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EXPERIENCE

Department of Statistics, Harvard University, Cambridge MA, 2006-present
Professor of the Practice of Statistics, 2012-present.

Lecturer in Statistics, 2009-11.

Visiting Scholar, 2006-09.

Harvard Management Company, Boston MA, 2006-16
President and Chief Executive Officer, 2015-16.

Head of Public Markets, 2012-14.

Head of Internal Management, 2008-12.

Managing Director, International Fixed Income, 2006-08.

Deutsche Bank, London, 2003-06
Managing Director, Head of Global Rates Proprietary Trading Group.

Morgan Stanley, New York NY, 1997-2003

Managing Director, Derivative Products Group, 2002-03.
Principal, 1999-2002.

Vice President, 1997-99.

HSBC, 1994-97
Vice President, Specialized Derivatives Group, New York, 1995-97.
Derivatives Trader, London, 1994-95.

Department of Mathematics, Imperial College, London 1992-94
Lecturer in Statistics, 1993-94.
SERC Postdoctoral Research Fellow in Mathematics, 1992-93

EDUCATION

Harvard University 1988-92
PhD in Statistics, June 1992.
Dissertation: “Local Regression Coefficients and the Correlation Curve”.
AM in Statistics, June 1989.

Christ’s College, University of Cambridge, 1985-88

BA in Mathematics with First Class Honours, June 1988.

MA in Mathematics, February 1992.

First Class Honours in Parts IA, IB and |l of Mathematical Tripos.
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SERVICE

Advisory Board, Harvard Data Science Review, 2018-present.

New York Federal Reserve Investment Advisory Committee on Financial Markets, 2015-16.
Guild of Cambridge Benefactors, 2015-present.

Board, Cambridge in America, 2013-present.

Committee on University Resources, Harvard University, 2012-present.

Lady Margaret Beaufort Fellow, Christ’s College, University of Cambridge, 2009-present.
Assistant Senior Tutor, Winthrop House, Harvard University, 1991-1992.

Resident Tutor, Winthrop House, Harvard University, 1990-1992.

AWARDS AND PRIZES

Harvard University Senior Class Favourite Professor, 2011 and 2019.

Phi Beta Kappa Alpha lota Prize for Excellence in Teaching at Harvard, 2013.
Harvard Institute for Learning and Teaching, Hauser Spark Grant, 2013.
Harvard University Certificates for Teaching Excellence, 2010 and 2011.
Lounsberry Fellowship, Harvard University, 1988-90.

Harvard Scholarship, 1988-90.

Third Wrangler, University of Cambridge, 1988.

John Whelan Prizes for Mathematics, Christ’s College, 1986-88.

Christ’s College Scholarships, 1986-88.

ACTIVITIES AND INTERESTS

Cricket Faculty advisor and member 1t XI, Harvard University Cricket Club.

Metal work Semi-professional artist, founder of www.UnbridledSpiritArtwork.com.
Travel Visited 79 countries. Writer and editor for Let’s Go and Thomas Cook travel guides.
Hiking Climbed seven 14,000ft US peaks and walked four marathons since 2011.
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