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[7] “The Portfolio Driven Disposition Effect” (with Joseph Engelberg, Matthew Henriksson,
Baolian Wang, and Jared Williams), Journal of Finance, forthcoming.

[6] “Attention Spillover in Asset Pricing” (with Xin Chen, Jianfeng Yu, and Zhengwei Wang),
Journal of Finance, 2023, Vol. 78(6), 3515-3559.

[5] “Wealth Redistribution in Bubbles and Crashes” (with Dong Lou and Donghui Shi), Journal
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Award: Chicago Quantitative Alliance Asia Academic Competition, First Prize, 2016

[3] “Asset Pricing When Traders Sell Extreme Winners and Losers” (previously distributed
under the name “The V-shaped Disposition Effect”), Review of Financial Studies, 2016, Vol.


mailto:anl@pbcsf.tsinghua.edu.cn
http://papers.ssrn.com/sol3/papers.cfm?abstract_id=3126997
https://papers.ssrn.com/sol3/papers.cfm?abstract_id=3402254
http://www.cfapubs.org/doi/full/10.2469/dig.v46.n7.5
http://papers.ssrn.com/sol3/papers.cfm?abstract_id=2636610
http://papers.ssrn.com/sol3/papers.cfm?abstract_id=2355520

29 (3), 823-861.

Award: Chicago Quantitative Alliance (CQA) Academic Competition, First Prize, 2014

Crowell Memorial Prize, PanAgora Asset Management, Third Prize, 2014

Outstanding Scientific Research Award (by the Ministry of Education of the PRC), 2020
Media Coverage: CFA Digest
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