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Employment

SAID BUSINESS SCHOOL, OXFORD UNIVERSITY, Department of Finance, Lecturer, from September 2009.

LONDON SCHOOL OF ECONOMICS, Department of Finance, Visiting Lecturer, September        2008 – August 2008.

HONG KONG UNIVERSITY OF SCIENCE & TECHNOLOGY, Department of Finance

Assistant Professor, August 2004 – August 2008.

SLAUGHTER AND MAY, Solicitor, 1994 – 1997.

Education
HARVARD UNIVERSITY
Ph.D. in Economics, June 2004.

LONDON SCHOOL OF ECONOMICS

M.Sc. in Economics, June 1998.

THE COLLEGE OF LAW

Diploma in Law, 1994.

SOUTH BANK UNIVERSITY

Common Professional Examination, 1993.

OXFORD UNIVERSITY

B.A. in Politics, Philosophy and Economics, June 1991. 

Published Papers

 “Average correlation and stock market returns” (with Joshua Pollet), Journal of Financial Economics, forthcoming.

“How Does Size Effect Mutual Fund Behavior?" (with Joshua Pollet), Journal of Finance, December 2008.
Recent Working Papers

“Credit ratings and credit risk” (with Jens Hilscher), September 2009.

 “How much do investors care about macroeconomic risk? Evidence from scheduled economic announcements” (with Pavel Savor), 2008.
Teaching

Undergraduate: Principles of Economics, Investments

Graduate (MBA, M.Sc.): Investments

Invited Presentations

C.R.E.D.I.T, Venice, (poster) September 2009.

Universidade Nova de Lisboa, Lisbon, Portugal, May 2009.

Adam Smith Asset Pricing Conference, London Business School, November 2008

Warwick Business School, October 2008.

Insead, France, September 2008.

China Conference, Dalian, China, July 2008.

Singapore Management University, June 2008.

Nanyang Technical University, June 2008.
London School of Economics, January 2008.

Western Finance Association, Keystone, Colorado, June 2006.

Singapore Management University, November 2005.

Grants and Awards

Hong Kong Research Grants Council RGC-CERG grant no. HKUST6478/06H for “Why Do Households Own Houses?” HK$ 411,000, December 2006-December 2008. (Extended to February 2009.)
HKUST grant no. DAG05/06.BM23, HK$ 35,000, 2005-2006.

