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Monday 19 August 2024 (7PM-12AM China Standard Time)-On Site(S308) 

4:30 – 5:00pm  Registration 

5:00 –7:00pm  Welcome Reception 
Photo Moment 

7:00 –7:10pm  Opening Remarks: 
Jeffrey Lehman, Vice Chancellor of NYU Shanghai 

7:10 - 8:30pm Lecture 1A: Basics -Bryan Kelly (Online) 

8:30 - 8:50pm  Break 

8:50 –10:10pm Lecture 1B: Measuring Expected Returns via Alternative Data – 
CNN – Dacheng Xiu 

10:10 –10:40pm  Break 

10:40-12:00am Lecture 1C: Measuring Expected Returns via Alternative Data - 
Text/LLM – Dacheng Xiu 

Tuesday 20 August 2024 (7PM-12AM China Standard Time)-On Site (S308) 

7:00 - 8:20pm Lecture 2A: ML Factor Models 1 (IPCA, Autoencoder)-Bryan Kelly 
(Online) 

8:20 - 8:50pm Break 

8:50 –10:10pm Lecture 2B: ML Factor Models 2 (Risk Premia, Alphas, Test 
Assets) – Dacheng Xiu 

10:10 –10:40pm Break 

10:40-12:00am Lecture 2C: Limits of ML (Rare/Weak Alpha, Weak Signals) – 
Dacheng Xiu 



 
 
   

Wednesday 21 August 2024 (7PM-12AM China Standard Time)-Remote 

7:00 - 8:20pm Lecture 3A: VoC in Return Prediction, VoC Everywhere-Bryan 
Kelly (Online) 

8:20 - 8:50pm Break 

8:50 –10:10pm Lecture 3B: Regressions in High Dimensions and Random Matrix 
Theory – Semyon Malamud (Online) 

10:10 –10:40pm Break 

10:40-12:00am Lecture 3C: VoC in Factor Pricing Models– Semyon Malamud 
(Online) 

Thursday 22 August 2024 (7PM-12AM China Standard Time)-Remote 

7:00 - 8:20pm Lecture 4A: Neural Tangent Kernels, Neural Nets, Curse of 
Dimensionality- Semyon Malamud (Online) 

8:20 - 8:50pm Break 

8:50 –10:10pm Lecture 4B: Portfolio Tangent Kernel and Large Factor Models – 
Semyon Malamud (Online) 

10:10 –10:40pm Break 

10:40-12:00am Lecture 4C: Miscellaneous topics– Bryan Kelly (Online) 

Friday 23 August 2024 (7PM-12AM China Standard Time)-Remote 

7:00 -7:40pm 
Student Paper 1:  Public perception, identification, and market 
impact of ESG events- Vladislav Pyzhov (University of Technology 
Sydney) 



 
 
   

7:40 - 8:20pm 
Student Paper 2:  THUS SPOKE FOMC: THE FED AND 
SOVEREIGN CDS SPREADS- Mingyu Liu (Institute for Advanced 
Economic Research Dongbei University of Finance and Economics ) 

 
8:20 - 8:50pm 
 

Break 

8:50 - 9:30pm 
 

Student Paper 3:  Quantile Machine Learning and the Cross-Section 
of Stock Returns: Robust Risk Premia and Machine Learning Risk 
Forecasts- Fred Liu (University of Guelph) 

9:30 - 10:10pm Student Paper 4:  Investor Disagreement: The Secret Fuel Behind 
Stock Price Jumps- Xin Lin (Monash University) 

10:10 - 10:40pm Break 

10:40 - 11:20pm Student Paper 5:  News Articles, Large Language Model and 
Option Returns - Mo Wang (ESSEC Business School) 

11:20 -12:00am Student Paper 6:  The Value of Information from Sell-side Analysts 
- Linying Lv (Zhejiang University) 

 Concluding Remarks 
Zhou Xin, Executive Director of Volatility Institute, NYU Shanghai 

 
 
If you have any questions, please contact us: 
 

Sophie Huang +86- 15001956798 
 

Volatility Institute at NYU Shanghai 
Email: vins@nyu.edu 

Telephone: +86 21 2059 5745 
Address: Room S727, NYU Shanghai, 567 West Yangsi Road,  

New Bund Area, Shanghai, China, 200126 

mailto:vins@nyu.edu
tel:%2B86%20021%202059%205741
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