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Resume of: KARIM ASHKTORAB

challenging finance-related trading/software development 
position that utilizes my computer/analytical skills and experience

SUMMARY
· Extensive experience in design, development, and implementation of mathematical models, algorithms, and software for financial and scientific applications.
· Over 10 years experience programming in C, 5 years C++, and 3 years Java.
· Familiar with Fixed income and options pricing theory (Black-Scholes equation, exotic options, etc.).
· Extensive experience with Monte Carlo computations and numerical simulations.
· Extensive experience in the design and development of large-scale distributed real-time systems.


TECHNICAL SKILLS
Programming Languages:		C, C++, Java, Fortran, VHDL
Operating Systems:		Unix, Windows NT, Palm, Macintosh OS, VAX/VMS
	          Real-Time:		Tornado/VxWorks, VRTX
DB/MW:			Oracle/SQL, Objectivity, VAX RDB/SQL
Hardware:			VME, CAMAC, Fastbus, and NIM electronics

GMOT, J. P. Morgan Chase, NY, NY
AVPt        12/1998 - Present
· Developed pricing models for swaptions and bond options.
· Maintained a fixed income trading system (HedgePro, based on Summit).
· Implemented using C/C++, Java, Solaris, NT, Oracle/SQL.


Global Debt Analytics, Merrill Lynch, NY, NY
Consultant/Analyst        4/1998 - 11/1998
· Developed pricing models for dual/variable barrier options.
· Designed and implemented a new library for the construction of discount curves derived from yield curves for swaps, futures, and bonds using a number of interpolation methods.
· Implemented using C++, Solaris, NT, Excel, Applix.


Heavy Ion Research Group, Brookhaven National Laboratory, Upton, NY
Associate Physicist        9/1996 - 4/1998
Assistant Physicist       10/1994 - 9/1996
Research Associate       9/1992 -  9/1994
· Designed and developed a new distributed data acquisition system for a $multi-million experiment capable of handling over 500 MB/sec (using C++, Java, VxWorks, Solaris, Windows NT, and Objectivity). Designed a VME/PCI based interface board for event readout and data compression.
· Performed accelerator-based nuclear physics experiments. Developed statistical analysis packages using C++ and fortran on SGI and VAX. Wrote Monte Carlo simulation software to study particle radiation using GEANT.
· Designed, developed, and maintained a real-time, distributed data acquisition system (using C, VRTX, SunOS, and RDB/SQL). This work included the development of: distributed real-time software for 10 VME processors for event readout from over 5000 channels of particle detectors, socket based communication package interfacing Sun & VAX workstations with VME based 680x0 computers, embedded RDB/SQL code for database access, drivers and debugging tools for CAMAC and fastbus interfaces, and Motif GUI. 

Physics Department, University of Michigan, Ann Arbor, MI
Research and Teaching Assistant       1984 - 1992
· Performed nuclear physics experiments. Designed, tested, and experimented with several particle detectors.
· Designed and developed a distributed Macintosh/CAMAC data acquisition and analysis system (using C and MacOS). This included the development of MAC GUI, graphics package for multi-dimensional data representation, and data analysis package using statistical methods for fitting complex data incorporating numerical methods and least square fitting techniques.
· Taught undergraduate physics laboratory courses.

Publications
· Published 16 peer-reviewed papers on nuclear physics and data acquisition in top-level journals.
· More than 30 papers/abstracts in BAPS, nuclear physics, and data acquisition topical conferences.
· Several presentations at international scientific conferences representing a collaboration of over 50 scientists.

Education
Ph.D. in Physics, 1992, University of Michigan, Ann Arbor
M. S. in Physics, 1988, University of Michigan, Ann Arbor
B. S. in Physics and Mathematics, 1984, University of Michigan, Ann Arbor




        
        
        
        
         

