YUAN HU
Fox School of Business, Temple University		(848)252-8644
Philadelphia, PA 19122		yuan.hu0001@temple.edu
EDUCATION
Ph.D. in Finance		        August 2019 – present
Fox School of Business, Temple University, Philadelphia, PA, USA
· Interest in Data Science Topics in Finance, and Quantitative Trading
M.S. in Statistics		        2017 – 2019
Department of Statistics, Rutgers University, New Brunswick, NJ, USA
· Financial Statistics and Risk Management Program
· [bookmark: _GoBack]Relevant Coursework: Probability and Statistics Theory; Mathematics and Statistical Methods in Finance; Regression and Time Series Analysis; Algorithm Trading; Simulation Algorithm; C++ and Python Programming; Data Structure and Design Pattern; Data Mining
B.M. in Financial Management		2013 – 2017
Huazhong University of Science and Technology, Wuhan, China
EMPLOYMENT
Teaching Assistant for Fin 5615: Data Science in Finance
Temple University	Fall 2019
Research Assistant
Temple University	2019 – Present
Grader
Department of Statistics, Rutgers University	2017 – 2018
RESEARCH EXPERIENCE
Machine Learning Application in House Prices Prediction	
· A Python-based programing project of data processing and machine learning models fitting including value filling, outlier checking, label encoding, visualization, and trainings of general regressions, tree-based models and support vector machines.
A Dynamic Approach for Portfolio Optimization with Unknown Means and Covariances	
· Determined portfolio’s weight vector following a proposed stochastic optimization function to handle ‘Markowitz optimization enigma’ with means and covariances generated by Bayes, nonparametric methods and factor models. 
· Significantly enhanced portfolio performance when tested in both simulated and empirical environments with Python-based algorithms. 
High Frequency Intraday Volatility Forecasting and Trading Strategy 	
· Performed time series analysis to forecast volatility of E-mini futures, with data cleaned as equal interval volume weighted average prices in minute level, models selected as ARIMA and GARCH, algorithm realized by Python. 
· Empirically showed strong predictability when generating statistically adequate models by measuring closeness and backtesting a proposed trading strategy. 
Account Management System Built on C++	
· Designed an efficient system to manage stock and bank accounts, including graphic outputs with inheritance structure and doubly linked lists.
Automatic Search for Best Match Houses for Rent	
· A Python programing project to implement a web data crawler and visualize verbal inputs to ensure user friendliness on online maps.
INDUSTRY EXPERIENCE
Northeast Securities Co., Ltd, Shanghai, China
Equity Research Intern	Summer 2018
· Researched parcel delivery companies to provide clients with in-depth structural analyst report, including rigorous valuations and investment advice.
· Built and maintained a database for equity research using financial, operations, and macroeconomic data; improved efficiency with Python web scraping and data cleaning.
· Recorded and summarized information to support equity research via communication with senior managers in companies’ financial analyst meetings and investor conference calls.	
China Merchants Securities Co., Ltd, Shenzhen, China
Investment Advisor Intern	Summer 2016
· Strengthened client relations by matching investment preferences with suitable products and providing account management services—including commission rate adjustments and CMS app instructions—to hundreds of clients.
HSBC China, Yangzhou, China
Commercial Banking Intern	Summer 2015
· Helped expand branch’s corporate clients by conducting due diligence for loan proposals on credit data and financial status.	
SKILLS   	
C++, Java, Python, R, SQL, MATLAB, Stata, Latex, Bloomberg Terminal, MS Office

