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Career Opportunity

Senior Risk Analyst: 

(Number of Openings: 2)

General Summary: 

The incumbent would be responsible for supporting the development, management, implementation and tracking of quantitative loss forecasting, credit risk and Basel II capital requirement models for Citicapital, a commercial business segment of Citigroup, the largest diversified financial services company in the world, with a market capitalization of  $232 billion dollars.   Broad areas of focus are in lending portfolio risk management, credit loss forecasting, predictive modeling, internal risk rating models and portfolio stress tests.  The incumbent would be an addition to a small (4) but talented group of Senior Analysts.

Essential Duties and Responsibilities: 
· Develop and support applications for analyzing each business segment’s credit loss forecast, credit scoring analytics, predictive modeling, industry and portfolio leading economic indicators. 

· Analyze and recommend strategies to control risk and maximize opportunity with existing customers by conducting research on customer demographics and segmentation issues.

· Develop and design SAS statistical programming specific to the aforementioned key projects and ad hoc projects as needed.

· Analyze and perform loss forecast variance decomposition.

· Implement and conduct quality control methods in data sources and audit trails as needed.

· Assist in the development of monthly reports, formats and presentations.

Qualifications:

Minimum a master’s degree in economics, finance, statistics or a quantitative discipline with 2-3 years of experience in SAS programming and statistical analysis.  Must be experienced in Base SAS, SAS/STAT, SAS/ETS  & SAS/Macros, and MS Excel.  Academic backgrounds in statistics, finance, econometrics, limited-dependent variable models, time series analysis and basic financial accounting preferred. Candidates must be able to meet strict deadlines, handle multiple projects, and possess team building skills and excellent written and oral communication skills.

Please send resumes or a curriculum vita to:

Mehboob Ahmed

VP, Business Risk

Strategic Portfolio Management

Citicapital

290 E. Carpenter Freeway

MS: H03-145

Irving, TX 75062

