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Personal details



Date of birth:

April 2, 1967



Nationality:

Danish



Home address:

Flat 18, 91 Pentonville Road, London N1 9LG



Telephone:

(0171) 833 2220 (Work: (0171) 545 5998 & Mobile: 07977 225995)

Work Experience

      1999 - 
Deutsche Bank. 
Market and Model Risk, Group Market Risk Management. 

Developing models for valuation of interest rate and FX derivatives.Approving appropriateness and correctness of models proposed by traders. Specific products include dual currency swaps with cancel features and embedded FX options, short-dated moneymarket options, cancellable floaters and inverse floaters, knock-out caps, flex caps, CMS options,index amortizing swaps, and barriers, asians, compounds, forward starters for FX.

Currently implementing multi-factor HJM interest rate model in group’s C++ library. 

    1997- 99  
Bankers Trust International, London.

Derivatives Modelling Group, Product Control. 

Modelling and valuation of complex equity derivatives.  Specific projects included options on baskets of equity indices, correlation analysis, forward starting options, forward vol-skew, Monte Carlo Models for path-dependent options in markets with vol skew. Implementation was done in C++. 

    1996-97
University of Tokyo and Tsukuba University, Japan.

Post-doctoral fellow. 

Research: Stochastic Calculus in Finance.  Projects included stochastic volatility and hedging P/L, and real options. Was member of Professor Kusuoka’s group at Tokyo University. Gave seminars for several research groups in Japan, including those of Professor Kunita at Kyushu University and Professor Shirakawa at Tokyo Institute of Technology.  
    1993-96 
Technical University of Denmark, Denmark. 

During PhD, 6 Months Full Time Teaching of Undergraduate Mathematics. 

Education

    1993-96
Technical University of Denmark, Dept. of Mathematics,  PhD. 

Research: Stochastic Calculus.  Especially robustness of stochastic differential equations. 

Thesis title: ‘Some Regularity Results in Stochastic Calculus and Nonlinear Filtering’.
    1994-95 
Imperial College, London. 



Research with Professor Mark Davis as part of PhD. 

    1985-92
Technical University of Denmark, Master of Science (Electrical Engineering).



Thesis title: ‘Brownian Motion and Stochastic Integration’.  
Computer Skills




Language Skills

C++, C and Pascal programming.


Fluent in Danish and English.

VBA, Excel, Access. 




Knowledge of German and French.

NT, UNIX.





Basic knowledge of Japanese.
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