
Our company is growing rapidly and is searching for experienced candidates for
the position of manager, modeling. Please review the list of responsibilities and
qualifications. While this is our ideal list, we will consider candidates that do not
necessarily have all of the qualifications, but have sufficient experience and talent.

Responsibilities for manager, modeling

Knowledge of patternmaking or patternmaking software (Optitex, Gerber,
Lectra, ) also a plus
Research and design innovative new data products either independently or
with team, including advanced scores and indexes through exploration of
existing and new data sources
Engage with client analysts to specify and obtain all required data and inputs
for analysis and analytics tool configuration, including the modeling solution
Perform the detail data processing of the pre-modeling/pre-scoring data
preparation
Develop models employing appropriate statistical and/or data-mining
techniques such as (Regression, GLMs, clustering, decision-trees)
Research and develop solutions including (but not limited to) data analysis
and transformation, model creation and analysis, execution of data
conversion scripts, and reporting
Suggest and create software tools to streamline the building of models and
other analytics
Of the non-retail internal risk rating system and ensures that the rating
Responsible for conducting complex analysis using statistical and other
quantitative techniques
Work closely with sales teams in support of sales opportunities and major
programs for your product area
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Solid 5+ years of experience with experimental test design and preparing
testing scenarios (chi-squares, sequential designs, analysis of variance, sample
size estimation, t-testing, a/b testing, test/learn) using SAS, R, SPSS
2+ years of people management (hiring/firing/mentoring, performance
reviews)
Must be proficient in predictive modeling techniques (linear
regression/logistic modeling, decision trees, clustering, ) using either SAS, R,
SPSS, STATA
Knowledge of credit portfolio management and measurement techniques
(methodologies of economic capital, capital allocation, RORAC, general
allowance model, risk aggregation and diversification ) and tools such as
CreditMetrics, KMV Credit Monitor, KMV Portfolio Manager, KMV Risk
Frontier
Project and resource management ( technical lead for a team of quant
analysts )
Good ability in problem-solving


