FIELDS OF INTEREST:        A data mining position utilizing R.

EDUCATION


1995 – 2000
Ph.D. Statistics; Pennsylvania State University


 Research was conducted under the supervision of Dr. Keith Ord and involved the investigation of the 
theoretical and empirical properties of the Dynamic Linear Model/Kalman Filter using a single source of 
error framework.

              1988 – 1990           M.S. Statistics and Operations, Rensselaer Polytechnic Institute

              1984 – 1988           B.S. Operations Research, Columbia University

EXPERIENCE

Quantitative Analyst 

Hite Capital Management 



                                       October, 2007 - Present

· Constructed a high frequency equity research infrastructure from scratch:

 
- coordinated with LIM to facilitate minute bar download to  Hite server

                                    - identified and corrected data issues on LIM side


- cleaned and filtered minute bar data to deal with outliers

                                           -  conducted exploratory data analysis in order to identify predictors of short term return

                                           -  constructed statistical prediction model of short term return based on those predictors

                                           -  built a simulation infrastructure in order to test predictability and profitability of statistical model

· Provided with only a prospectus, reverse engineered highly regarded commodities futures alpha strategy of a major brokerage house.

Quantitative Analyst, Equity Trading Labs 

Morgan Stanley, Institutional Equities Division


September 2006 – October, 2007

· Developed a high frequency FX statistical research infrastructure using R and Perl. This was a one person effort which involved everything from data filtering and processing to building various statistical modules (both graphical and computational) that allowed me to identify intraday arbitrage opportunities.

· Derived and coded statistical algorithms (VAR, GLS) in order to identify the major determinant of short term intraday high frequency FX returns. 

· Isolated specific time the determinant was strongest in order to maximize the chances of consistent profitability.

· Constructed a bid ask filter/heuristic in order to confirm that the statistical results were not a product of bid ask bounce.

Quantitative Analyst, Quantitative Investments  
            Anonymous Hedge Fund, Paradise Island Bahamas

  August 2005 – August 2006

· Constructed a modified pairs trading mean reversion model for the U.S Markets. 

· Model used co-integration techniques for pairs selection and an additional autoregressive framework for modeling the residual entries and exits.

 Quantitative Analyst, Statistical Arbitrage Research and Trading

Millennium Partners







  May 2003 – July 2005

· Constructed a pairs trading mean reversion model for the Japanese, European and UK markets.  Model was built using co-integration analysis and the Kalman Filter methodology.  Splus,  S+Finmetrics , Python and MySql were used to implement the model.

· Model was traded from Feb 2, 2004 - Oct 15, 2004 with $7.5 million allocated to Japan, $7.5 million allocated to Europe and 5 million allocated to the UK.

· Model Performance:    Japan:  9.14%    Europe: 7.77%     UK:  (15.06%) 

· Overall Annualized Performance: 2.81 %

Quantitative Analyst - Quantitative Equity Statistical Arbitrage

Tiedemann Investment Group





September 2001 – April 2003

· Rewrote the pairs trading algorithm in Plus (from Fame) which allowed for easier testing of model variations and research ideas.

· Modified the clustering algorithm used to identify stock grouping candidates. This modification increased the fund capacity by 25%.

· Introduced a model entry and exit change which increased returns and decreased volatility in simulations.

Doctoral Student / Instructor

Penn State University Statistics Department


    September 1995 – December 2000

· Taught statistics courses in undergraduate and graduate school programs.

· Helped graduate students in other disciplines develop statistical analysis for research.

COMPUTER SKILLS

        Languages: 


                   
Proficient:    R, S+

Competent:  C++, C, Python , Perl

Familiar:      Fame, FORTRAN, Gauss, SAS

         O/S:
Linux, Unix, Windows 


         Packages: 
GAMS, Minitab, MySql, Latex

 LICENSES


Series 7, Series 63

         WORKING PAPERS
1) Ord, Koehler, Snyder, Hyndman, and Leeds, “Time Series Forecasting: The Case for the Single 

Source of Error State Space”, Monash Department of Economic and Business Statistics, Working 

Paper.

2) Leeds, “Estimating stochastic volatility models using Single Source of Error State Space”, In

Progress.

