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Princeton University; 2007 
B.A., Applied Math & M.S., IEOR; University of California, Berkeley; 1998, 2003 

 
Academic Experience: 

Assistant Professor; Harbert College of Business, Auburn University; 2023-present 



 

Research Presentations: 
2023τ!ǳōǳǊƴ ¦ƴƛǾŜǊǎƛǘȅΣ CƭƻǊƛŘŀ {ǘŀǘŜ ¦ƴƛǾŜǊǎƛǘȅΣ vǳŜŜƴΩǎ ¦ƴƛǾŜǊǎƛǘȅΣ ¢ŜȄŀǎ /ƘǊƛǎǘƛŀƴ 

University, University of Houston 
2022τQ Group Seminar 
2021τAFA Annual Meeting 
2020τPIMCO Asset Management 
2019τAFA Annual Meeting 
2018τMFA Annual Meeting (discussant), FMA Annual Meeting 
2017τMFA Annual Meeting, Cubist Systematic Strategies, FMA Annual Meeting 
2016τFMA Annual Meeting, World Finance Conference 
2015τFederal Reserve Board, FMA Annual Meeting (discussant), Michigan State University, 

MSU Finance Advisory Board, Penn State University, University of Georgia, University 
of Oregon, University of South Carolina, University of Utah 

2014τRensselaer Polytechnic Institute, University of Pennsylvania (Wharton) 
2007τWƻƘƴǎ IƻǇƪƛƴǎ ¦ƴƛǾŜǊǎƛǘȅ ό/L{{ ΩлтύΣ ¦Φ{Φ Department of Homeland Security 
2006τINFORMS 

 
Academic Service: 

Referee: Review of Financial Studies; Journal of Financial and Quantitative Analysis; Review of 
Finance; Management Science; Journal of Banking and Finance (x2); International 
Symposium on Information Theory 

MSU Finance Department: Faculty Recruiting 2015-2016, 2016-2017, 2017-2018  
MSU Finance Department: Insurance and Risk Management Program Task Force 
Discussant: FMA Annual Meeting 2015, 2016, 2017; MFA Annual Meeting 2017, 2018; World 

Finance Conference 2016  
Session Chair: FMA Annual Meeting 2016; World Finance Conference 2016, MFA Annual 

Meeting 2018 
 
Honors and Awards: 

Roger F. Murray Third Prize, 2021, 2022 
Wharton Finance Fellowship, 2014-2015 
University Fellowship for Distinguished Merit, 2010-2014 
INFORMS Annual Conference, Best Interactive Presentation, 2006 
Princeton Graduate Fellowship, 2005-2007  
Eugene Cota-Robles Graduate Fellowship, 2001-2003 
California Alumni Association Leadership Scholarship, 1996-1997 

 
Industry Experience: 

Partner, SVP, and VPτSignal Research; Research Affiliates, LLC; 2019-2022 
VP; DFA Capital Management, Inc.; 2008-2010 
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