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Dan Li 李丹 
 

Room 314, Zhi Ren Building   +86 17817406237 
Chinese University of Hong Kong, Shenzhen lidan@cuhk.edu.cn  
2001 Dongxiang Avenue 
Shenzhen 

 

 
     

ACADEMIC EXPERIENCE 
 

• Associate Professor, Chinese University of Hong Kong, Shenzhen, China 2018 – 
present  

• Assistant Professor, University of Hong Kong, Hong Kong       2011 – 2018 

 
 
EDUCATION  
 

• Ph.D. in Finance, York University, Toronto, Canada                   2006-2011 

• M.A. in Economics, York University, Toronto, Canada                  2005-2006 

• M.A. in Economics, Fudan University, Shanghai, China                1999-2002 

• B.A. in Economics, Fudan University, Shanghai, China                 1995-1999 
 
 
RESEARCH INTERESTS 
 

Empirical corporate finance, high-frequency trading, liquidity 
 
 
PUBLICATIONS 
 

• 

http://hub.hku.hk/simple-search?advanced=true&location=crisrp&query=crisrp.interests%3a%22Empirical+corporate+finance%22
https://www.business.unsw.edu.au/about/schools/banking-finance/seminars-conferences/australasian-finance-banking-conference
https://www.business.unsw.edu.au/about/schools/banking-finance/seminars-conferences/australasian-finance-banking-conference
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• 

http://www.sciencedirect.com/science/journal/10424431
http://www.sciencedirect.com/science/journal/10424431
http://www.sciencedirect.com/science/article/pii/S0929119913000886
https://papers.ssrn.com/sol3/cf_dev/AbsByAuth.cfm?per_id=342773
https://papers.ssrn.com/sol3/cf_dev/AbsByAuth.cfm?per_id=342773


http://www.cicfconf.org/
http://www.cicfconf.org/
http://www.cicfconf.org/
http://www.cicfconf.org/
http://ssrn.com/update/fen/fenann/ann15016.html
http://www.efa-online.org/


 

 

http://www.shufe.edu.cn/structure/english/index
http://www.shufe.edu.cn/structure/english/index


 

 

5 
 

SERVICE   
 
• Director for the Financial Engineering undergraduate program (with two 

streams: Quantitative Finance and Fintech), Chinese University of Hong 
Kong, Shenzhen, 2018-present. 

• Serve as the finance area Recruiting Committee chair. 

• Serve on the MSc. in Data Science Committee, Shenzhen Finance Institute, 
Shenzhen, 2018-present 

• Serve on the PhD committee, Chinese University of Hong Kong, Shenzhen. 
2020-present. 

• Serve on the Teaching Innovation Grant (TIG) committee. 

• Associate director for the Hong Kong-Shenzhen Finance Research Centre and 
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 Conducting empirical studies on important market microstructure issues, 
including liquidity and high-frequency trading. 


	Empirical corporate finance, high-frequency trading, liquidity

