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Li Liang is responsible for research, product design, strategy innovation, and

portfolio optimization in collaboration with the Investment and Research

teams of Research Affiliates. Research Affiliates is a global leader in smart

beta, factor investing, and asset allocation. The firm creates investment

strategies and tools based on award-winning research and delivers these

solutions in partnership with some of the world’s premier financial institutions.

Prior to joining Research Affiliates, Li was a portfolio manager at WorldQuant

managing their global long–short systematic active equity strategies. Before

that, he was a quantitative strategist at Bank of America Merrill Lynch, where

he specialized in equity derivatives.

Li received a BS and MS in computer science from City University of Hong

Kong and a Master in Computation for Design and Optimization from

Massachusetts Institute of Technology.
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