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SUMMARY

Quantitative Analyst with 5 years across Citadel Securities and DRW Trading building pricing, signal-research, and risk frameworks for

equities and crypto desks. Strong in Python, kdb+, and time-series statistics.

EXPERIENCE

Quantitative Analyst

Citadel Securities

Signal research on the equities market-making desk.

« Built 7 alpha signals contributing $11M PnL across NYSE-listed mid-caps in 2024

- Reduced backtest run time 6x via vectorized Polars rewrite of legacy pandas code

- Co-authored kdb+ g-script library now reused across 3 trading pods

- Presented signal review at weekly research meeting and shipped 4 strategies to production

Junior Quant Analyst

DRW Trading

Crypto pricing analyst supporting the digital-asset trading desk.

- Maintained term-structure pricing curves for BTC and ETH options across 4 exchanges
- Implemented tick-level vol-of-vol estimator deployed in live risk dashboard

- Ran nightly hedge-effectiveness reports with under 1bp tracking error

SKILLS

2022 - Present
Chicago, IL

2020 - 2022
Chicago, IL

- Python (NumPy, Polars, pandas) - Time-Series Statistics
- kdb+ /q - Backtesting Frameworks
+ C++ for Pricing Libraries - Risk Modeling (VaR, ES)

CERTIFICATES

- Communication & Strategy Reviews

FRM Part II
GARP
Active financial risk credential.

CFA Level III Candidate
CFA Institute
Active progression toward CFA charter.

AWARDS

2023

2025

Citadel Securities Innovator Award
Citadel Securities
Recognized for $11M PnL contribution across mid-cap equities.

HOBBIES

2024

Open-source backtesting tools



