Judy (Hui) Yue

5807 S. Woodlawn Av. Chicago, IL, 60637 Phone:
Github link: https://github.com/judyyuehui Email:

Research Interest

Macro-finance, Real Estate, Household Finance, Corporate Finance

Education

University of Chicago
PhD in the Joint Program in Financial Economics

Columbia University in the City of New York
M.S. Master of Science in Financial Economics (at Columbia Business School)

Tsinghua University

B.S. Economics and Finance

Working paper

" When banks wait: Strategic Delay for Distressed Loan Resolution”

"Optimal Household Financial Portfolios"
with Mikhail Golosov and Anmol Bhandari

"A Risk Factor Model Analysis for Commercial Real Estate"
Awarded the Liew Fama-Miller Fellowship for Best Second-year Paper

Work in Progress

"Vertical Integration in Commercial Real Estate"
with Camilla Schneier

(646) 262-5662
hyueO@chicagobooth.edu

Chicago, U.S.
Sept. 2021 - present

New York, U.S.
Aug. 2019 - June 2021

Beijing, China
Aug. 2015 - June 2019

"A Sufficient-Statistics Approach to the Optimal Level of Government Debt"

with Mikhail Golosov and Anmol Bhandari

Pre-doc Publication

"Downside Risk and Corporate Bond Yields: Evidence from the Chinese Market" with Jinliang Li

and Yao Wu. China Journal of Economics, 7(1), March 2020, page 1-25

Referee Service

Journal of Political Economy Macroeconomics


https://github.com/judyyuehui
mailto: hyue0@chicagobooth.edu
https://voices.uchicago.edu/golosov/
https://www.bhandarianmol.com/
https://voices.uchicago.edu/golosov/
https://www.bhandarianmol.com/

Other Research Experience

R.A. for Prof
R.A. for Prof
R.A. for Prof
R.A. for Prof
R.A. for Prof
R.A. for Prof
R.A. for Prof

Teaching

. Ralph Koijen on Empirical Asset Pricing, Chicago Booth

. Lars Peter Hansen on Economics Dynamics, Chicago Booth
. Mikhail Golosov on Public Finance, UChicago Econ

. Wenxin Du on International Finance, Chicago Booth

. Jesse Schreger on international finance, Columbia Business School (CBS)

. Laura Veldkamp on information economics, CBS
. Geoffrey Heal on environmental economics, CBS

Experience

Corporate Finance (EMBA)
Teaching Assistant to Prof. Yueran Ma

Asset Pricing I (Ph.D.)
Teaching Assistant to Prof. Lars Hansen and John Heaton

Empirical Analysis III (Ph.D.)
Teaching Assistant to Prof. Lars Hansen and Harald Uhlig

Advanced In

vestment (MBA)

Teaching Assistant to Prof. Stefan Nagel

International Corporate Finance (MBA)
Teaching Assistant to Prof. Raghuram Rajan

Theory of In

come II (Ph.D.)

Teaching Assistant to Prof. Mikhail Golosov

Theory of In

come I (Ph.D.)

Teaching Assistant to Prof. Nancy Stokey

Introduction

to Econometrics and Statistical Inference (Ph.D.)

Teaching Assistant to Prof. Fanyin Zheng

Honors and Awards

Lee Prize for the Best Macroeconomics Core Exam, University of Chicago

Liew Fama-Miller PhD Fellowship, Fama-Miller Center

Dean’s Hono

rs with Distinction, Columbia Business School

Merit-based Fellowships, Columbia Business School

Meritorious Winner in 2018 MCM/ICM Mathematical Contest in Modeling (top 10%)
Extraordinary Academic Achievement Scholarship, Tsinghua (top 5%)
Software copyright: Chinese Future Market Big Data Analysis Software
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