Erik Oskamp

E-mail: erik@oskamp.com   Home Page: http://www.oskamp.com

INCLUDEPICTURE "C:\\Documents and Settings\\Erik\\Local Settings\\Documents and Settings\\adrian\\Local Settings\\Temporary Internet Files\\Content.IE5\\I6P7JPF1\\Erik H_ Oskamp_files\\sitestats.gif" \* MERGEFORMAT \d 


  Telephone: +81 90 3358 0954
“instrumental in providing us with the best swap 

pricing system I've seen at any firm”

Chris Barton, UBS

"impressed with his professionalism, adaptability, and quality of work"
"superior to any consultant" 
John Martino, Credit Lyonnais 

“took charge”, “good team player”

       Sanjay Vithlani, WestLB 
"highest recommendations"
"exceptionally competent, committed, thorough and accurate" 
Tom Emmerson, Citibank 
Technical Skills

Languages:
C++, VBA, Unix Shell Scripting, Perl, SQL, HTML, CGI.
Applications:
Summit, Kondor, Murex.

Tools:
Excel, Summit API, Visual C++, Sybase, Visual Basic, Autosys, Sniff, RogueWave, SCCS. 
Operating Sys.:
Windows XP/NT/95/3.11/3.10, Unix (SunOS, Solaris,Linux), MS-DOS.
 

Business Experience

Products:

Swaps, Equity/Index/Bond Options, Swaptions, FRA's, GIC’s, Bonds, Cap/Floors, PRDC’s. 
Areas:
Front Office, Back Office, Risk Management, Accounting, Trading Support, Market Data.

Languages
Dutch (native), English (fluent), German (fair), Japanese (beginner).

Work Permits
European Union (Dutch Citizen), Japan (Spouse Visa).

Education
Bachelor Degree in Computer Science from the Vrije Universiteit in Amsterdam, The 


Netherlands in 1992.

Quantitative Analyst

April 2007 – December 2007

Barclays Capital, Tokyo
Skills used: Excel, VBA, C++

· Worked directly for the swaps trading desk.
· Modeled Japanese yield curves (Libor/Tibor OIS/1M/3M/6M) using a global optimizer allowing the model to simultaneously take into account all traded instruments (Futures, Fras, Depos, Swaps, OIS, T/L, 3/6) as well as trader estimates (Turns, BOJ meeting date expectations, spread decay, etc.. ) The resulting curves were not only extremely precise, but also had very smooth spreads with each other, giving the traders a real advantage in an especially turbulent market.
Fixed Income Derivatives Desk Developer


April 2005 – March 2007

UBS, Tokyo
Skills used: Excel, VBA

· Worked directly for the swaps trading desk.

· Designed and implemented a yield curve construction and distribution application supporting most major and APAC currencies, incorporating local market conventions and complex arbitrage strategies.
· Developed a highly flexible swaps pricing application for traders, salespeople and the middle-office.
· Installed and supported these applications on the swaps desks in Tokyo, Stamford, Hong Kong, Sydney, London, Taipei and Singapore replacing legacy applications and many trader spreadsheets, resulting in a significant reduction of operational risk and an increased sharing of knowledge and data among swap traders. 
· Introduced economy of scale to desk development by packaging an application as a spreadsheet allowing just two desk developers to serve a global user base, while still serving the need of each single user quickly using rapid development and local customization.
Senior Structured Fixed Income Derivatives Developer


April 2004 – November 2004

Lehman Brothers, Tokyo
Skills used: C++, Perl, ksh, Unix/Linux, Sniff.

· Implemented new risk and P&L reports as well as data feeds to risk and other middle office systems. 

· Developed load balancing tool to distribute calculation workload over 80+ Linux machines.

· Restructured the batch processes reducing the amount of support calls significantly.

· Introduced source control, release management and separation of production and development areas.
· Worked together with the business and the Quant team to ensure rapid implementation of new structured deals.
Senior Fixed Income Derivatives Developer


November 2002 – July 2003

Société Générale, New York (as a consultant for Leotel)
Skills used: C++, SQL, Unix, Perl, ksh, Summit API, SCCS.

· Responsible for Summit 3.4.1, 3.4.2 & 3.5.1 installation, conversion & rollout.

· Managed all technical issues and relationships with SG infrastructure groups. 

· Normalized the existing technical environment for development, testing and the business.

· Built reports and interfaces using C++ and Summit API.
· Installed and modified distributed components such as the loaderserver and bloomberg adapter.

· Created Summit extensions (filter, screen & database) using C++ and Summit API.

· Used Summit SDL to generate tickets for GIC trades. 

· Created reusable utilities to extract GIC information.

· Resolved Orbix issues for both the GIC Front Office and Risk.

· Investigated existing support environment, in particular the batch, for Risk (and eventually the Front Office) and made recommendations for improvements.

· Researched and documented the existing underlying Summit technical implementation of the GIC module. 

· Provided a technical prototype for Customers & Contacts to fill a gap between existing IAU functionality and missing functionality in Summit.

· Created a standalone application (prototype) to demonstrate draw and deposit capabilities with existing GIC deals. 

· Provided detailed documentation of all work completed to date.

Senior Fixed Income Derivatives Developer
September 2002 – November 2002

WestLB, New York (as a consultant for Leotel)
Skills used: C++, SQL, Unix, Summit API, ksh.

· Managed technical issues and relationships with user and infrastructure groups.

· Upgraded Summit to version 3.2.

Technical Consultant Fixed Income Derivatives
April 1999 – March 2002
Credit Lyonnais, New York (as a consultant for Leotel)
Skills used: Perl, ksh, C++, SQL, Unix, VBScript, ASP, SCCS.

· Built trade interfaces from Kondor, Summit and Murex to data warehouse and counterparty risk systems.

· Designed and implemented reconciliations for Swaps, Forex deals, FRA’s, Cap/Floors and many other products between Summit, Murex, Kondor, ACBS and several other front- and back-office systems.

· Set-up night cycle processing for Kondor and Summit.

· Built ACBS to Kondor trade interface.

· Built new Kondor and Summit reports.

· Implemented Kondor upgrade from 1.8 to 2.0.

· Modified Summit accounting to incorporate specific client accounting rules. 

Senior Fixed Income Derivatives Developer 
August 1998 – March 1999
Citibank, New York (as a consultant for TSC and Leotel)
Skills used: SQL, C++, Unix, ksh, Perl.

· Installed Summit.
· Migrated swaps and other trades from legacy system to Summit.

· Implemented interface between Summit and the Citibank reporting system BOSS.
Systems Analyst Programmer                                                                                  August 1997 – August 1998
Credit Suisse First Boston, New York (as a consultant for Computer People)
Skills used: C++, SQL, Unix, ksh, VB, Summit API, Autosys.

· Developed Trade Interface from Summit for Swaps, Bond Options, FRA’s and other products. 
· Installed and maintained Summit including setting up night cycle and batch processing worldwide. 

· Supported Fixed Income derivatives traders. 

· Developed Bond Option Trading Application. 

Software Consultant
August 1996 – August 1997
Amsterdam Option Exchange, Amsterdam, The Netherlands. (as a consultant for CMG)

Skills used: C, C++, Windows NT, Visual C++, ksh.

· Developed SWITCH electronic derivatives trading system.
· Ported SWITCH trading front-end to Win32.

· Designed and implemented demonstration application of VASP (Value Added Service Platform) connecting internet, Interactive Voice Response and GSM Short Message Service with third party information suppliers.
Senior Programmer
June 1994 – August 1996
Stockdata, Amsterdam, The Netherlands. (as a consultant for Insight Options)
Skills used: C, C++, Windows NT, Unix, ksh.

· Implemented several theoretical option pricing models, such as the B&S and Cox-Ross-Rubinstein models.

· Designed and implemented SFINX real-time option price information system. 

· Maintained critical large real-time price information system serving over 500 customers. 

Programmer
January 1990 – June 1994
Insight Software, Amsterdam, The Netherlands.
Skills used: C, MS-DOS.

· Designed and implemented Modern Portfolio Theory investment model for ABN Amro Bank.

· Designed and implemented algorithm to solve large quadratic programming problems significantly faster, more accurate and using less memory than the competition.

Programmer


January 1989 – December 1989

Mabel Systems, Amsterdam, The Netherlands.

Skill used: Borland C, MS-DOS.

· Designed and implemented investment models.

