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Profile

Developer with 20+ years of professional experience. C (1986), C++ (1992), C# (2002), Excel (2003), python (2005).

PROFESSIONAL EXPERIENCE

INDEPENDENT CONTRACTOR, New York, NY


           


          Jul 2009 – Present

EXCEL.NET RISK ANALYTICS

· Conversion of Excel VBA financial risk analytics to VB.NET DLLs exposed as COM servers; coding with LINQ (.NET 3.5 sp1); extensive testing and debugging; installation programs; service configuration for commercial delivery via Internet.

ACCESS 2007 DEVELOPMENT

· Maintenance of Access 2007 application for marketing contacts for telecommunications client. Load data, add features, debug existing functionality.
DJANGO DEVELOPER

· Volunteer developer on micro-finance volunteer management system.

TECHNICAL EDITOR

· Technical editor for O’Reilly publication on high performance Python development.

KBC Financial Products, New York, NY


           


   Nov 2003 – Nov 2007

Front Office Rapid Application Developer - RadTech team 

· Hands-on developer: analyze problem, discuss with business, code solution, release to business.
· Excel, VBA: bulk entry trade tools (CDO, CLO); XLA library; Moody’s rating model app for CDO deals; non-mark-to-market P&L; pivot table analytics of trader books; maintain and present CDO data components; client report generation and distribution (FTP, email).

· C#: integrated Moody’s CDO analytics into workflow application; server process to maintain CDS spread curves 
· C++: ported CDO analytics from Windows to UNIX to integrate in enterprise app.

· Stack: MS SQL Server, Sybase, and Oracle; Excel with VBA and pivot tables; Python and C#; SQL Server DTS packages and OLAP Services; QuoteVision data; Imagine data.

.
Askari / DST International, New York, NY


           


    Aug 1998 – Nov 2003

Software Developer - Financial Engineering Group (1999 –2003)

· Technical team lead managing 2 contractors, responsible for designing COM architecture for extensible analytics capability.

· Integrated analytics for bonds, equities, options, and forwards (FinCad); collateralized mortgage obligations (Chasen); option-embedded bonds (Kalotay).

· Developer in ODBC driver project; made YACC grammar for SQL-like queries against risk data.

Software Developer - Report Server Group (1998 –1999)

· Designed and implemented ATL-COM interfaces and components for distributed financial application on Windows NT.

· Designed and developed COM components for regression testing suites. Result: greater coverage and reliability.
Independent Contractor – Toronto, Canada





        1995 - 1998

· C++ developer: Sybase database and DB-LIB; architectural and prototyping in [D]COM; integrating third-party libraries
Kurtz and Steel, Mississauga, Canada






                     1994 - 1995

Software Engineer

· Application developer in vertical Windows/Sybase application.

Interactive Image Tech., Toronto, Canada 



                         1986-1992 and 1993-1994

· Application programmer on Electronics Workbench and VB-like application development tool.

Mortice Kern Systems, Waterloo, Canada





                     1992 - 1993

· Team lead on RCS product development.

Education

New York University (New York, NY) - Diploma in Risk Management, 1999
UNIVERSITY OF TORONTO (Toronto, Canada) - Honors B.Sc. in Cognitive Science and Artificial Intelligence, 1990
Languages, Tools, and Operating Systems

Languages:  C, C++, C#; SQL; Python 2.5, 2.6, 3.0; Excel VBA; YACC; ASP
Databases:  Oracle 9i, 10; MS SQL Server; Sybase 10-12.5
Development tools: MS .NET; MSVC++ 4.2 - 7.0; Perforce; JIRA; various wikis
Operating systems: Windows (2000; XP); Linux Hardy and Jaunty; modest UNIX (Sun)
Class libraries:.NET Runtime; Django; Active Template Library (ATL); Standard Template Library (STL); Python libraries 

Certifications

BrainBench.com transcript 2723251
· ANSI SQL: 99th percentile
· C# 2.0: 96th percentile
· Python 2.4: 96th percentile.
OPEN SOURCE AND COMMUNITY CONTRIBUTIONS
GitHub: active development in Python and Django web projects

· http://github.com/hughdbrown
StackOverflow: questions and answers on Python, Django, Excel, C#, .NET, WPF, and algorithms.

· http://stackoverflow.com/users/10293/hughdbrown
