MARTIN SEWELL — CURRICULUM VITAE

PERSONAL DETAILS

Name:
Address:

Mobile:

HIGHLIGHTS

EMPLOYMENT

Aug. 25 —present
Aug. 25 —present
Apr. 25 —present

Feb. 24 —present

Mar. 23 —Aug 25

Sep.22 —Mar. 23

Mar. 20 — Sep. 22

Jul. 19 —-Feb. 20

Jul. 18 —Sep. 22

Jan. 16 —Jul. 18

Jan. 15—-Jun. 15

Martin Sewell Title: Dr

34 St Matthew’s Gardens Place of Birth: United Kingdom
CAMBRIDGE Nationality: British

CB1 2PJ Health: Excellent
+447974145461 Email: martin@martinsewell.com

Quant research in finance with C++ and Python (HFT, seeking alpha and market making)
PhD in machine learning (Al) applied to financial markets from UCL

Hedge fund and crypto experience

Large language models with Python

Ex-Cambridge postdoc (econometrics) and don (maths for economics and comp science)
Ultramarathon runner (Exodus 100, Hardmoors 200, UTMB, Centurion 100 Grand Slam)

Contractor with Crypton Holdings.

Director of Market Making Services with Pareto Technologies.

Author of Developing High-Frequency Trading Systems: Learn how to implement
high-frequency trading from scratch with C++, Java, Python or Rust for Packt
Publishing.

Instructor with Scholarly providing research mentorship in data science, machine
learning, statistics and cryptocurrencies.

Consultant for George Analytica GmbH. Worked on large language models in
Python for a startup. Contributor with Outlier training generative Al. Conducted an
analysis of the Seasonal Tokens cryptocurrency.

Worked as a Blockchain Developer in the Innovation Team at Arqit. Projects
included work on digital negotiable instruments and the UK-Singapore Digital
Economy Agreement. Work included overseeing development and static program
analysis of TypeScript (using ESLint and SonarQube) and Solidity code.

Worked as a consultant for George Analytica GmbH and George Technologies
Holdings Limited. Quant research and development, largely for the hedge fund
industry. Projects include forecasting, clustering, option pricing and the application of
reinforcement learning to order matching systems. Built a hedge fund terminal. Wrote
proposals on alpha and beta decomposition, hedge fund strategy forecasting and
optimal fund of hedge funds replication. Development in C++ and Python. Worked
as a consultant for Cambridge Spark on the G-Research Crypto Forecasting Kaggle
competition. Development in Python. Worked as a contractor for Crypton Digital
Assets Limited. Developed a strategy and generated signals for managing a
portfolio of cryptocurrencies. Development in C++. Plus research on cryptocurrency
exchange listings.

Al-Quantitative Researcher & Developer for Crypton. Analysing cryptocurrency
order book data to identify sources of alpha for high frequency trading. Also devised
an optimal market making strategy. Language C++, database MongoDB, exchange
BitMEX.

Worked as a consultant for European Business Corporation. Developed strategies
for trading cryptocurrencies. Gave advice on portfolio management. Gave advice on
an algorithm for identifying problem gamblers.

Research and Development Specialist at nChain. Conducted research in
cryptography, blockchain technologies, cryptocurrencies (primarily Bitcoin) and wrote
white papers detailing innovations suitable as source documents for patent
preparation. Some development in C++ and Python.

Supervisor for the Computer Laboratory, University of Cambridge, teaching 7B
Computation Theory and 1B Concepts in Programming Languages for Girton College
and Pembroke College.


mailto:martin@martinsewell.com

Feb. 13 —May 14

Jan. 02 —-Jan. 13

Aug. 12

Apr. 10 —Jul. 12

Apr. 12 —Jul. 12

Jan. 12 -Jun. 12

Jan. 12 -Feb. 12

Mar. 09 — Sep. 11

Jun. 10 —=Oct. 10

Feb. 10 —May 10

Nov.05 —Jul. 07

Jan. 05 —-Mar. 05
Oct. 04 —Nov.04

Aug. 99 —Oct. 01
Jan. 99 —Dec. 00
Jan. 99 —Apr. 99
Jul. 97 —Sep. 97

Undertook research projects for CAX Capital, including work on forecasting M&A.
Plus other contract work, wrote a literature review on systemic/country risk modelling.
Worked for Titan CXi on a start-up in the financial services industry. Helped
Cambridge Coding Academy design a Machine Learning module as part of a course
on Practical Data Analysis (unpaid).

Creator, developer and proprietor of Tenancy-Agreements.co.uk. Negligible time
commitment. Sold business to Canonbury Management.

Gave supervisions and took students on day trips as part of the Cambridge Horizons
Programme at the University of Cambridge run by Cambridge Educational
Horizons. The two-week residential course includes seminars on real estate
economics, basic real estate valuation principles, real estate development and
financial modelling for real estate.

Member of the Steering Committee of the E3 Foundation, a think-tank based in
Cambridge, with editorial responsibility. The think tank develop policy solutions to the
interconnected economic, energy and environmental problems that threaten future
global prosperity. Unpaid.

Worked on a Temporary Worker contract for the Centre for Risk Studies at Judge
Business School, University of Cambridge, on the Supply Chain Project. Reviewed
publications on supply chain networks taken from the operations management
literature, with an emphasis on risk. Helped model a supply chain from the automotive
industry. Helped model the distribution side of a laptop supply chain, modelled an
illustrative supply chain from the German automotive industry, sourced data for input-
output tables and constructed a worldwide city dataset.

For two terms, worked as a Supervisor in the Faculty of Economics, University of
Cambridge, providing undergraduate supervisions to 27 students for the Economics
Tripos.  Specifically, Part I, Paper 3: Quantitative Methods in Economics
(Mathematics) (for Homerton College and Newnham College) and Part IIA, Paper 3:
Theory and Practice of Econometrics | (for Newnham College, Queens’ College and
St Edmund’s College).

Gave tutorials and took students on day trips as part of the two-week residential
Introductory Real Estate Finance Seminar at the University of Cambridge run by
Cambridge Educational Horizons.

Senior Research Associate at The Cambridge Centre For Climate Change
Mitigation Research (4CMR), Department of Land Economy, University of
Cambridge; working on climate change mitigation research for the Three Guineas
Trust research project. The focus of the work was on econometric modelling of
energy, the environment and the economy at the global level, using Fortran, IDIOM
and Ox. Raised funds on two occasions, from Quant Capital and from E3G. Fixed
term contract.

A Quantitative Arbitrage Researcher for Quant Capital, a New York-based hedge
fund that focuses on merger arbitrage. Ran the research office in Cambridge.
Performed a thorough literature review, the primary goal of which was to seek domain
knowledge in order to optimally select relevant independent variables for a regression
analysis that forecasts M&A-related activity. The other important goal was to assess
the performance of the various linear and non-linear methods employed in the
literature, e.g. linear discriminant analysis, logistic regression, artificial neural
networks, etc. Hedge fund closed due to funding difficulties.

As a remote contractor, wrote risk management software in MATLAB for eStats
Capital, a fully automated, high frequency, short-term trading business located in
Sydney.

A quant with the statistical arbitrage hedge fund Cirrus Capital in London. Paid
expenses only.

As below, but part-time and mostly GIS (geographic information system).
Temporary programmer in The School of Water Sciences, Cranfield University.
C++ programming for the TiGrESS project. Full time.

Worked for Hurst Consulting at Ladbrokes’ Head Office.

Researching academia for the Society of Technical Analysts. Paid expenses only.
Attended STA Diploma Course and passed exam at Southbank University.

Studied and passed SFA Futures & Options Representative Examination.



May 97 —Jun. 97
Jan. 97 —Feb. 97

Apr. 96 —Jun. 96

Jul. 95-Jan. 96
Jan. 92 —Sep. 93

Returned to work for OCM Ltd to help sort things out. Company ceased trading.
Spot FX Trader’s Assistant with OCM Ltd in Gerrards Cross. Traded interbank Spot
FX including cross currencies for institutional clients. Responsible for the whole of
the back office and all operations. Wrote back office system.

Assistant Coffee Trader with Truxo Coffee Limited. On the physical trading desk,
responsibilities included FX, keeping our position and back office work. Also spent
time on the London Commodity Exchange floor.

A Spot FX Trader with Prime Forex Limited, London. Commission only.

R & D Technician for Unilever Research, at their Colworth Laboratory. Worked on
Lipton Ice Tea and also developed the tetrahedral tea bag. Left in order to pursue
master’s degree.

ACADEMIC ACHIEVEMENTS

Apr. 13 —Jan. 16

Sep.12-Sep. 13

Jan. 00 —Nov.08

Oct. 93 —Sep. 94
Oct. 87 —Jun. 90
Sep.82 —Jul. 87

Member of the Postdocs of Cambridge (PdOC) Communications and Events
Subcommittees. Organised many events including leading a Postdocs of Cambridge
team to successfully complete a Tough Mudder event, plus led a hiking trip to
Snowdonia with 34 hikers. Also led a hike up Helvellyn via Striding Edge, took 26
postdocs up Ben Nevis and helped navigate the Yorkshire Three Peaks. A founding
member and the Treasurer of Entrepreneurial Postdocs of Cambridge (EPOC).
Postdoctoral Member of Clare Hall, University of Cambridge. On the Clare Hall
May Ball 2013 committee.

University College London PhD in Application of Machine Learning to Financial
Time Series Analysis. The research was motivated by the following thesis question:
‘Can one improve upon the state of the art in financial time series analysis through
the application of machine learning?’ Registered as a full-time student, but at times
worked part-time or full-time in parallel.

Birkbeck College, University of London Degree of MSc in Computing Science
University of Bristol Degree of BSc with Honours in Mathematics

Sharnbrook Upper School and Community College 170 O levels, 4 A levels

PUBLICATIONS

SEWELL, Martin V., 1994. Fractal image compression. Master’s thesis, Birkbeck College, University of
London, London.

McINTOSH, B. S., et al., 2006. Taking account of water supply infrastructure in land-use planning: An
integrated supply-demand approach. /n: Alexey VOINOV, Anthony J. JAKEMAN, and Andrea E.
RIZZOLI, eds. Proceedings of the iEMSs Third Biennial Meeting, “Summit on Environmental
Modelling and Software”. Burlington, VT: International Environmental Modelling and Software
Society.

SEWELL, Martin, 2008. Gender (sic) equality (sic). Opticon1826, 4.

SEWELL, Martin V., and Wei YAN, 2008. Ultra high frequency financial data. /In: Maarten KEIJZER, ed.
Proceedings of the 2008 GECCO Conference Companion on Genetic and Evolutionary
Computation. New York: ACM, pp. 1847-1850.

YAN, Wei, Martin V. SEWELL, and Christopher D. CLACK, 2008. Learning to optimize profits beats
predicting returns — Comparing techniques for financial portfolio optimisation. /n: Maarten KEIJZER,
ed. Proceedings of the 10th Annual Conference on Genetic and Evolutionary Computation. New
York: ACM, pp. 1681-1688.

THOMAS, Ray, and Martin SEWELL, 2008. The qualities of statistics as facts about society. DataCritica:
International Journal of Critical Statistics, 1(2), 17—-24.

SEWELL, Martin, 2008. Optimization and methods to avoid overfitting. Talk presented at the Automated
Trading 2008 conference, London, 15 October 2008.

BARKER, Terry, et al., 2009. The economic benefits of international cooperation in mitigating climate
change. An analysis using the EBMG model (version 2.4), carried out for The Climate Group. 3
August 2009.

SEWELL, Martin, 2009. Algorithm bias: A statistical review. Futures, September 2009, 38—40.

SEWELL, Martin, 2009. Decision making under risk: A prescriptive approach. Proceedings of the 2009
Symposium; Academy of Behavioral Finance and Economics, September 23-25, 2009, Chicago,
lllinois. Montrose, CA: Academy of Behavioral Finance and Economics, p. 9. slides



http://www.martinsewell.com/fractal-image-compression/
http://www.iemss.org/iemss2006/papers/s8/S8_McIntosh.pdf
http://www.iemss.org/iemss2006/papers/s8/S8_McIntosh.pdf
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http://www.martinsewell.com/Sewell2008.ppt
http://m.futuresmag.com/2009/08/31/algorithm-bias-statistical-review
http://www.martinsewell.com/DecisionMakingUnderRisk.pdf
http://www.martinsewell.com/DecisionMakingUnderRisk.ppt

BARKER, Terry, et al., 2009. Breaking the climate deadlock. Cutting the cost: The economic benefits of
collaborative climate action. Presented by Tony Blair to UN Secretary General Ban Ki-moon at the
opening ceremony of Climate Week NYC in September 2009.

SEWELL, Martin, 2009. Presentation on Analysis of the economic implications of a strong global climate
deal at the United Nations Climate Change Conference in Copenhagen, Business in the Community
Ireland, CEO Forum on Climate Change, Dublin, 15 October 2009. video: Part 1 Part 2 Part 3

STRETTON, Stephen, and Martin SEWELL, 2009. The macroeconomic costs and benefits of stronger
action to mitigate climate change at the EU level. Report for E3G, London, 11 November 2009.

SEWELL, Martin, 2009. Benefits of cooperation vis-a-vis mitigating climate change. Global video-
conference on Copenhagen treaty, Common Future, 27—-28 November 2009.

BARKER, Terry, et al., 2009. The economic benefits of international cooperation in_mitigating climate
change. Briefing Note 42, Tyndall Centre for Climate Change Research, Norwich.

SEWELL, Martin, 2009. The benefits of cooperation vis-a-vis climate change mitigation. The South-North
Journal, 32-33. Published at Copenhagen Summit, 11 December 2009.

SEWELL, Martin, 2010. Spoke at Copenhagen Storytelling, Cambridge, 26 January 2010.

SEWELL, Martin, 2010. COP 15. 4CMR Seminar Series, Lent 2010, Cambridge, 23 February 2010.

SEWELL, Martin, 2010. Behavioural finance, behaviouralfinance.net, 14 April 2010.

SEWELL, Martin, et al., 2010. Quant Capital's M&A strategy. 19 June 2010.

SEWELL, Martin, 2010. The social discount rate: An evolutionary approach. Credexea meeting,
Amsterdam, 20—-21 June 2010. abstract (.pdf), PowerPoint

SEWELL, Martin, 2010. Emotions help solve the prisoner’s dilemma. Behavioural Finance Working Group
Conference: Fairness, Trust and Emotions in Finance, London, 1-2 July 2010. slides

SEWELL, Martin, 2010. Discussion of ‘Portfolio optimisation for the anxious’ presented by Greg Davies.
Behavioural Finance Working Group Conference: Fairness, Trust and Emotions in Finance, London,
1-2 July 2010.

SEWELL, Martin, 2010. Speaker on Algo panel: Innovation trading and technological developments in FX
algo trading, FX Week Europe, London, 16 November 2010.

SEWELL, Martin, 2011. The evolution of entrepreneurs and venture capitalists. /n: Rassoul YAZDIPOUR,
ed. Advances in Entrepreneurial Finance: With Applications from Behavioral Finance and
Economics. New York: Springer, Chapter 11, pp. 205-217.

SEWELL, Martin, 2011. Policy via science. Discussion Paper 2011-01, E3 Foundation, Cambridge.

SEWELL, Martin, 2011. Being certain about climate change uncertainty, Mitigating Apathy, 17 January
2011.

SEWELL, Martin, 2011. Characterization of financial time series. Research Note RN/11/01, University
College London, London.

SEWELL, Martin, 2011. Ensemble learning. Research Note RN/11/02, University College London, London.

SEWELL, Martin, 2011. Fund performance. Research Note RN/11/03, University College London, London.

SEWELL, Martin, 2011. History of the efficient market hypothesis. Research Note RN/11/04, University
College London, London.

SEWELL, Martin, 2011. Money management. Research Note RN/11/05, University College London,
London.

SEWELL, Martin, 2011. The Fisher kernel: A brief review. Research Note RN/11/06, University College
London, London.

SEWELL, Martin, 2011. Psychology of successful investing, behaviouralfinance.net, 12 February 2011.

SEWELL, Martin, 2011. Human behaviour under risk and uncertainty: Are we really just conservative?,
envecon 2011: Applied Environmental Economics Conference, London, 4 March 2011. Presentation

SEWELL, Martin, 2011. Model selection and uncertainty in climate change mitigation research. All models
are wrong...: Model uncertainty & selection in complex models, Groningen, 14—-16 March 2011.

HAYNES, Paul, Soren LINDER, and Martin SEWELL, 2011. Modelling energy-environment-economy
interdependencies: A comparative analysis of ten E3 models, 12 May 2011. Available at SSRN:
http://ssrn.com/abstract=1839649.

SEWELL, Martin, 2011. Climate change policy and game theory, Rapid Decarbonisation Project:
Workshop 3, London, 21 September 2011.

SEWELL, Martin, 2012. An artificial stock market. In: Joaquim FILIPE and Ana FRED, eds. ICAART 2012:
Proceedings of the 4" International Conference on Agents and Artificial Intelligence, Volume 2.
Vilamoura, Algarve, Portugal, 6 - 8 February, 2012. Setubal: SciTePress, pp. 293—-300. poster

SEWELL, Martin, and John SHAWE-TAYLOR, 2012. Forecasting foreign exchange rates using kernel
methods. Expert Systems with Applications, 39(9), 7652—7662.

SEWELL, 2012. The demarcation of science, Young Statisticians” Meeting, Cambridge, 2—3 April 2012.
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SEWELL, Martin, Daniel RALPH, and Giovanni GIALLOMBARDO, 2012. Supply chain networks: A review
of the operations management literature with a focus on risk. Judge Business School, University of
Cambridge, 2 May 2012.

SEWELL, Martin V., 2012. Climate change, water and uncertainty. In: IWA World Congress on Water,
Climate and Energy. London: International Water Association.

SEWELL, Martin, 2012. Ideology-free politics: A bottom-up approach, CRASSH Postdoctoral Research
Seminar Series. Cambridge, 21 June 2012. PowerPoint.

SEWELL, Martin, 2012. The philosophy of risk. In: URMPM World Congress 2012 in London. “The Human
Factor in Risk”. Proceedings. Union of Risk Management for Preventive Medicine (URMPM), pp. 80.

SEWELL, Martin, 2012. The efficient market hypothesis: Empirical evidence. International Journal of
Statistics and Probability, 1(2), 164—178.

SEWELL, Martin, 2013. Forecasting M&A targets. CAX Technologies, 2 May 2013.

SEWELL, Martin, 2013. CAX Cambridge Research Centre. CAX Technologies, 2nd Quarter 2013.

SEWELL, Martin, 2013. Philosophy, anti-fragility & statistics. Anti-fragility and statistical thinking session,
Royal Statistical Society 2013 International Conference. Newcastle, 2—-5 September 2013. Invited
speaker.

SEWELL, Martin, 2014. Evolution, Cambridge, 31 March 2014.

Quant Capital Ltd, 2014. Merger Arbitrage: Model and Platform Technology.

SEWELL, Martin, and Stephen STRETTON, 2014. Systemic/country risk modelling.

CRAWFORD-BROWN, Doug, and Martin SEWELL, 2014. The case for decarbonisation. /n: Doug
CRAWFORD-BROWN and Terry BARKER, eds. Decarbonising the World Economy: Assessing the
Feasibility of Policies to Reduce Greenhouse Gas Emissions. London: Imperial College Press,
Chapter 1.

SEWELL, Martin, 2015. Hypothermia at Tough Guy — a real life story. Muddy Race, 5 February 2015.

PATEL, Nikunj, and Martin SEWELL, 2015. Calendar anomalies: A survey of the literature. International
Journal of Behavioural Accounting and Finance, 5(2), 99-121.

SEWELL, Martin Victor, 2017. Application of Machine Learning to Financial Time Series Analysis. PhD
thesis, University College London, London.

SEWELL, Martin, 2018. Machine learning & time series analysis: A Dow Jones trading model. Machine
Learning for Equities, London, 26 April 2018.

SEWELL, Martin, 2019. Computer implemented method and system. US patent application US
2019/0347655 A1, 14 November 2019.

SEWELL, Martin, 2020. The UK lockdown: Was it worth it? Hector Drummond Magazine, 9 June 2020.

SEWELL, Martin, 2020. Black Lives Matter, Hector Drummond Magazine, 30 June 2020.

SEWELL, Martin, and Daniel JOSEPH, 2021. Method and system for secure data record distribution using
a blockchain. US patent application US 2021/0090072 A1, 25 March 2021.

SEWELL, Martin, and Daniel JOSEPH, 2021. System and method for distributing data records using a
blockchain. US patent application US 2021/0124731 A1, 29 April 2021.

KRAMER Dean, Martin SEWELL, and Bassem AMMAR, 2021. Maintaining blocks of a blockchain in a
partitioned blockchain network. US patent application US 2021/0243007 A1, 5 August 2021.

SEWELL, Martin V., 2021. Bitcoin and the theory of computation. International Journal of Computer Trends
and Technology, 69(10), 43—46.

SEWELL, Martin, Vera VSEVOLOZHSKY, and Craig Steven WRIGHT, 2022. Computer-implemented
system and method for generating and extracting user related data stored on a blockchain. US patent
US 11,257,070 B2, 22 February 2022.

SEWELL, Martin, 2023, Computer implemented method and system. Japanese patent application P2023-
15203A, 31 January 2023.

SEWELL, Martin, and Daniel JOSEPH, 2023. System and method for distributing data records using block
chain. Japanese patent application P2023-40202A, 22 March 2023.

FLETCHER, John, and Martin SEWELL, 2023. Computer-implemented systems and methods relating to
a _binary blockchain comprising a pair of coupled blockchains. US patent US 11,616,649 B2, 28
March 2023.

SEWELL, Martin, and Vera VSEVOLOZHSKY, 2023. System and method conducted by computer, for
generating user-related data stored in block chain and extracting the same. Japanese patent
application P2023-73398A, 25 May 2023.

FLETCHER, John, and Martin SEWELL, 2023. Computer-implemented systems and methods relating to
binary blockchain comprising one pair of coupled blockchains. Japanese patent application P2023-
76628A, 1 June 2023.
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