
Quantitative Analyst
Description:
The CCG Strategies group is the commercial quantitative group within Constellation Energy, the largest wholesale power trader in North America and one of the largest traders of natural gas. The group is responsible for the analysis, design and risk management of structured deals, trading strategies, and physical asset management.  The groups’ primary responsibilities include identifying risk factors, developing and executing quantitative approaches for pricing and risk analysis of energy commodity transactions. 

These transactions involve both physical assets such as power plants and pipelines, as well as financial instruments such as futures, forwards, options, swaps, and other exotics in markets as diverse as power, natural gas, coal, transport, storage, weather, and emissions.

Responsibilities:


· Development and implementation of derivatives pricing methods for energy markets.

· Structuring and pricing risk management solutions for internal customers. 
· Development, enhancement and maintenance of Statistical/Fundamental models for:

· Price and demand forecasting 

· Network congestion
· Development and execution of hedging strategies and liaison between other front office groups in the organization such as origination, trading, and portfolio management.
· Trading system support, including development of new capabilities and the booking of complex transactions. 

Requirements:
Candidates should:

· Possess a Masters or a Bachelors degree in a technical area (Physics, Mathematics, Engineering, Statistics, or Computational Finance);
Be familiar with probability theory, basic calculus, and numerical techniques;
· Be fluent programmers in at least one programming language such as C/C++, Fortran, Matlab, Visual Basic.

· Possess a desire to learn and integrate their quantitative skills to develop and implement practical business solutions; 
· Have strong communications skills;
· Have an ability to work efficiently in teams.
Moreover, the following qualifications, even though not required will be considered a plus:

· Be familiar with finance and stochastic calculus;

· Possess knowledge of capital markets products, methodologies and financial analytics including understanding of the key concepts of derivatives pricing and risk measurement; 
· Experience in the energy or financial sector.
