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Dallas, TX 75244-4390
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Tel: (972)-851-8540 (work)

                                                         (972)-733-4569 (home)
OBJECTIVE:

Seeking a challenging position in trading, and/or product development in the energy/risk management industry.

EDUCATION:

    Ph.D.   (Chemical Engineering)           :
1997, University of Illinois at Urbana-Champaign, IL

Dissertation:  Conformation and rheology of semiflexible macromolecules using Non-Equilibrium Brownian Dynamics and Monte Carlo simulations. 

    M.S.     (Chemical Engineering)           :
1995, University of Illinois at Urbana-Champaign, IL

Dissertation:  A continuum dynamic theory of liquid               crystalline polymers.  

    B.S.      (Chemical Engineering)           :
1993, University of Houston, TX.  Graduated with 






University Honors and Honors in Chemical Engineering. 






GPA: 

    Graduate Certificate (Finance)            :
1999, Cox Business School, Southern Methodist University.

SKILLS:

Numerical Methods in Finance: Valuation of complex derivatives with techniques like Monte Carlo and Stochastic simulation (Publications 2-8); Finite Difference Methods (Publications 9 and 10); Nonlinear Dynamics (Publications 9 and 10), Applied Regression Analysis, Optimization; Dynamic Programming methods (Publications 2-3).

Mathematics: Partial Differential Equations and their numerical solution (Paper 9 and 10), ODE solvers, Statistical Methods (Papers 2-10).

Stochastic Methods: Ito/Strotanovich Calculus, Multi-dimensional Stochastic Differential Equations (Publications 2-8). 

Mathematical Modeling: Linear Solvers (Publications 4,5,9,10), Probabilistic Risk Analysis.

Computer:  Languages--Visual Basic, Fortran, C; Environments – Unix/Aix, VMS/VAX, DOS.

WORK EXPERIENCE:
8/97 –  present         
Mobil Technology Company, Strategic Research Center, Dallas, TX, Senior Research Chemical Engineer
· Real Options theory of capital investment of various projects.  Using Monte-Carlo simulation, coupled two-factor models of energy derivative dynamics with dynamic programming to value capital projects. 

· Natural gas engineering (markets, storage, gas treating).

 3/98 –  4/98            
Sandia National Laboratory, Albuquerque, NM, Visiting Scientist 
· Worked with Sandia researchers on a collaborative program in natural gas engineering.

 8/93 –  8/97              
University of Illinois at Urbana-Champaign, IL, Research  Assistant
· Performed research on the dynamics and rheology of semi-flexible macromolecules.  Theoretical work included formulation of multi-dimensional Fokker-Planck equations while computational work included Monte Carlo and Brownian (Stochastic) Dynamics simulations.

· Teaching Assistant for graduate (Stochastic Processes, Non-Newtonian fluid mechanics and Rheology, Molecular Thermodynamics), senior (Advanced transport phenomena), and junior (Mass transfer, Fluid mechanics, Thermodynamics) level Chemical Engineering courses.

11/89 –  5/90                
Allied Geophysics Laboratory, Houston, TX, Research Assistant
· Was involved in extensive inversion of seismic data using fast Fourier Transform methods.

5/93 –  8/93
                University of Houston, Houston, TX, Research Assistant
· Stochastic simulation of polymer melts using massively parallel supercomputing (Texas A&M Cray).

HONORS:   

University of Illinois Graduate Fellowship; Graduated with a Ph. D. in 4 years at the University of Illinois; Honors program scholarship, University of Houston; Most outstanding thesis, University of Houston; Graduated with Highest Honors and Honors in Chemical Engineering, University of Houston; Tau Beta Pi; Omega Chi Epsilon Honors Society.

RELEVANT COURSES: 

Business:  Fina 6324 -- Derivative Securities, Fina 6323 – Investment management (SMU).

Statistics/Stochastics/Probability: Physics 498 – Non-Equilibrium Statistical Mechanics (UIUC), Chemistry 442 – Stochastic Methods in Chemistry (UIUC), Physics 462 – Statistical Mechanics and Kinetic Theory (UIUC), Chem 6322 – Statistical Mechanics (U Houston), Che 487 – Statistical Mechanics of Adsorption (UIUC), Chee 4399/3399 – Stochastic Simulation of Polymers , Senior Thesis (U Houston).

Math/Numerics: Advanced Mathematics (Che466), Complex Variables (Phys 417), PDEs (Math 3363), ODEs (Math 3331).

PUBLICATIONS:

(1) N. C. Andrews, “Hybrid Process Designs for Natural Gas Engineering,” Mobil Strategic Research 

Center (1999).

(2) N. C. Andrews, “A Real Options Model for Offshore Gas Projects Using Long-term Futures Pricing,” Mobil Strategic Research Center (1998).

(3) N. C. Andrews, “Valuation of Upstream Petroleum Projects Using Real Options Theory,” Mobil Strategic Research Center (1998).

(4) N. C. Andrews, A. J. McHugh, and J. D. Schieber, “Configuration biased Monte Carlo and Brownian Dynamics simulation of semiflexible polymers in extensional flow”, Macromolecular Theory and Simulation, v7, 19 (1998).

(5) N. C. Andrews,  A. J. McHugh, and J. D. Schieber, “Conformational and rheological dynamics of semiflexible macromolecules undergoing shear flow: A Brownian Dynamics Study”, Journal of Rheology, v 42, 281 (1998).

(6) N. C. Andrews,  A. J. McHugh, and J. D. Schieber, “Polyelectrolytes in shear and elongational flows:  Conformation and Rheology”, Journal of Polymer Science: Polymer Physics, v36, 1401 (1998).

(7)   C. Hua, J. D. Schieber and N. C. Andrews, “ A constant-contour-length reptation model without

        independent alignment or consistent averaging approximations for chain retraction”, Rheologica Acta,   

        v36, 544 (1997).

(8) N. C. Andrews,  A. K. Doufas and A. J. McHugh, “Effect of Solvent Quality on the Rheological and Rheo-

        optical properties of dilute polymer solutions”, Macromolecules, 3104 (1998).

(9)   N. C. Andrews,  McHugh, A. J. and B. J. Edwards, “Out-of-plane orientational dynamics of polymer liquid 

crystals under flow”, Journal of Rheology, v40, 459 (1996).

(10) N. C. Andrews, Edwards, B. J. and A. J. McHugh, “Continuum dynamic behavior of homogeneous liquid 

        crystalline polymers under the imposition of shear and magnetic fields”, Journal of Rheology, v 39, 1161               

        (1995).

REFERENCES:   Available Upon Request.

ADDITIONAL INFORMATION: GRE Scores:  Q:770/800, GMAT: 700 with Q:50 (99 percentile)


