






[image: PDFHALL.COM]






Menu





	 maison
	 Ajouter le document
	 Signe
	 Créer un compte







































Yoni Levy

July - Sept 2012 : Creation of VBA pricers and trading strategies: yoni.levy.free.fr ... Programing trading models using Excel and VBA ... Spanish: Intermediate. 

















 Télécharger le PDF 






 222KB taille
 28 téléchargements
 313 vues






 commentaire





 Report
























Yoni Levy



French citizenship 01/10/1990 52 allée de la Fontaine 93 340, Le Raincy, France



( :+33(0) 612485951 * : [email protected]



yoni.levy.free.fr EDUCATION 2011-2013:



• • • •



MSc - Master 203 - Financial markets Dauphine Courses and exams in English Trade ideas (Vanilla Option Strategies) in Equity Derivatives’ course Presentation of CFM (meeting with Jean-Philippe Bouchaud) Master thesis: Volatility skew: an indicator for underlying future variations



2010-2011:



Exchange program in Singapore - B.A in Economics



Singapore-SMU



2008-2011 :



B.A in Business and Economics



Dauphine



2008 :



French Baccalaureate, major Sciences (with honours)



Paris



WORK EXPERIENCE



Creation of VBA pricers and trading strategies: yoni.levy.free.fr • Vanilla strategies pricer with charts of Payoff and Greeks Ø Butterfly, Risk Reversal, Straddle, Strangle, Condor, Call Spread, Put Spread • Implied Volatility pricer from real call and put quoted on the market • Asset management strategy: Long/Short using Sharpe, Jensen, correlations … Ø Sharpe of the portfolio 2,35 [backtest on 5 years]



July - Sept 2012 :



Internship as junior Sales at Cantor Fitzgerald • Writing morning papers used by brokers to inform their clients • Programing trading models using Excel and VBA



July - Sept 2011 :



July – Aug 2009 :



Internship in Pan American Mortgage Bank



Cantor Fitzgerald Tel Aviv Chicago



LANGUAGES AND IT SKILLS



French: Mother tongue English: Fluent (Europass level C1) Spanish: Intermediate Hebrew: Fluent IT Skills: VBA, Access, Maple, Pack Office (Word, Excel, PowerPoint) EXTRA ACTIVITIES 2011-2012:



General Secretary of Master 203 Alumni Association • Organising networking event with former and current students



2009-2010:



• 2009-2010:



Dauphine



Vice president at UEJD association Organising events for students (concerts and travels)



Dauphine



Football team captain



Paris
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