NINAD DATTATRAYA JOSHI
A/202, Kashi Bhuvan, Dixit Road Extn, Vile Parle (East), Mumbai - 400057
Tel: +91 - 9969343958

Email: njoshi12@stuart.iit.edu
JAPANESE LANGUAGE PROFICIENCY

· Passed Level II (Nikyuu) and scored (275/ 400) on Level I (Ikyuu) of the Japanese Language Proficiency Test

· Undertook Japanese-English translation and interpretation assignments for I-Flex Solutions India Limited (Now Oracle Corp.)

· Translated the Aozora Bank website from Japanese to English for I-Flex

· Proficiency in translating finance and business related documents

WORK EXPERIENCE
TEACHING/RESEARCH ASSISTANT TO DR. MICHAEL ONG, former Chief Risk Officer for ABN AMRO         Chicago, USA  
(September 2008 – March 2010)                                                                                           
· CDO Analysis & Valuation: Study of synthetic CDOs, Valuation of cash CDOs using the Merton-Cholesky and the one-factor Gaussian copula model approaches
· Mortgage Backed Securities: Monte Carlo simulation to price MBS using various prepayment models  


UDAY INVESTMENTS PVT LTD                                                                                                                                    Mumbai, India

Management Trainee (June 2005 – August 2005)

· Trading in derivative markets and designing basic portfolios for hedge transactions
RELEVANT PROJECTS 

· Econometrics: Completed an econometrics project to track BP stock price using OLS techniques, correlation, heteroskedasticity, and testing of hypotheses using t and F tests using Excel.

· Time Series Analysis: Implementation of financial time series using ARMA, ARCH, GARCH, TAR, SETAR and factor models, study of unit roots and co-integration using MATLAB.
· Value at Risk Analysis: Implemented a project using Excel and MATLAB to compute VaR of a well-diversified portfolio using index mapping, risk mapping, Cornish Fisher approximations, Principal Components Analysis and Monte Carlo simulation.
· Credit Risk Measurement & Credit Derivatives:: Analysis of Merton, Black & Cox, KMV structural models, reduced form models and scoring models for modeling credit risk, analysis of credit derivatives like TRORS, CLN, Asset Swaps, Introduction to CPDOs, SIVs, Valuation of single name & basket CDS.
· Credit Risk Models: Developed a state-of-the-art hybrid internal credit risk model for rating corporate bonds and analyzing the credit risk of a bank’s entire credit portfolio 
· Extreme Value Theory & Scenario Analysis: Stress testing Value at Risk models, scenario analysis, tail fitting using EVT techniques to compute Value at Risk.
· Interest Rates Modeling: Valuation of interest rate derivatives like swaps, caps, floors and swaptions, MATLAB implementation of the Ho-Lee, Vasicek, BDT, Hull-White and q-models for interest rate term structure modeling.
EDUCATION

STUART SCHOOL OF BUSINESS, Illinois Institute of Technology                                                                             Chicago, USA
Masters of Science in Finance – Risk Management concentration (May 2009)
Recipient of Stuart School of Business – Merit based tuition scholarship (50%)
Coursework: Market risk management, Enterprise risk management, Credit risk management

         Structured fixed income portfolios 

         Econometrics and Financial time series analysis


         Stochastic Processes & Interest rates modeling

         Financial Statements Analysis
UNIVERSITY OF MUMBAI, Sardar Patel College of Engineering                                                                              Mumbai, India

Bachelor of Engineering in Electronics (June 2006 – First Class with Distinction)
COMPUTER PROFICIENCY

· Applications Software: MATLAB, MS Office (Word, PowerPoint and Excel), Bloomberg
· Working knowledge of C ++
