LABADIE Mauricio
Area: Paris, France

Contact details:
mauricio.labadie@gmail.com
Website:
http://fr.linkedin.com/in/mauriciolabadie
QUANT RESEARCH / TRADING / ARBITRAGE

I am looking for a position in quantitative research, quantitative trading and/or statistical arbitrage. Fast learner, background in both Mathematics and Finance and good relational skills, I am confident that I can be rapidly operational and positively contribute to your firm

STUDIES

2006-2010: PhD in Mathematics - University Pierre et Marie Curie (Paris VI). In progress

Thesis Subject: Reaction-diffusion equations in Biology. Supervisor: Henri Berestycki (CAMS-EHESS). Partial differential equations (PDEs), analysis, geometry, topology, dynamical systems, chaos theory, probability, stochastic calculus, stochastic processes, finite differences, finite element

2009-2010: Master 104 (DEA) in Finance – University Paris-Dauphine. In progress

Derivatives (binomial trees, Black-Scholes, hedging, stochastic models), portfolio management (Markowitz, CAPM, performance/risk measures), financial time series, Monte-Carlo methods, structured products, term structure (commodities, interest rates, volatility), high frequency trading, market microstructure, corporate finance. Mémoire: Optimal trading algorithms and applications. Supervisor: Charles-Albert Lehalle (Crédit Agricole Cheuvreux)
2005-2006: Master (DEA) in Applied Mathematics – University Pierre et Marie Curie. Distinction: “Mention bien”

Nonlinear analysis, elliptic and parabolic PDEs, dynamical systems, Feynman-Kac formula, mathematical modelling in Biology. Mémoire: The effect of growth on pattern formation. Supervisor: Henri Berestycki

PROFESSIONAL EXPERIENCE

2009-2010: ATER (Teaching Assistant) – University Paris-Dauphine

Courses: Analysis (sequences, integrals, series: power, Taylor, Fourier) and Introduction to Finance (interest rates, debt, bonds, yield, duration) 

2006-2009: Allocataire de Recherche (Full-time Researcher) – CAMS-EHESS and University Pierre et Marie Curie

Research on PDEs and applications in Biology: calcium dynamics in neurons; pattern formation, growth and stability; ecological invasions; morphogenesis and cancer; virus infection and immune response

May-June 2008: Two-month internship – Permanent Delegation of Mexico at the OECD

Representative of Mexico at several meetings of the Directorate of Financial Affairs; attendance at the OECD Forum 2008 “Climate Change, Growth, Stability”; translation and adaptation into Spanish of OECD documents on financial markets and economic prospects

FURTHER INFORMATION

Research

- One research paper published (Biomathematics), 4 more in progress (1 in Quantitative Finance)

- Invited Lecturer in Paris, Oxford, Vancouver, Palaiseau, Geneva, Mexico City, Marseille

Hobbies

Yoga, reading, writing, cooking, 

Internet, videogames

Computing Skills

Operating systems 

(Windows, Mac, Linux)

MS Office 

(Excel, Word, PowerPoint)

Programming 

(Latex2e, Matlab, VBA, Python, FreeFem++, C++, E-Views)

Languages

Spanish - Native

French - Proficient

English - Proficient

German - Beginner

Travels

Austria, Belgium, Canada, Chile, Colombia, Germany, Italy, Mexico, Netherlands, Spain, Sweden, Switzerland, UK, USA
