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Short Bio for Professor Jun Yu

Professor Jun Yu received a Ph.D. in economics at the University of Western Ontario in
1998. He taught at the Business School of the University of Auckland between 1998 and
2003 and Singapore Management University (SMU) between 2004 and 2023. He is
currently UMDF chair Professor of Finance and Economics at the University of Macau
and Dean of the Faculty of Business Administration at the University of Macau. Before
that, he was Lee Kong Chian Professor of Economics and Finance at SMU, director of
Sim Kee Boon Institute for Financial Economics at SMU, and the lead principal
investigator of the Centre for Research on the Economics of Ageing at SMU. As the lead
Pl, he successfully obtained the largest research grant from the Singapore government
(more than S$11,000,000) in social sciences and business. He was a Changjiang
Scholar (313 %) between 2017 and 2019.



Professor Yu has published about 100 papers. Many of these publications are in leading
journals in finance and economics. His articles for detecting the presence of asset price
bubbles and estimating their origination and termination dates have initiated a new area
of research on the econometric analysis of bubbles in financial assets and real estate.
Many researchers have been attracted to work in this area using the methods developed
in these articles. Many central banks have used these techniques for early warning
signals. Several computer software packages have been written to implement these
methods. In 2020, his co-authored textbook, titled “Financial Econometric Modeling”,
was published by Oxford University Press. In honor of Professor Yu, an edited book titled
“Financial Econometrics: Theory and Application” is forthcoming at the Cambridge
University Press.

Professor Yu is an inaugural fellow of the Society of Financial Econometrics and a fellow
of the Journal of Econometrics. He serves as Associate Editor of the Journal of
Econometrics and Econometric Theory.



