HAO  PENG

5402 Richenbacher Ave., Apt. 201,                                                                                     (412) 661 - 3393 or (703) 379 - 2593      Alexandria VA, 22304         






              hpeng@andrew.cmu.edu

EDUCATION
Carnegie Mellon University, Pittsburgh, PA


Master of Science in Computational Finance, May 2000



Advanced interdisciplinary degree in Finance, Statistics, Mathematics and Computer Science     



The George Washington University, Washington, DC 



Master of Science in Finance, August 1996



An intensive training in financial theory and management 



Harbin Institute of Technology, Harbin, P.R.China 

Bachelor of Science in Industrial Management Engineering, August 1989
SKILLS

Finance:     Security trading, portfolio analysis, price theory, fixed income instruments, derivative

securities, financial engineering and risk management. Practical trading experience gained through managing personal investment portfolio on-line and participation in simulated trading cases.

Math & Statistics:     Stochastic calculus, modern regression analysis, advanced mathematical and statistical models for financial valuation, optimization in finance, numerical solutions of PDEs, Monte-Carlo simulation, and financial data lab.

Computer:     C/C++, Java, Visual Basic; Matlab, S-plus, SAS; UNIX/NT; Reuters, Bloomberg;

MS Office.

EXPERIENCE 
National Economic Research Associates, Inc., DC 

       Analyst
     01/98-05/99  

· Performed statistical analysis of financial time series and trading records in litigation support.

· Used, maintained, supported and developed spreadsheet models for fixed-income instruments and derivatives and the measuring of market and credit risk.
· Projects: analysis of complex tax strategies of a stock options market maker; research on fixed-income market microstructure literature for Bond Market Association; preparation and revision of Federal Home Loan Bank’s “Financial Risk Management Training Program” notes and exhibits; “Cubic Spline Yield Curve Fitting and Bootstrapping” spreadsheet development.  
Coopers & Lybrand L.L.P., DC    


                 Associate
     01/97-12/97
   
· Participated in the Cost Projection Module (CPM) system development project by calculating the costs for adopting various expatriate resource tax strategies used by Fortune 100 clients. 

· Developed the system to interface with multiple back end data sources residing in Oracle, PeopleSoft, and LotusNotes. Customized the system by analyzing, designing, and programming spreadsheets using Visual Basic and Formula One. 

The George Washington University, DC
                Research Assistant            09/94-12/96

· Assisted professor in preparing data and materials related to financial markets, portfolio management, risk analysis and derivatives during teaching and research.

The Planning and Economics Commission of Heilongjiang, P.R. China      
    07/89-08/93

· Conducted feasibility and profitability review for domestic and overseas capital investment projects controlled by the government of Heilongjiang province. Provided quantitative financial analysis and other technical assistance to project management.

 
The Hamilton Securities Group, Inc., DC
       Financial Analyst/Intern            05/95-04/96     
Martin Marietta, Air Traffic Systems Group, DC
         Analyst/Intern            05/94-09/94











































