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PROFESSIONAL EXPERIENCE

2008 - Present Federal Reserve Bank of New York

2003 - 2007

Economist, Capital Markets Research

University of Chicago, Graduate School of Business
Teaching Assistance, Research Assistance

Summer 2005 Credit Suisse

EDUCATION
2002 - 2008

1998 - 2002

Summer Associate, Asset Management

University of Chicago Graduate School of Business

Ph.D. Dissertation: Essays on Economic Fundamentals in Asset Pricing
Committee: George Constantinides, Ruey Tsay, Monika Piazzesi, Lars P.
Hansen, Alan C. Bester.

M.B.A in Finance and Economics

Fudan University, China
B.S in Statistics

RESEARCH INTERESTS

Asset Pricing, Financial Econometrics, Empirical Macroeconomics

CONFERENCE AND SEMINAR PRESENTATIONS

2008

2007
2006
2004

Federal Reserve Bank of New York, University of Alberta, University of
Washington, McGill University, lowa University, Pennsylvania State
University, University of Illinois at Chicago,

NBER Time Series Conference (lowa City), University of Chicago (GSB)
NBER Time Series Conference (Montreal), Southern Methodist University
London Business School Trans-Atlantic Doctoral Conference


mailto:jennie.bai@ny.frb.org
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FELLOWSHIPS, HONORS, AND AWARDS
2006 - 2007 NBER Time Series Conference Travel Award

2007 Oscar Mayer Fellowship for Dissertation, University of Chicago GSB
2002 - 2006  University of Chicago Graduate School of Business Doctoral Fellowship
2003 Summer Paper Grant, University of Chicago

1999 -2001  Chun-Tsung Scholar, provided by Nobel Prize Laureate Dr. TsungDao Lee
2000 “All-around best student,” Ministry of Education in Shanghai

1999 - 2001  President’s Award, Unilever Fellowship, CitiBank Fellowship, People’s first Prize

NON-ACADEMIC EXPERIENCE

2003 - 2008  Docent, the Field Museum, Chicago

2003 - 2008  Member of Asian Art Council in the Art Institute of Chicago

1999 - 2002  Docent, the Shanghai Museum, Shanghai, China

WORKING PAPERS

Equity Premium Predictions with Adaptive Macroeconomic Indices (under submission)
Predictive Macro Indices as Asset Pricing Risk Factors

The Impact of Treasury Capital Injection ---- Direct Evidence from Corporate Bond Market

ACADEMIC ACTIVITIES
Referee: The Review of Financial Studies, Journal of Empirical Finance
Member: American Finance Association, Western Finance Association



