334206 Georgia Tech Station
Atlanta, GA  30332
November 1, 2001

Enron Wholesale Services
1400 Smith Street
Houston, TX 77002 

Re:  Summer Associate Program

Dear Dr. Vincent Kaminski:
 
The accompanying resume is in response to your listing on your website for a Summer Intern Research Associate in the Investment banking and Equity department.  This position seems to strongly fit with my educational background, as well as, my future career interests and goals.  I am very eager to apply my skills that I have attained throughout my academic career in an environment that it outside that of academia.

Currently, I am enrolled since January 2000 in Georgia Institute of Technology’s Ph. D. program with a focus on Stochastic Processes and Simulation and Computational Finance (QCF) in the school of Industrial and Systems Engineering (ISyE).  I am also concurrently studying and will be receiving an M.S. from Georgia Tech’s School of Mathematics, DuPree College of Management, and School of ISyE in Quantitative and Computational Finance (QCF).  

Since I began these programs, I have taken multiple classes that are directly and indirectly related to finance and its randomness (i.e. Stochastic Process in Finance I & II, Derivative Securities, Fixed Income Securities, Corporate Finance, Pricing, Time-Series Analysis, Economic Decision Analysis, Real Analysis, Stochastic Process I & II, Probability, Dynamic Programming, Linear Programming, Advanced Simulation, Design of Experiment) and as a result developed a solid understanding of these principles/practices.

In addition to taking classes, I have been working closely with Dr. David Goldsman in the field of Simulation.  Together, we have been studying and analyzing various techniques used in today’s Simulation fields and are attempting to apply these same principles to the finance industry.  We have already completed our study with contracts and now are working with pricing the derivative securities that focus on the American-Style derivative securities using the Monte-Carlo Simulation.  It is important to note that these projects in which I am working on with my advisors are in its earliest stages and are currently being further developed.  However, this experience allows me to attain a deeper understanding about derivative securities, markets’ random processes, as well as attaining an even further study of quantitative/computational finance.  

Enclosed is my resume for your review and consideration. I believe I am an excellent candidate for this position and would appreciate the opportunity to meet with you to discuss my qualifications in greater detail.  

Thank you for your time and consideration.

Sincerely,





Sungjoo Lee


Enclosure

