Kirstee Louise Hewitt


Date of Birth:	11th December, 1972

Education:
1994-1998 	Birmingham University / DESY, Hamburg.
		PhD in Elementary Particle Physics:
‘Elastic J/Psi Photoproduction and the Detection and Triggering of Muons at Low W using the H1 detector.’

1991-1994 Oxford University, St. Hilda’s College.
Degree: Physics-BA Hons (2ii).

1984-1991 	Bassaleg Comprehensive School, Bassaleg, South Wales.
		A-level: Physics A (S Level-Distinction), Chemistry A, Maths A. 
		GSCE:  9 (inc Maths and English) , all A grade.

Work Experience:
April 1998 – present	Lehman Brothers. Market Risk Analyst.
		 
· Production of VaR reports (based on Variance-Covariance methodology) for Fixed Income traders and management. Reports cover all proprietary business lines traded from London.
· Design and the preparation of the reports related to the derivatives portfolio, with particular focus on exotic interest rate derivatives.
· Scenario/stress analyses. Development and live production of interest rate and volatility scenarios for the non-linear (exotic) part of the derivatives portfolio.
· Detailed analysis of the swaption/cap vega positions which are part of the derivatives portfolio, with a view to the implementation of a historical simulation model to calculate the vega VaR.
· Created monthly backtesting analysis to investigate the validity of the VaR model. Analysis also included some ad-hoc performance measurements using VaR and P&L, at desk and trader level.
· Five week project based in New York for Equity Capital risk management analysis. Prototyped spreadsheets for historical simulation VAR calculation.
· First four months spent in Equities Market risk. 

· Technology support of fixed income risk report production process. 
· General spreadsheet development for fast response risk analysis. Analysis and front end design.
· Risk report e-mail distribution spreadsheet.
· Stored procedures for analysis of Sybase trade/risk database.


Technology:  
Proficient in Excel, VBA, Fortran 77 and Sybase SQL. 
Courses attended: VBA Programming with Microsoft Excel 97 (QA training).

Other:  
Member of the Institute of Physics. Head Girl at Bassaleg Comprehensive School.		



 

