SUNGJOO  LEE

334206 Georgia Tech Station

Atlanta, GA 30332

(404) 449-1026

Email:goldconn@isye.gatech.edu
OBJECTIVE
Seeking an internship position in the field of Investment Banking with a strong emphasis on Simulation in Derivative Securities. 

EDUCATION

Georgia Institute of Technology (GT), Atlanta, Georgia




Doctor of Philosophy program in Stochastic Processes & Simulation in Finance, since Spring 2000 




School of Industrial & Systems Engineering (ISyE), GPA: 3.75/4.00




 Courses Taken:

Stochastic Processes I & II, Linear Programming, Engineering Economics, Dynamic Programming, Design of  Experiment(DOE), Real Analysis, Probability, Advanced Simulation, Optimization, Probability Models 




 Research:




       Working with Dr. David Goldsman for pricing the Derivative Securities with a focus on American-Style using Monte-

       Carlo Simulation.

Georgia Institute of Technology (GT), Atlanta, Georgia




Master of Science in Quantitative and Computational Finance program, since Fall 2000

An interdisciplinary Program with DuPree College of Management, School of Industrial & Systems Engineering, School of Mathematics, GPA: 3.80 / 4.00 

  Courses Taken:

Stochastic Processes in Finance I & II, Simulation, Pricing, Corporate Finance, Time Series Analysis, Economic Decision Analysis(EDA), Fixed Income Securities, Derivative Securities



Iowa State University (ISU), Ames, Iowa



Bachelor of Science, Graduated with Distinction, December 1999




Department of Industrial Engineering

EXPERIENCE

Georgia Institute of Technology, Atlanta, Georgia



School of Industrial & Systems Engineering 

Instructor (Stochastic processes, ISyE 3232), January-May 2001




* Gave lectures to undergraduate students (Junior)

Teaching Assistant (Stochastic processes, Optimization, Simulation), Since Spring 2000

* Helped students understand better about class

* Gave review classes and arranged the exams




Omaha Public Power District, Omaha, Nebraska



Electrical Operation Transmission & Distribution Department




Co-op Student Engineer, January - August 1998




* Gathered and analyzed information 




* Dispatched work to every center




* Managed databases (Access, Excel)




* Managed Summer special project

OTHER SKILLS
Languages

* Fluent with English, Korean, Reading Knowledge of Chinese

Computer Skills

* C/C++, Java, Oracle, SQL, Windows, Unix, Macintosh

Applications Expertise
* BRIDGE, BLOOMBERG, MatLab, Mathematica, Office 2K, LaTeX, Visual Slam, Awesim, Arena

HONORS

* Iowa State Engineering College Dean’s List (98, 99, 00)

* Tau Beta Pi Honor Society, Phi Kappa Phi Honor Society, Alpha Pi Mu Honor Society

ACTIVITIES
* Institute of Industrial Engineering (IIE)

* Institute for Operations Research and the Management Science (INFORMS)




* Member of Financial Engineer
REFERENCES

* Furnished upon request

