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ANGE LE 32 rue de la Courneuve, 93000 Bobigny, FRANCE (+33) 777 032 704 • [email protected]



25 years old, Male, French WORK EXPERIENCE SOCIETE GENERALE (intern)



Paris La Défense, France currently



Trader Assistant, Convertible Bonds and Credit & Derivatives Team



  



Pricing of convertible bonds and CDS. Development of Excel/VBA and Python tools for traders. Development of trading strategies and optimal portfolios.



TOTAL (intern)



Paris La Défense, France 06/2009 - 08/2009



Programmer, HR







Create MATLAB programming for Human Resource department. EDUCATION



PARIS DAUPHINE UNIVERSITY & ENSAE



Paris, France 09/2011 – Present



Master TSI (second year of Master degree) in Applied Mathematics leading to a Ph.D  Major: Mathematics (Statistics and Stochastic Calculus)  Minor: Statistic Methods for Finance and Data Mining BEIJING NORMAL UNIVERSITY



Beijing, China 09/2010 - 06/2011



Scholarship from Chinese Government to study Mandarin Chinese PARIS DAUPHINE UNIVERSITY



Paris, France 2009 - 2010



Master MIDO MMD-MA (first year of Master degree) in Applied Mathematics PARIS DAUPHINE UNIVERSITY



Paris, France 2006 - 2009



B.Sc (Licence MIDO) in Applied Mathematics COMPUTER SKILLS AND WORKS (See samples at http://work.ange.le.free.fr/ )



FINANCE Python : Portfolio optimization (Markowitz porfolio theory) with an automatic update of the financial datas. R : Parameter estimation for the CIR model (interest rate model). Excel/VBA : Option pricing in the Black & Scholes framework using Monte Carlo method. MATHEMATICS & MACHINE LEARNING Matlab C++ Python R



: Image compression using K-means algorithm. Data compression using Huffman’s algorithm, Shannon-Fano’s algorithm and arithmetic algorithm. : Data mining program capable of finding frequent itemsets. Solved exercises of http://www.projecteuler.net : Hashtag prediction for social network Instagram. : Statistics Bayesian case study (Probit Model).



Language skills: French (Native), English (Fluent), Chinese (Intermediate), Spanish (Basic). Other activities: New technologies, Marathon, Fencing, Traveling.
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Markowitz Portfolio Optimization with Python - ANGE LE's WORKS 

Optimization with Python. By Ange LE : [email protected]. MarkowitzPortfolio is a Python 2 class that allows you to optimize portfolio of assets according ...










 


[image: alt]





Works 

and galleries like the Musée de l'Elysée in Lausanne, Fotostiftung in Winterthur, Centre culturel suisse de Paris, Les Rencontres d'Arles,. FOMU Antwerpen ...
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ange ecarlate l les cites interieures pdf 

ange ecarlate l les cites interieures | Read & Download Ebook ange ecarlate l les cites interieures for free at our Online Library. ange ecarlate l les cites ...
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Untitled - Ange Sarric .fr 

Exalight : Modeling/Texturing on environments, tracks, vehicles and accessories/outfits. Managing schedules and production time in charge of a small team (3-4 ...










 


[image: alt]





nossoins - Bel Ange 

Dos ou torse. SOINS CORPS. Modelage relaxant (1h). Soin double-peel activateur (30 min). Ã‰limine les cellules mortes et lisse la texture de la peau.
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Petit ange Tuto 

Fournitures: Crochet 2.5. 1 peloton de Coton et un peloton de laine layette crochetÃ©s ensemble mousse de rembourrage. AbrÃ©viations: ms: maille serrÃ©e ml: ...
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ange & démon - makestorming 

constructives avec des débuts de solutions. Un membre de l'équipe, désigné comme «scribe», note au fur et à mesure l'ensemble des remarques sur.
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sous laile dun ange pdf 

with sous laile dun ange PDF, include : Skype Brand Manual, Solitario De Amor, Solution Manual. For Elementary Statistics Edition 6, Solutions Associates ...
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The Collected Works Of 

Mill, best explained the century's collisions and angularities as characteristic of ...... sense on the pan of the journalists & public speakers m France. ...... look at the subject without horror; and we exhort them to buy and read M. Mignet's.










 


[image: alt]





Temporary Works .fr 

cated to form equipment are described in section 35.4 following. 35.3.1 Stresses ..... a grid of vertical supports, or when used for access, in a line. When used as ...
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defining gel - It Works 

FREQUENTLY ASKED QUESTIONS. WHAT IS DEFINING GEL? Defining Gel is an intensive body contouring gel that hydrates the skin, reduces the appearance ...
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pensees dun ange triste pdf 

Save As PDF Ebook pensees dun ange triste today. And You can Read Online pensees dun ange triste PDF file for free from our online library pensees dun ...
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SBD Works - Public Documents 

Le présent Dossier Type de Passation de Marché (DTPM) est à utiliser pour la passation des marchés de travaux financés par la BIRD ou l'AID dans le cadre de ...
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Personal Skunk Works 

a wireframe or, in CFD-speak, a. "mesh." Figure 1 shows a mesh of a typical wing. .... of oil droplets into account, it is likely that the center of the windshield would.
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works jeremy bentham .fr 

sented itself to me, and its a>s"m tuner* enguged. But this, too .... take note of his answers. ..... 21. ;Et. 81. J obtained petitions, withâ€”I think it was not less thanâ€”1,200,000 signatures. 44 Real ...... those of tho West Indies, and those of
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Ports and Maritime Works 

26.10.3 Design of an attached fendering system 26/13. 26.10.4 The ... The requirements for sea transport are: (1) an adequate area of water of .... bulk carriers of up to 60 000 DWT. .... Mooring dolphin. Figure 26.9 Jetty berth. Figure 26.10 RoRo be
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Noha Mokhtar Works 

Les miroirs. 2009 tirages jet d'encre. 36 x 42 cm. SÃ©rie de quatre photographies. Des tas formÃ©s de fragments de miroirs brisÃ©s reflÃ¨tent l'environnement dans lequel ils sont placÃ©s ...
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WORKS Contactor Kit Instruction 

Le terme AVERTISSEMENT souligne un danger potentiel qui peut entraîner des ..... ouverte, usure de siège, barrière de sécurité desserrée ou laissée ouverte, ...
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Robert Schumann Piano Works 

Three Romances op.28. 1. Page 2. Three Romances op.28. 2. Page 3. Three Romances op.28. 3. Page 4. Three Romances op.28. 4. Page 5. Three Romances ...
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Warranty - Stone Media Works 

This warranty is limited to. Hansgrohe products which are purchased by a consumer in the United States after March 1, 1 6, and installed in either the United States or. Canada. WHO IS COVERED BY THE WARRANTY. This warranty extends to the original con
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preventage - It Works Body Wraps 

Apply every morning over cleansed skin with a gentle circular massage. Can be used alone or under your sunscreen, cream, or make up. 1. PREVENTAGEâ„¢.
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CHRISTINE MÃœLLER SELECTED WORKS 

dimensions: 3 m x 5 m x 2.4 m duration: 1 week (at the time 2 pm - 6 pm) ... Messe Basel, Kunsthaus Baselland, Projektraum M54 Basel dimensions: 3.6 m x 2.6 ...
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ultimate body applicator - It Works 

1. These statements have not been evaluated by the Food and Drug Administration. This product is not intended to treat, diagnose, cure or prevent any disease.
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