
Name :
Objective:
Senior Business Analyst and Project Manager - Derivatives, Securities, Fixed Income, Hedge Funds, Risk management, Capital Markets, Energy trading, FX, Futures, Options, Commodities, Debt, Equity and Structured Products

Portfolio and Investment Management trading and order management systems, OpenLink Endur, gMotion, Allegro, Zai*Net, Triple Point, energy trading risk management systems Senior Business Analyst. Sophis, Murex, Calypso, Charles River, Wall Street Systems, Trema, SunGard, Latent Zero and Advent Geneva. Commodities, Futures, options, CDO, CDS, CMO, CCS, MBS, Base Metals, Precious Metals, Interest Rate Swaps, Credit Derivatives, Credit Default Swaps, vaR, Swaps, Bonds, Equity Swaps, Capital Markets, Fixed Income, Structured Products, FX and Treasury. 

Experience:
Fortis Investments Brussels, Belgium January 2008 - current
Project Lead/Senior Business Analyst Contractor/Consultant
OTC Derivatives Project - Derivatives platform Implementation of vendor solution, short-listed to Murex and Calypso

Write Detailed Business requirements documents (BRD) and assessment of current OTC derivatives instruction trade management processes for front, middle and back office, reference data, data attributes and security master database. Asset classes covered include Interest Rate Derivatives, OPUS derivatives pricing, Equity Swaps, Interest Rate Swaps, Credit Default Swaps, Foreign Exchange Swaps, Equity options, Swaptions, Foreign Exchange Options and Equity/Index Derivatives and Structured Credit Derivatives.
Authored "road-map" and assessment and integration requirements with Swapswire, DTCC, DerivServ and Bloomberg pricing data. Implementation project plans and business requirements, configuration and trade blotter for Calypso, Murex, Sophis Risque, Sophis Value. Workflow documentation for downstream systems Decalog, Heliograph, Corona, ThinkFolio, T-Zero and Bloomberg.
Recommend strategic initiatives and analyze OTC derivatives protocols and practices around DTCC, and Advent Geneva Global Portfolio Accounting System's RSL reports and instrument coverage including cliquets, CFD's and first to default for Fortis Bank, SWIFT,Swapswire, FpML, DerivServ, and ISDA.

Shell Trading Houston, TX Senior Business Analyst Contractor /Consultant
Openlink Endur v. 8.x Apr 2007 - Jan 2008
Business requirements and assessment of current Openlink Endur v.5 to implementation of Endur v.8 and integration with AcuRisk, Nucleus, Triple Point, Advanced Analytics, performance evaluation for remote locations, Cash Month Position Management, tactical tradebook, SENA, TPORT, Endur center of excellence workflow requirements, Commodities: Crude oil, Natural Gas, LNG, heating oil, Naptha, Distillates, Natural gas liquids. Includes ethane, propane, butane and condensate. Cash Month PnL Reporting, assessment of Openlink replacing DealView, meet with OLF developers for review sessions, integrate Nucleus into Endur and write extraction requirements; review dBase logic and Endur GUI. gMotion, Deal management, Deal Entry, Deal Capture and Deal modeling and transaction history, power, gas, scheduling, front office and mid-back operations experience. Daily Volume cuts and Price Changes, position monitoring, scheduling, tactical tradebook. Write short charter for financial reconciliations and build roadmap for Openlink Endur 8.x implementation, testing and extraction of Nucleus archived and real-time data.

Supported a highly diverse portfolio of applications including: electric wholesale and retail trading, scheduling, risk management, settlement and accounting. Documented business and technical requirements, along with developing design specifications, test plans, and use cases for business requirements. Experience supporting Openlink's Endur application (version 8.0)
Working knowledge of Openlink Endur base simulations (e.g., P&L), and the ability to create and debug user defined simulations. Ability to create and modify deal entry templates and deal skins.
Ability to create and modify Endur reports using SQL, Business Objects and Crystal.
Supported Endur ICE, Power Market Gateway and pMotion power scheduling interfaces.
Experience supporting Endur in an electricity and power generation market environment.
I have strong SQL and relational database skills, using SQL Server 2005 or Oracle 10.
Great interpersonal skills and the ability to deal with all levels of business users and management.
Very good Analytical skills, which have been demonstrated in a business environment.
Knowledge of electricity markets and operations and ISO, PMJ, FERC.


Bank of New York One Wall Street, New York City, NY Jan 2006 - Apr 2007
Project Lead/Senior Business Analyst Contractor
OTC Derivatives project

Business requirements and assessment of current OTC derivatives instruction trade management processes, reference data, data attributes and security master database. Asset classes covered include Interest Rate Derivatives, OPUS derivatives pricing, Equity Swaps, Interest Rate Swaps, Credit Default Swaps, Foreign Exchange Swaps, and Equity options, Swaptions, Foreign Exchange Options and Equity/Index Derivatives.

Recommend strategic initiatives and analyze OTC derivatives protocols and practices around DTCC, SWIFT, Swapswire, FpML, Advent Geneva Global Portfolio Accounting System, DerivServ, and ISDA.


Wachovia Bank/Evergreen Investments Charlotte, NC Jun 2005 - Jan 2006
Senior Business Analyst -- Contractor
Long/Short Hedge Fund Derivatives Senior Business Analyst

Wrote business requirements and interviewed portfolio managers and traders to implement a new International Small Cap Long/Short Hedge Fund. The hedge fund seeks to take long positions in undervalued and under-followed international equities. BA responsibility is to map and test data requirements for futures, options and other derivative instruments into existing trade order management system and back-office accounting.


Created cash flow models for Credit Default Swaps, Interest Rate Swaps, Total Return Swaps, Currency Forwards, Cross-Currency Interest Rate Swaps, Equity options, Structured products, Currency Futures, Options, Exchange Traded Funds (ETFs), and indexes on commodity futures, i.e., the Goldman Sachs Commodity Index (GSCI) and the Dow Jones Commodity Index (DJ-AIGCI); diagram swap accruals, payment cash flows, and settlement scenarios to show gains and losses of hedge.

Documented how the following applications will be used in the hedge fund initiative:
Fact Set, Derivative Solutions, Thomson PORTIA, Macgregor Fixed Income Order Management and DTCC (Depository Trust Clearing Corporation).


JPMorgan Chase Columbus, OH Dec 2004 - Jun 2005
Senior Business Analyst -- Contractor
Latent Zero Implementation Project Manager/Senior Business Analyst

Tasked with documentation deliverables for the Latent Zero asset management front office trade order management system. Integration documentation for JP Morgan and Salerio stock trading algorithm tools for both asset and funding desk. Created test cases, test plans for Charles River compliance rules for the algorithm tools. Documenting all asset classes and instruments that portfolio managers and trade desks will be trading. Reconciliation from trade order management system to portfolio accounting system Advent Geneva. Implementing interfacing Check Free Trade Flow to clients, SWIFT and Accounting systems

Latent Zero Capstone suite consisted of Sentinel, Minerva and Tesseract. This application was complemented by Yield Book, CMS Bond Edge and Salerio and CheckFree Trade Flow.

Documented trade order lifecycle for all instruments: equities, equity options, structured products, equity derivatives, Fixed Income, treasury bonds, Auction Rate securities including corporate and municipal bond debt instruments, Variable rate Demand and Preferred, Dutch Auction Securities, OTC derivatives, energy derivatives, Structured products, Money Market instruments, FX, mortgage-backed securities, Asset-backed securities, alternatives investments, Collateralized Debt Obligations and the agencies (e.g., FNMA, GNMA, and FHLMC). 

Education:
BP (British Petroleum) Naperville, IL Apr 2004 - Dec 2004
Senior Business Analyst (Contractor) APR Project (Automated Positions Reporting)


