
From the Dean's Desk
 

New Research, Part 2: Finance, Real Estate, and Supply Chains

As described in our last “From the Dean’s Desk” newsletter [view link], Sy Syms
faculty are not only having a major impact on Knowledge Dissemination (through the
classroom) but also on Knowledge Creation (through their research).

The last newsletter focused on new faculty research in Artificial Intelligence and
Decision Making.  In this newsletter, we profile six new papers that enrich our
knowledge of finance, real estate and supply chains.  

Kudos to all of these faculty for their contributions of both “Chiddushim” (new
insights) and “Chinuch” (teaching)!
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Corporate Finance and Innovation: "Innovation under Ambiguity and Risk," Dr.
Avri Ravid (Sy Syms), Dr. Gabriela Coiculescu (Sy Syms) and Dr. Yehuda Izhakian

https://nam02.safelinks.protection.outlook.com/?url=https%3A%2F%2Fclick.comms.yu.edu%2F%3Fqs%3Dfae761d68b327b2640d32483668773fd15c949613c5308e06191d46bf7870d5a7cb457f4a9caf689e53483d7cbe27d534ee5523c5cace8ad&data=05%7C02%7Csj.tannenbaum%40yu.edu%7C9cb6755937f4430395b308dce2270e24%7C04c70eb48f2648079934e02e89266ad0%7C0%7C0%7C638633904643517837%7CUnknown%7CTWFpbGZsb3d8eyJWIjoiMC4wLjAwMDAiLCJQIjoiV2luMzIiLCJBTiI6Ik1haWwiLCJXVCI6Mn0%3D%7C0%7C%7C%7C&sdata=kktWDndLz3H1wj1HF5lvBxYHOfSiIqk9DYuH0WpPSxM%3D&reserved=0


https://nam02.safelinks.protection.outlook.com/?url=https%3A%2F%2Fclick.comms.yu.edu%2F%3Fqs%3Dfae761d68b327b2697ea147b630995da5566089d644f5358d5b9ec671b5cd4afdad886b75c7f72ae957b14d6604255796caa5df196e0441e&data=05%7C02%7Csj.tannenbaum%40yu.edu%7C9cb6755937f4430395b308dce2270e24%7C04c70eb48f2648079934e02e89266ad0%7C0%7C0%7C638633904643537944%7CUnknown%7CTWFpbGZsb3d8eyJWIjoiMC4wLjAwMDAiLCJQIjoiV2luMzIiLCJBTiI6Ik1haWwiLCJXVCI6Mn0%3D%7C0%7C%7C%7C&sdata=MNz26je5%2FkCqCcP9%2FYPkSAS9Te50uWY33LMIQa3FrbU%3D&reserved=0
https://nam02.safelinks.protection.outlook.com/?url=https%3A%2F%2Fclick.comms.yu.edu%2F%3Fqs%3Dfae761d68b327b2697ea147b630995da5566089d644f5358d5b9ec671b5cd4afdad886b75c7f72ae957b14d6604255796caa5df196e0441e&data=05%7C02%7Csj.tannenbaum%40yu.edu%7C9cb6755937f4430395b308dce2270e24%7C04c70eb48f2648079934e02e89266ad0%7C0%7C0%7C638633904643537944%7CUnknown%7CTWFpbGZsb3d8eyJWIjoiMC4wLjAwMDAiLCJQIjoiV2luMzIiLCJBTiI6Ik1haWwiLCJXVCI6Mn0%3D%7C0%7C%7C%7C&sdata=MNz26je5%2FkCqCcP9%2FYPkSAS9Te50uWY33LMIQa3FrbU%3D&reserved=0
https://nam02.safelinks.protection.outlook.com/?url=https%3A%2F%2Fclick.comms.yu.edu%2F%3Fqs%3Dfae761d68b327b264464a9a7504bd088599b0d0d9dfa6b57794ad86d0d847728f222a3a2a7ce1c9cae188ef38b223da043d60cf1a75a006c&data=05%7C02%7Csj.tannenbaum%40yu.edu%7C9cb6755937f4430395b308dce2270e24%7C04c70eb48f2648079934e02e89266ad0%7C0%7C0%7C638633904643555491%7CUnknown%7CTWFpbGZsb3d8eyJWIjoiMC4wLjAwMDAiLCJQIjoiV2luMzIiLCJBTiI6Ik1haWwiLCJXVCI6Mn0%3D%7C0%7C%7C%7C&sdata=sBFAILB6jsrtqANPCnNZwaURFeL8%2BVlNC%2FPE3YuYqWY%3D&reserved=0


research reveals that liquidity risk significantly impacts price spreads in the
market. This method, the first of its kind, provides valuable insights into CMBX
price formation and can predict market behavior up to twenty days in advance.

https://onlinelibrary.wiley.com/doi/abs/10.1002/rfe.1193

Real Estate: "15 seconds to alpha: Higher frequency risk pricing for commercial
real estate securities," Dr. Andreas Christopoulos (Sy Syms) with Joshua Barratt
(Barratt Consulting)
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