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INFORMATION

ACADEMIC

APPOINTMENT Associate Professor of Finance, College of Business, City University of Hong Kong 2025-
Assistant Professor of Finance, College of Business, City University of Hong Kong 2019-2025

INSEAD, 2013-2019EDUCATION

PhD in Finance

University College Dublin, Ireland, 2011-2012
M.Sc. Quantitative Finance (1st in Class)

University of Limerick, Ireland, 2007-2011
B.Sc. Financial Mathematics

Empirical corporate finance and empirical asset pricing.RESEARCH

INTERESTS

"The Value of Offshore Secrets - Evidence from the Panama Papers"PUBLISHED AND

ACCEPTED PAPERS with Hannes Wagner and Stefan Zeume at The Review of Financial Studies 2019, 32(11): 4117–4155;
(Lead Article, Editors Choice, and Michael J. Brennan Best Paper Runner Up)

"International Asset Pricing with Strategic Business Groups"
with Massimo Massa and Hong Zhang at The Journal of Financial Economics 2022, 145(2), 339-
361.

"Monetary Policy and Fragility in Corporate Bond Funds"
with Jinyuan Zhang and John Kuong accepted at the Journal of Financial Economics

"Partisan Values and Financial Misconduct"WORKING PAPERS

with Anthony Rice

"Option Market Maker Hedging and Stock Market Liquidity"
with Gloria Yang Yu and Jinyuan Zhang

"Transaction Costs and Cost Mitigation in Option Investment Strategies"
with Gloria Yang Yu
— WRDS best conference paper award - EFMA 2024
— ASX prize for best paper in derivatives - AFBC 2024

"Equilibrium Computation with Heterogeneous Firms and Bounded Rationality "

"Understanding the asset growth anomaly"

mailto:james.odonovan@cityu.edu.hk
https://www.james-o-donovan.com
https://academic.oup.com/rfs/article/32/11/4117/5315531
https://doi.org/10.1016/j.jfineco.2021.09.002
https://papers.ssrn.com/sol3/papers.cfm?abstract_id=3189813
https://papers.ssrn.com/sol3/papers.cfm?abstract_id=4463768
https://papers.ssrn.com/sol3/papers.cfm?abstract_id=4567604
https://papers.ssrn.com/sol3/papers.cfm?abstract_id=4806038
https://papers.ssrn.com/sol3/papers.cfm?abstract_id=4639398
https://ssrn.com/abstract=3886280


Principal Investigator: Derivative Gamma Exposure and Underlying Asset VarianceRESEARCH GRANTS

AND AWARDS Early Career Scheme, competitive grant of HKD$341K, 2020 - 2022

Principal Investigator: Option Implied Informativeness: A Dynamic Perspective
CityU Start-up funding, HKD$200K, 2020 - 2022

Principal Investigator: Can variable annuity hedging explain the excess implied volatility puz-
zle?
General Research Fund, competitive grant of HKD$542K, 2023 - 2024

Principal Investigator: High Dimensional Portfolio Choice and Consideration Sets
CityU Strategic Research Grant, Grant of HKD$100K, 2023 - 2025

Thetos Young Scholar Award - 2023

2019-, City University of Hong Kong - Derivatives and Risk ManagementTEACHING

EXPERIENCE (M.Sc Finance & M.Sc Financial Engineering)
last four years TLQ scores rescaled to 100 (93%, 95%, 95%, 95%)

2023-, City University of Hong Kong - Empirical Corporate Finance (Phd)
last two years TLQ scores rescaled to 100 (88%, 98%)

The Quarterly Journal of Economics, The Review of Financial Studies, The Review of Asset-AD-HOC REVIEWER

Pricing Studies, The Journal of Corporate Finance, Economic Journal, Journal of Banking and
Finance, The Journal of Financial Research.

Family Office Association of Hong Kong 2024 Case Competition - JudgeEXTERNAL SERVICE

Society for Financial Studies North America Cavalcade Program Committee - 2021-2024

Trail Running, Hiking, Skiing, ReadingHOBBIES
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