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YAN LIU

Curriculum Vitae

Beijing, China Phone: +86-755-33066880

Tsinghua University Email: liuyan@sem.tsinghua.edu.cn

Department of Finance, School of Economics and Management

ACADEMIC POSITIONS:

2024.10 - present: Vice Dean, Institute of Innovation Management, Tsinghua Shenzhen

International Graduate School

2024.03 - present: Vice Dean, Shenzhen Institute of Economics and Management, Tsinghua

University

2023.08 - present: Chair Professor, Institute of Innovation Management, Tsinghua Shenzhen
International Graduate School & Department of Finance, School of Economics and

Management, Tsinghua University

2023.04 - present: Full Professor, Department of Finance, Krannert School of Management,

Purdue University

2022.04 - 2023.04: Associate Professor, Department of Finance, Krannert School of

Management, Purdue University

2019.06 - 2022.04: Assistant Professor, Department of Finance, Krannert School of
Management, Purdue University

2014.08 - 2019.06: Assistant Professor, Department of Finance, Mays Business School，Texas
A&M University

OTHER POSITIONS:

None

Education:

2008-2014: Ph.D. in Finance, Duke University

2006-2008: Master's in Statistics, University of Minnesota

2002-2006: Bachelor's in Mathematics (graduated with honors), Tsinghua University
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ACADEMIC ACHIEVEMENTS:

 Publications in English journals:

● “Extracting Extrapolative Beliefs from Market Prices: An Augmented Present-Value

Approach”, with Stefano Cassella, Te-feng Chen, and Huseyin Gulen, 2024. Forthcoming,

Journal of Financial Economics.

● “Optimal Cross-Sectional Regression”, with Zhipeng Liao and Zhenzhen Xie, 2024.

Management Science.

● “Reconstructing the Yield Curve”, with Jing Cynthia Wu, 2021. Journal of Financial

Economics, 142, 1395-1425.

● “Luck versus Skill in the Cross-Section of Mutual Fund Returns:

Reut
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PRESENTATIONS AND DISCUSSIONS:

 ACADEMIC PRESENTATIONS (invited to speak at the following universities, institutions, or

conferences):

Duke University, Johns Hopkins University, University of Utah, Vanderbilt University, Ohio

State University, University of Maryland, Washington University in St. Louis, Texas A&M
University, Purdue University, University of Colorado-Boulder, Temple University, Baylor

University, Louisiana State University, University of Oklahoma, Chinese University of Hong
Kong, Hong Kong University, Hong Kong Polytechnic University, City University of Hong Kong,

CKGSB, Shanghai Advanced Institute of Finance (SAIF), Nankai University, CUHK Shenzhen,
Tsinghua PBCSF, Tsinghua SEM, Nanyang Technological University, Western Finance

Association annual meetings (WFA), Society of Financial Studies (SFS) Cavalcade, American
Finance Association annual meetings (AFA), Society of Financial Econometrics (SoFiE), ASSA

Annual Meeting, European Finance Associating Meeting (EFA), SAFE Asset Pricing Workshop,
Midwest Finance Association meetings (MFA), University of Oregon (Summer Finance

Conference), China International Conference in Finance (CICF), Lone Star Finance
Conference, SunTrust-Florida State University Finance Conference, Two Sigma, Teacher

Retirement System of Texas

 NON-ACADEMIC PRESENTATIONS

2024: Keynote speech at the 2nd China Hedge Fund Rankings Conference, hosted by the

University of Science and Technology of China and Guotai Junan Securities

SERVICE ON AND OFF CAMPUS:

 Member, Professor Nominating Committee, School of Economics and Management,
Tsinghua University, 2023 - present

 Member, Academic Development Committee (Economics Group), School of Economics and
Management, Tsinghua University, 2023 - present

 Member, Senior Professor Committee, Department of Finance, School of Economics and
Management, Tsinghua University, 2023 - present

 Member, Faculty Recruitment Committee, Department of Finance, School of Economics and

Management, Tsinghua University, 2023 - present

 Finance Area Budget Committee, Purdue University, 2019-2021

 Ph.D. Program Committee, Texas A&M University, 2014-2019

 Reviewer for these journals and grants:

Journal of Finance, Journal of Financial Economics, Review of Financial Studies,

Management Science, Journal of Financial and Quantitative Analysis, Review of Finance,
Journal of Banking and Finance, Journal of Econometrics, Journal of Business and Economic

Statistics, Journal of Empirical Finance, Journal of Money, Credit and Banking, Financial
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Analysts Journal, Critical Finance Review, Financial Management, Quantitative Finance,
European Journal of Finance, Journal of Investing, Journal of Financial Markets, Journal of

Financial Econometrics, Hong Kong External Grant Reviewer, Swiss National Science
Foundation (FIRN)
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