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Kathryn Kaminski is a post-doctoral research fellow at the Swedish Institute for Financial Research (SIFR) in Stockholm, Sweden. SIFR is a research center in finance which aims at bridging the gap between academic research and industry practice. The center achieves this by working closely with both the Stockholm School of Economics and representatives from the financial industry.  Kathryn has been a research fellow at SIFR since August 2007. Before coming to SIFR, Kathryn was a doctoral student of Professor Andrew W. Lo at the MIT Sloan School in Cambridge, MA. While at MIT, she was affiliated with the MIT Laboratory for Financial Engineering and the MIT Operations Research Center. 

Kathryn’s research area is empirical asset pricing with a particular focus on asset allocation. Her main research areas include portfolio choice, performance attribution, and behavioral finance. She has also been involved in research on trading rules and heuristics for investment. In addition to research, she has also been involved in teaching courses for the Financial Technology Option (FTO), MBA, and Executive MBA Programs at MIT. In Stockholm, she has been teaching courses in derivatives for both masters and executive education courses at the Stockholm School of Economics.
