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SUMMARY:

Extensive background in object-oriented programming,  Internet and networking, graphical user interfaces, systems programming and compiler technology. Excellent writing and verbal skills.

SPECIALITIES:

Object-oriented programming, CORBA, COM, GUIs, XML/XSLT, Microsoft Office technology, TCP/IP, code generation, SQL, Unix shell programming.

LANGUAGES:
C++, C, Java, Perl, JavaScript, Tcl/Tk, Visual Basic.



.

SYSTEMS:

Unix (Solaris, HP-UX, Linux), Windows, XWindows/Motif, Native Palm/OS.

BUSINESS EXPERIENCE SUMMARY:

8/04 - Present
Lehman  Brothers, New York, NY

Vice-president

9/99 – 8/04
Goldman Sachs, New York, NY

Independent Consultant

As part of the technology team for the convertible bonds desk, designed and implemented a financial instrument analytics system. The system encapsulates third-party models that value financial instruments (converts, bonds, options, swaps,…) It uses proprietary and third-party product information and subscribes to real-time market data from Reuters. The results are published in real-time to internal Triarch and TIB buses, and can also be retrieved in request/response mode. Implemented real-time functionality into Excel that allows it to keep up with a high refresh rate of market data. Implemented a number of sophisticated features into Excel to improve its stability and responsiveness. Also implemented a number of client and server applications that generate risk scenario reports.  These report applications are written using XML/XSLT, the Perl Template Toolkit and other packages.

Designed and implemented “Ima.” Ima is an application framework used globally to develop all applications in the convertible bonds department.  It was designed to provide a consistent interface between the different servers and clients, across different languages (C++, Java, VB and Perl). The framework uses XML as a common messaging interface, and CORBA, Triarch, COM and/or TIB/Rendezvous as transport mechanisms.  Code generation technology was used to standarize some of the low level messaging and database interfacing.

Designed and implemented a sales booking system for the convertible bonds trading desk. The system consists of a client, written in C++/MFC and a set of servers written in Solaris/C++. The servers were designed to interface with the standard corporate order routing system and with other systems used by the convertibles desk.

Completed the implementation and deployed GSAX. GSAX is a three-tier system used to send and receive indications from brokers and clients, as well as internally between traders and salespeople.  The system is written in Java, Servlets were used on the server side and Swing on the client. Native methods were written on the client side to provide some very specific behaviours not available at the time in the JDK.
.

Implemented a standard runtime environment for all the Unix server applications. This was done to provide a consistent method for starting,  stopping, logging and configuring the different applications. The environment and imlementation are similar to the standard ‘rc.d’ one found in all Unix implementations.

9/97 – 8/99
Pfizer Pharmaceutical, Groton, CT

Independent Consultant

Worked on a number of intranet-based applications. Ported a very large Solaris based application to Win95. This involved porting a number of open source Unix applications (like ‘wais’) to Windows. Developed a variety of Java/CORBA applications for integrating Solaris and Windows systems. Converted a very large Excel spreadsheet into a distributed system. The spreadsheet, which was used for financial simulations was taking over 27 hours to run. In distributed mode the time was reduced to less than 10 minutes. The framework was written in Java and the computation nodes in Excel.

Developed Adobe Acrobat plug-ins in C++. The plug-ins were used in a web-based application for collecting clinical data. It incorporated open source code for password management as well as extensions to the JavaScript interpreter.

1/94 – 9/97
S.I.A.C., New York, NY

Independent Consultant

Participated in the design and implementation of a leading edge object oriented software project.  The project consists of a complete redesign of “Displaybook.”  The system is written in C++ under HP-UX Unix. Developed a regression testing tool for testing Displaybook

3/91 - 1/94
Consolidated Edison Company, New York, NY

Independent Consultant

Technical architect of Release 2 of VISION, a system to manage and automatically map Con Ed facilities. Designed and implemented a C++ class library to implement Motif, TCP/IP, and interprocess communication, used by people with little or no experience in C or C++.  Implemented a Unix communication package to interface to IBM mainframes.

Responsibilities as technical architect included introducing management and training of the programmers in the object-oriented methodology. Selected the language and environment to be used (C++ and Motif), and reviewed existing C++ libraries to be used.  Managed an integration team of three people, as well as set direction for a group of five programmers who developed the application.  Designed the global object structure of the application. At an earlier stage in the project, implemented a prototype of the mapping system in C and MS Windows SDK for review by users and management

10/90 - 3/91 Knowledge Associates Ltd., New York, NY

Independent Consultant

Extended and Ported ACE, a graphical expert system shell, from MS Windows 2.0 to MS Windows 3.0. 

8/89 - 10/90
Tradenet Corporation, New York, NY

Independent Consultant

Managed a group of programmers in the development of a proprietary, window based application in C++ for Macintosh. Designed and implemented a proprietary database management system.

6/88 – 8/89
ALBEN Software, New York, NY.
Co-founder
Co-developed C-View, a Windows CASE system. Designed and implemented a front end for the C language used as a back end for this system.  This is a full ANSI-C implementation, including the preprocessor. Co-designed the database used to communicate information between the different parts of the system.  Designed and implemented a linker to consolidate the information contained in the databases generated from separate source modules.  Developed algorithms to efficiently display flow graphs on the screen. Implemented portions of the Microsoft Windows-based graphic user interface.

10/86 - 6/88
Quadtree Software Inc., Bridgewater, NJ

Manager of Translators and Software Tools

Managed a group developing tools for the translation of simulation models of digital devices.  Implemented source-to-source translators from HHDL  to other hardware modeling languages. Designed and implemented a QBCL interpreter (a Pascal-like language).

5/84 - 10/86
Philon, Inc., New York, NY.

Assistant Director of Development

Responsible for major development projects implementing a multi-language, multi-target compiler system.  Designed and implemented a language and target-independent intermediate code optimizer. Designed and implemented an in-line COBOL code generator for the VAX architecture.  Retargeted a VAX code generator for Fortran, COBOL, Pascal and C. 

EDUCATION:
M.B.A. Management.




Degree granted May 1992.
Graduate School of Business Administration, New York University, New York, NY.

M.S. Computer Science.




Degree granted June 1987.
New York University, Courant Institute of Mathematical Sciences, New York, NY.

Thesis Topic:
"Design and Implementation of an Intermediate Code Optimizer for the LITTLE Language".

B.S. Computer Science.




Degree granted June 1982.
New York University, New York, NY.

Matriculated student in Industrial Engineering.
Enrolled 1977-1980.
Universidad de Chile, Santiago, Chile. 
PUBLICATIONS:
"Optimizing Compilers",
UniForum Conference Proceedings, February 1986, pp. 125-140. (With C. Goss and M. Meretzky)  

