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Dr. Jun Yuan is the Managing Director and Head of CCAR Methodology at Royal Bank of Canada (RBC)--Canada’s largest bank. He is mainly responsible for leading the development, implementation, and monitoring risk models for market risk, counterparty credit risk and CCAR stress testing, etc. He is a pioneer in applying machine learning and artificial intelligence techniques in financial innovation and risk management in capital markets, as well as a leading expert in market development, product innovation and pricing of fixed income, foreign exchange and equity derivatives assets. For many years, he has led his teams in the US and Canada in timely and prudently identifying, measuring and mitigating the risks of RBC’s investment banking business. 
In the post financial crisis era, the increased regulatory requirements over risk management have created new challenges for the banking business in the capital markets. On behalf of RBC, Dr. Yuan has been participating in and contributing to international regulatory requirement reform under Basel IV. The Basel Accord has officially incorporated the sensitivity-based method for standardized approach into its Fundamental Review of Trading Book (FRTB) rule, originally created by Dr. Yuan. 
Most recently, as part of the bank’s digitalization strategy, Dr. Yuan has been leading a global risk analytics team in working towards capital markets trading book modernization (CM-TBM). In CM-TBM, all data is consolidated into a data lake and advanced analytics (including artificial intelligence and machine learning) are applied. A key component of CM-TBM is data governance and analytics. For analytics, various machine learning techniques (e.g. deep neural networks and reinforcement learning) are leveraged in equity and fixed income business applications.  
Dr. Yuan holds an exclusive and special title as Executive-in-Residence at the Rotman School of Management, University of Toronto, acting as an expert on the financial industry. He is a member of the FinHub Advisory Board at the Rotman School. FinHub is a platform where industry, startup entrepreneurs and academic researchers collaborate and innovate with cutting-edging technologies. He is also the main translator for the Chinese version of Fundamentals of Futures and Options Markets, a leading textbook on derivatives written by the world renowned Professor John Hull at the Rotman School. 

Over the last decade, he has frequently lectured in China and Canada for Chinese financial institutions and government regulatory bodies during various executive programs, conferences and other teaching engagements delivered and managed by the Rotman School and its China partners. Among these programs, the most distinguished was the one-and-only, specialized overseas finance executive training program on financial system stability and financial risk management the Rotman School designed and delivered exclusively for the Organization Department of the Central Committee of the Communist Party of China (OD of the CCCPC). This program operated from 2005 to 2015. Over these 11 years, there were close to 300 participants attended this program. They were senior Chinese officials ranging from the Director General level to the Minister level, who were from the finance and economic departments in the government, central government-supervised SOE financial institutions, as well as central bank/CBIRC/CSRC and other financial regulatory bodies. Other prestigious executive training programs included the CSRC-Rotman 2-month Visiting Scholar Leadership Development Program (where Dr. Yuan was the Co-Academic Director), Securities Association of China, China Capital Market Institute, Haitong Securities, Guangfa Securities, China Everbright Securities, China Investment Securities, Industrial and Commerce Bank of China, China Construction Bank, China Postal Savings Bank, the Export-Import Bank of China, China Everbright Bank, China Life Asset Management Company, China Great Wall Asset Management Co., Shanghai University of Finance and Economics finance MBA study tour, etc. Besides executive programs, Dr. Yuan has been actively advising and supporting the Master of Financial Risk Management Program at the Rotman School. 
Dr. Yuan received his Bachelor’s degree from Shanghai Jiaotong University, his Master’s from Queen’s University, and his Ph.D from University of Toronto. He is also an accredited Financial Risk Manager (FRM). 
