AUD PEE TSV

K % |UHE &35A

T

2004 F 3 A HEEKFERFFRBZERZE

2004 F 4 A ERRFAFRBEEFFEMRABELREAZ
2006 F 3 A HERARFAFRBEXFMAFMELREET
20128 58 A)—FUFKE #H#XEEREPhD, BEFF)

V2 BE -HRE
2011 £ 8 A International Monetary Fund, Intern
20124 1 A University College London, Post-Doctoral Research Associates

20134 10 B —HBARAFREFESEHHEM

BT T
A HYEE4L
(a) FEFFEERIT
HRETFEAM, PR ETTAT VR

(b) KBt
PR ET7FAT VR, SHET7A TV AR (I—TIh-RAUARN S I F v —)

C. BREBLUVEZF—ILDIBEF &
RIRETET7A TV RAICEVNTE, BERBLVHEREBICEIAEFEOEREEBLT, 774FT Y ADEE
DBV THEASNDIFEEFESREEBMET D, HRICBVTIKRX- NEABZEOMISHEE W5V X
T LIRS DNT, B RN A OEINSEELITI,

V4. EHRT—~
HAROEE| T—2EAWN=T714F Y ADEIEDHE EICToTLNS, KIS

(1) BN - ESATEND T BIRTREMSE
)

(2) Bq2mSREICHIT 23X - lE T SEREOHEREIZ DLNTON T
(3) BEEIE|DEXTHERIGADE
IZEBLTWNS,
Vs HxEm
A. ¥
(a) BEE ®E

B ORETESEHREHE, BRAFZHIRS, 2007. 5 7 BEIRFAOTHELAHEBEROR—EE/STA—
SOREEEHETE | (FLEE MEHK)

107



(b) X (EFOEHXIZIE*)

"Essays on Empirical Market Microstructure”, Ph.D. Dissertation, University of Maryland, College Park, 2012

"High-frequency, algorithmic spillovers between NASDAQ and Forex", (with Takatoshi Ito), NBER working
paper w21122, 2015

"Was the Forex Fixing Fixed? " (with Takatoshi Ito), NBER working paper w21518; Columbia Business School
CJEB Working paper No.344, 2015

"Puzzles in the Tokyo fixing in the Forex Market: Order Imbalances and Biased Bank Pricing™ (with Takatoshi
Ito), NBER working paper w22820, 2016

* "The forex fixing reform and its impact on cost and risk of forex trading banks" (with Takatoshi Ito),
forthcoming in Finance Research Letters, 2016

B. BEDHREE

(a) ERNZERER(ERBE BREFBRICIE)

"The Disposition Effect, Order Flow Predictability and Market Efficiency", University College London Finance
workshop, UCL , 2012

"The Informational Channel of Financial Contagion: An Empirical Analysis with Market Microstructure Data", H
RITATVAFER, —fBKZF, 2012

"Intraday Liquidity Trading Opportunities", CSFI seminar, KR K%, 2012

"The Disposition Effect, Order Flow Predictability and Market Efficiency", BRI 7/ TV RAE R, KB KXF,
2013

"The Disposition Effect, Order Flow Predictability and Market Efficiency”, & REIL K, 2013

* "The Disposition Effect, Order Flow Predictability and Market Efficiency", CFEE #ZR&E S, —BXAE, 2014

* "The Disposition Effect, Order Flow Predictability and Market Efficiency", ABREF#£EXE | A& FF L EFIT—
Doy TGOS, KBRKFE, 2014

"The Disposition Effect, Order Flow Predictability and Market Efficiency", Financial Management Association
Annual Meeting, Nashville, U.S. , 2014

* "Was Forex Fix Fixed?", CFEE i &£ &, — B K, 2015

"High-frequency, algorithmic spillovers between NASDAQ and Forex", BART7 74/ TV AF¥ R, HRAKZ, 2015

"Was Forex Fix Fixed?", JISME, EJt K=, 2015

* "Was Forex Fix Fixed?", International Conference on Finance Risk and Their Management, FR#&BAZE, 2015

"Was Forex Fix Fixed?", Japan Economic Seminar, Columbia University, 2016

"Puzzles in the Tokyo fixing in the Forex Market: Order Imbalances and Biased Bank Pricing", SWET, /N&rgE}
KZF, 2016

"Puzzles in the Tokyo fixing in the Forex Market: Order Imbalances and Biased Bank Pricing", B A FFE R,

BEEKXRT, 2016
"Trading Profit of High Frequency Traders around Large Price Shocks and News", &&i/T, 2016
"Puzzles in the Tokyo fixing in the Forex Market: Order Imbalances and Biased Bank Pricing", BZA$R{T, 2016

108



(b) EABEIOSIH
BAIBIFTUPX)-RRAY SIEENG| <Y 2{RMR

TS T
(b) FRFABLUSEMER
BARIFAFTVAER

Financial Management Association

109



