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Job Information

Recruiter
Morgan McKinley

Job ID
1582611

Industry
Bank, Trust Bank

Job Type
Permanent Full-time

Location
Tokyo - 23 Wards

Salary
Negotiable, based on experience

Refreshed
March 17th, 2026 15:37

General Requirements

Minimum Experience Level
Over 6 years

Career Level
Mid Career

Minimum English Level
Business Level

Minimum Japanese Level
Business Level

Minimum Education Level
Post Grad Degree (PHD/MBA etc)

Visa Status
Permission to work in Japan required

Job Description

ABRIXNUVE— ML —FTAVIREICT, JFVYYVRITFIYRMNELTCERERTHRYRY - &

BREAELWLEEET,

LNG - Ak - BAREDIET A TAHBICH I D2 TIAR—I v —BEETV. BENRIEIRREORTEENNETER
LEHEBHNERREEZXELEY., BRSLICBAF—LEEEL, /O0—NLASE - TRLF—HHTEMREEZEDS

nhaRY>3 T,

FLBHERE

McKinley

VaR. Expected Shortfall. X AL ZFR M EEURERTIEY RV ETIOKE - EA

THERET IV PHERNRT T4 VT4 BTV REEFTRALET VAT 4 TEETHEE TV OBRR
PFE. EPE. HREEBASUERY RV ETILOEEL
Python¥C++Z2 AW/ ABRIENISOEEETN B LT —9 /814 T34 VDB

RYZRVERETILO

Page 1 of 3


https://www.careercross.com/en/company/detail-43840
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Join a global asset-backed energy trading firm as a Quantitative Risk Analyst supporting sophisticated market and credit
risk management initiatives. This is a rare opportunity to build advanced quantitative models within the energy trading and
investment banking sector, managing exposure across LNG, coal, and power markets. You will work in an international
environment, contributing directly to pricing accuracy, risk control, and strategic decision-making in Japan and global

markets.

Key Responsibilities

« Design and maintain advanced market risk models including VaR, Expected Shortfall, and stress testing to ensure
accurate exposure measurement.

« Develop and enhance stochastic pricing models using mean-reversion, stochastic volatility, and multi-factor
frameworks for complex derivatives.

« Strengthen credit risk methodologies by implementing models for PFE, EPE, and collateralization across asset
classes.

« Build and optimise quantitative infrastructure by coding production-ready models and data pipelines in Python or C++
in collaboration with global teams.

« Provide expert valuation analysis for power, gas, and commodity products, advising on pricing strategies and risk
limits.

« Prepare detailed technical documentation to support internal validation, audits, and regulatory compliance.

Required Skills
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Required Skills and Qualifications Experience:
« 5-8+ years of quantitative modeling experience within financial institutions, energy trading, or commodities markets.
« Strong background in risk methodologies including VaR, stress testing, Monte Carlo simulations, and derivative pricing
models.
« Master's or PhD in Mathematics, Physics, Engineering, Quantitative Finance, or a related highly quantitative field.
« Advanced proficiency in Python and database systems, with production-level coding capability in C++ or Java.

Soft Skills:
« Strong analytical and problem-solving abilities in complex market environments.
« Ability to work independently while collaborating effectively within local and regional teams.
« Clear communication skills to explain quantitative concepts to business stakeholders.

Language Requirements:
« Japanese: Business level
« English: Business level

Preferred Skills & Qualifications
« Knowledge of energy markets and products such as LNG, coal, and power.
« Experience in structured trading environments or asset-backed trading platforms.
« Familiarity with regulatory model validation and risk governance frameworks.

Why You'll Love Working Here



Page 3 of 3

Competitive compensation package

Opportunity to work on advanced quantitative risk models in global energy markets.
International team with expanding operations in Japan.

Flexible work environment including remote work and flex time.

Casual office culture with strong exposure to global trading operations.

Company Description
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