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MANAGEMENT SCHOOL







2013 :

















2012 :











�
QUANTITATIVE CONSULTANT at ELTON CAPITAL LONDON (Private Hedge Fund, High Street Kensington)


Implemented complex trading strategies (involving PSARs, ATRs, EMAs, Trend Filters, Back Testing on back adjusted data, P&L Analysis per scenario, Optimization through different set of parameters and position sizes etc…) for diversified portfolios of equity, interest rates and currency futures, among other type of futures (using CSI unfair advantage as data provider). 





FINANCIAL ENGINEER at SCHELCHER PRINCE GESTION (Asset Management Company, subsidiary of CREDIT MUTUEL FRANCE)


Developed quantitative methodologies for shares using criteria of profitability, valuation, capital and liquidity, growth, momentum and sentiment, risk and volatility.


Carried out data researching and data recovery from Bloomberg and Omega Financial Solutions (participated in seminars for new users of Bloomberg)


Optimized quantitative models for portfolios of convertible bonds using excel and VBA and monitoring those portfolios using risk indicators.





�
�






Tel: +1 240-476-1275


Email: coulibaly.hamady@hotmail.fr





ACTIVITIES





Sports : Soccer, Jogging.


Travelling: USA, Africa.


Cinema


Music








COMPUTER SKILLS





Statistical Software: R, SAS. 


Languages: Java, C++.


Systems: Windows, Linux.


Databases: MySQL, VBA.


Microsoft Office Suite: Excel, Word, PowerPoint.


Web Programming: Xhtml, CSS3


Financial Software: Bloomberg, Omega Financial Solutions, CSI Unfair Advantage.








LANGUAGES





English: Fluent


French: Fluent, Native Speaker








� LANGUAGES AND COMPUTER SKILLS INFORMATIQUES








2012-2013 : (Graduated) 

















2011-2012 :�
MSC IN QUANTITATIVE FINANCE (Academic Excellence Scholarship granted)


LANCASTER SCHOOL OF MANAGEMENT – LANCASTER (2012 UK BUSINESS SCHOOL OF THE YEAR)


Key Areas of Study: Financial Stochastic Processes, Statistical Methods for Financial and Economic Applications, Modeling for Quantitative Finance, Financial Markets, Optimization, Derivatives Pricing, C++ Programming for Quantitative Finance, VBA programming, Forecasting, Economics for Money, Banking and Finance, Financial Econometrics, Assessing Financial Risk: Extreme Value Methods, International banking and Risk Management.





MASTER’S DEGREE (2nd Year) IN FINANCIAL ENGINEERING (with Honor)  


Institute of Financial Science and Insurance (ISFA) – LYON 


Key Areas of Study: Advanced Modeling for Finance and Risk management, Financial Risk Analysis and Management, Portfolio Management, Options Theory, Financial markets, Finance in Banking, Corporate Finance. 


�
�
2010-2011 :�
MASTER’S DEGREE (1st Year) IN RISK ENGINEERING (with Honor) 


Institute of Financial Science and Insurance (ISFA) – LYON 


Key Areas of Study: Economics and Financial Computing, Mathematical Methods for Economics and Finance, Institutions and their risks, Statistics, Probability, Stochastic Processes.�
�
2007-2010 : �
BACHELOR OF SCIENCE IN MATHEMATICS 


Université Claude Bernard Lyon1 – LYON


Key Areas of Study: Mathematics, probability, Statistics, Computer Sciences.
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Hamady Coulibaly �11000 Amherst Ave, Silver Spring


MARYLAND 20902,


UNITED STATES.





� EDUCATION





� EXPERIENCE





QUANTITATIVE FINANCE GRADUATE


 FINANCIERE








