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EpucaTion  2013—2016 Massachusetts Institute of Technology: Ph.D. (EECS)
Thesis: Machine Learning and Coresets for Automated Real-Time Data Segmentation
and Summarization
Achievements: 8 authored publications, 1 Best Student Paper, 1 industry patent
Minor: Quantitative Finance € Corporate Law

2010—2018 Massachusetts Institute of Technology: M.Sc., (EECS)
Thesis: Deployment Algorithms for Multi-agent Ezploration and Patrolling

2006—2010 Trinity College Dublin: B.A. (Mathematics), B.A.I. (EECS)
Achievements: Gold Medal, Foundation Scholarship, 8 academic awards, best EE thesis.

EXPERIENCE  2017—present Quantitative Developer, SMBC Nikko Securities, Tokyo, Japan
o In one year we have delivered a realtime GPU-based risk management system for our
equity derivatives trading desks, allowing us to compute risk and P&L intraday.
o Developed a complete framework for interfacing our platform with Kdb-, realtime
position management system, risk calculation tools, and integrated display tools.
o My data mining tools are currently generating quarterly profits of upwards of ¥60M.
o JSDA RRI1 license (May 2017). Fully certified to trade derivaties on JPX.

2010—2016 Graduate researcher, Distributed Robotics Laboratory, MIT CSAIL

o Developed online system for real-time analysis of live data streams, such as video and
financial data. Quantitative analysis of Bitcoin market price trends (NIPS ‘14).

o Implemented first ever coreset for PCA, allowing us to compute low rank approximations
of massive sparse datasets such as the entire English Wikipedia (NIPS ‘16).

o Piloted machine learning platform for surgical video analysis at Mass. General Hospital.

2013—2014 Data analyst, Percipio Media, Cambridge, MA
o Six month internship with data brokerage firm, as part of database marketing team.
o Developed statistical models to optimize bidding strategies for different data channels.

2013—2015 Co-founder, TaxiSG, Singapore
o Singapore Innovation Grant, 2013. Awarded the top seed fund of $200,000.
o Developed mobility app and analytics suite for taxi fleets: taxisg.csail.mit.edu .

SkiLLs  Software: Industry systems with Python, C++, Kdb+/q; MATLAB for research.
Hardware: FPGA prototyping with Verilog, Bluespec. ASIC design and fabrication.
Dev-Ops: Code versioning and release management with Git, Artifactory, Ansible.
Data: Machine learning: SVM, neural nets; data reduction, segmentation, PCA.
HPC: Cloud-computing with AWS (EC2), MATLAB DCS/PCT, Hadoop.

Languages: English, Russian: native. Japanese: conversational (JLPT N4).
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[1] Mikhail Volkov. Machine Learning and Coresets for Automated Real-Time Video
Segmentation and Summarization. Ph.D. thesis, Massachusetts Institute of Technology,
Cambridge, Massachusetts, September 2016.
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2011 Best Student Paper: for publication [10], PRIMA 2011.

2010 Gold Medal: outstanding performance in final examinations.

2010 Collen Prize: best thesis in Electronic & Electrical Engineering.

2009 B.K.P. Scaife Prize in Electronic Engineering: on the recommendation of
the Head of Department of Electronic & Electrical Engineering.

2008 Foundation Scholarship: the most historic symbol of academic achievement in
Trinity College. Awarded for First Class Honors in advanced curriculum examinations.

2007 E.R. Stuart Prize in Engineering: awarded by the Department of Chemistry
for best overall performance in engineering chemistry course.

2007—2010 4xFirst Class Book Prize: First Class Honors in annual examinations.

2006 Entrance Exhibition Award: for maximum possible score (600 points) in
Leaving Cert. state examinations. Ranked in the top 100 students in Ireland.



