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PROFESSIONAL SKILLS

· Treasury Management; Trading / Asset & Liability Management*: ALM, money market, repo, FX, fixed income, market / credit derivatives, emerging market trading, asset & liability management, market / rate / volume modeling, treasury accounting. 

· Treasury Strategy / Financial Engineering / Structured Products / Risk Management*: portfolio construction, trading, pricing and hedging strategy, continuous time finance & asset pricing, simulations, structured products, documentation, value at risk, risk & return optimization. 

* Metin Kilic’s models and research on these topics are available for downloading at www.metinkilic.com. (in ExcelTM format) 


EXPERIENCE

· Senior Vice President, Garanti Bank, Treasury, Asset & Liability Management (ALM), Istanbul

      04/06 – pres.

· Overview: Heads ALM department. Responsible for balance sheet management. Investments, liquidity management, dealing in money market instruments, structured products designed for balance sheet management including market and credit derivatives; investments/hedging and all related analytics are in his coverage. Member of ALCO, market risk committee, liquidity risk management committee. 
· Asset and Liability Management (ALM), Portfolio Analytics & Asset Allocation / Liability Diversification: Setting up portfolio risk & return / funding cost optimization models and conveying risk adjusted return analyses; RAROC, ROE; for ALM and funds transfer pricing. Conducting a wide range of ad hoc analyses on ALM; asset allocation / liability diversification. Modeling term structure of interest rates, rate and volume of B/S & I/S items, carrying net interest income and net economical value at risk analyses. Pricing / initiating structured products, often embedding derivatives and transactions employed for investment, yield enhancement, B/S management, market & credit risk management and BIS capital relief.
· Senior Vice President, Garanti Bank, Treasury Strategy & Corporate Treasury, Istanbul


      04/05 – 03/06
· Overview: Headed the Department in charge of formation of the Bank’s Treasury strategy and management of the Bank’s Corporate Treasury. 
· Treasury Strategy: Worked closely with Executive Vice President for building trading, investment and funding strategies; pricing and analyzing complex deals; financial-engineering transaction structures; performing risk & return and portfolio optimization analyses; and quantifying asset and liability management framework. Designed, developed and implemented sound quantitative analyses ensuring that high quality, timely and critical pricing, trading, hedging, risk and performance analyses are available. Advised and coached dealers. 
· Corporate Treasury: Treasurer of the Bank’s Corporate Treasury. Managed the department conducting treasury functions of the Bank’s financial subsidiaries. Daily activities incorporated all typical treasury activities of a financial institution including (i) securities, FX and derivatives trading, (ii) MM and repo transactions, and (iii) hedging.  
· Vice President, Garanti Bank, Treasury, Istanbul







      12/01 – 03/05
· Pricing, Financial Engineering & Quantitative Strategies: Ensured continual improvement of analytical approaches for pricing, trading, hedging, risk management and performance assessment through simulations and parametric models within financial engineering framework. Monitored and computed duration, convexity, swap, credit and option adjusted spread of fixed income securities to guide dealers on relative value trading and portfolio allocation. Calculated market implied default probabilities. Monitored emerging and G7 markets, and ROT securities and FX closely and advised trade opportunities and hedge alternatives promptly. Built models to quantify the basis and credit risk of the fixed income portfolio. 

· Derivatives & Structured Products: Priced structured products and derivatives in areas of fixed income, FX and credit. Proficient in credit derivatives pricing (TRoRS, CDS, CLN, and etc). Tracked basis between spot and credit derivatives markets to identify trade opportunities and hedge alternatives. Also acquainted with the documentation of structured products and transactions; ISMA, ISDA, CSA and OSLA.
· Risk Management & Benchmarking: Originated projects dealing with the trading portfolios’ market risk, capital adequacy, liquidity, earnings, and profitability. Computed VaR of trading desks, ran scenario analyses and stress loss tests. Also conveyed same analyses for market benchmarks for performance comparison. Explored P&L and positional impacts of market movements. Budget trading risk. Quantified portfolio size and stop-loss limits, monitored breaches. Advised hedging alternatives through market traded and/or synthetic products created via neutralization of greeks. 

· Treasury Accounting & Middle Office: Had hands-on experience in accounting of treasury products regarding IAS and Turkish Accounting Standards. Developed the bank’s securities system utilizing different valuation techniques for IAS defined portfolios (AFS, OL&R, H to M, Trading). Designed models and systems for proofreading, on/off market price checking, counterparty limit controlling, deal processing.  
· Dealer, Ottoman Bank, Treasury, Istanbul








      04/00 - 11/01

· Led financial engineering and market risk management in the treasury. Excelled at a wide range of financial engineering tools and real life practices. 
· Developed the valuation and hedging (greeks) schemes of derivatives. Designed structured products for private banking clients. 

· Guided on optimization of risk & return profiles of the bank’s portfolios through VaR and RAROC analyses. 

· Senior Research Analyst, Alpha International, Inc., Washington, DC




      01/99 - 01/00

· Structured the model fixed income and equity portfolios as the quantitative researcher. Actively participated in all phases of equity / FI research. 

· Demirbank Management Trainee, Demir Investment, Treasury, Istanbul




      09/95 - 07/97

· Experienced in all typical treasury functions. Managed the cash flow of the institution. Obtained fixed income broker certificate. 



EDUCATION & ACADEMIC HONORS

· MBA in Finance, The George Washington University







    05/99

Financial Markets Research Institute, “Excellence in Finance” Award. Honoree of “Beta Gamma Sigma”, US Honor Society. 3.83 GPA.

· MSc in Project Management, Istanbul Technical University







    08/95

Graduated with distinction from Master of Science in Project Management. 3.75 GPA.

· BSc in Civil Engineering, Istanbul Technical University







    05/93

