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ACADEMIC POSITIONS

The Chinese University of Hong Kong 2026 -
Assistant Professor of Finance

EDUCATION

Washington University in St. Louis 2021 - 2026
Ph.D. in Finance

The University of Chicago 2019 - 2021
M.A. in Computational Social Science

Central University of Finance and Economics 2015 - 2019
B.S. in Finance

RESEARCH INTERESTS

Empirical Asset Pricing, AI for Finance, Investment Strategies, Asset Management and Financial In-
stitutions

WORKING PAPERS

“Interpretable Systematic Risk around the Clock”, Job Market Paper

“Chronologically Consistent Large Language Models”, with Linying Lv, Asaf Manela, and Jimmy Wu

Journal of Financial Economics, forthcoming

“Fundamentals of Perpetual Futures”, with Asaf Manela, Omri Ross, and Victor von Wachter

Revise & Resubmit at The Review of Financial Studies

“Empirical Asset Pricing with Probability Forecasts”, with Linying Lv and Guofu Zhou

Revise & Resubmit at Management Science

“ETFs, Anomalies and Market Efficiency”, with Ilias Filippou, Sophia Zhengzi Li, and Guofu Zhou

Invited for Submission

“Instruction Tuning Chronologically Consistent Language Models”, with Linying Lv, Asaf Manela,
and Jimmy Wu

“Principal Portfolios: the Multi-Signal Case”, with Ming Yuan and Guofu Zhou

“How Accurate are Survey Forecasts on the Market”, with Jiaen Li, Linying Lv, and Guofu Zhou

SEMINARS & CONFERENCES

Presentations (* indicates presentation by co-author)

https://www.songrunhe.com/
https://papers.ssrn.com/sol3/papers.cfm?abstract_id=5159615
https://papers.ssrn.com/sol3/papers.cfm?abstract_id=4301150
https://papers.ssrn.com/sol3/papers.cfm?abstract_id=4717935
https://papers.ssrn.com/sol3/papers.cfm?abstract_id=4056260
https://papers.ssrn.com/sol3/papers.cfm?abstract_id=5348747
https://papers.ssrn.com/sol3/papers.cfm?abstract_id=4245333
https://papers.ssrn.com/sol3/papers.cfm?abstract_id=4390165


2026 AFA Annual Meeting, City University of Hong Kong, Chinese University of Hong Kong,
Nanyang Technological University, University of Macau, University of Hong Kong, Ling-
nan University, Chinese University of Hong Kong (Shenzhen), University of Oxford, Tu-
lane University, ESSEC-Amundi Chair Webinar, CICF Annual Conference*, ABFER-JFDS
Conference on AI for Finance.

2025 NBER Summer Institute, AFA Annual Meeting, Olin Finance Conference, IMIM Rising
Stars Seminar, ABFR Doctoral Symposium, Federal Reserve Board*, ABFR Webinar*,
University of Toronto*.

2024 Utah Winter Finance Conference*, the University of Chicago.

2023 Inter-Finance PhD Seminar, Australasian Finance and Banking Conference, WFA Annual
Meeting*, NFA Annual Meeting*, a16z Crypto*, Annual Meeting of Swiss Society for Finan-
cial Market Research*, Future of Financial Information Conference*, Reichman University*,
TAU Finance Conference*.

2022 FMA Annual Meeting, Washington University in St. Louis*.

DISCUSSIONS

2026 “GIFluence: A Visual Approach to Investor Sentiment and the Stock Market”
by Ming Gu, David Hirshleifer, Siew Hong Teoh, and Shijia Wu, CICF

2026 “Perpetual Futures and Basis Risk: Evidence from Cryptocurrency”
by Will Gornall, Martin Rinaldi, and Yizhou Xiao, AFA

2023 “What Does ESG Investing Mean and Does It Matter Yet?”
by David Shin, AFBC

2022 “On the Anomaly Tilts of the Factor Funds”
by Markus Broman and Fabio Moneta, FMA

2022 “Comparing Factor Models with Price-Impact Costs”
by Sicong Li, Victor DeMiguel, and Alberto Martin-Utrera, FMA

SERVICE

Ad hoc Referee: Management Science(x2), Journal of Financial Markets.

HONORS & AWARDS

Olin Conference PhD Award, WashU 2025
Moog Scholar Award, WashU 2024
Ph.D. Program Fellowship, WashU 2021 - 2026
Computational Social Science Fellowship, UChicago 2020
Maroon Scholar Research Award, UChicago 2019

TEACHING EXPERIENCE



Mergers and Acquisitions (TA for Armando Gomes) 2025
Fixed Income Securities (TA for Nicolae Gârleanu) 2025
Financial Technology (TA for Asaf Manela) 2024
Investment Theory (TA for William Cassidy) 2023
Data Analysis for Investments (TA for Guofu Zhou) 2022 - 2024
Fixed Income Derivatives (TA for Anatoliy Belaygorod) 2022 - 2023

SKILLS

Computing Python, SAS, Matlab, R, Stata, HPC, AWS
Finance & Accounting ACCA, CFA level II
Languages Chinese(Native) & English(Fluent)
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