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OBJECTIVE

Summer internship in quantitative and computational finance, with special 
interest in portfolio management, risk management and finance modeling.

EDUCATIONAL BACKGROUND

 2004     Ph.D expected. Georgia  Institute of Technology, Atlanta.
                 Major:  Industrial and Systems Engineering
                            ----Economic Decision Analysis
2001 M.S. expected. Georigia Institute of Technology, Atlanta.
   Major:  Industrial and Systems Engineering
                  ----Quantitative and Computational Finance
             2000     No degree. The University of Rochester, Rochester, NY.
Major: Mechanical Engineering      GPA: 3.9/4.0
            1999     B.S. Peking University, Beijing, P. R. China.
Major 1:  Theoretical and Applied Mechanics     GPA: 3.6/4.0
Major 2:  Economics                                             GPA: 3.6/4.0

COMPUTER SKILLS

         Operating System          :  MS-Windows, Unix
         Programming                :   C, Java, Fortran 77/90
         Word Processing           :   MS-Word
         Spreadsheets                 :    Excel
        Computational Software:    Matlab
	
COURSES LIST

        This Semester:       Fixed Income Securities
Derivative Securities
Financial Optimization
System-computational Finance 
Advanced Simulation

        Last Semester:       Stochastic Process in Finance I (Grade: A)
Finance and Investment (Grade: B)
Real Analysis (Grade: A)
Optimization I (Grade: A)

REFERENCE

         DR. Shijie Deng                 School of Industrial and Systems Engineering,
Georgia Institute of Technology
Atlanta, GA 30332
Tel. # : 404-894-6519
Email : deng@isye.gatech.edu

