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Objective
Applying my knowledge of derivatives to the energy markets.

Experience
08/99 - Present
Godel Partners LLC,                 New York, NY

Senior Portfolio Manager

· Started and managed a macro hedge fund in partnership with Albert Friedberg.  Frequently presented analysis of market macro and micro developments to him and the Friedberg Mercantile Group Investment Committee.


02/96- 12/98
DKBI                                              London,   UK 

Associate Director  

· Headed team trading European interest rate options. Initiated strategic position taking to profit from the major misalignment of German yield curve during the process of EMU creation.  Benefited from occasional mispricing of OTC and exchange traded instruments.


9/89-1/95
Goldman, Sachs & Co.
New York, NY

Vice President 

· Co-set up a very profitable swaps trading operation for Goldman, Sachs. Traded variety of fixed income derivative products: swaps, swaptions, caps and US government bond options. Occasionally involved in Goldman Sachs investment banking effort in Poland stemming from Brady Plan of debt restructuring. Conducted proprietary studies of financial market anomalies from chaos theory to analysis of news effects on the bond market. Also traded for the proprietary account of the firm G-10 bonds, currencies, stock indexes. 


07/86- 8/89
Salomon Brothers Inc.
New York, NY

Associate

· Conducted proprietary research for the bond arbitrage desk of John Meriwether. Developed advanced models of term structure for pricing and hedging the entire structure of fixed income derivatives products, which were central to the desk activities.

Education
MIT/ Berkeley 
Cambridge,  MA 
Berkeley, CA

· Ph.D. degree in mathematics. Studied finance under Nobel Laureate in Economics, Robert Merton

Interests
New technologies, history of decision making, people and tennis.






