanghai), Max Weber Lustrum Conference (Florence), 2nd Shanghai 
Macroeconomic Workshop 
 

CONFERENCES 
JME Conference on “Monetary Policy under Imperfect Information”, Gerzensee Switzerland, 2008 
Conference in honor of Ernst Baltensperger, Bern Switzerland, 2007 
2nd Lindau Meeting with Nobel Laureates in Economic Science, Lindau Germany, 2006 

 
TEACHING EXPERIENCE 

Instructor, Managerial Macro, HKUST, Spring 2011 
Instructor, Introductory Macro, HKUST, Fall 2010, 2011 
Instructor, Economics Ph.D. Math Camp, Boston University, Summer 2007, 2008 
Teaching Assistant, Mathematical Economics (Ph.D. Level), Boston University, Fall 2005-2008 
Teaching Assistant, Introductory Microeconomics, Boston University, Spring 2005 

 
OTHER PROFESSIONAL EXPERIENCE  

Co-organizer: Conference on “The 2007-2010 Financial and Economic Crisis: Causes, Consequences, 
and Policy Responses,” Max Weber Programme, EUI, Florence, Italy, 2010 

Invited Discussant for “The Stability of Macroeconomic Systems with Bayesian Learners,” by James 
Bullard (FRB St. Louis) and Jacek Suda (BdF), Banque de France Seminar Series, 2009 

Research Assistant for Professor Stefan Collignon, The Minda de Gunzburg Center for European 
Studies, Harvard University, USA, 2006 

Research Assistant for Professor David G. Wall, Center of International Studies, University of 
Cambridge, UK, 2003 

 
FELLOWSHIPS AND AWARDS 

Hong Kong RGC General Research Fund # 643811, 2011-2013 
Research Grant, Foundation Banque de France, 2010-2011 
Max Weber Fellowship, European University Institute, Florence, Italy, 2009-2010 
Special Research Fellowship, Boston University, Spring 2007-2009 
Summer Research Grant, Boston University, 2006-2008 
Distinction in Ph.D. Qualifier Exam, Boston University, Spring 2005 
Dean’s Fellowship, Boston University, 2004 
First-rate People’s Scholarship, Fudan University, 2001-2004 
Excellent Graduate of Shanghai, 2004 

 
REFEREE EXPERIENCE 

Journal of Monetary Economics, Journal of Economic Theory, Economics Letters, B.E. Journal of 
Economic Analysis and Policy, Annals of Finance, Journal of Banking and Finance, Journal of 
Empirical Finance, International Review of Economics and Finance 
 

LANGUAGES: Chinese (Native), English (Fluent) 
 
COMPUTER SKILLS: MATLAB, GAUSS, R 
 
REFERENCES: Available upon request
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