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Education

Ph.D., Economics, 1997, Yale University

M. Ph., Economics, 1996, Yale University

M. A., Economics, 1995, Yale University

M. Sc., Mathematics and Economics, 1991, Renmin (People’s) University of China

B. Sc., Mathematics and Computer Science, 1988, Renmin (People’s) University of China

Academic Appointments

July 2004 - present Professor of Economics, Boston College

January 2013 — May 2013,  Visiting Professor of Economics, Yale University.

August 2002 — June 2004,  Associate Professor of Economics (with tenure), University of Illinois
at Urbana-Champaign.

September 2001 — May 2002, Visiting Assistant Professor of Economics, Yale University.

August 1997 — July 2002,  Assistant Professor of Economics, University of Illinois at Urbana-
Champaign.

Awards and Academic Honors

Plura Scripsit Award in Econometric Theory, 2013.

Fellow, Journal of Econometrics, 20009.

Boston College Distinguished Junior Scholar Research Award, 2007.

IBE Fellowship, University of Illinois (Urbana-Champaign), 2003 - 2005.

Multa Scripsit Award in Econometric Theory, 2002.

Research Award for Excellence, University of Illinois (Urbana-Champaign), 2000.

Incomplete List of Excellent Teachers, University of Illinois (Urbana-Champaign), 1998, 1999,
2002, 2004.

C. Anderson Prize Fellowship, 1996-1997, Cowles Foundation for Research in Economics.

Yale University Fellowship, 1993 - 1996.

National Prize of Science and Technology Progress, China, 1993.

Professional Services

Associate Editor, Econometric Theory, 2003 — Present
Associate Editor, Economics Letters, 20013 — Present
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Associate Editor, Economics Bulletin, 2003 — Present
Associate Editor, Journal of Time Series Econometrics, 2008 — Present
Associate Editor, Journal of Risk and Financial Management, 2013 — Present

Co-Editor, China Journal of Economic Research, 2014 - Present

Associate Editor, Statistics and Its Interface, 2007 — 2014
Associate Editor, Econometrics Journal, 2007 — 2011
Associate Editor, Journal of American Statistical Association, 2005 — 2010

Guest Editor, Probability and Statistics special issue on Probability and Statistics with Applications
in Finance and Economics, 2014.

Guest Editor, Journal of Econometrics special issue on “Recent advances in non-statationary macro
and financial time series analysis”, 2012.

Guest Editor, Journal of Econometrics special issue on “Recent advances in panel data models and
nonlinear models”, 2012

Guest Editor, Journal of Econometrics special issue on “Robust and Nonparametric Methods in
Econometrics”, Volume 152, Issue 2, October, 2009.

Chair, "2014 International Conference of Econometrics at Shandong University", Jinan, July 4,
2014.

Chair, "2013 International Conference of Financial Econometrics at Shandong University"”, Jinan,
July 6 - 7, 2013.

Co-Chair, "2012 Tsinghua International Conference in Econometrics"”, Beijing, May 24, 2012.
Co-Chair, "2011 Tsinghua International Conference in Econometrics”, Beijing, May 20, 2011.
Co-Chair, "2010 Tsinghua International Conference in Econometrics"”, Beijing, May 22, 2010.
Co-Chair, "2009 Tsinghua International Conference in Econometrics”, Beijing, May 31, 2009.
Co-Chair, International Conference in Honor of Peter C. B. Phillips, Singapore, 2008.

Scientific Committee (2012 — 2014), Symposium on Econometric Theory and Applications
(SETA).

Program Committee Member, The Cambridge/SoFiE thematic conference on the topic: Skewness,
Heavy Tails, Market Crashes and Dynamics, April 28 — 29, 2014.

Program Committee Member, The 2014 International Symposium on Econometric Theory and
Applications, Taipei.

Program Committee Member, The 2012 International Symposium on Econometric Theory and
Applications, Shanghai.

Program Committee Member, The 2011 International Symposium on Econometric Theory and
Applications.

Program Committee Member, The 2008 International Symposium on Econometric Theory and
Applications.

Program Committee Member, Far Eastern Meeting of The Econometric Society, 2008.

Program Committee Member, International Symposium of Financial Engineering and Risk
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Management, 2008.
Program Committee Member, Far Eastern Meeting of The Econometric Society, 2007.
Co-organizer, Econometrics in Rio, July, 2006.
Program Committee Member, The 2006 International Symposium on Econometric Theory and
Applications, April, 2006.
Vice President, Chinese Finance Association in US, 1995 - 1996
Marquis Who’s Who in the World, 1998, 2013
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