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o Johannes Ruf and Weiguan Wang, Hedging with linear regressions and neural net-
works, available at SSRN. Journal of Business & Economic Statistic, 2022, 40(4),
1442-1454, JBIASEH

o Weiguan Wang and Johannes Ruf, A note on spurious model selection. Quantitative
Finance, 2022, 22(10), 1797-1800, 55—{E#

o Johannes Ruf and Weiguan Wang, Neural networks for option pricing and hedging:
A literature review, Journal of Computational Finance, 2020, 24 , 1-46, @HAFE

£

TEFE

o Risk premium principal components for the Chinese stock market. (with Jie Mao,
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o Information Leakage in Backtesting, 7th International Young Finance Scholar’s Con-
ference, in virtual, 2021

o Hedging with Linear Regressions and Neural Networks, LSE Financial Mathematics
Reading Group, 2018 & 2019
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o 12th European Summer School in Mathematical Finance, Padova, 2019
o LSE Ph.D. Day, London, 2018, 2019

o 17th Winter School in Mathematical Finance, Lunteren, 2017
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Computational Methods in Financial Maths LSE, Summer School
Mathematical Methods LSE, Undergraduate
Programming in C++ LSE, MSc. Fin. Maths
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Journal of Finance and Data Science, Journal of Commodity Markets, North American
Journal of Finance and Economics, International Journal of Applied and Theoretical
Finance, Journal of Banking and Finance, Quantitative Finance
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AL P (523])), Huatai Securities (4 7%4£% ), Shanghai, Fixed Income
Constructed zero curves, implemented Z-Spread calculation, and conducted research in
understanding the movement of Z-Spread in Chinese fixed income market.

AL (523]), Qianxiang Asset Management (+ % % /%), Shanghai, Commodity
Trading

Implemented optimal liquidation algorithms under transient market impact models.
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20.06-20.08 AL ¥T (523]), Zheshang Securities (#77]iE % ), Shanghai, Financial Derivatives

Validated pricing models for exotic options including shark fin, snowball, and others.
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