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Education and Qualifications
	Dates
	Institution
	Examinations

	1998-2001
	Hull University 
	2.2st Class (Hons), BSc Computer Science.
Project: web log file analysis

	2001-2002
	Reading University
	MSc High Performance Computing 
Title: Neural Network in stock time series forecasting

Supervisors: Dr. Xiaochun Cheng

	2002-2007
	Reading University 
	PhD Computer Science 

Title: AI in Finance Time Series Prediction 

Supervisors: Prof Graham Megson and Prof David Corne


Objective

I am seeking a position using my extensive knowledge and successful research experience in computer sciences as well as finance investment analysis, especially application of artificial intelligent (AI) techniques to the finance investment analysis. And in addition, I would like to get a position offering opportunities for personal contribution and professional growth. 
Summary

I wish to be enrolled to analyze the stock market by examining EMH* of the market and focusing on sophisticated AI models with automatic and time-saving market investment decisions. Specifically to upgrade the success hit rate predicted for special stock time series such as S&P 500 Index time series by the developed neuro-fuzzy logic forecasting model. 
*EMH – Efficient Market Hypothesis for a stock market
Key Words

Problem solving / Optimal portfolio searching / Stock time series forecasting / EMH analyzing / Neuro-fuzzy logic model applying / Stock market data processing / AI model designing / Neural network / GA 
Experience Highlights
I am leading higher degree (Ph.D.) program in computer science in Reading University during 2002-present and have obtained the following research experiences as such
· I have got familiar with different Artificial Intelligence (AI) Systems designing, especially in creating computer programs that can perform actions comparable to human decision making.

· My research concentrates on automated approach of AI systems, the objective is to improve efficiency, increase quality and reduce the time required to effect changes.  

· A neuro-fuzzy logic forecasting system has been developed to help explanation of Efficient Market Hypothesis (EMH) for stock markets, resulting in a excellent 72% success hit rate for the leading stock index S&P500.
· A new concept in finance time series forecasting has been introduced and verified, i.e., the time sensitive stock time series (e.g., stock close price index time series) are less predictable than the time insensitive stock time series (e.g., stock high/low price index time series). 
· Predictability of stock time series is getting worse when reducing the forecast horizons of stock investment, which means that the stock market becomes more efficient when the investment horizon is shorten.
· A new approach of asset allocation portfolio theory in stock markets has been proposed with emphasis on the model predictability of stock price time series. As a result, investors can allocate more assets into stock markets so as to get more profit from the investment, and in the same time, the risk aversion of the investment can be adequately considered.
Publications

1) Xu Wang, Graham Megson (2007) “A Neuro-Fuzzy Approach for the Stock Time Series Forecasting”, IJPEDS, 2007;
2) Xu Wang, Graham Megson (2007) “Stock Investment with A Neuro-Fuzzy Logic Forecasting Model”, submitted.
Languages

Fluent in English, Fluent in Mandarin
Interesting and Achievements
Widely reading books and journals of different areas in my share time. 
Have held a clean drivers license for 6 years.

Strengths

Highly motivated, accurate, thorough and precise in attention to details. Excellent analytical skill and willing to do whatever is needed to meet established goals. 
Personal 

Willing to travel, relocate
Referees 

First reference - research supervisor 

Prof. Graham Megson  
Computer Science Department

Reading University, Reading

Berkshire, RG6 6AH, UK 

Tel: +44 (0)118 378 8611 / 8600

Email: g.m.megson@reading.ac.uk

Second reference – research supervisor 

Prof. David Wolfe Corne 

School of Mathematical and Computer Sciences (MACS), 

Heriot-Watt Univeristy, 

Edinburgh, Scotland, 

EH14 4AS, UK 

Tel: +44 (0) 131 451 3410

Email: dwcorne@macs.hw.ac.uk 
