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Education: 

 Ph.D. in Economics, University of Southern California, August 2001 

 M.S. in Mathematical Statistics, University of Southern California, August 2000 

 M.A. in Economics, Graduate School of People's Bank of China, Beijing, China, 

April 1996 

 B.A. in Economics, Financial Institute of China, Beijing, China, July 1993 

 

Professional Experience: 

 Associate Professor, Department of Economics, University of Delaware, 2008-

present 

 Assistant Professor, Department of Economics, University of Delaware, 2001-

2008 

 

Teaching Responsibilities: 

 ECON340: International Economics 

 ECON415: Economic Forecasting 

 ECON804: Data Analysis and Management in Economics 

 ECON825: Time Series Econometrics  

 

Research Interests:  

 Time Series Econometrics  

 Empirical International Finance 

 Empirical Public Finance 

 Empirical Health Economics 

 

Honors:  

 General University Research Grant, University of Delaware, 2005 

 Summer Research Grant, Lerner College of Business and Economics, University 

of Delaware, 2004 

 Dissertation Fellowship, College of Letters, Arts and Sciences, University of 

Southern California, 2000 

 

Journal Publications: 

 Cheng Hsiao and Siyan Wang (2007), "Lag-Augmented Two- and Three-Stage 

Least Squares Estimators for Integrated Structural Dynamic Models" 

Econometrics Journal, 10, 49-81. 

 Cheng Hsiao and Siyan Wang (2006), “Modified Two-Stage Least-Squares 
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Estimators for the Estimation of a Structural Vector Autoregressive Integrated 

Process,” Journal of Econometrics, 135, 427-463. 

 Siyan Wang and Cheng Hsiao (2005), “Should China Let Her Exchange Rate 

Float? The Experience of Developing Countries,” Asia-Pacific Journal of 

Accounting and Economics, 12, 1-17. 

 Robert Dekle, Cheng Hsiao and Siyan Wang (2002), "High Interest Rates and 

Exchange Rate Stabilization in Korea, Malaysia and Thailand: An Empirical 

Investigation of the Traditional and Revisionist Views," Review of International 

Economics, 10, 64-78. 

 Robert Dekle, Cheng Hsiao and Siyan Wang (2001), "Do High Interest Rates 

Appreciate Exchange Rates During Crisis? The Korea Evidence," Oxford Bulletin 

of Economics and Statistics, 63, 359-380. 

 Robert Dekle, Cheng Hsiao and Siyan Wang (2001), "The Real Effects of Capital 

Inflows on Emerging Markets," Review of Pacific Basin Financial Markets and 

Policies, 4, 165-202. 

 

Conference Volumes: 

 Robert Dekle, Cheng Hsiao and Siyan Wang (2001), "Interest Rate Stabilization 

of Exchange Rates and Contagion in the Asian Crisis Countries," Financial Crisis 

in Emerging Markets, ed. by Reuven Glick, Ramon Moreno and Mark M. 

Spiegel, 347-379. 

 

Papers under Revision: 

 Siyan Wang and Burton A. Abrams (2007a), “The Effects of Government Size on 

the Steady-State Unemployment Rate: An Error Correction Model,” under 

revision at Public Choice. 

 

Papers under Review:   

 Siyan Wang and Burton A. Abrams (2007b), “Government Outlays, Economic 

Growth and Unemployment Rate: A VAR Model,” submitted to Applied 

Economics. 

 

Work in Progress: 

 “Advertising, Pricing, and Demand of Prescription Drugs in a Dynamic Market 

Structure” 

 “The Macroeconomic Consequences of Adopting a National Health Care Program 

in the U.S.” 

 “The Effects of Government Size on Long-Run Economic Growth: An Error 

Correction Model” 

 “The Impact of Exchange Rate Arrangements on Economic Growth: Evidence 

from Developed and Developing Countries” 

 “A Dynamic Panel Data Model of Government Size” 

 

Unpublished Manuscripts: 

 Chia-Shang J. Chu, Cheng Hsiao and Siyan Wang (2000), "Predicting Exchange 

Rate Behavior Using Simulated International Portfolio Hedging," presented in 



 3 

"The Taipei Conference on Early Warning System for Financial Crisis", Taipei, 

Taiwan, January 2000. 

 

Professional Membership: 

 American Economic Association  

 Econometric Society 

 

Presentations at Professional Meetings: 

 Conference on Predictive Methodology and Application in Economics and 

Finance, San Diego, January 2004. 

 Chinese Economic Association in North American, Atlanta, January 2002. 

 The Taipei Conference on Early Warning System for Financial Crisis, Taipei, 

Taiwan, January 2000. 

 Conference on Financial Crises in Emerging Markets, San Francisco, September 

1999.  

 


