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(International Review of Economics and Finance, forthcoming,X.

Zhang, Y. Liu, K. Wu and B. Maillet)

EIHESINFIERL: IFIRM 2019, CIRF 2019, EMFA 2018, U.C. Berkeley CDAR
seminar, Exeter Business School 2017, Paris December Finance Meeting

2015.
2. International Asset Pricing and Major Technology Innovation.

(International Review of Finance, forthcoming,X. Zhang, Y. Xuan and K.

Du)
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Zhang)
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2. A Simple Al Heuristic for Efficient Portfolios and Performance

Measurements with Big Data.

(Submitted toManagement Science)

3. A New DPPI in Business-time.

(Submitted toManagement Science)

4. An Equilibrium Based Affine Model for International Asset Pricing.
(Submitted toThe Journal of Finance, K. Du, Z. Xiao andX. Zhang)

5. Macroeconomic Fundamentals, Expected Returns and the Pricing of

Anomaly Portfolios.

(Submitted toJournal of Financial and Quantitative Analysis, R. Tharyan

andX. Zhang)

6. Currency Carry Trade, Wage Rigidities and Asset Pricing.
(Submitted toJournal of Financial Economics,X. Zhang)
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5. KEUEINE TEALAUEEIRSWMER S, FRUEKFEFEESWEIEFL
(EREEZ(EM2020SR0254920) , 2019, FiF/tas (BIN) .

6. (XTFHMHFEFELAELFTREMS, BHEFERELENEN) F&
ZETHR, ESHENFHEPRAENEERT [HRA+3K] |, 2019, £

(Fm) .

1 FEFEESERM—NKNSTHFN, AESHREXERSERAE, 2019, £

FR/ER.

https://jinrong.swufe.edu.cn/info/1147/2543 . htm 2020/10/2



5K F4- Page 12 of 18

8IS EMAFNILISEIR, MEHIWIXHEFSE/MD, 2019, £

/R (FIR) .

9. BRI EINE FREMIF SRIXBE RN SRR FXIRIAR, HEhARS

HEZERZ, 2019, £H/AE (BW) .

10.FESRMZ 2R (2019) , ARMEAFTESREATRFLD, 2019,
F (EI) .

N AIBEESSE/MAELESERETINERS, ARUEXFTEESIEES
i (EREEZ/EN2019SR0718998) , 2018, iF/the (&) .

12 X SRR ESHFERIEnE, REmAREXERSERD, 2018,

FR/AE () .

13 S EAFRENRERESHE, AEmEIXARSHEEZRS, 2018, £

/AR () .

145 R IEARRN RSN —E T =R ERNXBEERSTIERAR, 1)l
BHITE, 2018, EiF/AE (BW) .

15. R DIV R RS FHERITAEHERAR, RUTEFSEEERSHEMER

&, 2017, ER/RR (W) .

16, HSEFRTFARABIARNERZZMUAR, FEGHKASROBRATN

https://jinrong.swufe.edu.cn/info/1147/2543 . htm 2020/10/2



5K F4- Page 13 of 18

FIHSESAREMERE, 2016, ER/AE (FIN) .

17 2EEFRISEN ST AL MEENMEE, dRESREARFSHEEES
B (GESEIA) (No.JBK1509165), 2015, Fi&/ths= (£IR) .

EREEIURFEE

1. BRENKRESPython (itkl) , HMEZ, BEAZFHML, 20205
2. REUERIRNSBERDHT (iHHl) |, #MEE, BEAFHRE, 20205
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