
 

 

 

Job Description Sheet 

Job title Senior / Quantitative Analyst – Model Risk Validation 

Location Wroclaw 

Experience 1-3 years 

Job Duties 

Role will require closely working with the Model Development/Model Validation/Risk  

Management team at one of the largest UK financial firms.  
 

 Key responsibilities include helping the bank with various aspects of the Basel 
implementation including managing the project plan for Risk Analytics models development 
and evaluating/testing monthly RWA results for implementation accuracy 

 The candidate would be working on Basel II/III’s related projects (PD/LGD/EAD Models) 

 Understanding modelling and validation methodologies 

 Developing and executing test plans to make sure the compliance with regulatory 
guidelines, analyzing model weaknesses, benchmarking to external vendor models, 
documenting and reporting the results. 

  

Qualification 
Masters /MBA degree in a quantitative discipline – Mathematics, Statistics, Economics, Physics, 
Financial Engineering, Finance. PhD will be a plus. 

Skills Required 

 

 Good understanding of Financial Markets and Banking in the area of Risk Management; 
familiarity with multiple asset classes will be a plus. 

 Experience in model development, model validation or stress-testing 

Should have good understanding of regulations such as BASEL 2/2.5/3, Dodd Frank Act. 
CCAR etc and its implication for banks  

 Good Analytical/Numerical experience demonstrated by cutting edge quantitative/statistical  

analysis projects and experience with statistical packages such as MATLAB/SAS/R will be a 
plus 

 Excellent communication skills, both written and oral 

About CRISIL GR&A:  CRISIL Global Research & Analytics (GR&A) is the largest and top-ranked provider of high end 
research and analytics services to the world's leading commercial and investment banks, insurance companies, 
corporations, consulting firms, private equity firms and asset management firms. CRISIL GR&A operates from research 
centers in Argentina, China, India and Poland, providing research support across several time zones and in multiple 
languages to global organizations. It has deep expertise in the areas of equity and fixed income research (covering 
global economies, 150 global sectors and over 3000 global companies), credit analysis, exotic derivatives valuation, 
structured finance, risk modeling and management, actuarial analysis and business intelligence.  

 

CRISIL GR&A includes Irevna, Pipal Research and Coalition, firms which were acquired by CRISIL. For more 
information, please visit www.irevna.com, www.pipalresearch.com and www.coalition.com 

 
If you are interested in working with us, send in your CV in English to careers-poland@crisil.com 

 

 

 

http://www.coalition.com/

