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375 South End Ave, Apt 1-J, New York, NY 10080 ∙ (917) 721-0368 ∙ gbagwe@gmail.com
WORK EXPERIENCE


Credit Suisse Group AG








           
            New York, NY
Business Analyst, Asset Management IT







     Nov 2010 - Present
· Remodeled the in-house beta-strategy trading platform to enable the creation and handling of swap-based ETFs with net assets valued over $800 million
· Collected business requirements by interacting with portfolio managers to create use cases for target workflows

· Designed a quantitative engine to calculate swap leg positions, cash balances and payables and receivables records
· Developed validation logic to ensure fund-level compliance to target cash, eligible assets universe and legal guidelines

· Identified bottlenecks in the swap reset cycle and designed solutions to reduce the daily process time by two hours

· Resolved production issues by analyzing and reconciling data from counterparties and custodian
· Conceptualized and designed an analytics view to calculate and display daily exposure breakdowns and top holdings of any portfolio across 20 instrument-level attributes to expedite the generation of ad-hoc client reports 

· Integrated Barclays Point and Barra Aegis portfolio optimizers with the trade-order management process to streamline the portfolio manager’s workflow and facilitate improved performance attribution and detailed risk measurement
· Designed a centralized decision-making dashboard displaying corporate actions data from disparate sources and analyzing their impact on portfolio positions to minimize the tracking error compared to the benchmark
· Created a new automated workflow to allow ETF trades with in-kind delivery to be uniquely handled within the in-house platform thereby reducing the trade-order creation time from two hours to under ten minutes 
· Initiated and led an orientation program for new members of the Development and QA teams to strengthen their understanding of the Index fund business and the process of portfolio optimization
MATA Securities 










           Mumbai, India 

Summer Intern Analyst, Research Division                                                                                                     Jul 2009 – Aug 2009        

· Initiated groundwork for a new valuation model to compare the financial performance of publicly-held Real Estate and Infrastructure companies and compiled a live database of their work-in-progress by meeting site representatives
· Presented a statistical study to the Sales team justifying the revaluation of price-to-earnings multiples by analyzing their relationship with key financial indicators for top ten S&P CNX Nifty-Index stocks
Dewan Housing Finance Ltd.









Mumbai, India
Analyst Intern, Housing Finance 








   May 2009 – Jun 2009

· Prepared liquidity, credit and interest rate risk-assessment reports by compiling credit-rating agency rationales 
· Presented a competitive analysis report to the CFO analyzing DHFL’s operational and financial performance against four major players in the Indian Housing Finance industry using the credit-rating agency approach and the investor approach 
· Drafted a series of recommendations to reduce the debt-to-equity ratio, lower the cost of borrowing and sustain low levels of gross and net non-performing assets
EDUCATION




New York University, Leonard N. Stern School of Business




  Sep 2006 – May 2010
BS in Finance and Economics (Theory Concentration) | University Honors Scholar 

Cumulative GPA: 3.54 | Dean’s List: Fall 2006 – Fall 2009 | Dean’s Honor Key: Spring 2008

Coursework: Financial Management, Advanced Macroeconomics, Debt Instruments, Microfinance, Econometrics
EXTRACURRICULAR ACTIVITIES


· Worked as a Math and English home-tutor for the SSAT in Fall 2007 and Spring 2008

· Volunteered as a Chef and Menu-Planner in the Washington Square Soup Kitchen in Fall 2006 and Spring 2007

· Active member of the NYU Microfinance Club and Stern Cares
SKILLS & INTERESTS


Computer Applications: MS Word, Excel, PowerPoint, Access, SQL, Stata | Research: Bloomberg, Factiva
Languages: English, Hindi, Marathi, Basic French, Basic Mandarin   | Interests: Cooking, Painting, Rugby and Swimming
