
Our growing company is looking to fill the role of quantitative modeling. To join
our growing team, please review the list of responsibilities and qualifications.

Responsibilities for quantitative modeling

Develop CECL compliant loss forecasting models including probability of
default (PD), exposure at default (EAD), loss given default (LGD) and risk
rating migration
Maintain and enhance existing interest rate, inflation, FX, synthetic credit and
equity derivatives models
Leading and performing the end-to-end process of analytic development
(data acquisition, cleansing, data mining, tests, model training, performance
assessment) of new models, as defined in the analytic and product innovation
roadmaps
Establishing rigorous validation and/or re-training processes for existing
analytic models, as needed
Ensuring technical/supporting documentation is prepared, maintained and
updated as needed
Working with product innovation and development teams on growth
strategies related to our analytical capabilities
End-to-end analytic model development (data gathering, cleansing, model
training, etc)
Production of collateral material to support Product Management team and
go-to-market activities (White papers, blogs, etc)
Analytic support on technical questions by current clients and perspective
clients
Develop, monitor, and document PPNR forecasting and stress testing models,
by working on designing the models, data acquisition, model development,
validation, implementation, monitoring, and reporting
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Powered by www.VelvetJobs.com



Developing, refining and maintaining robust and production quality market
risk models (such as value-at-risk, stress tests) and capital models
Implementing, testing and productionizing models and analytics
Providing high quality documentation on usage of models and quality control
of models
Interact with various other groups such as risk managers, senior managers
and stakeholders to explain the results of the models and analytics and
provide quantitative advice
Strong quantitative skills with a PhD degree in a quantitative discipline
(Physics, Mathematics, Quantitative Finance, Statistics, Engineering, ) or, a
Master’s degree ( with 2 -3 years of relevant work experience) in a
quantitative discipline
Excellent command of mathematics, modeling and numerical techniques


