Empleo
Quant Junior para trabajar en la sala de tesorería de uno de los mayores bancos de inversión del mundo
 
Descripcion
The quant team develops pricing and risk management algorithms and tools, mainly for derivatives financial products within the Fixed Income and Foreign Exchange divisions.
The group’s activity is based on complex models, using numerical methods, and modern software development techniques. The job involves working as a global team of quants in different locations, collaborating with traders, structurers and sales desks
 
Conocimientos
Degree in math, physics, computer science or engineering
Programing languages: C++, C#, Python.
Knowledge of numerical methods: Monte Carlo, finite differences, …
Stochastic calculus applied to finance.
Dynamic personality, autonomy, ability to cope with stress, willingness to adapt to a multicultural working environment.
 
Ubicacion
Madrid

Interesados enviar Cv a: jose.nunez@almis.com

