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· 3 years of experience as a Market-Maker in Canadian and U.S. fixed income derivatives. 

· Identified a business opportunity, created a plan, obtained management buy in and support, and successfully initiated the institutional fixed income options book for National Bank Financial.

· Advanced degree in Financial Engineering and undergraduate education in Economics, Finance and Mathematics.

· Programming skills : C++, Visual Basic, MathCad, Mathematica.

PROFESSIONAL EXPERIENCE


National Bank Financial
Montreal, Qc. 

Dealership of National Bank of Canada.                                                                        1997-2000

Financial Engineering, Fixed Income Trader.


· Options market-maker: Successfully traded Canadian and U.S. OTC and Exchange traded fixed income derivatives (caps and floors, OBX, Eurodollar options, swaptions, bond options).

· Fixed income options book: Initiated the Bank’s institutional fixed income options book.

· Short-term swaps market-maker: Successfully traded a wide variety of Canadian and U.S. fixed income instruments (FRA’s, Swaps, BAX, Eurodollars, bonds, CGB’s).

· Information systems: Developed and ran a live market quote update on Telerate (pages 51098 and 51108), Reuters (page NBCM) and the NBC Bloomberg site (see pages LBGT<GO>). 


National Bank of Canada                                                                                             Montreal, Qc.
Canadian Commercial Bank

Financial Engineering, Risk Management analyst .                                     (Summer 1995-1996)

· Closed the short-term swap book daily. Assisted the traders in the daily risk analysis of the book. Provided basic hedging recommendations.  


Customer Service Agent.                                                                                 (Summer 1994)

· Served Portuguese clients in their native tongue. Handled deposits, term deposits, withdrawals, and provided various financial services offered by the National Bank.

EDUCATION


Carnegie Mellon University                                                                                       Pittsburgh, PA.

· Master of Science in Computational Finance.                                                         2000-2001
McGill University                                                                                             Montreal, Qc. Canada

· B.A. in Economics and Finance (Joint Honors), minor in Mathematics.             1994-1997
Petit Séminaire de Québec                                                                                 Quebec, Qc. Canada

· International Baccalaureate in Economics.                                                                  1992-1994

OTHER

4609 Bayard Street Apt. 85  •  Pittsburgh, PA. 152103 • telephone/FAX 412 802-6429

• e-mail ps5@andrew.cmu.edu •


· Leadership:    Founding President and disk jockey of a Collegial student radio station.
                               Intra-scholar basketball team Captain, McGill University.
· Interests:          Basketball player  for a professional  club, Estrella da Avenida, Lisbon, Portugal.

                              1st Place Canadian Kendo kyu division.

· Languages:    French and English are spoken and written, Portuguese and Spanish are spoken.

· International: Participated in the AFS program and lived with a Portuguese family for one year.

Web address: pstemarie.homestead.com
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