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Results-oriented professional with skills in quantitative finance and math seeking a permanent postion in software development in a financial/trading environment.
Skills Summary

	C++/STL

Matlab
	VBA/Excel

SQL


Education
	MS in Financial Markets. Illinois Institute of Technology – Stuart School of Business.                  November, 2007
Financial Engineering and Programming Concentration.   Coursework included Financial Modeling, Econometrics, Time Series Analysis, Bayesian Inference and Active Portfolio Management. 

	BS in Engineering. University of Illinois at Chicago.

Department of Electrical Engineering and Computer Science, Computer Systems emphasis.


Experience Summary

	Arbalest Incorporated
	8 years *
	10/1993 – present

	Classified Ventures 
	1.5 years
	07/2000 – 12/2001

	Chicago Research and Trading (now part of Bank of America)
	7 years
	10/1986 – 10/1993

	Rockwell International, SSD
	4 years
	08/1982 – 10/1986


* Interspersed with full-time positions and graduate school.
Experience Details

	Arbalest Incorporated – a self-owned consulting business
	10/1993 – present


Consultant to US Biometrics, Naperville, IL





Duration: 5 months

Design and implementation of various features for an identity verification system based on fingerprint biometrics using Visual C++.  Created preliminary design for migrating the client-server system into a 3-tier system implementing a high capacity fingerprint-matching engine on a Linux cluster using a CORBA-based architecture.

Consultant to ECI Global Systems, Chicago, IL




Duration: 18 months
Customized an order routing/trade management system as needed for Designated Primary Market Makers at the CBOE.  Made further enhancements such that the system could be used by the Chicago Stock Exchange as a back-up to their order entry system.  Worked with Visual C++/MFC, SQL Server and VB.

· Created socket based interface to the CBOE Market Maker Handheld Terminal interface.

· Created parsers for positions files from major clearing firms.

· Created Administrative User application, which allowed existing system, to be used as an Internet-based order entry system for the Chicago Stock Exchange.

Consultant to Ameritech/SecurityLink, Oakbrook, IL.



Duration: 10 months
Design and implementation of a Computer/Telephony integrated system used to verify the identity of incarcerated persons, parolees and officers over a telephone connection via voice biometrics.  System generated out-bound calls for home-incarceration functions and handled incoming calls for parolee, parole officer and other functions. Created new multi-threaded  C++ application in an NT environment to replace existing system.

Consultant to Telehub Communications, Gurnee, IL.



Duration: 11 months

Created designs and programs for new systems including feasibility studies, proof of concept implementations and performance evaluations utilizing C++ and Oracle System 7 in a Sun (Solaris) environment. Created numerous ad-hoc implementations for early start-up phase of new company under dynamic, rapidly changing priorities.

Consultant to Ameritech, Chicago, IL.





Duration: 11 months 

Developed, tested and integrated components for a 3-tier sales compensation system in a Visual C++ environment.  Acted as mentor and technical resource to members of a big 6 consulting team.

Consultant to First Options, Chicago, IL.





Duration: 8 months
Project manager responsible for transitioning an order routing system from a service bureau to an in-house system.  Handled all aspects of project management, analyzed system and made recommendations for key architectural changes.  Hired and managed staff and consultants to implement these changes.
	Classified Ventures, Chicago, IL                   
	7/2000 – 12/2001

	Technologies:  VC++, MFC, ISAPI, IIS, SQL Server, HTML, Java, JavaScript, XML, UML, Rose.


Developed systems in support of Classified Ventures’ suite of real estate related web sites including www.Apartments.com. 

· Utilized Visual C++ and SQL Server 7 to enhance both ISAPI filter and extension components.

· Used Rational Rose to reverse engineer existing code into UML diagrams for ongoing analysis. 

· Applied Design Patterns where applicable. 

	Chicago Research and Trading (Bank of America) – Chicago,IL    
	10/86 - 10/93

	Technologies:  C, Shell Scripts, Apollo/HP Unix, NCS/DCE.


Project leader and senior software engineer for a worldwide data distribution system used to transport financial market data, news and in-house application data to provide an infrastructure for several real-time trading systems. System consisted of serveral multi-threaded processes employing a variety of inter-process communication techniques and evolved into middleware for in-house applications before similar functionality was commercially available.

· Responsible for architecture, design, programming, testing and 24x7 support.

· Created tools and UNIX scripts for system configuration, monitoring and troubleshooting. 

	Rockwell International, SSD – Downers Grove, IL
	8/82 – 10/86

	Technologies:  Electronic circuit design, programming in C and assembler,  X.25,  X.75,  BX.25


Software Engineer - Coding of several variants of X.25 to allow the linking of Rockwell’s switching systems to centralized sites for control and monitoring as well as to sites providing databases for credit card verification. 

Gained knowledge of layered communication protocols and real-time fault-tolerant software.

Electrical Engineer - Electronics design for fault-tolerant, 8000 port, time division multiplexing switching matrix. 







