Full NAME
Birth date:

Day/Month/Year
Languages:

Japanese – native, English – fluent
Nationality:

Japanese 
Resides:

140 Shibuya Minami Tokyu Apt.


3-12-18 Shibuya, Shibuya-ku, Tokyo, Japan 150-0002
Mobile Phone Number: 090-0000-0000
Home Phone Number: 03-4570-1500

Email: email@robertwalters.com
Mobile Email Address:  email@robertwalters.com

Education:

Apr 1995 – Mar 1999

Shibuya Institute of Technology, Tokyo, Japan
Bachelor of Science in Computer Science
Technical Skills:

Operating Systems:
· Windows XP, Linux, Solaris and AIX

Languages:
· Java, J2EE, C and C++

Database:
· Sybase, DB2, Oracle  (Working knowledge of PL/SQL) 

RAD Tools:
· Visual Age for Java, Microsoft Visual Java++, Eclipse, JDeveloper, Oracle Workflow Builder, Oracle Forms & Reports Builder

Server Components:
· JSP, Servlets, EJB and a good knowledge of J2EE Technologies

Middleware:
· Tibco, Triarch, Corba

Scripting language:
· Perl, shell scripts

Web Tools:
· JavaScript, HTML and XML

Modelling Tool:
· UML using Rational rose

Financial protocols:
· FIX
Summary:

· Good understanding of Pricing & Risk management of Equity Derivatives and Fixed Income products.

· Strong Technical skills with experience in Information technology for over five years. 
· Logical approach to problem solving, good analytical and quantitative skills.

· Ability to work independently as well as in a team environment.

· Strong communication skills, flexibility and creativity.

· Good leadership and organizational skills.
Career History:

Sep 2006 – Present
(Company 1) Company Name, Location
Team/Business Name

Position title
· Working with a team of 10 people in Asia which help the equity derivative trading desk manage risk for Asia books
· Managing the pricing & risk infrastructure for the desk along with building tools to help the real time/end of day risk monitoring for the desk
· The product type include vanilla options & knockout/barriers along with semi exotic flow products like variance swaps, range accruals, outperformance options, worst of put/calls and several other products of similar nature.

· The back testing also included established strategies like dispersion in the Japanese equity derivatives market.

· Manage the reporting infrastructure for the desk which includes report to monitor richness/cheapness in the market along with reports which gives the desk insight to risk profiles for the books
· Working in convertible bond technology team till the beginning of 2007 which developed and supported applications for Convertible business in Asia. It was a front office based role which includes applications which can be broadly categorized into the following sectors.

· Pricing Applications primarily include components responsible to calculate risk and theoretical using different models and publish them to a middleware.  It also includes applications which are responsible for interacting with Bloomberg for market making to the external clients using Bloomberg.

· Trading Applications which include components which connect to internal OMS to send orders to exchange/internal systems [OTC] for further processing
· Middleware applications, which include components responsible for interactions between various other components using market data infrastructure and various other middleware namely Tibco and Triarch & Corba
Jul 2004 – Aug 2006

(Company 2) Company Name, Location
Team/Business Name

System Architect

Managing Futures Trading System Development

· Define User Requirement

· High Level Design/Estimation

· Staff education

· Partially as developer

· Comprehensive Futures Trading System including GUI for order blotter/trade blotter/Market Data Subscribe/Quick touch order entry and Server for order

Designer/Developer

Development: Technical Analysis System

· Making Day to Day Trade Signal for JGB Futures contract from the trade model based upon technical analysis

· This system was basically based upon trend following model

Designer/Developer

Development “Market Data Feed 

· Subscribe global market data from various data source (e.g. TSE/OSE/REUTERS/etc) and scandalize the data format, then provide Market Data to various trading application with company standard format

Feb 2002 – Jun 2004

(Company 3) Company Name, Location
Team/Business Name

Position title
· Design, Development & Production Deployment

· System Environment – Java, C++, Oracle, Sybase

· Tibco Rendezvous, Sockets IPC, XML, ClearCase

· Subversion, ant, Perl & Shell Scripts, Linux, Solaris
· Developed / Enhanced and Deployed an algorithm based (automated) Delta and Vega hedging system for OTC (Single Stock) & Exchange traded (Index) options

· Frees up significant amount of trader’s time with automated risk hedging

· Full STP – Real-Time PnL & Risk

· Elimination of manual errors by trade support team

· Traders can now take in trades with lowered edge - increase in volume of trades

Key benefits include:

· Stop manual hedging and free up trader’s time to focus more on creativity / new strategies

· Increase in trade volume (lowered edge trades can be accepted – as system does auto hedging)

· Real-Time TV and Greeks calculation

· Auto hedge by trading the underling instrument orders in the exchange

· Users based parameters / limits for hedging algorithms

· STP – Automated real-time flow to desk’s common risk / PnL systems and middle / back office / settlement systems & to legal order tickets generation system

Jul 1999 – Dec 2001
(Company 4) Company Name, Location
Team/Business Name

Position title
· Developed and support a Java based real time global risk management software that consolidated positions so that the risk management desk could hedge positions globally. Included connections to Sybase, TIBCO messaging, Reuters and various other static data feeds
· As this was first investment banking role, learned how to deliver under pressure in a highly demanding environment.
· Educated myself in complex trading theory quickly in order to be able to carry out my role including derivatives and fixed income trading. 
