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Shuo Yin

Phone: (+86) 15690129730 | Email: yins25@mails.tsinghua.edu.cn | Homepage: https://yinshuo-thu.github.io/
EDUCATION

Tsinghua University, School of Economics and Management Beijing, Sept 2025-Jun 2027 (Expected)
Master of Finance

* Current Courses: Financial Derivatives, Financial Data Analysis, Introduction to FinTech, LLM and Gen Al

Shanghai Jiao Tong University, School of Biomedical Engineering Shanghai, Sept 2021-Jun 2025
Bachelor of Engineering (Electronic & Computer Eng. Track)

* GPA: 3.8/4.0 | Merit Student Award | First Class Academic Scholarship | Outstanding Graduate

* Core Courses: Data Structures; Mathematical Methods; Signals & Systems; Statistics; Linear Algebra; Quantum Mechanics

* Teaching Assistant: Served as a TA for Recommender Systems and Machine Learning at Shanghai New York University

INTERNSHIP EXPERIENCES

Minghong Investment Quantitative Research Intern Shanghai, Dec 2025-Present

Conducted research on erypto machine learning, market-making and arbitrage strategies in the overseas HFT prop trading team

* Developed an end-to-end return forecasting pipeline for highly liquid crypto perpetual futures by converting L2 order book data
into time-series inputs; leveraged multi-scale convolutional feature extraction and a regression head for prediction

* Optimized the model architecture to improve training stability and inference efficiency; extended to a multi-task setup and used
attention to propagate short-term signals into longer-horizon forecasts, supporting real-time monitoring for market-making

Lingjun Investment Quantitative Research Intern Beijing, Aug 2025-Nov 2025

Worked primarily on model research and strategy development for A-share equities in the core stock team

* Machine Learning Cross-Sectional Forecasting Leveraged a 1,000+ alpha-factor library for China A-share equities; built tree-
based and deep learning models with rolling training around key trading dates, and delivered >10% improvement over the
baseline. The best model achieved 40%+ annualized long-only return in backtests and was deployed to live trading

* Deep Learning Time-Series Strategies: Built end-to-end time-series pipelines, implemented multiple baselines and a stacking
ensemble; focused on architecture optimization, loss function design, and attention mechanisms, with hyperparameter tuning
and model combination achieving 50%+ annualized return in backtests. Several baseline models were deployed to live trading

Ant Group (Alipay) LLM Algorithm Intern Shanghai, Apr 2025-Aug 2025

Contributed to Ling 2.0 by building corpora and training Ling-Coder-1B/Ling-Math-1B to validate dataset effectiveness

* Built a general knowledge corpus via web crawling and reusable data operators; implemented a streamlined pipeline for
question filtering and metric summarization (PPL pre-screening, iterative consolidation, lightweight fine-tuning), improving
data quality for pre-/post-training of three open-source Ling 2.0 models and contributing to the Tech Report

* Trained Ling-Coder-1B with 2T tokens of code data, matching Qwen2.5-Coder-1.5B on major code benchmarks; continued
training Ling-Math-1B, outperforming Qwen2.5-Math-1.5B and Qwen3-1.7B-Base on mainstream math benchmarks

RESEARCH & PUBLICATION

TS-Agent: RL Empowered LLM Agents for Financial Time Series Forecasting Jun 2025-Sept 2025

* Developed TS-Agent, an RL-powered agent for financial time-series forecasting; leveraged an LLM-generated strategy pool
for exploration-augmented fine-tuning and implemented stepwise RL with a custom module seeded from curated strategies.

* Improved strategy generation beyond baseline by over 10%, with strategy performance close to top-tier LLMs

Multifractal Characteristics of LNG Spot Freight Rates: Insights, Forecasting & Trading Strategies Feb 2024-Sep 2024

* Built time-series models to forecast LNG futures returns; verified the multifractality of LNG spot freight rates using MF-DFA
and multimodality analysis, and derived factor signals such as spectral components and long-range dependence strength

* Implemented regime-switching strategies using indicators (e.g., Hurst exponent), achieving 36%+ AR in backtests

Optiver -Trading at the Close Sep 2023-Mar 2024

* Developed high-frequency market microstructure factors from order book and auction data, including buy-sell imbalance
ratios, price-volume triple barriers, reference price lags/differentials, among others

* Built LightGBM model with rolling training and hyperparameter optimization; achieved MAE of 5.473 on validation set

BERT-Based ESG Real-Time Metrics and Rating Model Jun 2022-Feb 2023

* Summarized mainstream institutional ESG frameworks, built and maintained a real-time database by scraping public data from
platforms like Xueqiu, fine-tuned BERT to develop a text-based rating system, and delivered ESG ratings for 3,000+ companies

* Migrated the framework to the cryptocurrency sector in 2025: Generated daily sentiment scores from X/Crypto news feeds,
with results aligning closely with leading industry sentiment indices

ADDITIONAL INFORMATION

* Language: English (TOEFL: 108), Chinese (Native)

* Programming & Engineering: Proficient in Python, SQL, and C++; led core development in multiple university—industry
projects, demonstrating strong engineering execution. Independently developed and taught deep-learning tutoring modules
(medical imaging, LLMs from scratch, and geospatial analytics) in intensive holiday courses

* Interests: Go (inspired by AlphaGo to pursue Al), poker, basketball, fitness training, and travel



