Ron D'Vari, CFA

PUBLICATIONS


(  D’Vari, R. Chugh, L., Treasury Inflation Protected Securities -  New Perspectives on Their Significance to Portfolios,” Business Journal, to be published in 2003. 


(  D’Vari, R., Sosa, J., “Value-at-Risk Estimates for Brady Bond Portfolios," The Journal of Fixed Income; New York; Dec 2000, Vol. 10, Issue 3. 


(  D’Vari, R., “Relative Value of Inflation Bonds,” Derivatives Week, Vol. V., No. 50, Dec. 16, 1996.


(  D’Vari, R., “Inflation Index Bonds - A Risk-Free Asset?,” Derivatives Week, Vol. V., No. 30, July 29, 1996.


(  D’Vari, R., “Pitfalls of Fixed Income Performance Attribution,” The State Street Research Report, First Quarter 1996.

CONFERENCE AND SEMINAR PRESENTATIONS


(
D’Vari, R., “QuandamentalTM Approach to Fixed Income Management”, Fixed Income Forum, July 2002, San Diego.


(
D’Vari, R. Chugh, L., “Treasury Inflation Protected Securities – Inflation Protection or Deflation Option?” Economic and Finance Association Annual Meeting, Baltimore, April 2002. Also presented at Northeast Business and Economics Association 2001 Conference, September 2001.  


(
D’Vari, R.,“QuandamentalTM Approach to Design of the Fixed Income Management Process”, Boston Security Analyst, Luncheon Lecture Series, October 2001, Boston.


(
D’Vari, R., “Application of Risk-Constrained Optimization in Constructing Consistent Family of Active Fixed Income Portfolios,” Financial Engineering Seminar Series, Department of Industrial and Systems Engineering, University of Florida, November 2000.


(
D’Vari, R., Sosa, J., Application of GARCH with Stochastic Shocks in Modeling Value-at-Risk of Emerging Market Fixed-income Portfolios,” Risk Magazine Latin Risk 2000, November 2000.


(
D’Vari, R., Sosa, J., Yalamanchili, K., “Multi-Level Risk-Controlled Sector Optimization of Domestic and International Fixed-income Portfolios Including Conditional VaR,” GARP Risk Conference, March 2000.
     (
D’Vari, R., Sosa, J.,Yalamanchili, K., “An Integrated Sector Optimization Methodology For Domestic and Emerging Markets Including VaR and Traditional Risk Constraints," IAFE Annual Conference, October 1999, New York, NY.


(
D’Vari, R., Sosa, J.,“A New Method for Estimating Value-at-Risk of Brady Bond Portfolios," IAFE/INFORMS Conference on Computational Intelligence in Financial Engineering, March 28-30, 1999, New York, NY. 


(
D’Vari, R., “Investing in Inflationary Markets: Treasury Inflation Indexed Bonds," Global Risk Management Conference, International Association of Financial Engineers, September 23-24, 1997, Boston, MA.  


(
D’Vari, R., “Application of Multi-Factor Models to Operational Risk Management," Operational Risk, Global Association of Risk Professionals (GARP), June 30, 1997, Boston, MA.  


(
D’Vari, R., “A Multi-Dimensional Risk Management Methodology and Performance Attribution Framework," Workshop Presentation, Risk Magazine 1997 Annual Congress, June 4-6, 1997, Chicago, Illinois 


(
D’Vari, R., “Strategic and Tactical Use of Inflation Indexed Bonds," Harvard Extension School, February 3, 1997.


(
D’Vari, R., “An Integrated Multi-Factor Risk Management, Performance Attribution, Asset-Allocation, and Relative Valuation Framework for Fixed Income Investment Management,” Finance and Operations Management, Center for International Security and Derivatives Markets, University of Massachusetts, Amherst, September 23, 1996.


(
D’Vari, R., “A Multi-Factor Model for Risk Management and Accurate Performance Attribution of Fixed-Income Portfolios,” School of Accounting and Finance, University of Massachusetts, Boston. April 26, 1996

PANELIST


( "Collateralized Debt Obligations – Challenges," The Eighth Annual Summit On Asset Securitization 2002, Bahamas, to be held in October 2002.


( "New Innovations in Synthetic CDOs" and “Securitization – An Issuer’s Perspective"  Asset-Backed Securities Summit, South Beach, to be held in October 2002.


( "Asian Currency Crisis," ABS Summit, South Beach, to be held in October 2002.


( "Asian Currency Crisis," School of Management, UMASS Boston, Feb. 25, 1998.


( "Panel Discussions on Capital Market Structure and Finance - Past, Present and Future," Graduate School of Management, Boston University, January 31, 1997.


( "Finance Ph.D. Curriculum: Perspectives From Academia and Industry," First New England Doctoral Student Symposium, September 7, 1996, University of Massachusetts, Amherst. (Other Panelists: Joseph Cherian (Boston University), Sanjiv R. Das (Harvard Business School),  Joanne Hill (Goldman Sachs), Gordon Johnson (Colonial Management), Hossein Kazemi (UMASS), Mark Kritzman (Windham Capital), Mark Rzepyncski (Fidelity Investments)


( "Mathematical Finance Workshop," MIT, Conducted by Professor Andrew Lo, MIT, August 5-9, 1996. 

CLASSES and WOKSHOPS

      ( Fixed Income Securities (Brandeis GSIEF and Boston Security Analyst Society (BSAS)).


( Risk Management (Brandeis GSIEF and BSAS).


( Finanacial Innovation and Structured Finance (Brandeis GSIEF and BSAS).


( International Portfolio Management (Brandeis GSIEF and Harvard Extension School).


( Capital Markets (Brandeis GSIEF and Boston University).

TECHNICAL PUBLICATIONS (Non-finance Refereed Journal and Conference Papers)


(
D'Vari, R., Baker, M., "Static and Dynamic Aeroelastic Loads and Sensitivity Analysis for Aircraft Structural Optimization," AIAA/ASME/ASCE/AHS 34th Structures, Structural Dynamics and Materials Conference, April 19-21, 1993, La Jolla, California. Also published as MDO edition of Journal of Aircraft, Volume 36, Number 1, January-February 1999. 


(
D'Vari, R., Hoffman, K., "Bidirectional Stringer-Stiffened Panel Buckling Procedures and Application to Optimum Aircraft Structures," SAE AEROTECH'92 Aerospace Conference and Exposition, October 5-8, 1992, Anaheim, California. (Also published as MDC 92K0365) 


(
D'Vari, R., Hoffman, K., Tuong, T., "Aeroelastic Maneuver Loads and Structural Optimization for High Speed Civil Transport (HSCT) Aircraft," AIAA Paper 92-0946, AIAA/ASME/ASCE/AHS 33rd Structures, Structural Dynamics and Materials Conference Proceedings, April 13-15, Dallas, Texas.


(
D'Vari, R., Hoffman, K., "Nonlinear Transient Aeroelastic Response of Coupled Articulated Propfan and Fuselage," SAE's Aerospace Conference and Exposition, October 1989, Anaheim, California.  


(
D’Vari, R, Friedmann, P.P., "Application of Time Domain Unsteady Aerodynamics to Rotary-Wing Aeroelasticity," AIAA Journal, Vol. 24, No. 9, September 1986, pp. 1424-1432.


(
Wood, E.R., Banerjee, D., D’Vari, R.," Implementation and Verification of a Comprehensive Helicopter Coupled Rotor-Fuselage Analysis," AHS Seminar, The Theoretical Basis of Helicopter Technology, Nanjing, China, November 6-8, 1985.


(
D’Vari, R., and Friedmann, P.P., "Finite-Time Arbitrary-Motion Unsteady Cascade Airfoil Theory for Helicopter Rotors in Hover," Proceedings of Eleventh European Rotorcraft Forum, Paper No. 26, September 10-13, 1985, London, England.


(
D’Vari, R., and Friedmann, P.P., "Application of Time-Domain Unsteady Aerodynamics to Rotary-Wing Aeroelasticity," AIAA Paper 85-0763, Proceedings AIAA/ASME/ASCE/AHS 26th Structures, Structural Dynamics and Materials Conference, April 1985.


(
D’Vari, R., and Friedmann, P.P., "Unsteady Aerodynamics in Time and Frequency Domains for Finite Time Arbitrary Motion of Rotary Wings in Hover and Forward Flight," AIAA Paper 84-0988, Proceedings AIAA/ASME/ASCE/AHS 25th Structures, Structural Dynamics and Materials Conference, May 14-16, 1984.

SELECTED TECHNICAL REPORTS 


(
D'Vari, R., "Aircraft Aero-Servo-Easticicity Analysis" MDC Report, Project No. 6-442, 1991, 1992, and 1993.


(
D'Vari, R., Hoffman, K., "Bidirectional Stringer-Stiffened Panel Buckling Stability Method and Its Application to Aircraft Structural Optimization," MDA-TA, MDC 92K0365, October 8, 1992.


(
Hoffman, K., D'Vari, R. ," BLT (Bidirectional Stringer-Stiffened Panel Buckling Program) User's Guide," MDA-TA, MDC 92K0379, December 8, 1992.


(
D’Vari, R., "Ultra High Bypass Unsteady Aerodynamics," IRAD Report, Project No. 6-446, 1986, 1987, & 1988.


(
D’Vari, R., "Estimated Experimental/Analytical Fuselage Exterior Acoustic Loading for Full-scale Fuselage Acoustic Research Facility" MDC-K-0069, Sept. 1987, pp. 1-560.


(
D’Vari, R., "Fuselage Acoustic Research Facility Cabin Model for SAAB-SCANIA" MDC-J-3934, May 1987, pp. 1-598.


(
D’Vari, R., Unsteady Aerodynamics in Time and Frequency Domains for Arbitrary Motion of Helicopter Rotor Blades in Hover and Forward Flight, Ph.D. Dissertation, Mechanical, Aerospace, and Nuclear Engineering Dept., UCLA, June 1985. 


(
Banerjee, D., D’Vari, R, "Rotor/Airframe Comprehensive Aeroelastic Program and Optimization - RACAP," IRAD Report, MDC Q0874.9, Vol. 1., 15 February 1985, McDonnell Douglas Helicopter Company, pp. 142.01-142.25.


(
D’Vari, R., "Cooperative University Research Programs on Rotorcraft Stability and Control, Aeroservoelasticity, Computational Fluid Dynamics and Optimization," IRAD Report, MDC Q0874.9, Vol. 1., 15 February 1985, MDHC, pp. 146.01-146.16.


(
D’Vari, R., Banerjee, D., "Model Refinements for Integrated Technology Rotorcraft Methodology Assessment,” prepared under NAS2-10871, MDHC, Report No. HHI 150-V-8003, December 1984.


(
Wood, E.R., D’Vari, R., An Introduction to Helicopter Engineering, AE 107 A Class Notes, Graduate Aeronautical Laboratories, California Institute of Technology (GALCIT), Fall 1984.

220 Boylston Street Suite 1206, Boston, MA 02116 ( Tel. No. (617) 451-9914, Fax 351-2279

E-mail: rdvari@ssrm.com


