
HEEBUM LEE 

Heebum071@gmail.com | +1 312 320 2056 

EDUCATION: 

Sep 2014 –  Leonard N. Stern School of Business, New York University               New York, USA 

 Department of Finance 

 Ph.D. Candidate, Finance 

Sep 2012 –  The University of Chicago                                                                                                       Illinois, USA 

Jun 2014 Department of Statistics 

 M.S. in Statistics 

 Kwanjeong Educational Foundation Scholarship recipient for the entire academic period 

Mar 2005 –  Seoul National University            Seoul, Korea 

Feb 2012 College of Natural Sciences 

 B.S. in Mathematical Sciences, B.A. in Economics (Double major) 

 Graduation with honors (Summa Cum Laude)  

 Korea Presidential Science Scholarship recipient for the entire academic period 

 

WORK EXPERIENCE: 

Sep 2013 – The University of Chicago, Booth School of Business                                                        Chicago, USA 

Jun 2014 Research Assistant for Professor Bryan Kelly and Seth Pruitt 

 Evaluated the performance of new econometric method, The Three-Pass Regression Filter, which is specialized in 

forecasting a single time series using many predictors. 

 Developed programming codes for various regression models, LAR, LASSO and PLS. 

Dec 2010 – UBS Securities Pte. Ltd.                                                                                                          Seoul, Korea 

Feb 2011           Intern, Equity Distribution 

 Provided daily research and news updates on Korean market and global macro for institutional investors 

 Analyzed and researched market views and investment suggestions to support sales company visits 

 Described detailed daily fund flows by institutional, foreign, and retail investors in the market 

 Assessed daily performances of order executions compared to VWAP(volume weighted average prices) 

Jan 2008 – The Rear Operation Command, ROK Army                                                                   Jungeup, Korea 

Dec 2009 Signal Corpsman (Sergeant), 1118th Engineer group 

 Established the cipher communication network of a brigade 

 Developed and managed an administration system on an intranet using Java, ASP and PHP language 

 

EXTRACURRICULAR ACTIVITIES: 

Jun 2005 – Korean Mathematics Society Seasonal School                                                                       Korea 

Feb 2006 Teaching Assistant 

 Assisted a program for high school student gifted in mathematics preparing International Mathematics Olympiad 

 

AWARDS: 

 Korea Young Talent Award, Ministry of Education Science and Technology (Jan 2005) 

-  Presidential Scholars for 40 most talented students among the nation’s students on the basis of outstanding leadership, GPA, etc. 

 

SKILLS & INTERESTS: 

Languages  Korean (native), English (fluent), Chinese(basic) 

IT proficiency  R, Matlab (Advanced), C, VBA, Java, ASP, PHP (Intermediate) 

Interests  Sports (Snowboarding, Baseball, Basketball etc.), Savoury cuisine. 


