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Research Interests
His research interests include

e Behavioral Finance (e.g., Prospect Theory, Salience Theory),

e Digital Finance and Financial Innovation (e.g., Crowdfunding, Cryptocurrencies),
e Machine Learning Applications in Finance,

e Retail Investors’ Decision Making,

e Risk and Stock Return Comovement,

e Social Media and Textual Analysis.
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Current Research

. Decision-Making Models in Practice:

e How well do models explain investor behavior?

e Estimating model parameters using real-world data (e.g., betting markets)
e Applications in portfolio choice and asset pricing

2. What Drives Stock Comovement?

e Role of common ownership, investor networks, and ETFs
e Influence of similarity in fundamentals, disclosures, and other texts

3. Machine Learning and Textual Analysis in Finance:

e Using news, earnings calls, and filings to predict returns and risk
e Assessing the economic value of new types of data

4. Financial Innovation and Digital Finance

e Blockchain-based financing (ICOs, STOs, IEOs) and crowdfunding
e Stablecoins and the evolution of money
e Fintech platforms and the rise of neo-brokers
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