
Our company is looking for a quantitative analytics senior. To join our growing
team, please review the list of responsibilities and qualifications.

Responsibilities for quantitative analytics senior

Providing leadership and guidance to ensure that TFS continues to employ
valuation best practices by benchmarking internal derivatives, asset and
liability models, methods, inputs and processes against the latest industry
standards
Enhancing the team’s capability to integrate and support the valuation and
risk measurement of new, complex funding and hedging products into our
core valuation application
Developing a comprehensive analytics and reporting platform to ensure an in-
depth understanding and explanation of all derivative, asset and liability
valuation drivers, assumptions and results is obtained, and to explain periodic
changes in valuation through the use of a risk-factor sensitivity based
framework
Ensuring that TFS continues to employ a robust Independent Price
Verification (IPV) process to manage the validation of all relevant valuations,
and that the team has a framework for adequately researching, resolving and
documenting any discrepancies
Assisting in the development of valuation bench-strength and expertise
across the spectrum of current and future financial products
Partnering with our Japanese parent and sister global treasury departments
as part of the global “Valuations Center of Excellence” to identify
opportunities to improve treasury valuation capabilities or results by
leveraging best practices, tools, analytics, procedures and methods
Analyzing large, complex, disparate data sets to identify actionable insights

Example of Quantitative Analytics Senior Job
Description
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Assisting with large-scale data collection efforts through administration of
multi-national panel surveys
Building benchmark and other standardized data reports for members with
simple and insightful graphics
Conducting basic descriptive analysis robust inferential analyses, including
correlation, factor analysis, and multiple regression

Qualifications for quantitative analytics senior

Working as a risk professional, preferably in a major financial institution, for a
minimum of 6 –years
Hands-on experience in data mining and developing quantitative PD, LGD,
EaD based on logistic regression or other econometric techniques (Value-at-
Risk, Stress-testing)
Hands on experience with Stress Testing model development
Working knowledge of ICAAP/ORSA
Analytical/quantitative background
PhD degree in quantitative field (Finance, Math, Engineering)


