
Norberto C. Valdes


O  B  J  E  C  T  I  V  E


Seeking a Senior Level IT Position in the area of Risk Management, Modeling or Quantitative Analysis.

.

W  O  R  K    H  I  S  T  O  R  Y

IT Manager (TXU Energy Trading) 1997 - Present

Maintain, Support and enhance a Risk Management System. The system is implemented using Visual Basic, C++, FinCad ,Excel, SQL Server and Crystal Reports. The system handles multi commodities and is currently used for trading Natural Gas and Power. Including:
Modeling and pricing financial derivatives. Greeks. Volatility correlation estimation. VaR (Historical, changing to Montecarlo), Stress Analysis, Volatility Smile. The system Model and manage Forwards, Swaps and Options (Vanilla, Asian, Lookback, Swaptions…: both implied and historical Vol)  (RDO,ADO, Three Tier ,COM/DCOM)

I also have working under my supervision a team of 8 developers.

Senior Consultant (Objective Results Group) 1996-1997

Work at client site designing, implementing and supporting a Risk Management System. The system was implemented on client server environment using Visual Basic, Crystal Reports and SQL Server. Also, part of a team to develop/maintain a Risk Management System Package (Risk Works) developed in Power Builder and SQL Server.

El Paso Natural Gas 1988- 1996

Senior Programmer Analyst  (El Paso Natural Gas)
1988- 1996


Worked on several applications on a Wang environment using PACE, A Relational DataBase, and COBOL. Also worked with PC in the area of Modeling. I was the Leader of a project to model 22,000 miles of Pipeline in a Network/Maximum Flow application using Linear Programming Techniques. Tools included A Mathematical Programming Language (AMPL), Cplex as well as other LP Engines, Power Builder, Visual Basic - Power Builder and Oracle on a Client Server environment. 

Computer Applications Engineer  (Datronics Inc.)
1985- 1988

Datronics Consulting 1985-1988 

Worked as a Computer Consultant for various clients


McDermott Int., New Orleans, LA.



Worked as part of a team to design and implement a hierarchical dB for 

an Oil Rig Appraisal System (ORAS) using IDMS and PL/1 in an IBM 

Mainframe (3084Q).


GM Tech. Center, Detroit, MI.



Worked as part of an Engineer Support Team in a VAX Cluster. 


Applications ranged from Database to Data Acquisition applications.



Tools: PL/1. RS/1, Fortran, EasyTrieve, Montecarlo Simulation.

Programmer Analyst III (Univ. Tx. Health Science Ctr.)
1980- 1985

UT Health Science Center 1983-1985

I designed and implemented financial application programs in a Dec-20 and VAX Cluster environment using a RDBMS and COBOL /PL-1 as a Host Language. 

Computer Programmer (Health Care Data Processing)        1978- 1980

I designed and implemented programs for financial applications using COBOL.

EDUCATION: BS Math/Computer Science, MS Math. 


