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SKILLS

Quantitative Skills
· Finance:  APT, option pricing, fixed income pricing, default modeling, vol term structure modeling, VaR, factor models.

· General:  Multivariable calculus, linear algebra, probability theory, MLE’s, simulation, statistics, stochastic calculus, economics, accounting.

Technical Skills
· Languages:  C/C++, Perl/Sybperl, SQL (Sybase), UNIX shells (sh, ksh, csh, and tcsh; sed and awk; cpp), A+/APL, MATLAB, S-PLUS, Tcl/Tk, LISP, Java, HTML, FAME, Pascal, Ranger/TIC shell, Expect, lex and yacc (flex and bison), Scheme, Prolog, ML, Basic, Fortran, Assembly, Delphi, VB, SR, HPF, CILK (High Performance C). 

· Programming:  OO, strong knowledge of UNIX and databases, familiarity with various financial data sets.

EXPERIENCE

Tower Research Capital (New York, NY) – Managing Director – 2008-present

Portfolio Manager, Trading.  Built operational infrastructure, conducted strategy research, and executed on a variety of quantitative trading strategies.
Deutsche Bank (New York, NY) – Director – 2004-2008
Senior Trader, Equity Proprietary Trading.  Built operational infrastructure, conducted strategy research, and executed on a variety of quantitative trading strategies.  Selected strategies include:  statistical arbitrage; market making; volatility arbitrage; fx arbitrage; fundamental autotrader.  Significant infrastructure work including data acquisition and the development of systems for research, risk management, and operations.
Morgan Stanley (New York, NY) – Vice President – 2000-2004 
Quantitative Strategist, Capital Structure Arbitrage.  Conducted research on trading strategies and underlying models.  Selected projects include:  Strategy research (various pieces of core capital structure credit model; option strategies; response functions for rating events; research on model bias); default modeling; recovery modeling; hedge ratio research.

Quantitative Researcher, Firm Risk Management.  Modeled assorted pricing and risk measures for use in reports to traders and upper management; emphasis on fixed income securities.  Regular participation in general research and risk monitoring meetings, fixed income, FX, equities, and commodities task forces.  Selected projects include: the full re-val VaR system; fixed income VaR; credit derivatives VaR; securitized products VaR; equities VaR; commodities VaR; liquidity VaR; correlation risk; spread hedging; conditional VaR; benchmark extension; p&l explanation; model reviews; VaR methodology documentation.

Tudor Investment Corporation (New York, NY) – Associate – 1998-2000
Software Developer, Risk Management.  Designed, developed, and maintained the suite of risk management applications.  Selected projects include:  the core risk system; the fixed income module; the option module; the equity module; the emerging markets module; the trader diagnostic module.
EDUCATION

Harvard University (Cambridge, MA) – 1997-1998
S.M. (Master’s) in Computer Science.  GPA 3.97.
Harvard University (Cambridge, MA) – 1994-1998
A.B. (Bachelor’s) magna cum laude in Mathematics.  GPA:  mathematics 3.97; computer science 3.96; overall 3.81.
DISTINCTIONS
Math Olympiad Program (MOP) participant 1993 (top 24 nationally, rank 19).  William Lowell Putnam Mathematics Competition Honorable Mention 1996 (national rank 38.5).  Eighth place (tie) nationally 1993 American Regions Mathematics League.  First place (tie) nationally 1994 American High School Mathematics Examination.  USA Math Olympiad qualifier 1991 – 1994 (top 140 nationally).  AP Scholar with distinction.
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