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Education:

Ph.D.: Institute of Applied Mathematics, Chinese Academy of Sciences,
Ph.D. on Probability and Statistics (Mathematical Finance)

M.S.:  School of Mathematics and Computer Sciences, Hubei University
Master on Mathematics (Probability Theory and Stochastic Process)

B.S.:  School of Mathematics and Computer Sciences, Hubei University
Bachelor on Mathematics

Research Interests:

Financial Derivatives; Financial Risk Management; Corporate Bonds;
Credit Risk; Commercial Banks; Portfolio Selection

Academic Positions:

2012.7-present:  Professor of Finance, School of Economics and Management,
Beihang University

2020.1-2020.8:  Visiting Scholar, Business School, Rutgers University

2019.4: Visiting Scholar, School of Management, Yale University, USA

2019.3: Visiting Scholar, Department of Operations Research and Financial
Engineering, Princeton University, USA

2002.5-2012.6:  Associate Professor of Finance, School of Economics and Management,

Beihang University
2009.9-2009.12:  Visiting Scholar, Department of Statistics/Department of Industrial
Engineering and Operations Research, Columbia University, USA
2008.11-2009.8: Visiting Scholar of Finance, Moore School of Business,
University of South Carolina, USA

2006.9-2006.11: Research Fellow on Financial Engineering,
Department of System Engineering and Engineering Management,
Chinese University of Hong Kong

2006.7-2006.9:  Research Fellow on Computational Finance
Department of Computer Science, City University of Hong Kong
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2000.5-2002.5:  Post-Doctor on Financial Management,
Laboratory of Management, Decision and Information System,
Institute of System Sciences, Chinese Academy of Sciences
2001.3-2001.6:  Visiting Scholar, Department of Financial and Actuarial Mathematics
Vienna University of Technology, Vienna, Austria
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Main Research Projects:

[1] Research on public debt cycle modeling, public debt risk analysis and management,
Supported by National Natural Science Foundation of China (NSFC, Principal of
Subproject), 2021.01-2025.12;

[2] Design and Pricing of Chinese CoCo Bonds and Their Impact on the Capital Structure
of Chinese Commercial Banks, Supported by National Natural Science Foundation of
China (NSFC, Principal), 2016.01-2019.12;

[3] Defaultable Corporate Bond Pricing and Credit Portfolio Management Based on
Dynamic Factor Copulas and DCC Model, Supported by National Natural Science
Foundation of China (NSFC, Principal), 2013.01-2016.12;

[4] Credit derivative pricing based on dynamic copulas, Supported by National Natural
Science Foundation of China (NSFC, Principal), 2010.01-2012.12;

[5] Multi-asset option pricing based on martingales and copulas in discrete-time incomplete
financial markets, Supported by National Natural Science Foundation of China (NSFC,
Principal), Grant No. 70501003, 2006.01-2008.12;

[6] Quantitative analysis and calculation in financial risk control, Supported by_National
Basic Research Program of China (973 Program, Main Participant), Grant No.
2007CB814906, , 2008.01-2012.12;

[7] Diversity of national currency reserve and international asset allocation, Supported by
National Natural Science Foundation of China (NSFC, Main Participant), Grant No.
70831001, 2009.01-20012.12;

[8] Research on the design, implement strategy and innovation of Chinese Yuan derivatives,
Supported by National Natural Science Foundation of China (NSFC, Main Participant),
Grant No. 70741009, 2007.06-2008.04;

[9] Futures pricing based on martingales in discrete-time incomplete financial markets,
Supported by National Natural Science Foundation of China (NSFC, Kernel Participant),
Grant No. 70371006, 2004.01-2006.12;

[10]Option pricing and optimal portfolio selection, Support by Post-Doctor Science
Foundation of China (Principal), 2001.1-2002.12.

[11]Curriculum system and teaching technology for masters majoring in Financial Engineering,

Supported by Graduate school of Beihang University (Principal), 2004.07-2006.5



Main Awards and Scholarship:

[1] “Best Paper” Award, 2022, 19th International Conference on Risk Management and
Financial Systems Engineering;

[2] “Best Paper” Award, 2018-2020, 16-18th International Conference on Risk
Management and Financial Systems Engineering;

[3] “Best Paper” Award, 2014-2015, 12-13th International Conference on Risk
Management and Financial Systems Engineering;

[4] “Best Paper” Award, 2010, 8th International Conference on Risk Management and Financial
Systems Engineering;

[5] “Blue Sky Star” Research Award, 2006, BeiHang University;

[6] “Best Paper” Award, 2002, Cross-Straits Conference of Probability and Statistics

Courses Teaching and Taught:
Domestic/Foreign
Undergraduates: Financial Derivatives; Financial Engineering,
Domestic Postgraduates:  Advanced Financial Derivatives;
Advanced Financial Engineering,
Mathematical Finance; International Financial Markets

Foreign Postgraduates: Financial Derivatives;  Investment,
Applied Portfolio management; Economics
MBA: Security Market; International Business English

Journal Referee:

Insurance: Mathematics and Economics (IME),
Quantitative Finance,

Finance Research Letters

Communications in Statistics — Theory and Methods
Journal of System Science and Complexity

Services and Other Professional experiences:

2021.07-present: Deputy Secretary General, “Quantitative Finance and Insurance”
Association of China;

2018.11-present: Deputy Secretary General, “Financial Econometrics” Association of
China;

2009.10- present:  Deputy Secretary General, “Financial System Engineering” Association
of China

2022.03- present:  Independent Director, Dameng Database co., Ltd.

2019.01-2019.12: Deputy Director, Financial Service Office of Da Xing District, Beijing



2015.08- 2016.08: Deputy Manager, Financial Management Department, Capital Group,
Beijing;
2010.7-2010.12:  Director Assistant, Haidian Bureau of Housing Management, Beijing
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