
Hemajit Kalita 
Apartment no.105, 401 9th Street SE 

Minneapolis, Minnesota-55414 
E-mail address: kali0159@umn.edu 

Phone number: 612-242-5153 
OBJECTIVE 

      To join The Banking and Financial Sector 
 

          EDUCATION  
 

• The University of Minnesota – Twin Cities, School of Mathematics                 2008-2010                         
Masters in Financial Mathematics (GPA-3.9/4.0) 

 
• National Institute of Technology Karnataka,Mechanical Engineering              2004-2008 

Bachelor of Technology degree in Mechanical Engineering. (CGPA-9.08/10)  
 
WORK EXPERIENCE 
 
• Trading Solutions Worldwide (TSW)-Working on Asynchronous data processing, multi threading 

creating a trading platform and a risk manager. 
 
 

     RESEARCH EXPERIENCE 
 

• Working under Prof M.V. Safanov, Department of Mathematics, University of Minnesota, Twin 
Cities in generalizing the degenerate parabolic equation arising in the pricing of Asian Option and 
parallel computing to implement it. 

• Summer project (May-July 2007)in Indian Institute of Technology Guwahati under 
Dr.N.Selvaraju (http://www.iitg.ernet.in/nselvaraju/students.html) 

• Winter Internship(Dec-2006) in Indian Institute of Technology Kanpur under Dr.Joydeep Dutta 
 

      SCHOLARSHIPS & AWARDS  
 

• Jagdish Bose National Science Talent Scholar (2002-2004)-A scholarship awarded to students 
competing from the northern part of India 

• Award of Merit by Assam Academy of Mathematics Olympiad-A merit award to students 
excelling in Annual Mathematics Olympiad examination 

• Among top 1% in All India Engineering Entrance Examination,(2004). 
• State 6th and 18th rank holder in 10th and 12th Assam State Board Examination. 

  
      
 
 

EXTRA-CURRICULAR ACTIVITIES  
 

• 2006-2007 –Vice President of National Service Scheme(NSS)-Duties included arranging 
events like blood donation camps, beach cleaning, clothes collection for destitute. 



• 2005-2006-Core Member of National Service Scheme (NSS)-Duties included working in 
teams for events like beach cleaning, blood donation and cloth collection for destitute. 

 
 

PROGRAMMING COURSEWORK- 

• Black Scholes Model Implementation 
• Binomial and Trinomial Model Implementation 
• Implied Volatility calculator 
• Applying Principal Component Analysis 
• Monte Carlo Simulator  to price Exotic options 
• Delta hedge simulator in Excel 

 

PERSONAL 
• Excellent English language skills. 
• Proficient in C#, MATLAB,SQL. 


