Job Description 

Manager- Market Risk Management
Role Summary 
This key role is a team member responsible for risk management responsibilities in areas of stress testing and E-cap analysis on the market risks (e.g., IR and FX risk).  Primary responsibilities include validating and producing the key market risk assumptions under various scenarios; validating, analyzing and challenging the NIM stress testing results; and conducting analysis to assess the E-Cap required to cover market risks.
Essential Responsibilities  
· Interface with HQ Risk, HQ Finance, Risk Analytics, Treasury Finance, Pole Treasury, Business FPA teams to ensure consistent execution of firm-wide stress testing on market risk factors.

· Develop market risk assumptions to be applied in the firm-wide stress tests; provide guidelines for all businesses to follow; and check the business submitted results to ensure reasonableness.

· Expand the firm-wide stress testing to cover F/X and commodity risks in the future. 

· Work with Risk Analytics, Economist group, and Model Validation team to identify and seek proper methodologies and build more robust models for assumption development or result calculation.  

· Parnter with Bancware Business Model owners, Business FP&A managers, Pole Treasurers to design and prepare automated implementation of the stress testing at both business and firm-wide levels in the next phase.

· Develop capabilities to increase consistency, transparency and reliability of stress testing results, such as capture the basis risk and optionality risk in the stress testing.

· Design stress testing reports; analyze and report quarterly stress testing assessment from both an economic value at risk and earnings at risk point of view to senior management; and insure that the exposures are with-in the defined risk appetite of the firm.

· Work with Capital Management to develop an Economic Capital framework to determine the amount of Capital required to absorb the earnings impact from a severe and adverse change in market risk factors.

•
Risk management oversight includes economic and earnings at risk. Risk factor coverage includes broad definition of interest rate risk: yield curve risk, basis risk (tenor/index/x-ccy), reset risk and optionality.

· Design and implement an independent oversight and governance process around the overall market risk stress testing, such as put in controls around scenario and assumption development and manage result reviews.

· Document and update market risk stress testing related processes or procedures.

· Build relationships with the various businesses or risk functions while providing thought leadership and guidance around market risk stress testing practices.

· Monitor regulatory evolvement on stress testing; research peer group or industry best practices on stress testing.

· Provide ad-hoc support and analysis as needed.
Qualifications/Requirements 

Basic requirements 
• 
Bachelors Degree in finance, mathematics, business administration, economics and minimum of 5 years of experience in a wide range of markets; experience in debt capital markets, commercial banking/financing business, interest rate derivatives and/or foreign exchange

• 
At least 3 years of experience working with or managing advanced risk analytics

• 
At least 3 years of experience working with I/R derivatives and other complex financial products

• 
Demonstrated quantitative skillset

• 
Advanced Excel, data analysis skills.

• 
Communicates and negotiates mainly internally and often at higher levels.
Desired Qualifications 
• 
Master’s Degree or PhD.

• 
Direct markets involvement at either a bank or major international corporate firm

• 
Experience working in regulated commercial bank environment

• 
Strong presentation skills and executive presence

• 
Strong project management and interpersonal skills

• 
Attention to detail and results orientation 

• 
Strong familiarity with Corporate Treasury and ALM Function.
Eligibility requirements

-
Must submit your application for employment through gecareers.com to be considered (Internals via COS) 

-
Must be 18 years or older 

-
Must be willing to comply with pre-employment screening, including but not limited to drug testing, reference verification, and background check. 

- 
The Company will only employ those who are legally authorized to work in the United States. Any offer of employment is conditioned upon the successful completion of a background investigation and drug screen.

-
Must be willing to work out of an office in Stamford, CT 

-
Must be willing to travel up to 10%, if applicable

- 
MUST BE ABLE TO SATISFY THE REQUIREMENTS OF SECTION 19 OF THE FEDERAL DEPOSIT INSURANCE ACT.

For U.S. employment opportunities, the Company hires U.S. citizens, permanent residents, asylees, refugees, and temporary residents. Temporary residence does not include those with non-immigrant work authorization (F, J, H or L visas), such as students in practical training status. Exceptions to these requirements will be determined based on shortage of qualified candidates with a particular skill.  The Company will require proof of work authorization.
The Company is located in CT.  It is an equal opportunity employer, offering a great work environment, challenging career opportunities, professional training and competitive compensation.  
