                                                     JERZY JAROSZ  

                                                        495 Prince Edward Dr. N.
                                                       Etobicoke, Ontario  M8X 2M4 
                                                       (416) 237-0977 (H)
                                                       (416) 944-5577 (O) 


CAREER OBJECTIVES
                                    I am looking for a position that would draw on my in Theoretical and 
                                    Applied Finance skills in a trading environment. I would like to apply my 
                                    mathematical expertise to the pricing, hedging, and arbitrage of complex 
                                    financial instruments.


Previous and              Develop and implement yield curve models, pricing and hedging of            
Current                      various financial products for trading system. Provide technical expertise                          
Responsibilities:        to traders, risk management. Testing pricing and hedging analytical                   
                                    functions of various vendor front office systems.


EDUCATIONS:

1984- 1990                  University of Toronto
                                    Ph.D. in Mathematics
                                    Main area of research in Systems Theory

1983 – 1984                University of Toronto 
                                    M.Sc. in Mathematics

EXPERIENCE
1992- Present              TD BANK
                                    Advisor, Quantitative Finance
- Developed and implemented the Hull-White yield curve model ( 
   Implemented Bermudan and American Swaptions).
- Developed and implemented European and American pricing tools to 
   price options on Bonds, Eurodollar Futures, and FX . Functions 
                                       were written for both  the system and/or Excel Spreadsheet 
                                    - Developed and implemented the pricing and hedging scheme of DIFF 
                                       SWAP, CMS, CMT
                                    - Implemented methods of valuing some path dependent options
                                    - Implemented a numerical procedure for calculating the early exercise 
                                       boundary by solving integral equations.
                                    - Implemented procedures for generating historical and implied n-factors
                                       for HJM integrated yield curve model.
- Implemented cash reserve management under a reserve requirements of
   Bank Canada, including Monte Carlo simulation 
- Developed and implemented numerical procedures for valuing and 
   hedging options on commodities and commodity futures ( Energy Products :
                                       CAPS and FLOORS , DLL and API )
                                    - Implemented convexity adjustment using martingale approach ( yield  
                                       adjustment in conjuncture with Payment Delay )   
                                    - Tested pricing functionality of various systems, both external and internal 
                                       systems ( Interest Rate, Currency, and Commodity systems )
- Involved in developing and tested the implementation of Markov 
   Functional Model ( early phase )

1990- 1992                 Ministry of Transportation
                                    Research Scientist

- Formulated and implemented the Dynamic User-Equilibrium Traffic
Assignment model 
                                    - Involved in designing Geographical Integrated Database System
                                    - Developed a set of analytical tools for GID

1990-1992             University of Toronto 
                                    Lecturer 
- lectured several courses in undergraduate mathematics and business  
   mathematics
                   

Jan-May 1986             Environment Canada
                                    Computer Consultants
- Design, coded, and tested programs for analysis of digital image from GN-
   stationary Meteorological Satellite and Weather Radar.

1981- 1983                     Weisman Consultant Inc.
                                         Computer and Numerical Analyst

                                         Fully responsible for development of commercial software for analysis of  
                                         guyed tower structure including:
· performed numerical analysis of tower structure 
· optimized algorithms to reduce computing time 
· design algorithms allowing “what-if” analysis

COMPUTER LANGUAGES: 
                                      
                                        “C”, Fortran 77, Turbo Pascal
                                        






 
