Job Description 

Senior Modeling Manager – Quantitative Analytics
Role Summary 

Responsible for developing quantitative models and scenarios for stress testing. The individual will work with a team of highly qualified, quantitative modeling experts in execution of the modeling strategy, and would ensure alignment with other modeling functions, such as economic capital.
Essential Responsibilities  

· Develop, implement and manage modeling project cycle: development, data management, validation, implementation, documentation, and delivery. 

· Work on critical modeling projects, including but not limited to: Enhancements to the HQ Transition Probability Matrix Model; Stressed LGD Model; Joint PD-LGD Model; Top of The House Corporate Model. 

· Liaise with the model governance, audit, and regulatory-related groups regarding model documentation, validation, and review. 

· Empirical analysis of the models based on internal and external historical data. 

· Standardize the modeling process to ensure the timely delivery of models for Senior Management approvals and business applications. 

· Accountable for staying current on requirements from regulatory and others, and manage the appropriate changes in models, processes, and systems. 

· Conduct research on the performance of the current advanced models in the literature and the ones widely used in the industry. 

· Serve as overall modeling project resource responsible for ensuring adequate modeling coverage for all business segment exposure. 

· Initiate more advanced approaches to modeling and advanced analytics where beneficial. 

· Provide critical inputs to mitigate model risks and ensure risk models are deployed appropriately and accurately. 

Qualifications/Requirements 

Basic requirements 
· Bachelor's degree in Risk related field (Accounting, Business, Economics, Finance, Math/Stat, Operations Research, etc. with Quantitative underpinning) with 8+ years of relevant Risk or Finance experience. 

· MA/MS in Economics/Finance/Financial Engineering/Financial Mathematics. 

· Demonstrated superior analytical, quantitative, and data handling skills in the modeling/research projects 

· Modeling experience in credit products, credit markets, and credit-related models for consumer and commercial assets. 

· Proven strong programming skills, including VBA, SQL, and C/C++ (a plus). 

· Prior experience working with statistical analysis packages like Matlab, R, and SAS. 

Desired Qualifications 
· PhD in Economics/Finance. 

· Past experience with PD, LGD, economic capital, and VaR methodologies for consumer and commercial assets. 

· Strong knowledge in econometrics, macroeconomics, and simulation modeling and analysis. 

· Self-starter, ability to work independently in a fast paced environment and deliver solid action oriented results quickly. 

· Knowledge of GE Capital products and business model. 

· Excellent written and oral communication and presentation skills. 

· Familiarity with Basel Initiative, business operations, and regulatory matters. 

· FRM, PRMIA or CFA designation
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. 

· Must be willing to work out of an office in Norwalk, CT 

· Legal authorization to work in the U.S. is required. We will not sponsor individuals for employment visas, now or in the future, for this job opening
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.  
