
Our innovative and growing company is looking for a quantitative finance analyst.
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 quantitative finance analyst

Analyze and summarize results of ongoing monitoring of model performance
Understand and able to provide proactive diagnosis to the model input and
output
Evaluates and Analyzes processes and program procedures to identify issues
and opportunities
Be able to work independently on projects with strict deadlines
Interface with a wide audience including peers, senior management, Model
Risk Management, model developers, model implementation group, Forecast
Administrators, Risk Technology, project managers, Lines of Business
Writing thorough technical reports for distribution and presentation to senior
management, model developers, and audit and bank regulators
Conduct production execution of Servicing Operations for each Enterprise
Stress Testing (EST) and Comprehensive Capital Analysis and Review (CCAR)
cycle
Perform business controls and checks during the execution process
Review and articulate model execution results to internal team and
stakeholders
Interact with model development team to provide testing for proposed
model adjustments and overlays

Qualifications for quantitative finance analyst

Example of Quantitative Finance Analyst Job
Description
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Perform regression diagnostics such as stationarity, residual correlation,
heteroskedasticity, normality of residuals, multi-collinearity, highly influential
observations, overfitting
Translate business problems into statistical problems, and develop statistical
models to support business needs, such as pricing policy, cross-sell targeting,
credit risk modeling, portfolio risk modeling, scorecards
Extract credit and retail banking transaction data, conduct exploratory data
analysis, and address common data issues like missing and extreme values
Degree in analytics, computer science, statistics, engineering, applied
mathematics, economics, finance or a related field
Minimum 2+ years of relevant corporate work experience working on
computer programming, analytics, or quantitative modeling
Banking experience is a plus but a candidate who can clearly articulate the
transferability of out-of-industry skills will be considered


