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RESEARCH INTERESTS

Mathematical finance. Focus on option pricing and jump-diffusion models

Implementation of Bayesian analysis and stochastic processes in option pricing theory 

Interplay between theory and practical issues in finance

Thesis under the supervision of Professor R. L. Wolpert

EDUCATION




DUKE UNIVERSITY

Institute of Statistics & Decision Sciences


Durham, NC, United States

Ph.D. in Statistics. Expected in 2003

M.S. in Statistics. 2001

LOUIS PASTEUR UNIVERSITY

Faculty of Economics & Management


Strasbourg, France


Master’s Degree in Economics. 1999


Concentration: Money & Finance


Bachelor's Degree in Econometrics. 1998


Concentration: Econometrics


Ordinary Degree in Economics. 1997


Concentration: Economic Analysis


ANDRES BELLO UNIVERSITY


Faculty of Economics & Social Sciences


Caracas, Venezuela


Second Year Diploma in Economics. 1996

LANGUAGE SKILLS



Spanish, English, French: native speaker


German, Italian: fluent

COMPUTER SKILLS

Operating System Unix, Windows

Languages S Plus, C in studying

Shazam, Rats, Minitab, Latex 
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TEACHING EXPERIENCE

Statistical Inference

Teaching Assistant to Professor Robert L. Wolpert


Spring 2002, Duke University

Probability & Statistical Inference

Teaching Assistant to Visiting Assistant Professor Somesh Chattopadhyay

Fall 2001, Duke University
Probability & Statistical Inference

Full Instructor 


Summer Session 2001, Duke University
Probability & Statistics in Engineering

Teaching Assistant to Assistant Professor Athanasios Kottas


Fall 2000 & Spring 2001, Duke University

Statistics & Data Analysis in Social Science

Full Instructor 


Summer Session 2000, Duke University

Probability & Statistics in Engineering 

Teaching Assistant to Professor Mark Vangel


Spring 2000, Duke University

Statistical & Data Analysis – Psychology/Biological Sciences

Teaching Assistant to Associate Professor Merlise Clyde


Fall 1999, Duke University

DISSERTATION




LOUIS PASTEUR UNIVERSITY
Faculty of Economics & Management


Strasbourg, France

Master Thesis. 1999

“The Advantages and Limits of Free Trade”

Advisor: Professor Claude Schwob

Thesis centered on the North-South Trades Implications

ACADEMIC HISTORY, GPA & REFERENCES


Available upon request
