My Subprime
CDOs still trade
at 100% Face
Value...

...because I'm
quant like that
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Announcements

Next Week:
MATLAB - Sign Up! (Email)

Pay / Take Test / Swipe ID
1st Semester = Trial Period
Either in or out at that point

Mike’s Workshop this Saturday
Varun’s Workshops on Tuesdays
Vishal’s Workshop next Saturday
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Bio

Savita Subramanian is the senior U.S. quantitative strategist within the
Investment Strategz Group. Along with her role as an analyst, she is
responsible for marketing the firm’s equity investment strategies to both
institutional and individual clients. She has been in Quantitative Strategy
since 2001.

The strategy department at Merrill Lynch has been voted to the Institutional
Investor All-American Research team for the past fourteen years in the
Quantitative Strategy and Portfolio Strategy categories, and was a member
of the “First Team” for the past ten years.

Prior to Merrill Lynch, Savita was an analyst at Scudder Kemper Investments in
New York and San Francisco.

Savita is frequently quoted in the press and appears regularly on business news
segments. She is a member of the Chicago Quantitative Alliance, the Q-
Group, the Society of Quantitative Analysts and Women on Wall Street.

Savita received a Bachelor of Arts degree with a double major in Mathematics
and Philosophy from University of California at Berkeley, and an MBA
degree from Columbia University, with a concentration in Finance, where
she was a teaching assistant for graduate level finance courses. She

remains actively involved in the Columbia Business School alumni
organization.
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