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Sylvain Archenault Objective Profile Academic Background

A 6 month internship position as a I.T / Quantitative Analyst to apply my knowledge in applied mathematics and I.T.. Profile ... improve the information system. 
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Sylvain Archenault 15 bis rue des châtries, 91540 Mennecy, France Birth date: September 11, 1984 Phone: +33 6 08 04 95 33 E-mail: [email protected]



Objective A 6 month internship position as a I.T / Quantitative Analyst to apply my knowledge in applied mathematics and I.T.



Profile Engineering student in applied mathematics, focused on applications in financial areas. An outgoing and hardworking person capable of working alone or with others in a team.



Academic Background 2007 - 2008



Ecole Nationale des Ponts et Chaussées - Marne la Vallée University « M.Sc. in Applied Mathematics, specialization in finance » Relevant Coursework: Stochastic calculus, Credit risk modeling, Interest rate modeling, Risk measures, MonteCarlo Simulation, Stochastic algorithm, Copulas, Malliavin Calculus.



2004 - 2007



INSA Rouen, M.Sc. in Applied Mathematics Relevant Coursework: PDE solving, Combinatorial optimization, Artificial Intelligence, Statistics (Parametric and non parametric estimation).



2002 - 2004



INSA Rouen, Classes Préparatoires Relevant Coursework: Intensive studies in Math, Physics and I.T.



2002



French baccalauréat in sciences obtained with honors [Lycée Marie Laurencin – Mennecy, France]



Professional Experiences June 2006 December 2007



Overlay Asset Management, Paris, France Consultant in the IT/Research department of Overlay Asset Management, a company specialized in the Forex market, focusing on the development of new applications to improve the information system. Designed an application used to gather market data from the Reuters platform. This application is able to deal with a thousand of financial instruments in real time. It can also carry out sample computation such as implicit rate calculation. The application is also intended be entirely remotely controlled through a DLL. The market data can be saved in files or databases or be sent to other applications. Created a program capable of centralizing database queries. Its aim is to make the databases access easier and available for all applications. It also offers an abstraction layer on database architecture. Hence, it loosen the coupling between applications and database architecture.



Summer 2005



GeoConcept SA, Paris, France Summer internship with the Research Development team. As part of the development of an embedded cartography application. I mainly worked on the communication between the graphical front-end in Java with the proprietary cartography kernel in C++. In a second phase, I improved the performance and the reliability of a webserver Apache module. This module is able to generate maps through the HTTP protocol.



Educational Projects March - May 2007 Genetic Algorithm applied to trading strategies As part of a course, developed a C++ application able to generate trading strategies (Combination of technical analysis rules) using a genetic algorithm. This project was inspired by the article of DAH Dempster and CM jones : « A real-time adaptive trading system using genetic programming ». November 2006 February 2007



Neural Networks and CAC 40 Index forecast This project focused on the problematic of price forecast. I implemented a neural network (Perceptron with one hidden layer) to provide/simulate CAC 40 index forecast. The program can provide forecasts for the next day.



October 2005 May 2006



Markowitz portfolio theory Wrote a java application where the user can manage a portfolio. The application simulates the 40 assets composing the CAC 40 index. The simulation is performed, we compute the historical covariance matrix over the past 5 years. The application computes three different efficient portfolios, so the user can compare its performance. Moreover, I studied an algorithm which computes efficient portfolio under concave transaction costs and minimal transaction unite constraints. This work was based on the article of Hiroshi Konno and Annista Wijayanayake : « Portfolio optimization problem under concave transaction costs and minimal transaction unit constraints ».



Skills Languages



• English: fluent [TOEIC: 850] ; Involved in Debian translation project



(www.debian.org) • Spanish: Intermediate level



Programming Languages



C/C++, Java, Latex, HTML/PHP (http://www.globetrotter-productions.com), SQL



Softwares



Scilab, R, Reuters, MySQL, Oracle



Extracurricular Activities Student Association



Treasurer of the INSA « Junior-Enterprise »



Sports



Guard in hometown basketball team for 7 years.



Music



Bass guitar / Played in 3 rock bands since 2001.



Abroad Trips



•



1997 : Exchange with a U.S student. I spent three weeks with her family (Detroit, MI), she then traveled for three weeks to France. • 1999 : I lived one week in a Spanish family established in Madrid suburb.
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Academic background Work experience 

Franck Le Rhun mail. : 23 avenue de ... et AÃ©rotechnique) of Poitiers. ... conception. 2001 : Scientific a-level after three years in LycÃ©e La ColiniÃ¨re in Nantes.










 








PROFILE PROFESSIONNAL BACKGROUND Nicolas GAKRELIDZ 

Datamining project Director : CRM Analytics deployment. âˆ’. Benchmark, POC and solution's choice : SPSS Clementine, Textmining, Predictive Enterprise.










 








ACADEMIC 

Mar 16, 2010 - M0559251504. SYMC BACKUP EXEC SYSTEM RECOVERY ... Software Download URL: https://fileconnect.symantec.com. You will need a ...










 








Name Address Telephone e-mail Objective Profile Education and 

Name. Address. Telephone e-mail. Objective. Profile. Education and ... To find a role in a film or TV production company that will enable me to acquire.










 








Objective Experience 

Equipped with a strong technical background, I like to sink my teeth into ... Active member of the open-source movement: familiar with communities, teamwork in.










 








Background Segmentation 

Segmentation System on the Intel Architecture .... frames at 25 fps on a PentiumÂ®III operating at 500MHz. ..... We discuss the implementation of a real-time.










 








Scientific Background 

digital beamformer. They also include all the digital processing needed for high performance color doppler. With the research work done by B. Robert at the ...










 








Academic Rankings with RePEc 

20 juil. 2012 - Federal Reserve Bank of St. Louis Working Papers are preliminary ..... data gathered by RePEc are relayed through the Open Archives Initiative and ..... 2Strictly speaking this would only be true if we did not account for ... Review h










 








Background - Drepanosite 

CrÃ©teil, France â€“ C. ARNAUD â€“ Washington 2007 http://drepanosite.free.fr/. 1 ... N=19. N=5. N=6. HYDROXYUREA n=53. TRANSFUSION. PROGRAM n=42. + normal ... 1 year before. Post SCT. Nb Hospit/year. VOC /year. ACS /year p=6.10 9.










 








Historical Background 

6 indulgence stones (light grey wooden cubes). 1 â€œSuite 5â€� card. 24 House of Pleasure cards. 51 Letters of Indulgence (10 yellow, 11 blue, 15 red, 15 green).










 








I. Background 

morphology-semantics, which share fundamental vocabulary (person, number, gender ... 1. intermodular communication is only possible through a translator's office ...... Polish and English complex consonantal onsets: a contrastive analysis.










 








LOCAS, Sylvain 

huitième rang de la Ligue junior canadienne. Son total de 545 points se ... LIGUES AMÉRICAINE, CENTRALE ET INTERNATIONALE. Les Red Wings de ...










 








Academic journals are employed to publish final results of academic 

An academic journal acts as a foundation for future research and ... caliber might be valuable in regards to constructing a robust resume too as acquiring a.










 








Academic - Christian Rinderknecht .fr 

Software R&D Engineer and expert in formal methods. Dr Christian Rinderknecht ... +46 (0)72.226.00.06 ... XSLT); programming (Erlang, OCaml, Prolog, C, C++, Pascal, Java); algeb- .... applications aux services R.I. In Actes de la troisiÃ¨me Ã©dition 










 








Education and Academic Degrees 

January 2012â€“February 2012: PSI Lectures: Quantum Gravity, Gravitational. Physics, String Theory, Beyond the Standard Model. â€¢ 2011â€“2012: Second year of ...










 








Ingredients Beer Profile Mash Profile - Brasserie Boris 

Dec 14, 2005 - importante que prÃ©vue (comme pour la Benoit XVII). Une biÃ¨re qu'un copain a qualifiÃ© de "boisson vivante". Le houblonage est nickel; Un peu ...










 








Profile Creation 

CATIA V5 Automotive - Powertrain Lesson 2: Profile Creation. STUDENT ... assembly. The focus of this case study is the creation of a profile that incorporates the.










 








Profile Creation 

correctly with respect to its origin BUT will slide on the angled ...... Tips on Initial Sketch Geometry (1/2). Initial Size of ... Tips on Constraint Creation. You can use ...










 








Company Profile 

of communication, setting up its new Fall-Winter 2012-2013 campaign under the sign of emotion. Submerging ourselves into the world of cinema, this campaign ...










 








Relevant Devices Introduction Background 

Background and theory of operation. â€¢ Hardware and software ... Background. An increasing ...... can be in with respect to the ideal curve. //. // Case 1: Vout is ...










 








Background Color - Pierre Migeot 

November 2018 - December 2018. [ Concept Artist ]. MIKROS IMAGE. 'AstÃ©rix: le secret de la potion magique' animated feature film - M6 SND. February 2018 ...










 








sylvain locas 

En 1976-1977, son total de 98 mentions d'assistance fut le plus élevé du circuit. Avec 254 ... He was named to the first all-star team, as centre, in 1975-1976 and to the second team ... AMERICAN, CENTRAL AND INTERNATIONAL LEAGUES.










 








Sylvain Bousseyroux 

(calendrier macintosh) et la plateforme de l'entreprise. (Java, C). Administration de serveurs Linux/Windows. 2009. DIP. 44560 Paimboeuf. DÃ©veloppement d'un ...










 








Building Basics: Clear Objective 

dowâ€”after that, even, if you can get away with it. That said, don't .... Silicon, such as Dow Corning. RTV sealant, will weatherproof the window seams. Mesiarik ...
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