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OBJECTIVE:

A full time position that involves trading, designing trading systems, risk management systems, and/or quantitative models that can leverage on my experience, my knowledge, and my interest in computers and finance.

EXPERIENCE:



2003-Present
Citadel Investment Group, L.L.C.
Chicago, IL



Quantitative Trader/Developer in Global Energy Trading.  Designed and developed automated trading systems, risk analysis, option analytics, and front-office trading applications in C++, Matlab, MFC, Perl, and SQL.  Worked in teams to design and develop software and models necessary for trading desk, including positions, PNL, and risk.



PROJECTS:


Model Portfolio Manager for Crude and Refined Products


Backtested various fundamental strategies and managed a model portfolio – making trading decisions, signals, managing positions.  Traded crude oil, gasoline, heating oil, brent, and gas oil futures on NYMEX and ICE.


Automated Trading Strategies


Backtested tick data technical strategies with Nymex WTI and created an automated trading system that enters orders through ICE and CME Globex.



Crude and Refined Products Fundamentals Analytics


Designed and developed a Matlab GUI for plotting timeseries data.  Includes the ability to display spreads between products (including swaps) and annotate significant events.  Created a Matlab GUI to let QR analysts and traders track global supply and demand balances.  Created a complete system for tracking refinery outages, including a refinery database, GUI, and daily reports.


Natural Gas Option Analytics



Designed software to calculate and display historical and implied volatilities for various Natural Gas options (both forward and spot markets).  Worked on both backend Win32 servers and front-end C++ MFC GUI.



Global Energy Risk Reporting



Designed and developed a timeseries analysis engine for Natural Gas, Electricity, and Crude oil products.  Created risk reports aggregating VaR, Positions, and PNL by portfolio, product type, and contract.  Worked extensively with OpenLink to generate portfolio valuations.

Summer 2002
Citadel Investment Group, L.L.C.
Chicago, IL


Summer intern for the Information Systems division.  Designed and tested web-enabled financial markets research software using Java, JSP, XML, XSL, and Sybase.


Sept 2000-June 2001
Information Technology, Northwestern University
Evanston, IL


Resident consultant for the university dormitories. Provided troubleshooting support for computer networking problems on various platforms.


Summer 2000
Motorola
Arlington Heights, IL


Summer intern for the Network Software Development Group.  Developed web interfaces to various tools using Perl/CGI, Java, and SQL databases (Microsoft Access, MySQL), including a fully searchable knowledge base website.


Summer 1999
Intel Corporation
Folsom, CA


Summer intern for the Platform Components Group.  Performed analysis, synthesis, and verification of chipset designs using Synopsys Design Compiler, ModelSim, and Formality.


Sept 1998-March 1999
Technology Support Services, Northwestern University
Evanston, IL



Information Center Consultant for the Vogelback Computing Center of Northwestern University.  Provided customer service for various PC, Macintosh, and UNIX hardware and software problems.


June 1997-April 2000
Motorola
Arlington Heights, IL


Summer intern and part-time programmer for the Cellular Infrastructure Group of Motorola. Developed tools that automate cellular switch testing procedures in Perl, C++, and X/Motif.

EDUCATION:

2001-2003
M.S., Computer Science


University of Illinois at Urbana-Champaign
Urbana, IL



Overall GPA: 3.62/4.00



M.S. Thesis in wireless networks and security in mobile devices.



Also took classes in Financial Engineering and Options/Futures Markets


1997-2001
B.S., Computer Engineering


Northwestern University



Evanston, IL



Overall GPA:  3.85/4.00 Graduated Magna Cum Laude


1993-1997
Stevenson High School



Lincolnshire, IL



Overall GPA:  4.25/4.00 Graduated with Highest Honors

COMPUTER SKILLS:


Languages:
C++, Matlab, C#, MFC, Java, Perl, PHP, AJAX/Javascript, XML, SQL, Openlink AVS, Unix shell programming


Operating Systems:
Windows, Linux


Financial Applications:
Matlab, Openlink

FINANCE COURSES:


Options and Futures Markets 
1 semester


Accounting

1 semester


Financial Engineering

1 semester


Investments

1 semester

OTHER INTERESTS:

· Designed and developed a 3D OpenGL maze game in C++: http://kmark.paching.com. 

· Designed and developed a networked math racing game in Java.







