
Yue Xiao Curriculum Vitae

Contact
Information

Department of Finance Voice: 240.476.5932
University of Maryland email: Yue_Xiao@rhsmith.umd.edu
College Park, MD 20742 http://www.rhsmith.umd.edu/faculty/phd/secoxiao/

Research
Interests

Mathematical Finance, Asset Pricing, Simulation Modeling.

Education University of Maryland, College Park, Maryland

Ph.D. Candidate, Finance February 2007

Ph.D., Applied Mathematics and Scientific Computation. December 2005
Dissertation Topic: “Leveraged Levy Processes as Models for Stock Prices”
Advisor: Dilip Madan

M.S., Applied Mathematics and Scientific Computation. May 2004
Thesis Topic: “Valuing American Options by Simulation: A Simple Least-Squares Approach”
Advisor: Michael Fu

Nanjing University, Nanjing, China

B.S. Highest Honors, Mathematics, May, 2000.
Thesis Topic: “An Improved Parallel Iterative Solution to Linear Equations.”

Research “Leveraged Lévy Processes as Models for Stock Prices” - Doctoral Thesis, University of Maryland,
Dec. 2005.

“Leveraged Lévy Processes as Models for Stock Prices” - Paper submitted 2007.

“Bayesian Learning and Asset Pricing Puzzles” - Working paper 2008.

Work Experience The Office of the Comptroller of the Currency, DC
Financial Economist Aug 2007
Market Risk Analysis for National Banks Examinations.

University of Maryland Department of Finance, College Park, Maryland
Teaching Assistant Spring 2007
Graded homework for course in Futures and Options.

Instructor Fall 2006
Taught course in Futures and Options.

Graduate Assistant Fall 2004-Spring 2006
Performed literature searches, and array of research related tasks for Professors in
the department.

University of Maryland Department of Mathematics, College Park, Maryland
Teaching Assistant Summer 2004
Graded quizzes and homework for course in Business Calculus I.

Teaching Assistant Summer 2003 & Spring 2004
Graded quizzes and homework for course in Numerical Analysis.

Teaching Assistant Fall 2003
Led two discussion sections in Calculus I. Graded homework and exams.

Instructor Spring 2002 & Spring 2003
Taught course in Elementary Mathematical Models.
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http://www.rhsmith.umd.edu/finance/faculty/madan.html
http://www.enee.umd.edu/meet/faculty/fu.php3


Instructor Fall 2002
Taught course in College Algebra.

Teaching Assistant Summer 2002
Graded quizzes and homework for course in Number Theory.

Teaching Assistant Fall 2001
Led two discussion sections in Calculus II. Graded homework and exams.

OHARU Enterprise Internet Service Corporation., Nanjing, China
Software Engineer July 2000-June 2001

Honors and
Awards

University of Maryland, College Park, Maryland

Awarded full-tuition, and stipend via Department of Finance graduate assistantship
Fall 2004 - Present.
Awarded full-tuition and stipend via Department of Mathematics teaching assis-
tantship, Fall 2001- Summer 2004.

Nanjing University, Nanjing China

Invited to Hong Kong City University as a member of Culture and Research Commu-
nication Team, July 1999.
Student Leader Prize 1997-1998, Excellent Student Prize, School of Youth Philosophy
1998
Peoples Scholarship 1996-1997, 1997-1998, 1998-1999, Xu Manying Excellent Women
Students Scholarship 1997-1998.

Skills Languages: Chinese & English.
Computer Languages: Matlab, C++, SAS, LATEX.
Operating Systems: Mac OS X & Windows.
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