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SUMMARY OF QUALIFICATIONS

Highly accomplished and results driven commodities expert professional with ten years of experience in the energy trading field with focus on physical and financial commodities including gas, power, oil, base and precious metals. Strong background as a full time employee and as a consultant across front, middle, and back office of various organizations ranging from energy companies and utilities to investment banks with skills and experience including:
· Risk Management and Market Risk

· Pnl reporting and price/stress testing

· Fundamentals Research and Forecasting

· Model Valuation and Option Pricing Theory

· Extrapolation of Forward Curves/Volatilities

· Energy Trading Solution Delivery

· Business Process Analysis

· Trading System Implementation
· Heat Rate Option Valuation

· Structured Trades Review


PROFESSIONAL EXPERIENCE
CONSULTING EXPERIENCE
Senior Manager – Risk Management Expert                                                                                    
Strong track record of consulting experience in energy, trading and risk management. Successfully managed projects and led implementation of risk management requirements, processes, and technology across multiple products. Assisted companies in setting up their risk management processes and infrastructures, introduced various reports and metrics to track limits, Pnl and position exposure, established procedures for reporting, stress testing, and VaR analysis. Experience liaising across business units including front office, market risk, IT, and back office.
UBS, STAMFORD, CT                                                                                                                                                   02/2011-Present
· Manage the Market Risk group for Commodities. In charge of implementation of the ETRM system for the commodities business and risk analytics for the trading desk. Manage a team of 11 QA (Quality Assurance) people, 4 developers and 2 analysts.
Scotia Bank, New York, NY (13 months assignment)                                                                              01/2010-02/2011
· Managed the implementation of metals products into risk data warehouse. Liaised with business users and led a development team identifying requirements, creating business requirement function documents, and managing project timeline and budget. In charge of the market risk group. Responsible for setting up risk limits, procedures, and reporting. Provided independent testing and valuation of market risk limits. Built various reports in CXL (ETRM System) for the traders and Market Risk Group.
credit agricole, new york, ny (12 months assigment)                                                                       12/2008-01/2010
· Head of front office commodities projects, managing a team of five people. Performed business process and IT assessment of front office capabilities within OpenLink with focus on trading of physical natural gas and complex structured products capabilities. Provided business and technical consultation services involving network, system design, and configuration. 
nuclear power plant, tiverton, ON, CA (3 months assigment)                                                 09/2008-12/2008
· Managed a project to define requirements for a new ETRM trading and reporting system for a major nuclear power generator on a $300K project. Accountable for gathering business requirements from various groups (Front, Mid and Back Office) and gap analysis. Led the vendor selection process, scheduled vendor demos, and created business cases for vendor demonstrations. Negotiated final pricing on behalf of the client.
Barclays Capital, New York, NY
Senior Manager                                                                                                                     
03/2007-09/2008
Managed Front Office projects for US commodities, providing support for new business/product development.
· Performed structured trade review working closely with traders, providing valuation of heat rate options, complex structured deals, load following deals, exotics, and other derivatives. 
· Performed independent quantitative research into leading market risk variables, e.g. modeling price trends, volatility, correlation, and provided spread analysis in illiquid markets. Built forward curves and volatilities of non-liquid trading locations needed for price testing and for reserves, e.g. PPL, Illinois Hub and Pinnacle PK.  
credit suisse, New York, NY 







01/2006- 03/2007
Assistant Vice President (Project)
Team lead for Open Link implementation for US commodities. Accountable for project requirements gathering, scope, planning, and user training. Built Price Testing process for the Natural Gas and Power Desk.
· Built price testing process and methodology for gas, power and crude oil portfolio. Successfully moved the entire price testing process from spreadsheets into Open Link by building and customizing reports.
· Conducted quantitative analysis through price and stress testing, Greek calculation, valuation of forward price curves and volatilities, and correlation extrapolation. 
· Worked closely with the desk to identify trading opportunities and develop trading strategies.
RELIANT ENERGY, INC., Houston, TX 






11/2004-01/2006
Senior Portfolio Valuation Analyst (ERCOT and PJM Region)
Managed wholesale gas/power risk management activities for ERCOT/PJM front office teams. 
· Initiatives included: devised quantitative models to value physical assets including launch of power dispatch model, managed back-testing of risk metrics for structured power products, and performed portfolio valuation. 
· Prepared budget outlook parameters and performed sensitivity analysis for the CFO such as expected gross margin for periodic strategic planning and financial reporting. 

· Improved valuation processes by identifying valuation risk, data integrity weaknesses, and procedural enhancements.
ENTERGY-KOCH TRADING, Houston, TX 





03/2004-09/2004
Senior Storage Risk Control Analyst (Contractor for 6 months)
Implemented risk management processes to capture all trading activity to more effectively assess and manage risks.  
· Accomplishments included: Automated gas price feed and implemented gas transport model that enabled better economic decision regarding gas transportation. Optimized storage assets by analyzing forward price curves.
· Performed daily risk analysis and valuation on unregulated gas portfolio, managed daily P&L reporting process, assumed producing weekly risk management reports for upper risk management committee.
CALPINE ENERGY SERVICES, Houston, TX 





01/2003-12/2003
Senior Gas Risk Analyst (Contractor for 12 months)
Successfully orchestrated the development of gas trading books using VBA to capture daily mark-to-market activities, ensured accurate and consistent reporting of positions, P&L, and Greeks across all business units, engineered and validated Enterprise Risk System capability to disaggregate complex deals into individual risk components. Documented front-to-back business processes and provided process improvement recommendations.
DYNEGY, INC., Houston, TX 







01/2002-12/2002

Market Analyst
Provided comprehensive natural gas reporting including modeling, forecasting and fundamental and economic indicator analysis. Prepared daily commentary for traders and recommended trading strategies.
ENRON CORPORATION, Houston, TX 






07/2001-12/2001

Trading Analyst

Chosen as the youngest analyst for a trading track program. Provided research and modeling of natural gas prices using E-Views, Excel, MATLAB, and Lim-Mimic.  Commended for creating models and forecasts of gas flows and prices for natural gas pipelines used by traders in structuring deals.
EDUCATION

Louisiana State University, Baton Rouge, LA
Bachelor of Science, Mathematics/Economics, Concentration in Econometrics, 2001, GPA 3.6
Fordham University, Graduate School of Business, New York, NY
Candidate for MBA in Finance, May 2011
OTHER:  Excel, Word, PowerPoint, Access, Visual Basic (VBA), SQL, Oracle, MATLAB, Lim-Mimic, Mathematica, Nucleus, Open Link Endur, CXL Triple Point, E-Views, SPSS, CQG, Bloomberg, Reuters.
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