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• Assistant Professor, The Wharton School, University of Pennsylvania, 2004–2008
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Published and Forthcoming Articles:

1. Lynch, Anthony W., and Jessica A. Wachter, 2011, Using samples of unequal
length in generalized method of moments estimation, forthcoming, Journal of
Financial and Quantitative Analysis.

2. Lettau, Martin, and Jessica A. Wachter, 2011, The term structures of equity and
interest rates, Journal of Financial Economics 101, 90-113.

3. Wachter, Jessica A., 2010, Asset allocation, Annual Reviews of Financial Eco-
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4. Wachter, Jessica A. and Motohiro Yogo, 2010, Why do household portfolio shares
rise in wealth?, Review of Financial Studies 23, 3929–3965. (Finalist for the 2011
TIAA-CREF Samuelson Award.)
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Can mutual fund managers pick stocks? Evidence from their trades prior to earn-
ings announcements, Journal of Financial and Quantitative Analysis 45, 1111–
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11. Sangvinatsos, Antonios, and Jessica A. Wachter, 2005, Does the failure of the
expectations hypothesis matter for long-term investors?, Journal of Finance 60,
179–230. (Nominated for the 2005 Smith Breeden Prize for Best Paper in the
Journal of Finance.)
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Published Discussions:
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nal of Monetary Economics 49, 229–233.
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Working Papers:

18. Wachter, Jessica A., 2011, Can time-varying risk of rare disasters explain aggre-
gate stock market volatility?, NBER Working paper #14386.

19. Wachter, Jessica A., and Missaka Warusawitharana, 2011, What is the chance
that the equity premium varies over time? Evidence from predictive regressions,
NBER Working paper #17334.

Professional Activities:

• Organizer, Rodney L. White Center Conference on Household Portfolio Choice,
Philadelphia, PA, (2011,2012).

• Program Committee, Western Finance Association (2007, 2008, 2010–2012).

• Co-organizer, Rodney L. White Center Conference on Household Portfolio Choice,
Philadelphia, PA, (2010).

• Session Chair, American Finance Association, Denver, Colorado, 2011.

• Editorial Board, Mathematics and Financial Economics, 2007–present.

• Visiting Scholar, Federal Reserve Bank of New York, 2009-2010.

• Session Chair, American Finance Association, New Orleans, Louisiana, 2008.

• Session Chair, Western Finance Association, Big Sky, Montana, 2007.

• Outstanding Referee, Journal of Economic Dynamics and Control, 2006.

• Nominating Committee for Directors, Vice Presidents, and Fellows of the Amer-
ican Finance Association, 2006.

• Program Committee and Session Chair, Winter Econometric Society Meetings,
Boston, MA, 2006.

• Co-organizer, National Bureau of Economic Research Asset Pricing Conference,
Boston, MA 2005.

• Session Chair, Western Finance Association. Portland, Oregon, 2005.
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• Finalist for the 2011 TIAA-CREF Paul A. Samuelson Award.

• Sharpe Award for the best paper published in the Journal of Financial and Quan-
titative Analysis in 2010.

• Terker Family Prize in Investment Research, 2010.
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• Glucksman Institute Research Award, 2005

• Glucksman Institute Research Award, 2002

• Lehman Brothers Fellowship for Research Excellence in Finance, 1999-2000

• Harvard Business School Fellowship, 1996–2000

• National Science Foundation Graduate Fellowship, 1996–1999

• Phi Beta Kappa, 1995–1996

• Alice T. Schafer Prize for Achievement in Mathematics: National Runner-up,
1994


