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Objective:
Challenging position in a organization, using analytical and IT skills in risk management, portfolio management or derivatives trading. Preferably developing and managing predictive models that influence the business decision making process.
Education:
Oregon Graduate Institute

Portland, OR, USA
          2000-2001


M.S. Computational Finance 

ITAM
Instituto Tecnológico Autónomo de México   Mexico
          1993-1998

B.A in Economics, Graduated with Special Honors 

Experience:

International Business Machines (IBM)



Public and Industrial Direction

México City, México  
 2010-to present


Public Sector Solutions Architect 
· Design business solutions for Federal Government Clients.
· Large accounts coverage such as IRS, Health Ministry, Federal Home Loans and Public Safety. 
· Collaborating in the proposed IT solution for operations long term contract for the                                                                                                                                                                       IRS. 
Internal Revenue Service
Mexico City Treasury


México City, México  
           2009-2010
District Branch Manager

· Managing the tax branch of one of the 20 districts of the city, collecting taxes such as vehicle tax, real estate tax, water rights, payroll tax among other 150 types of payments collected by the treasury.

· Negotiate with different authorities administrative faculties for tax collection

· Define training need for the workers of the branch, to improve the delinquent tax debt collection
· Responsible for 65 people
Pegaso Technology


México City, México   
          2008- 2009


Risk Management and Predictive Analytics Senior Consultant
· Management and implementation of risk models for diverse Government Organizations
· Optimization of workflows and predictive analytics for diverse government and private sector clients*
Internal Revenue Service
 of Mexico
México City, México   
          2002- 2008
Director of Risk Information


          (March 2007- January 2008)

· Management, design, development and implementation of risk models for the SAT, composed by five main areas:
· Customs
· Collections
· Fiscal Audits
· Legal Department or 
· Large Taxpayers
· Diverse projects of tributary intelligence
· Responsible for 12 people
Subdirector of Risk Analysis


   (December 2002-February 2007)

· Risk Management and Valuation of the Portfolio of Fiscal Debt collected by the Federal Government. A portfolio with nominal value of 50 billion dollars on the basis of the historical performance of the collection was estimated. Also a Scoring of the level of risk of the fiscal credits and the indebted ones was obtained. Development a new Decision Support System which prioritizes and assigns the collection efforts towards the credits with greater expectation of recovery. This project was carried out using the methodologies of the Accord II of the Council of Basel and CRISP for Data Mining (Project presented/displayed in the Tax Authority Day in Chicago the 5th of November of 2006).

· Risk Management Project for Audit and Collection. The tool used for this analysis was datamining. A very high amount is estimated to be defrauded in the VAT tax returns, this amount is expected to be reduced by means of the new system of scoring and a more detailed review of the movements of the high risk taxpayers.
· Development of a simulator of the Collections process that allows to plan and to optimize document flows and service loads to avoid bottle necks in the service. This is a nonlinear problem of high complexity that was solved within the time planned with very good results.

· Calculation of indicators of tax collecting efficiency. Evaluation by quantitative methods of the performance of Tax Collection of the General Administration of Collections in terms of cost-return efficiency. Estimation of an index of tax collecting efficiency, which isolates the effects derived from the inflation, the economic growth and the changes in tax rates on the taxable basis. The index allows the observation of the difference between the potential collection and the real one and therefore, the existing levels of fiscal evasion. Analysis of the tributary income by type of tax for the planning of the collections.

Maelstrom Information Systems


Mexico City, Mexico
           2001-2002

Research and Development Manager (2001-2002)

 Evaluation of new projects and implementation of a new marketing strategy for the company’s services and products. Responsible for the release of the main product update and web migration methodology. Maelstrom is an ad-hoc software developing company, it has been in the market for 9 years and has important corporate clients such as PEMEX, Secretariat of Energy and National Sugar Producers Association among others.

Banco de México 

Mexico City, Mexico

          1997-2000

Economist,  Economic Measure Office,

General Direction of Economic Research (1998-2000)

Economic Analyst (1997-1998)

 Elaboration of a program for the calculation of the Gross Added Value of the Agricultural Production in Mexico at constant prices including the harvested tons, as well as the seeded surface for a group of 40 products. For the aggregation of the index a system of monthly moving weights was built, according to a structure of production costs by crop. Given the complexity of this estimation, this calculation is integrated only by INEGI and Banco de México.

 Development of a database for the monthly estimation of the Highway Usage Indicator in toll highways of the country, categorized by route and type of vehicles. This calculation is cross-validated with data reported by the Secretariat of Communications and Transports, this is due to the fact that sometimes the information is not complete.

 Program coding for the calculation of monthly Gross Domestic Product of the Commerce branch of Mexico, which contributes around the 20 percent to the total of the economy. In this calculation the sales of the different commercial activities are considered, as much of retail as of wholesale, including the foreign trade activities. All the components are weighted by their respective margin of commercialization.

 Processing of a monthly database of the imports and farming exports of Mexico, in volume and in value, with a calculation of the average prices with which they were commercialized.

 Investigation of the methodology for the calculation of the Leading Indicators System of the Mexican Economy developed by the OCDE, which included the necessary interviews with the research staff of this Organization and the compilation of documents related to this System.

 Support in the instrumentation of diverse forecasting models of indicators related to the productive and financial activity of Mexico.

Quantitative
(
Knowledge of financial modeling techniques including: mean-variance portfolio

Skills:

analysis, factor risk modeling, discounted cash flow valuation methods, income statement and balance sheet analysis, options pricing and hedging, VAR and GARCH


(
Interest rate modeling for bonds and options
 Fundamental and technical financial analysis, design of automated real-time trading systems with robust back-testing. (decistion support systems (DSS) (APAMA and Metastock, MT4 and VWAP type))
 Fuzzy Logic and Neural Networks analysis of data. Data mining for hidden relations in different financial markets

 Risk/return relationship studies, financial models estimation and forecasting

 Time series analysis (ARIMA, ARFIMA)

 Modeling of the term structure of interest rates and relevant numerical methods such as Monte Carlo, Crank-Nicholson, Finite Difference and Trees

 Micro and Macroeconomic quantitative analysis
 DataMining and Text Mining
 Risk Management 
 Statistical Analysis 
 Balanced Scorecard 
 Information Cubes and Reporting, OLAP (On-Line Analysis Processing)
 Six Sigma, quality methodology

 Design of Experiments (DOE) for Optimization of processes

Computer Skills           

(    Statistical and Econometric software such as: SPSS, SAS, S-Plus, Clementine SPSS datamining tool, SAS miner, IBM Intelligent Miner, Eviews

 MS Windows, UNIX, DOS, MS Access Database, Excel, MS Word,  Excel Macros, SQL, HTML, Centura Development Environment, VBScript, Javascript
 Barra portfolio management software


(     Visual Basic, Easylanguage for Tradestation, Windows SQL Centura, Macromedia

 Cognos OLAP and Reports, Data Stage

 Programming knowledge of MATLAB, S-Plus, C, C++, Visual Basic and 



       
Easylanguage for Tradestation

Universidad Anáhuac del Norte 

Estado de México, México         
      2002

Risk Management  Instructor,  Computational Finance Diploma
Metodologies: 
(     CRISP for data mining (DM), IBM methodology for DM, SEMMA SAS methodology for DM, Basel II Accord for Banking and Financial Supervision

Languages: 
(     Fluent in English, native speaker in Spanish and Russian
Certifications:    
(     Professional Risk Manager Certified by “Professional Risk Management International Association”
Professional Events:

    
(   “SPSS Dimensions”  Chicago from 5 until 8 of  November of 2006

 “Developing a Delinquent Tax Debt Valuation and Rating System” 

Main Speaker on November the 5th of 2006 and on the “Tax Authority Day”

Speaker on November the 7th of 2006 

*Some names and data are omitted for privacy reasons
