
Santanu nag

Objective

To work as a trading analyst/trader where I can develop strategies, establish a source of insight  and direction based on fundamental market analysis and technical price analysis and take positions based on them. 

Experience

Strong Knowledge of fundamental market analysis, technical analysis and  analytical methods of risk management of Equity and derivative products.

More than 9 years of experience in Analysis, Design and Development of System Software and Business Application Systems in multi platform Client-Server environment. In addition to 2 years of market analysis and trading .

May 2000 - Present   Credit Suisse First Boston                         Japan

 Assistant Vice President

· Working as a Trading Systems developer/manager  in the Front office of this Global Investment Bank, responsible for analysis, design and development of Trading applicaions for Equity & Derivatives Desk.

· Also functioning  as a Trading analyst in providing market insight based on technical price analysis and development of Market Models.

· Created a Index Beating Strategy, which creates portfolios of stock within given criterions. It analyses stocks based on their relative performance and volatility within the whole market ( or members of index). 

· Developed a Stock Market Model based on Investor Behavioral Analysis. It downloads price data from web site and Bloomberg , performs multiple statistical analysis and generates trading signals,their corresponding strengths. It has multiple daily, intraday and daytrading algorithms. It can be used for both Stock and Options portfolios. (See Abstract  for details)
· Built a Pairs stock trading strategy where it uses historical correlation and volatility between stok pairs to take opposite positions on them.
·  Developed complex onshore/offshore allocation modules for Equity desk.

· Designed and implemened front-end and back-end components of three-tier Trading system involving multi exchange executions including global routing. Technologies used are - C++ and sybase on Unix, MSVC++, COM/ActiveX on WindowsNT. PriceFeeds include Bloomberg and Reuters.

· Developed  Pairs trading strategy application using statistical analysis on historical stock prices from Bloomberg data feed.

· Provided second level support on Trading floor for Cash and Sales trading & Index Arbitrage applications.

June 1998 - April 2000   Sakura Global Capital                            Japan

 Assistant Vice President

· Worked as a lead systems developer in Risk Management Group of  this Derivatives house, responsible for new systems development and  support of Front-office and traders.

· Develped a 3-tier Advanced Risk management System which has a front-end to book deals, has a database repository and uses pricing engines on the backend to generate risks data. The users can use the same gui to view  the output, or generate categorised reports. 

· Analyzed requirements, designed architecture and implemented a market data System to centralize storage and distribution of Volatility data for Caps/Swaptions, Libor rates, Cash rates etc ( from Reuters digital feeds) for the whole company – using Perl and Sybase for data management and Powerbuilder GUI on Windows NT  for easy client interface. Also built a set of APIs to connect to the database from various applications.

· Developed C++ based Internet client library on a multi-processing/multi-threaded model – can connect both directly or through proxy/firewall. Typical applications include  automated web link check, web robot, data exchange with  customised HTTP server. Also implemented a light-weight HTTP server.

· Built a intranet web site for inhouse data, documentation ,reports and system monitering - based on Html, CGI, perl and Javascript.

· Implemented robust algorithms to generate implied Cap volatilities from Caplet data using on Black Scholes equation and interpolation strategy.

· Setup Autosys infrastructure for scheduling of various interdependent workflow tasks involving data transfer, position generation,reporting etc. on a fault-tolerant basis.

· Designed programs to transfer deals (Swaps/FRAs/Cross Currency Swaps) between different booking systems.

· Led a project to  develop a Reconciliation System to maintain data  integrity between frontoffice and BackOffice - based on Sybase database backend, Perl based processing of data in Unix platform and Powerbuilder based data distribution in Windows NT clients.

· Designed and developed a live Risk Management System – a Risk   Warehouse - based on Sybase database backend, Perl based data consolidation, C++ based risk processing and mark-to-market in Unix platform and Excel/Powerbuilder based data distribution and Hedging tools  in Windows NT clients. Also handled project management tasks.

· Introduced the concept of Client-Server system and setup a Sybase database based infrastructure. Was also responsible for system planning, performance tuning, management briefing and vendor liaison.

· Built database aware Excel (ODBC) based financial applications and hedging tools.

· Performed day to day support of Front-office/Middle-office operations. Build and modify data processing systems as per new business requirements on Sun-OS, Solaris and Windows NT platform. Also lend a helping hand in recruitment.

June 1997 - May 1998   Merrill Lynch Japan                               Japan

 Programmer/ Analyst

· Worked in Equity Marketing Technology  developing and supporting Back-office/Front-office systems.

· Developed applications for trade verification support (Perl) on Unix platform. Back-office/ Clearing house applicaion.

· Developed PowerBuilder applications working off Sybase backend ( trade browser, confirm assistant, reconcile support etc.) from Windows NT environment. For back-office requirements.

· Developed a Web based tool for financial data query from Sybase database  - HTML/Perl/CGI. Used by Research and Sales ( Front-office).

October 1995 - June 1997  IBM Global Services               India, Japan

 Senior Design Engineer

· Worked in IBM Japan as a member of the ThinkPad software development team. 

· Designed and developed C and C++ based system software on Win95 and Windows NT.

· Developed Java based Intellegient Internet application .

April 1994 - September 1995  Siemens Information System Ltd   India

 Senior Software  Engineer

· Worked on the development of  a Client-Server  medical imaging system.

· Worked on C++ on Solaris platform.

August 1992 - April 1994    Bharat Electronics                           India

 Deputy  Engineer

· Worked as a member of the design team in the Radar development group.

· Designed and developed Image processing systems for aerial applications.

· Designed  Embedded system hardware and software for real time applications.

· Worked on assembly language(80X86) and C .

Skills

· Operating System     -  Win3.1, Win95, WinNT, UNIX

· Language   

    -  C, C++, Java, PowerBuilder., Perl

· Compilers                -  BC5, JDK, Cafe, VC++,CC

· Database                  -  Sybase , SQL Anywhere, ODBC

· Tools


     -  Autosys, Workshop, Purify, Bloomberg

· OO Methodology     -  Slehor-Mellor , OMT

· Technologies            -  Client-Server , OLE, Internet, TCP/IP

· Financials 

     - Equities, Fixed-income and Derivatives products

· Internet


      -   Html, Java, Javascript

· Interests                    -   Stock Market Analysis & Trading

Education

1988–1992
Regional Engineering College
Warangal, India

· Bachelor of Technology - Electronics and Communication .

· Graduated in First Class.

PERSONAL

· santanu_nag@hotmail.com

· Past times  -  Hiking, Photography, Gourmet, Angling

· Web site - http://youngbird.tripod.com
· Latest Information - http://youngbird.tripod.html/download.html
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