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Quantitative Profiles
1. Education / Experience
Overall highly skilled people with both statistical/banking-insurance expertise and strong interest in Risk Management
-
PhD in math/statistics, with a minimum of training or experience in banking/insurance

-
PhD in finance, with a minimum of training/experience in statistics
-
Master in math/statistics and/or finance: with strong experience within banking/insurance institutions in risk management, modelling and/or audit

-
Should also have some experience with SAS/MATLAB/R
2. Job Description

2.1. Objectives

2.1.1. Externally to Risk Dynamics
Within small teams of complementary consultants:

-
Will participate in theoretical model validations on all types of risks (credit risk, operational risk, market risk, insurance risk, economic capital) within banking and insurance companies

-
Will also do “applied” model validations (back-testing, code validation, data quality audit)

-
Will issue and present recommendations to customers on possible model evolutions

-
Will participate in “high-end” modelling projects (for instance on economic capital issues)

-
Will develop guidelines/methodologies applied to specific customers’ environment and objectives

-
Will train customer’s staff on guidelines/methodologies

2.1.2. Internally to Risk Dynamics

-
Will participate in the constant evolution of Risk Dynamics validation and modelling methodologies/frameworks

2.2. Interfaces

On these missions, interfaces with Chief Modelling Officers or Validation Managers of large institutions and directly with CROs of smaller ones

2.3. Location
Currently, missions can be foreseen in Western Europe, Eastern Europe and Middle East

2.4. What’s nice about this job ?

-
Opportunity to “see” all kinds of models in all kinds of financial environments

-
Opportunity to influence the way things are done within a customer’s organization

-
Opportunity to work from a real strategic angle

-
Opportunity to work at a decision-making level

-
Opportunity to work in an international environment within a highly skilled and motivated team

-
Opportunity to travel

3. Languages

Excellent English both spoken and written is a must plus at least one other “native” language

4. Personality
-
Open-minded

-
Reliable

-
Independent

-
Team-spirited

-
Striving for the highest quality in every activity performed (attention to details)
-
Capable to challenge and accept to be challenged

-
Interested to work within a dynamic “small firm” environment
5. Recruitment Objectives

2-3 new consultants by end 2007

6. Company Profile

Risk Dynamics is a leading provider of risk management services to support banks and insurance companies in translating market regulations into value.

Our primary clients are Chief Risk Officers, Senior Executives and Management of major global financial institutions. Through our specialized risk management expertise and practical financial experience, enriched with proprietary methodologies and research, we provide a wide array of strategic advisory services and consultation (validation, gap analysis, frameworks definition…) on all types of risks (credit, insurance, operational, market risk as well as economic capital and assets & liabilities management).

Risk Dynamics’ proposition is articulated around three key drivers for improved risk return:

- Visioning a competitive management of risks aimed at value creation

- Transforming an organization by implementing advanced risk management frameworks

- Managing risks adequately and cost effectively across all operations

We are senior risk professionals merging extensive experience in the financial sector, strong analytical skills and innovation. We believe our strength lies in the diversity and complementarity of the profiles we propose and our promotion of strong synergies between regulators, academics and industry practitioners.

We have acquired a significant market share in Europe working for major players on highly strategic risk management issues.

Our head office is located in Brussels (Belgium).
Risk Dynamics caters to its customers worldwide.

http://www.riskdynamics.eu
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