Jia Ye

jlay200308@gmail.com | jiaye2003.github.io | linkedin.com/in/jia-ye-4bb855381

Education
Renmin University of China Beijing, China
B.A. in Finance and Applied Mathematics; GPA: 3.71/4.00; Rank: 6 / 24 2022 - 2026

Honors: Outstanding Graduate, Merit Student.
Scholarships: President’s Scholarship, Third Prize Scholarship.
Coursework: Mathematical Statistics (96%), Advanced Algebra (95%), C Programming (95%), Quantitative Investment
(90%), Financial Econometrics (90%).
University of California, Davis Davis, CA, US
Visiting Student; GPA: 4.00/4.00 Jan. 2026 — Mar. 2026
Honor: Academic Perfection

Research and Working Experience

Renmin University of China, School of Finance Beijing, China

Research Assistant to Prof. Gang Xiao Sep. 2024 — Aug. 2025, Apr. 2026 — Present

e Conducted empirical finance research on asset pricing, corporate finance, and quantitative investment using Python, SAS,
and Stata; cleaned large-scale datasets, constructed firm- and market-level variables, and reviewed academic literature.

e Built a cross-asset allocation framework combining equity and futures strategies, improving Sharpe ratio from 1.8 to 2.0;
implemented time-series momentum, cross-sectional momentum, and term-structure spread signals on daily futures data.

e Constructed a U.S. market probability of informed trading measure using TAQ millisecond data.

Huatai United Securities Jiangsu, China

Investment Banking Intern Aug. 2025 — Nov. 2025

e Supported semiconductor and environmental-protection IPO projects through financial due diligence, working-paper prepa-
ration, and verification of company financial materials.

e Drafted industry analysis for project proposals, including market research, comparable-company analysis, gross-margin
benchmarking, and industry-positioning analysis.

Quantitative Finance Projects
RPCA-Based Equity Strategy in the Chinese A-Share Market | 2026 Beijing, China

e Applied Robust PCA to identify latent A-share factors with time-varying beta coefficients, reducing the computational
burden and instability of conventional PCA.

e Constructed 40+ price-volume and fundamental characteristics, including idiosyncratic volatility, time-series momentum,
and standard unexplained volume.

« Evaluated factor validity using Fama-MacBeth regressions, rank IC, rank ICIR, and model R?; built a weekly mean-variance
efficient long—short strategy with out-of-sample Sharpe ratio of 2.65.

Macroeconomic Uncertainty and Earnings Management | 2025 Beijing, China

o Tested whether macroeconomic uncertainty increases earnings management using U.S. firm-level data; constructed measures
of earnings management, industry competition, and firm risk.

e Found evidence that uncertainty worsens firm performance and increases risk, thereby strengthening earnings-management
incentives.

Additional Projects and Awards
Gomoku AT | 2023 Beijing, China

e Developed a C++ Al using breadth-first search, minimax, and alpha—beta pruning; achieved depth-four search within one
second and ranked second overall in the course competition.

Optimal Survey Line Design for Multi-Beam Bathymetry | 2022 Beijing, China
o Designed a greedy algorithm for CUMCM, obtaining a minimum survey-line length of 505.24 km with only 1.3% unmea-
sured area; awarded First Prize, Beijing Division.

Skills, Activities & Interests

Programming: Python, C/C++, SAS, Stata, R.

Quantitative: Probability, Statistics, Linear Algebra, Econometrics, Asset Pricing, PCA/RPCA, Fama-MacBeth Regres-
sion, Portfolio Optimization.

Finance/Data: Factor Models, Backtesting, IPO Due Diligence, Risk Analysis, Wind, CSMAR, WRDS.

Languages: Mandarin Chinese (Native), English (Fluent).

Activities: Varsity Swimming Team, Intramural Volleyball Team.
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