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WENXIN DU 
https://sites.google.com/site/wenxindu/ 

 
Contact Information:  
         5807 South Woodlawn Avenue, Chicago, IL 60637 
         Email: wenxin.du@chicagobooth.edu,  Office Phone: 773-834-5354  
 
Employment:  
 January 2019 – Present, University of Chicago, Booth School of Business 

          Associate Professor of Finance and Bieh
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“Are Intermediary Constraints Priced?” (August 2019) with Benjamin Hébert and Amy Wang. 
 
 “Counterparty Risk and Counterparty Choice in the Credit Default Market” (February 2019) with Michael 
Gordy, Salil Gadgil and Clara Vega, Finance and Economics Discussion Series 2016-087, Federal Reserve 
Board.  
 
“Sovereign Risk, Currency Risk, and Corporate Balance Sheets” (April 2018) with Jesse Schreger. Revise and 
Resubmit at Review of Financial Studies. 
 
“Nonparametric HAC Estimation for Time Series Data with Missing Observations” (November 2012) with 
Deepa Dhume Datta, International Finance Discussion Paper No.1060, Federal Reserve Board. 

 
Work in Progress:  
 “CIP Deviations, the Dollar, and Frictions in International Capital Markets” with Jesse Schreger, in preparation 

for Handbook of International Economics. 
 
Popular Writing and Policy Paper:   
        “What Makes this Global Dollar Crunch Different?”, Financial Times (Alphaville), March 24, 2020 
 
 “Export Competitiveness and Development in LDCs: Policies, Issues, and Priorities for Least Developed Countries” 

(with Stephen Golub and Stephen O’Connell) UNCTAD, 2008. 
 
Invited Presentations: (not including presentations done by coauthors, * denotes scheduled) 

   2020 Seminars:  BIS Asia Office*, Federal Reserve Bank of New York,* HKU*, HKUST*, Imperial*, 
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Conferences: Federal Reserve System Conference on International Economic Analysis 
(Minneapolis Fed), WFA Early-Career Women in Finance, Montreal Conference on Structured 
Products and Derivatives, Chicago Booth International Macro Conference 
 

   2014 Conferences: University of Melbourne Finance Down Under, ECB-Cass EMG Emerging Market 
Finance, Federal Reserve System Conference on International Economic Analysis (Boston Fed), 
Tsinghua University 
 

   2013 Seminars: 
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  Professional Certificates:  
         Certificate in Quantitative Finance, Fitch Learning, 2014 
 
 
 

“The Term Structure of CDS Spreads and Sovereign Credit Risk” by Augustin, Montreal Conference on 
Structured Products and Derivatives, September 2014 
 
“Strategic Risk Shifting and the Idiosyncratic Volatility Puzzle” by Chen, Strebulaev, Xing and Zhang, Tsinghua 
University Finance Workshop, July 2014 
 
“The Rise of Home Currency Issuance” by Hale, Jones and Spiegel, Federal Reserve System Conference on 
International Economic Analysis (Boston), May 2014 

 
Honors, Scholarships, and Fellowships: 
 2019 

 
2019 
 
2019 
 
2017 
2016-2017 
2013 
 
2012-2013 

Vienna Symposium on Foreign Exchange Markets Runner-up for the Best Paper Award 
for “Are Intermediary Constraints Prized?”  
Leo Melamed Prize for Outstanding Research in Finance for “Deviations from Covered 
Interest Rate Parity” 
Journal of Finance Amundi Pioneer First Prize for “Deviations from Covered Interest 
Rate Parity”  
AQR Insight Award Top Prize for “Deviations from Covered Interest Rate Parity” 
Central Bank Research Fellowship, Bank for International Settlements 
Western Finance Association Ph.D. Candidate Award for Outstanding Research (“Local 
Currency Sovereign Risk”) 
Chiles Dissertation Completion Fellowship 

 2012 
2012 

Harvard University Simon Kuznets Travel & Research Grant 
Cheung Yan Family Fund Grant 

 2011 
2011 
2011 
2008-2010 
2008-2009 
2008 
2008 

Young Researcher Award to attend 4th Lindau Nobel Laureates Meeting 
Harvard Justice, Welfare and Economics Research Grant 
Harvard International Economics Research Grant 

 

Har
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 Referee:  
American Economic Journal-Macroeconomics, American Economic Review, Economics Journal, Journal of Banking and 
Finance, Journal of Financial Economics, Journal of Econometrics, Journal of Empirical Finance, Journal of Financial and 
Quantitative Analysis, Journal of Finance, Journal of Monetary Economics, Journal of International Economics, Journal of 
International Money and Finance, Quarterly Journal of Economics, Review of Economic Studies, Review of Finance, Review 
of Financial Studies. 

 
Updated: March 2020 


