
Our company is hiring for a quantitative 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 quantitative modeling

Develop analyses to support the assessment and challenge of the forecasting
approach/assumptions, and deliver adequate information to support effective
challenges at the board and management levels
Perform routine analysis for model performance monitoring and model
review maintain current model inventory for model validation and audit
compliance
Develop and execute primary and benchmark DFAST stress test econometric
models for credit risk and PPNR
Perform all required tests and measures of developed models (e.g., goodness
of fit, sensitivity, forecasting accuracy, volatility)
Maintain and recommend enhancements to modeling methodology,
processes and documentation
Deliver comprehensive model documentation (e.g., Model Data
Documentation, Model Development
Uses best practices and traditional statistical/modeling techniques to develop
and maintain rating, economic and other models as necessary and in
consideration of the business goals of the model
Provide tools, educate and support state teams in the implementation of
models and other decision making support
With minimal direction plans, implements, manages, and/or contributes on
projects that are up to moderate complexity and are small-to moderate scale
using accepted project management standards
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Qualifications for quantitative modeling

Strong programming skills and experience with an object oriented
programming language (Java, C++ )
Strong quantitative skills with a Master’s degree in a quantitative discipline
(Physics, Mathematics, Quantitative Finance, Statistics, Engineering)
Ph.D./Master degree in a quantitative field such as Computer Science,
Engineering, Computational physics/biology, Mathematical finance
Experience with tree modeling building techniques and software such as
CART, TreeNet
Actively interact with a team of econometricians, statisticians and business
experts to develop predictive models for various product offerings within
Asset Management
Perform ongoing development, testing, and maintenance of sophisticated
econometric or statistical models that meet internal and regulatory standards


