David-Alexandre MICHALON

5125 S. Kenwood Ave Apt 704

Chicago, Il 60615

  ((773) 324 5734

email : michalon@math.uchicago.edu

EDUCATION

Expected 
 University of Chicago, MSc in Financial Mathematics

June 2001
Fixed Income Derivatives, Credit Derivatives, Exotic Options, Foreign Exchange Products, 

Risk Management, Portfolio Theory, Stochastic Calculus applied in option pricing, PDEs,




Numerical Analysis, Dynamical systems, Neural Networks.

Sept. 2000 
 IFP School, Paris, MSc in Petroleum Economics, Concentration in Quantitative Methods
Risk Analysis, Energy Modelling, Petroleum and Gas Technology, Refinery Management.

Specialities: Petroleum, Gas, Electricity, Coal, Nuclear energy.

   June 1999
University of Paris Dauphine,  BSc in Quantitative Economics with a specialization in Finance 
Speculative Markets, Yield Risk Management, International Finance, Portfolio Theories

Short Term Financial Management, Monetary Economy.

EXPERIENCE 


1998 -1999                   SINOPIA ASSET MANAGEMENT, Paris, France

Assistant Trader, International Securities desk  

( Designed models for assistance in the decision-making process using Visual Basic programming and Excel.

( Implemented and optimized hedging strategies and pricing control using Forward on Currencies, Future, Options (Standardized, Binary, Barriers and Quanto) on Indexes and Stocks. 

(  Produced an Econometric study on market impacts contributing to the development of a quantitative asset management model.

March-August 1998
GEORGIA PACIFIC, Vancouver, Canada 




Assistant Trader 


( Derivatives Training  (Options, Future).




( Follow the Commodities, Mining/Exploration and Energy markets.




( Managed and checked the tickets and positions.

TECHNICAL SKILLS AND LANGUAGES 


Proficiency with Visual Basic, C++, Matlab.



Fluency in French.




Windows NT, Excel, SQL, Access.




Intermediate skill in Spanish and Arabic.

RATS, TSP EVIEWS.

Reuters, Bloomberg.

PERSONAL INTERESTS  


Member of  Global Association of Risk Professional (GARP)

Founding member and former president (1997-2000) of the CLUB NABUKO: 

Whose goal is to promote the economic environment of Africa and the Caribbean Area through organizing conferences and forums.

(  Supervised a staff of 12 students, coordinated and organized three Conferences and one Forum. 

( Gathered support from University of Paris Dauphine, the OECD office in Paris, the Ivory Coast, South Africa, Venezuela and Nigeria embassies in Paris.

( Managed a $15,000 budget for an economic forum.

Participated in French National Swimming Championship 1st Division

Participated in French National Basket-Ball Championship 3rd Division

