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Academic Qualification 
 
Doctor of Philosophy in Statistics, The University of Hong Kong, 1999. 
Diploma in Mathematical Statistics with Distinction, University of Cambridge, 1994. 
Bachelor of Social Sciences with First Class Honours, The University of Hong Kong, 1993. 
 
Professional Qualification 
 
Fellow of the Society of Actuaries, 2002. 
 
Working Experience 
 
Associate Professor, Department of Finance, The Chinese University of Hong Kong (2003 – ) 
Assistant Professor, Department of Finance, The Chinese University of Hong Kong (2001 – 2003) 
Research Assistant Professor, Department of Statistics and Actuarial Science, The University of Hong 

Kong (1999 – 2001) 
Lecturer, Department of Statistics, The University of Hong Kong (1997 – 1998) 
 
Professional Activities 
 
Research interests  
 

Actuarial science, linear and non-linear time series analysis. 
 
Research grants (Selected) 
 

Direct Grant of Research Grant Council (2007, 2008) on “A Nonlinear Time Series Approach to the 
Modeling of Economics Series Coordinated with Interest Rate Scenarios”. 

Competitive Earmarked Research Grant of Research Grant Council (2005) on “Estimating Portfolio 
Value-at-Risk with Multivariate Mixture Times Series Models”. 

Competitive Earmarked Research Grant of Research Grant Council (2003) on “Actuarial 
Applications of Mixture Gaussian Time Series Models”. 

  
Affiliation  
 

Fellow of the Royal Statistical Society since 1994. 
 
Teaching Activities 
 
Administrative Duties 
 

Programme Director (Coordinator) of IFAA Programme, 2003 – 2010, 2012 – 2014, 2018 – now. 
Admission Coordinator of IFAA Programme, 2002 – 2014, 2018 – now. 
 
Actuarial and Insurance Courses Taught 
 

FINA 2220 Quantitative Methods for Actuarial Analysis I (Foundations of Actuarial Analysis, 
2005, 2013 – 2022) 

FINA 3210 Risk Management and Insurance (2011, 2015 – 2016, 2019 – 2022)  
FINA 3220 Life Contingencies I (Actuarial Models I, 2003 – 2008, 2014 – 2022) 
FINA 3230 Life and Health Insurance (2009, 2014 – 2018) 
FINA 3250 Derivatives for Actuaries (2007) 
FINA 3290 Linear Models for Actuaries (2017 – 2022) 
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FINA 3295 Advanced Statistical Modeling for Insurance and Finance (2021 – 2022) 
FINA 4210 Actuarial Models II (2004 – 2014) 
FINA 4220 Construction and Evaluation of Actuarial Models I (2005, 2010) 
FINA 4250 Applications of Risk Models (2005, 2013) 
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