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Mohammad Kamrul Arefin
153 East Ulon, Rampura, Dhaka
E-mail: mohammad_arefin@yahoo.com
Mobile: +88(0)1833179916.

Web: www.mkarefin.weebly.com
Objective:

I would like to become an academic professional and a successful researcher in quantitative and financial econometrics field.
Academic Experiences: North South University
· January-2013 to September-2013: Lecturer, School of Business, North South University 

Taught Courses: Introduction to Business, Introduction to Statistics and Applied Statistics

· January-2008 to December-2008: Graduate Teaching Assistant, School of Business, North South University (Supervisor: Professor Dr. Golam Mohammad, Former Dean, School of Business, NSU)

Taught Courses: Managerial Economics, Business Economics, Quantitative Methods in Business, and Business Statistics.
· January-2007 to December-2007: Graduate Teaching Assistant, School of Business, North South University (Supervisor: Professor Dr. Abdul Hannan Chowdhury, Dean, School of Business, NSU)

Taught Courses: Business Statistics and Operations Management
Educational Qualifications:

· 2011-MSc. in Quantitative Finance- University of Glasgow- Achieved Merit Award

Courses Studied: Modeling and Forecasting Financial Markets, Basic Econometrics, Financial Markets, Securities, and Derivatives, Portfolio Investment, Financial Derivatives, & Mathematical Finance.

· 2010-Association of Chartered Certified Accountants (ACCA)

KAPLAN Financial (FTC) London (Part completed).

· 2009-Completed City & Guilds Computerized Accounts Level 1-3 with First Class (SAGE).
· 2007-M.B.A (Major- Finance) from North South University, Bangladesh- GPA 3.69 out of 4.
Major Courses Studied: Accounting Principles, Managerial Finance, Commercial Bank Management, International Financial Management, Financial Markets and Institutes, Financial Statement Analysis, Investment Theory, Financial Derivatives, Managerial Economics, Economic Condition Analysis, Operations Management, Business Statistics etc.
· 2004-Bachelor of Science ( Hons.) in Forestry. Result: First Class
Institute of Forestry and Environmental Sciences, University of Chittagong.
· 1997-Higher Secondary Certificate (H.S.C) Result: First Division
Rajuk Uttara Model School and College, Uttara, Dhaka.
Group: Science, Board: Dhaka
· 1994-Secondary School Certificate ( S.S.C) Examination:

Motijheel Model School and College, Motijheel, Dhaka.

Result: First Division with (*) marks, Group: Science
Research Area:

My dissertation research area for MSc in Quantitative Finance program in University of Glasgow was,

 “Volatility Spillover Test between Crude Oil Market and Equity Market, Using GARCH modelling.”

Research Interest: Monte Carlo for Derivatives Pricing; Value at Risk Model Design and Development , Volatility Spillover Between Cross Country and Commodity, Risk Modeling & Management, Hedge Fund Performance Analysis etc.
International Journal Publications:

· Hossain, M. A., Arefin, M. K., Khan, B.M., Rahman, M. A. Effects of Seed Treatments on Germination and Seedling Growth Attributes of Horitoki (Terminalia chebula Retz.) in the Nursery. Research Journal of Agriculture and Biological Sciences, 1(2): 135-141,2005.
· Hossain, M. A., Arefin, M. K., Khan, B.M., Rahman, M. A. Effects of Different Seed Treatments on Germination and Seedling Growth Attributes of A Medicinal Plant Bohera (Terminalia belerica Roxb.) in Nursery. Int. J. For. Usuf. Mngt,. 6(1): 28-37 (2005).
Professional Synopsis:

· Broad knowledge of risk or volatility modeling, value-at-risk, correlations, simulation, risk policy, and credit derivatives.

· Strong knowledge of credit risk model development & strategy design.

· Exceptional research, analysis and accounting abilities.

· Ability to Lead and Co-ordinate with team.

· Strong Communication as well as Interpersonal Skill. Highly trustworthy, discreet and ethical.
	Computer Literacy:


	

	Quantitative Research tools:
	Microsoft Excel Prorgramming, Matlab, Oxmetrics, Eviews, Bloomberg, SPSS, Minitab

	Programming Language:
	C, C++, Java (Basic)




Leadership Skills:
· Organized National Career Fair 2007, 2008 and 2013 from North South University.
· Organized Social Business Forum 2013 at North South University

· Worked as a volunteer for the South Asian Management Forum (SAMF) 2007 organized by AMDISA and hosted by North South University.
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