Curriculum Vitae
Yeneng Sun

June 2009

CONTACT INFORMATION

Phone: (65) 6516-3994

Fax: (65) 6775-2646

E-mail: ynsun@nus.edu.sg

Mail: Department of Mathematics, National University of Singapore, 2 Science Drive 2, Singapore 117543
EDUCATION

B.S. in Mathematics, University of Science and Technology of China, 1983

M.S. (1985) and Ph.D (1989) in Mathematics, University of Illinois at Urbana-Champaign
ACADEMIC APPOINTMENTS

e Professor (2002 — present), Associate Professor (1998 — 2001), Senior Lecturer (1995 — 1998), Lecturer
(1989 — 1995), Department of Mathematics, National University of Singapore

e Raffles Professor of Social Sciences (since 2009), Professor (2003-2009), Department of Economics, Na~
tional University of Singapore

RESEARCH INTERESTS/TOPICS

My main research interests are in the interface between mathematics, economics and finance. I develop
some mathematical methods based on analysis and probability theory for applications in economics and
finance. My work in economics and finance includes the following topics: general risk and uncertainty,
model of complete insurance, risk identification and portfolio analysis in a large financial market, exact
arbitrage, random matching of economic agents, incentive compatibility problems in a large market with
asymmetric information, finite games with imperfect information, games with many players.

EDITORIAL POSITIONS

e Series Editor, Lecture Notes Series, Institute for Mathematical Sciences, National University of Singa-

pore, World Scientific Publishing Corporation and Singapore University Press, 2002-2004.
e Member of the Editorial Board of the Springer journal Economic Theory (since 2002).
e Member, Editorial Board of the Springer journal, Annals of Finance, since 2004

e Member, Editorial Board of a Springer journal, Logic and Analysis, 2006-2008.

e Member, Editorial Board of an electronic journal, Journal of Logic and Analysis, 2009.

AWARDS and HONORS

e The winner of the National Science Award in Singapore in Year 2000

e A winner of the Outstanding University Researcher Award, National University of Singapore, 1998



e Scientific Advisor (October 2008 — September 2012), Research Center for Mathematical Modeling, Biele-
feld University, Germany.
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SHORT-TERM RESEARCH VISITS SINCE 1996

e To Mathematics Departments/Institutes: Academia Sinica, Taiwan (July 2002), Bielefeld University
(June 2009), Bonn University (May-June, 2000), Chinese Academy of Sciences (May 2001), University of
linois at Urbana-Champaign (October 2003, May 2004, October 2004 - February 2005, October 2006, May
2008), University of Munich (May 1999, June 2000), University of Wales Swansea (June 2006), University
of Wisconsin at Madison (May 2000, April 2002)

e To Economics Departments/Institutes: Academia Sinica, Taiwan (December 2005), Ajou University
(December 2006), Johns Hopkins University (July-August 1996, May and December 2000, March 2002,
January 2008), University of Notre Dame (October 2005), Stanford University (July and December 2000,
July 2001, April and July 2002, July 2003, March-May 2005, July 2006, January 2009), University of
Ilinois at Urbana-Champaign (October 2003, May 2004, October 2004 - February 2005, October 2005,
December 2006), Warwick University (June 2007), Yale University (Cowles Foundation, August 1996 -
June 1997).

MAIN ADMINISTRATIVE POSITIONS IN THE UNIVERSITY (NUS)

e Acting Head (since August 2008), Department of Economics.
e Director (since February 2009), Master Program in Quantitative Finance, Department of Mathematics.
e Deputy Director of the university-level research institute (July 2001 — July 2004), Institute for Mathe-

matical Sciences (http://www.ims.nus.edu.sg).
e Member (July 2002 — June 2004), University Promotion and Tenure Committee.

e Director (November 2000 — December 2001), Computational Finance Program, Department of Mathe-

matics.

e Deputy Director (October 2001 — September 2002) and Associate Director (August 2000-September

2001) of the university-level research institute, the Center for Financial Engineering.

e Assistant Head (July 2006, — August 2008, July 2002 — June 2004, July 2000 — December 2001), Depart-
ment of Mathematics.

e Chairman of the Search Committee (July 2006 - June 2007, July 2000 — June 2001), Department of
Mathematics

e Member of the Executive Committee, Department of Mathematics, July 2000 — June 2004, December
2005 — present

e Deputy Head, Department of Economics (July 2007 - June 2008)

e Chairman of the Search Committee (July 2006 - June 2008), Department of Economics



e Member, Task Force on Developing the NUS Economics Department (appointed by the University
President), November 2006 - March 2007

e Head Search Committee, Department of Economics (October-November 2005)

OTHER SERVICES

e Member (1998, July 2001 — June 2002, July 2007 - December 2008), Search Committee, Department of

Mathematics

e Performance Evaluation and Re-appointment Committee (July 2006 - June 2008), Department of Eco-

nomics
e Member, Research Committee, Risk Management Institute, NUS (January 2007 - June 2007)

e Member of the Search Committee and Graduate Committee (August 2005 - June 2006), Department of

Economics

e Member of the departmental committee on promotion of research interactions and research committee,
Department of Mathematics, 1998-2000

e Member, an Ad-hoc Committee for an appointment of full professor, Department of Statistics and
Applied Probability, May-August 2002

e Member, Search Committee (for an appointment of full professor), Department of Computational Science
and Department of Physics, 2002

e Member, Department Evaluation Committee (for a case of promotion to full professor, and a tenure
case), Department of Economics, 2002/2003, 2005

e Principal Associate (1998-August 2000), the NUS Center for Financial Engineering

e Member of the Head Search Committee for the Department of Computational Science, NUS, January
2001

e Committee member of the Singapore Mathematical Society in 1995
e Member of the Singapore International Mathematical Olympia Committee, 1990-1998
e Chairman of the Research Committee (August 2005 - June 2006), Department of Mathematics

e Member, Departmental Review Committee (for Annual Review), Department of Mathematics, September-
October 2005

e [ also served in a number of other committees in the Department of Mathematics, including curriculum
committee, department evaluation committees, appraisal committee, strategic planning committee.
CONFERENCE ORGANIZATION

e Member, the Organizing Committee of the 5th Asian Logic Conference in 1993

e The organizer for the Inter-Faculty workshop on Financial Mathematics, held in the Institute for Math-
ematical Sciences, NUS, January 2002

e The Organizing Secretary, International Congress of Mathematicians 2002 satellite conference: Sympo-

sium on Stochastics and Applications (SSA), Singapore, August 15-17, 2002



e In conjunction with SSA 2002, a one-day conference, called “Financial Mathematics Day’ was held in

NUS on 16 August 2002. I was the main organizer.

e The main organizer for Workshop on Mathematical Finance, held in the Institute for Mathematical
Sciences, NUS, January 2003

e An organizer for the Workshop on Mathematical Logic and its Applications held in the Institute for
Mathematical Sciences, NUS, on 17 - 18 Jun 2004

e Co-chair of the program Uncertainty and Information in Economics, held in the Institute for Mathe-

matical Sciences on 9 May - 3 July 2005

e Member of the Local Organizing Committee for the 4th Asian Mathematical Conference, held in NUS
on 20-23 July 2005.

e Co-organizer for the Workshop on Computational Finance, held in the NUS Institute for Mathematical
Sciences on 29-30 August 2005.

e Program committee member, 3rd Pan-Pacific Conference on Game Theory, University of International

Business and Economics, Beijing, China, 20-23 October 2006

e Program Committee Member and organizer of two sessions on mathematical economics, Eighth SAET

Conference on Current Trends in Economics, Kos, Greece, 25 June - 1 July 2007

e Member, Organizing Committee, the First Singapore Economic Theory Workshop, Singapore, 16-17
August, 2007

e Member, Scientific Committee, the 4th Asian General Equilibrium Workshop, Singapore, 18-19 August,
2007

e Member, Program Committee, the 4th Asian Decentralization Conference, Korea University, 8-10 May
2009

e Organizer of two invited sessions on mathematical economics, Ninth SAET Conference on Current
Trends in Economics, Ischia, Italy, 29 June - 5 July 2009.

CONSULTATION WORK

Consultant to the Government of Singapore Investment Corporation (GIC) in 2000

CURRENT AND PAST MEMBERSHIPS IN PROFESSIONAL SOCIETIES

American Mathematical Society, Singapore Mathematical Society, South-East Asia Mathematical Society,
American Economic Association, Econometric Society, Society for the Promotion of Economic Theory
SELECTED INVITED TALKS AT CONFERENCES

1. Conference on Convergence in Ergodic Theory and Probability at Ohio State University, June 1993

2. a conference sponsored by the National Bureau of Economic Research (NBER), USA, the NBER General
Equilibrium Conference at Brown University, June 1994

3. Workshop on Geometry, Topology and Markets, Fields Institute for Research in Mathematical Sciences,
Canada, July 1994

4. Workshop on New Directions in the Theory of Markets and Games, the Fields Institute for Research in
Mathematical Sciences, Canada, 19-23 October, 1995
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. a conference sponsored by the National Bureau of Economic Research (NBER), USA, the NBER Conference

on General Equilibrium and Economic Theory, held at Yale University in May 1997

Workshop on General Equilibrium with Endogenous Financial Assets, Stanford University, June 29 - July 3,
1998

Nonstandard Analysis and Related Methods, and their Applications, Oberwolfach Mathematical Institute,
Oberwolfach, Germany, February 1999

Symposium on Reuniting the Antipodes: constructive and nonstandard views of the continuum, Venice, Italy,
May 1999

Workshop on Conditional Independence Structures and Graphical Models, the Fields Institute for Research
in Mathematical Sciences, Canada, September-October 1999

Stanford Institute for Theoretical Economics 2000 Summer Workshop General Equilibrium: Foundations
and Applications to Financial Markets, Stanford University, July 25-29, 2000; presented a 75-minute talk

Third Asian Mathematical Conference, Manila, Philippines, October 2000; presented a 40-minute talk

International Conference on Mathematical Finance, Shanghai, China, May 10-13, 2001; presented a 40-
minute talk

Symposium on Stochastic Model and Applications, at National University of Singapore, July 2001; presented
a 30-minute talk

Stanford Institute for Theoretical Economics 2001 Summer Workshop General Equilibrium: Foundations
and Applications to Financial Markets, Stanford University, July 16-20, 2001; presented a 75-minute talk

The 2002 Taipei International Statistics Symposium and Bernoulli Society EAPR conference, Taipei, Taiwan,
July 7-10, 2002; presented a 30-minute talk

International Conference on Abstract and Applied Analysis (a satellite conference of International Congress
of Mathematicians 2002), Hanoi, Vietnam, August 12-17, 2002; presented a one-hour talk

Symposium on Stochastics and Applications (a satellite conference of International Congress of Mathemati-
cians 2002), Singapore, August 15-17, 2002; presented a 45-minute talk

SAET Conference on Current Trends in Economics, Rhodes, Greece, June 30 - July 6, 2003; presented a
25-minute talk (invited to the session organized by Robert Anderson).

An invited speaker at a special session of the annual meeting of the American Mathematical Society, Phoenix,
Arizona, January 2004

Invited 45-minute speaker, Workshop on Markov Processes and Related Topics, Beijing Normal University,
August 10-14, 2004

SAET Conference on Current Trends in Economics, Vigo, Spain, June 27 - July 3, 2005; invited to the
session organized by Nicholas Yannelis.

Invited to the Conference on Mathematical Economics Honoring Roko Aliprantis, Purdue University, 17-18
October 2005; presented a 30-minute talk

Invited program committee member and 45-minute speaker, 2nd Pan-Pacific Conference on Game Theory,
Institute of Economics, Academia Sinica, Taipei, 24-26 November 2005.

Invited 50-minute speaker, International Congress on NonStandard Methods and Applications in Mathemat-
ics, Pisa, Italy, 25-31 May 2006

1-hour plenary speaker and 2.5 hour workshop speaker on mathematical economics, 2nd IMT-GT 2006
Regional Conference on Mathematics, Statistics and Applications, Penang, Malaysia, 13-15 June 2006



26. Invited 40-minute speaker, International Conference on Analysis and Applications, Hefei, China, 28 June -
1 July 2006

27. Invited program committee member and speaker, The Third Asian Workshop on General Equilibrium Theory,
Institute of Economics, Academia Sinica, Taipei, 1-2 July 2006

28. Invited 1-hour Speaker, the conference on Random Matching and Network Formation, University of Kentucky
in Lexington, 20-22 October 2006

29. Invited 50-minute Speaker, the 2007 Joint Conference in Game Theory and Decentralization, Academia
Sinica, Taipei, 19-22 October 2007

30. Invited 45-minute Speaker, International Conference on Stochastic Analysis and Related Fields, Wuhan,
China, 7-11 April 2008

31. Invited Speaker, the Spring 2008 Conference in the Honor of Wayne Shafer, University of Illinois at Urbana-
Champaign, 2-4 May 2008

32. Invited 30-minute Speaker, Advances in Mathematics and Its Applications, University of Science and Tech-
nology of China, Hefei, China, 17-18 July 2008

33. Invited 30-minute Speaker, The Fifth Asian General Equilibrium Theory Workshop, Xiamen University, 4-6
August 2008

34. Invited Speaker, Special Session in Mathematical Finance, the inaugural Pacific Rim Mathematical Associ-
ation (PRIMA) Congress, Sydney, Australia, on 6-10 July 2009

35. Invited Speaker, Logic and Mathematics Conference, University of York, U.K., 3-7 August 2009

SOME INVITED SEMINAR TALKS SINCE 1997

e Department of Economics, Yale University, 1997

e Department of Statistics, Yale University, 1997

e Department of Economics, Rutgers University at New Brunswick, 1997

e Department of Mathematics, Rutgers University at New Brunswick, 1997

e Mathematical Finance Seminar, Department of Statistics, Columbia University, 1997

e Finance and Accounting Workshop, School of Management, Yale University, 1997

e Colloquium talk, Department of Mathematics, NUS, 1998

e Inter-faculty and industry seminar, Center for Computational Finance, National University of Singapore, 1998
e Colloquium talk, Department of Mathematics, University of Illinois at Urbana-Champaign, 1999

e Mathematical Institute, University of Munich, Germany, 1999

e Department of Economics, University of Illinois at Urbana-Champaign in 1999

e Institute of Applied Mathematics, Bonn University, 2000

e Mathematical Institute, University of Munich, Germany, 2000

e Department of Economics, Stanford University, 2000

e Colloquium talk, the Academy of Mathematics and System Sciences, Chinese Academy of Sciences, 2001

e Joint colloquium talk, the Institute of Mathematics and Institute of Applied Mathematics, Chinese Academy of
Sciences, 2001

e Department of Mathematics, Beijing Normal University, China, 2001

e Department of Financial Mathematics, Peking University, China, 2001



e Department of Mathematics, University of Science and Technology of China, 2001

e Inaugural Professorial Lecture, Faculty of Science, National University of Singapore, 2002

e Department of Mathematics, University of Illinois at Urbana-Champaign, 2003

e Department of Economics and Finance, City University of Hong Kong, 2003

e Department of Mathematics, University of Illinois at Urbana-Champaign, 2004 (2 seminar talks)

e Department of Mathematics, University of Illinois at Urbana-Champaign, February 2005 (delivered the talk
“Modeling Large Societies” in the Mathematics in Science and Society Series)

e Department of Economics, University of Notre Dame, October 2005

e Department of Economics, Nanyang Technological University, April 2006

e Department of Mathematics, University of Wales Swansea, June 2006

e Department of Mathematics, University of Illinois at Urbana-Champaign, October 2006
e Department of Mathematics, Ajou University, December 2006

e School of Business Administration, Ajou University, December 2006

e Wang Yanan Institute for Studies in Economics, Xiamen University, June 2007
e Department of Economics, University of Warwick, June 2007

e Seminar of Advanced Microeconomics, Shandong University, August 2008.

e Kyoto Institute of Economic Research, Kyoto University, December 2008.

e Research Center for Mathematical Modeling, Bielefeld University, June 2009

GRADUATE STUDENTS SUPERVISED
1. Lip-Kang Koh, Master student, 1999 (he became a school teacher later)

2. Hon-Sing Lee had been my student for a few years but later went to Northwestern University and
obtained a Ph.D there in 2004; he is now an assistant professor in Nanyang Technological University

in Singapore.
3. Xiaoai Lin, Master student, 2000 (working in the financial industry).
4. Xia Liu, Master student, 2002 (working in the financial industry).
5. Wei Zhu, Master student, 2004 (working in the insurance industry)

6. Haomiao Yu, Master student, 2004 (currently a Ph.D student in economics in Johns Hopkins Uni-
versity)

7. Luyi Zhang, Master student, 2008 (working in the financial industry)
8. Ying Xu, Master student, 2008 (working in the financial industry)

9. Haifeng Fu, Ph.D (2008) and winner of the 2006 Graduate Researcher Award in the Faculty of

Science (currently, Assistant Professor in Nanyang Technological University)
10. Lei Wu, Ph.D candidate

11. Yongchao Zhang, Ph.D candidate and winner of the 2008 Graduate Researcher Award in the Faculty

of Science

12. Xiang Sun, Ph.D candidate
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