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Summary

Recent PhD in Optimization and Systems Theory from the Department of Mathematics at the Royal Institute of Technology (KTH) in Stockholm. Looking for job as analyst in the financial area, preferably in the Nordic region.

Education

Royal Institute of Technology
Stockholm, Sweden
Spring 2001 – Spring 2005

PhD Student in Systems Theory



·  Defended the thesis “A Convex Optimization Approach to Complexity Constrained Analytic Interpolation with Applications to ARMA Estimation and Robust Control” in February 2005 

·  KTH’s central fellowship “Excellenstjänst”

·  Participant in the Mathematical Control and Systems Theory program at Institut Mittag-Leffler, Spring 2003

·  Research on complexity constrained analytic interpolation and its applications in time series analysis and robust control. Combination of work on theory, algorithms, and examples

·  Optimal Control, Analysis, Differential Geometry I & II, Numerical Methods for SDEs, Mathematical Programming Linear & Nonlinear, Analytic functions, Topology, Robust Control Theory, Optimization and Convexity in Linear Spaces, Optimization in Control and Signal Processing, Sample-Data Control Theory

·  Publications in IEEE Transactions on Automatic Control, System and Control Letters, and Automatica

·  Article under review in IEEE Transactions on Signal Processing

·  Publications and presentations in IEEE Conference on Decision and Control, IFAC Symposium on System Identification, and  Symposium on Mathematical Theory of Networks and Systems. 

Royal Institute of Technology
Stockholm, Sweden
Fall 1995 – Fall 2000

Civilingenjör in Engineering Physics
GPA 4.8/5.0


·  Major in Optimization and Systems Theory

·  Diploma work “Optimal Asset Allocation of Nuclear Decommission Trust Funds”, see below for details


·  Applied Numerical Methods, Stochastic Calculus and Theory of Capital Markets, Quantum Physics, Optimization

·  Royal Institute of Technology’s (KTH’s) general stipend 1998 and 1999

Washington University in Saint Louis
Saint Louis, Missouri
Fall 1999 – Spring 2000

Graduate exchange student in Systems Science and Mathematics
GPA 3.89/4.0


·  Linear Dynamic Systems I & II, Nonlinear Dynamic Systems, Optimization, Random Variables and Stochastic Processes I and II, Computational Finance, Reliability and Quality Control, Technical Communication for Engineering Managers, Introduction to International Business

University of Stockholm
 Stockholm, Sweden
Fall 1996 – Spring 1998

Courses in Business, Economy, and Law


·  Introductory courses in business, economy, and law

Experience

Royal Institute of Technology
Stockholm, Sweden
 Fall 2001 –  

Teaching Assistant in Systems Theory and Optimization


·  Twice in System Theory and once in Optimization for students in third and fourth year of undergraduate studies

·  Class room teaching, computer lab organization and examination as well as grading of finals  

Technische Univerität Wien
Vienna, Austria
 Fall 2002 & Spring 2004

Guest Researcher/Graduate Student


·  Two one-month research visits to the Department of Econometrics, Systems Theory and Operations Research

·  Worked with Prof. Manfred Deistler on the statistical properties of a certain ARMA estimation procedure 

NISA Investment Advisors L.L.C.
Saint Louis, Missouri
 Summer 2000 – Fall 2000

Internship


·  Developed the NDT SimulatorTM today in use, see www.nisanet.com 

·  The the NDT SimulatorTM is a C++  Monte Carlo Simulation of financial market, portfolio holdings and liabilities including consideration of qualified and nonqualified trusts, taxes and transaction costs

·  Worked on Master Thesis Project “Optimal Asset Allocation of Nuclear Decommission Trust Funds” 

·  Surveyed optimization algorithms for optimization of asset allocation and applied most suitable ones to the project

·  Worked on extension of project such as tax-smart reallocation strategies, Quasi-Monte Carlo Simulation etc.

The Boston Consulting Group
Stockholm, Sweden
Summer 1999

Summer Associate Internship


·  Worked on a team developing foreign expansion strategy for a client in rapidly changing area

·  Benchmarked US market in client’s field

·  Pre-study of interesting markets including quantitative comparison and identification of key factors

·  Responsible for part of final presentation for a second client

Royal Institute of Technology
Stockholm, Sweden 
Fall 1999 –  Spring 1999

Teaching Assistant in Calculus


·  Gave 36 lectures to about 30 students in one- and multiple-variable calculus; corrected eight quizzes

·  Combined theoretical review with calculating many illustrative examples

Forsmarks Kraftgrupp AB
Forsmark, Sweden
Summer 1998

Summer Intern


·  Planned the testing and maintenance of turbine systems at the Forsmark Number 1 nuclear power reactor

·  Developed Excel sheets for calculation of solid mechanics of pipes

·  Evaluated plant status control program (a research project); improved documentation of valves in system

The Swedish Army
Enköping, Sweden
Summer 1997 –  Spring 1998

Group Commander, Signals Troop


·  Gained experience with advanced radio and telephone equipment in the Tele system TS9000

·  Basic military training, leadership training and development and in field first aid

Computer skills

·  Programming languages:  C++, JAVA

·  Mathematical and simulation software:  matlab

Language skills

·  Native Swedish

·  Fluent English

·  Basic German
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