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EMPLOYMENT

Assistant Professor in Tenure Track, Dept. of Finance and Accounting, CUNEF Universidad,
Spain (2021 — now).

EDUCATION

Ph.D. in Business (Finance), Singapore Management University, LKC School of
Business, Singapore (2021)

B.Sc. in International Economics, Management and Finance — Major in Finance, Bocconi
University, Italy (2015)

FIELDS OF INTEREST

Empirical Asset Pricing, Derivatives, Market Microstructure, Retail Investors.

PUBLICATIONS

Hu, Jianfeng; Kirilova, Antonia; Park, Seongkyu Gilbert; Ryu, Doojin: “Who Profits from
Trading Options?“, Management Science, 70(7), p.4742-4761, 2023.

WORKING PAPERS
Options Market Makers (with Jianfeng Hu, Dmitriy Muravyev, and Doojin Ryu)

When Corporate Risk Management Amplifies Risks: Evidence from Europe’s Energy
Crisis in 2022 (with Alessandro Giannozzi)
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Retail Trading on Anomalies (with Ekkehart Boehmer)

Rational Regulation Meets Irrational Investors (with Jianfeng Hu)

SELECTED ACADEMIC HONOURS AND GRANTS

Bolsas y Mercados Espanoles (BME) Award for Best Paper on Derivative Markets, 2024
Spanish Ministry of Science and Innovation, Project PID2021-128994NA-I00, 2022-2025
Erasmus+ Teaching Mobility Scholarship, 2022

Singapore Management University, Doctoral Scholarship, 2016-2020

SELECTED PRESENTATIONS
CONFERENCES

32nd Finance Forum (AEFIN 2025), 14th International Conference of the Financial
Engineering and Banking Society (FEBS 2025), 41th International Conference of the
French Finance Association (AFFI 2025), 31st Finance Forum (AEFIN 2024),
International Risk Management Conference (IRMC 2024), 17th International Conference
on Computational and Financial Econometrics (CFE 2023),FMA European Conference
(2022), 29th Finance Forum (AEFIN 2022) KAFE-SKKU International Conference on
Finance (2021)

SEMINARS

University of Liverpool (2025), University of Florence (2023), University of Florence 4th
International Week (2022), Virtual Derivatives Workshop (2020)

PROFESSIONAL ACTIVITIES
TEACHING
Global Structured Finance (Graduate & Undergraduate Minor), CUNEF, 2022-2025

Financial Markets and Institutions (Undergraduate), CUNEF, 2022-2025

Options Markets (Graduate seminars), University of Florence 4th International Week,
10/2022

Stock Market and Banking Operations (Undergraduate), CUNEF, 2022
Asset Pricing and Investment Analysis (Undergraduate), CUNEF, 2021



