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EXPERIENCE
Senior Quantitative Analyst/Developer










(Aug 2010 - present)






Intercontinental Exchange, New York, NY

· Implemented models for Average Price Options, Calendar Spread Options, and Same Day Options

· Audited market data and analytics, and led several improvements

· Studied market activity and messaging in order to improve several features of Yellowjacket product

· Managed project for market recognition testing and improvement





Quantitative Analytics Delivery












(Dec 2005 – Aug 2010)






Barclay’s Capital, New York, NY

· Directly supported Commodities desks, including Oil, Natural Gas, and US Power.

· Interfaced with traders and quants to understand client deals, and how models should be used to price those deals.
· Set up infrastructure and models for prop trading team.

· Constructed general market database, and process for real-time updating as well as market settle values.

· Programmed several models and numerical methods for fast and accurate pricing and risk.
· Researched and implemented market indicators to be used for trading signals.

· Main technologies were Matlab, Java, C, and SQL.

· Developed and delivered a new pricing and risk management solution for Exotics trading.
· System loaded trade data, computed PV's and greeks across all deals, and aggregated results by maturity, trade type, and exposure.
· Flexible structure and use of generalized Quant library allowed for quick incorporation of new trade types as requested by clients.
· Currently pricing Extendables, Barriers, and several vanillas for hedging.
· Partnered with multiple teams across London, New York and Singapore to make use of system for official nightly P&L.
· Main technologies were VBA/Excel, with calls to in-house C++ libraries.
Senior Business Systems Consultant











(Sep 2003 – Dec 2005)






Putnam Investments, Boston, MA

· Worked with fixed income quant and trading teams. Implemented and productionalized models.

· Fitted constant maturity yield curves for several sectors. Perl and Matlab code computed fits and loaded into back-end FAME database.

· Produced hazard curve fits for CDX baskets. VBA plugin made Matlab calls to calculate analytics, then populated Excel sheets with results.

· Compared swaption pricing models. Excel/C++ library from outside vendor tested against in-house Matlab code. Presented results to quant and trading teams.

Senior Research Analyst













(Feb 2000 – Sep 2003)





Investment Technology Group, Boston, MA

· Researched equity risk models.

· Tested past performance of risk factors by in-sample measures. (R2 and t-statistics.)

· Historically backtested different model formulations. Optimized portfolios for minimum variance, and compared relative performance out-of-sample.

· Implemented risk models as part of automated daily production cycle.

· Perl codebase carried out all data processing and output file distribution.
· Compiled Matlab executable performed model estimations.
· Designed and programmed analytic diagnostics using Matlab, Perl and Unix shell scripts. System reported summary statistics and checked that estimates were reasonable.

Summer Associate















(Summer 1999)






Fixed Income Research, Citigroup, New York, NY

· Assisted in implementation of option pricing model. Learned model formulation, and coded Fast Fourier Transform and ODE solver in C++.
COMPUTER

Languages: Perl, C/C++, VBA, Java, SQL, Unix shell scripting (bash), Java/Bloomberg API
SKILLS


Applications: Matlab, Excel, FAME, Splus
EDUCATION

Langone Part-time M.B.A.





New York University, Stern School of Business






Currently enrolled





GMAT Score: 770
Advanced Study Program, Spring 2001













GPA: 5.0





Massachusetts Institute of Technology






Coursework:
Topics in Random Walks and Diffusions

M.S. in Mathematics in Finance, Fall 2001












GPA: 3.8

New York University, Courant Institute of Mathematical Sciences

Coursework:
Econometrics, Pricing and Hedging, Risk Management, Numerical Methods






Thesis: “Pricing and Hedging with Residual Risk,” Martin Bazant, MIT, Advisor.

B.S. in Mathematics, with High Honors, Dec. 1997










GPA: 3.8

University of Maryland at College Park

Senior Project:
“Scaling in the Autocorrelation of Chaotic Orbits near Periodic Windows”

PUBLICATION
Gosier, Kenneth, Ananth Madhavan, Vitaly Serbin, and Jian Yang. “Toward Better Risk Forecasts.” Journal of Portfolio Management, Vol. 31 (2005), pp. 82-91.
