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TERfI:

WMEART, TREGITFEk, SRFERR, 2022 %

EARAFHMmAE, TFEL (Kif. £81) , 2022
FETEARE, TIWIEFL, 2018
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BB :

e The Bright Side of Cross Ownership: Evidence From the Corporate Resilience to COVID-
19 Crisis in China, with Yihui Chen, and Haoyuan Wei. International Review of Finance,
2024.

THERX:

e Growing the Efficient Frontier on Panel Trees, with Lin William Cong, Guanhao Feng,
Jingyu He. (R&R, JFE)

e Information Value in Share Pledging: Evidence from China Stock Market, with
Chuanglian Chen, Guanhao Feng, and Haonan Wang.

e Benchmarking Individual Corporate Bonds, with Guanhao Feng, Junbo Wang, Chunchi
Wu.

e Predicting Individual Corporate Bond Returns, with Guanhao Feng, Junbo Wang,
Chunchi Wu. (R&R, JBF)

E&HEh:



25, HEEAEBEeFEREFENEME, —RME, "ALEERANATSR
HERELRBEWR", HNIG-20230194, 2023, F#HA: EESE, H: REME. T
M. X3, IR

e 5 EHEMNELIE, BREABEEAMNERFEREZSENS X ET5E
REMA", 2023-2027, W BE,

o 5, EAMELME, “BMFRABEZTNNEETHSLTSRIERTAR",
2023-2027, E#: FTHE k.

e 25 2022 General Research Fund at HKRGC for “Regression Tree for Portfolio
Optimization and Imbalanced Data”. 2023-2025, PI: Jingyu He, Co-I: Guanhao Feng, Xin
He.

e 25 2022 Research Grant at INQUIRE Europe for “P-Trees: A New Interpretable
Framework For Asset Pricing and Investment Management”. 2022-2024, PI: Jingyu He,
Co-I: Will Cong, Guanhao Feng, Xin He.

e 55 2021 General Research Fund at HKRGC for “Textual Analysis of Corporate Bond

Market”. 2022-2024, Pl: Guanhao Feng, Co-l: Junbo Wang, Xin He.

RERR:

o EERER ATFEHERITPRIE FHREEHUFERE, BFEXFE 2024,
o JHFIRF 2023 AR (RIT) MFIESEIE, 2023,

e INQUIRE Europe Research Grant Award. 2022,

o HREWXE, ZAFFS5ELMEMRERE, LEXBRFLRAEFMR, 2021,
o BIAERWHBR, BFEREHMRFEFFR, 2021,

o ETARFE FEWMMAZFE, 2018-2022,

o “FHFR sEIVIENBERGIRFE FEKXFE, 2016,

o FARMFE, LH@AKZFE, 2015, 2016, 2017,

FARRS:

EEFEA

Artificial Intelligence Review, Annals of Operations Research, Asia-Pacific Journal of Accounting
and Economics, Asia-Pacific Journal of Operations Research, Econometrics and Statistics,
European Financial Management, Financial Innovation (x3), International Journal of Theoretical
and Applied Finance, Journal of Empirical Finance, Quantitative Finance, Transactions on
Intelligent Systems and Technology.

SWERR

FMA Annual Meeting, 2022, 2024.

SKRAD G TSE.
INFORMS 2022 Annual Meeting Indianapolis, “Machine Learning in Finance”.
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