




Sanjay Gupta

Objective: Full Time Commodity Trading Position utilizing my skills in Power & Gas Trading Systems and Personal Portfolio Management.
Educational Qualification:

Bachelor of Science, in Computer Science, Texas A&M University, 1995.

Minor in Finance – Finance GPA – 3.95

Professional Experience:
May’1995 - Present

Enron
, Energy Trading Systems

Jul’2000 – Present

Manager


Power Trading Systems

Oct’1996 – Jul’2000
Software Consultant
Power Trading Systems

-  Currently managing a team of 17 developers responsible for Power Trading and Risk 

   Management Systems for the trading desks in Houston, Portland, Calgary and Sydney.

-  Responsible for implementation and valuation of MTM for various financial instruments    

   including Swaptions, Spread Options, Transmission deals, Forwards and Swaps.

-  Developed Real Time Position and Curve Management Tools for the power trading      

   desks.

-  Developed What-If analysis tools for the power options traders.

-  Good understanding of Enron’s trading environment having closely worked with power 

   traders in Houston and Portland.

May’1995 – Oct’1996
Specialist


Gas Trading Systems

Worked in the Gas Risk Management System developing systems for valuing Canadian and GasDaily deals.




Portfolio Management Experience

· Developed and Tested a Trend Following Commodities Trading System     

Based on Crossover Moving Averages. Tested hundreds of different scenarios on over 20 years of data of various commodities.

· Over 3 years(1996-1999) of experience managing a 7 figure account trading agriculture and indices futures and spreads on CBOT and CME 

-     2 years of experience trading equity and index spread options
