
 

PhD studentship (Full-time)      
 

Institution Xi’an Jiaotong-Liverpool University, China 

School 
 

School of International Business Suzhou (IBSS)………….. 
 

Supervisors  Please list all the names in the supervisory team. It should be consistent with the 
information on your approved PGRS proposal.  
Principal supervisor:  Dr Jia Zhai…… (XJTLU) 
Co-supervisor: Dr Shimeng Shi…...(XJTLU) 
Co-supervisor: Professor/Dr……...(UoL) 
 

Application 
Deadline 

Open until the position is filled 

Funding 
Availability 

Funded PhD project (world-wide students) 

Project Title Machine Learning in Option Pricing. 

Contact Please email jia.zhai@xjtlu.edu.cn (XJTLU principal supervisor’s email address) 
with a subject line of the PhD project title. 
 
The principal supervisor’s profile is linked here: 
http://www.xjtlu.edu.cn/en/faculty/....Jia Zhai | Staff | Xi'an Jiaotong-Liverpool 
University (XJTLU)............ 

 

Requirements:  
The candidate should have a first class or upper second class honours degree, or a master’s 
degree (or equivalent qualification), in finance; statistics; financial mathematics; computer 
science; financial engineering…… 
Evidence of good spoken and written English is essential. The candidate should have an 
IELTS score of 7 or above, if the first language is not English. This position is open to all 
qualified candidates irrespective of nationality. 

 

Degree:   

The student will be awarded a PhD degree from the University of Liverpool (UK) upon 
successful completion of the program. 

 
Funding: 

The PhD studentship is available for three years subject to satisfactory progress by the student. 

The award covers tuition fees for three years (currently equivalent to RMB 80,000 per annum). 

It also provides up to RMB 16,500 to allow participation at international conferences during the 

period of the award. The scholarship holder is expected to carry out the major part of his or her 

https://www.xjtlu.edu.cn/en/staff?alias=jia-zhai&u_atoken=1668049719783.118&u_asession=01Akyf8ySAfDajq15aZNY_q59nM-PTzhb_2dDi0ApjZCtmSKZwZsD5eWXAjaj23zeT1Z416EVhc4Cul1r5cM2IQeKX77Co0k05IuTnFEhPHvyeYtlW9Yc3JOf8WTRBTdRM-L_8sCYpVDqHWZo-mm7VFg&u_asig=053LUuIf_Yl3rTCbYwPNx-4UopishVBwg9fBFfIcpgWK0kJRwZG_WKD2HyieIwqim-Y3-AFI3LNfxgRB5TQH1qlVBAW1iwdpFJRcGFBD4sYDQ2DQ9Mnmqvt29rlryDhmUlDDwA-v1OnkKiQlVUeGgQ5SMjadHOQHs1q4WX2GNAQMLt9YkUHumNcNYOtFCZTopdAmxl6QKNzp2m_UqM5i7gn6rCj2CkJsP88wUdf65JQAEnNfPjj8phLqdYTYJsefCkNQG8XV5rOsGBau8sqSwvGC2o2at4OW_hj7J48SKAMexmqgDNkWfWLcHGWDIMdpuBD7b2cKF7u06-hnzdL-GisQ&u_aref=Ai%2BD%2BVb8dZT1uZeJL%2Bbz42DVbNk%3D
https://www.xjtlu.edu.cn/en/staff?alias=jia-zhai&u_atoken=1668049719783.118&u_asession=01Akyf8ySAfDajq15aZNY_q59nM-PTzhb_2dDi0ApjZCtmSKZwZsD5eWXAjaj23zeT1Z416EVhc4Cul1r5cM2IQeKX77Co0k05IuTnFEhPHvyeYtlW9Yc3JOf8WTRBTdRM-L_8sCYpVDqHWZo-mm7VFg&u_asig=053LUuIf_Yl3rTCbYwPNx-4UopishVBwg9fBFfIcpgWK0kJRwZG_WKD2HyieIwqim-Y3-AFI3LNfxgRB5TQH1qlVBAW1iwdpFJRcGFBD4sYDQ2DQ9Mnmqvt29rlryDhmUlDDwA-v1OnkKiQlVUeGgQ5SMjadHOQHs1q4WX2GNAQMLt9YkUHumNcNYOtFCZTopdAmxl6QKNzp2m_UqM5i7gn6rCj2CkJsP88wUdf65JQAEnNfPjj8phLqdYTYJsefCkNQG8XV5rOsGBau8sqSwvGC2o2at4OW_hj7J48SKAMexmqgDNkWfWLcHGWDIMdpuBD7b2cKF7u06-hnzdL-GisQ&u_aref=Ai%2BD%2BVb8dZT1uZeJL%2Bbz42DVbNk%3D


 

research at XJTLU in Suzhou, China. However, he or she is eligible for a research study visit 

to the University of Liverpool up to six months, if this is required by the project.  

 
 
 
Project Description:  
This project explores to solve the black box problem in the field of option pricing. Based on the 
prior knowledge of option pricing theory, the structure of the network is constructed. It tries to 
fill the gap in this interdisciplinary research area and promote the integration of machine 
learning and traditional finance. 
 
 
For more information about doctoral scholarship and PhD programme at Xi’an Jiaotong-

Liverpool University (XJTLU), please visit  

https://www.xjtlu.edu.cn/en/admissions/doctoral/entry-requirement-phd/  
https://www.xjtlu.edu.cn/en/admissions/doctoral/postgraduate-research-scholarships  

How to Apply:  
Interested applicants are advised to email…jia.zhai@xjtlu.edu.cn (XJTLU principal 
supervisor’s email address) the following documents for initial review and assessment (please 
put the project title in the subject line).  

• CV  
• Two formal reference letters 
• Personal statement outlining your interest in the position  
• Certificates of English language qualifications (IELTS or equivalent) 
• Full academic transcripts in both Chinese and English (for international students, only 

the English version is required) 
• Verified certificates of education qualifications in both Chinese and English (for 

international students, only the English version is required)   
• PDF copy of Master Degree dissertation (or an equivalent writing sample) and 

examiners reports available  
 

https://www.xjtlu.edu.cn/en/admissions/doctoral/entry-requirement-phd/
https://www.xjtlu.edu.cn/en/admissions/doctoral/postgraduate-research-scholarships
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