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Job specification

The equity derivatives desk of Deutsche bank seeks a junior equity derivatives
guantitative analyst in London. This role is based on the trading floor and requires
close collaboration with exotic equity derivatives trading and sales.

The initial focus is the modelling of equity, keywords being stochastic volatility
models, local volatility and implied volatilities.

However, the integration of further asset classes, most importantly fixed income and
default risk will also play an important role in the modelling process.

The candidate should be able to conduct application-based research on the frontier
of financial modelling in an exciting and fast-changing environment; he or she will
therefore need strong skills in mathematics, preferably Stochastic Analysis or a
related field.

* He or She should have a PhD or strong first class degree from a leading school in
mathematics or a related subject,

* strong skills in Stochastic Analysis or Probability Theory.

* good numerical programming knowledge (C++) is advantageous, and

* at least a basic knowledge of numerical methods (PDE, Monte-Carlo) is required.

This challenging role offers a great deal of potential to an exceptional candidate. The
guality of the present team provides an outstanding opportunity to be at the cutting
edge of the exotic equity derivatives market.
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