From: Elisa APPo“oni <e|isa.al:zpo”oni@sgmmgs.com>

At ARPM (the company for which 1work) we are looking
to a&& new resources
for our Advanced Risk and Portfolio Management

Program.

The firm

ARPM — Advanced Risk and Portfolio Management is a
Privatelg held research institution, directed bg Attilio
Meucci, based in New York City with virtual offices
world-wide. ARPM’s mission is to set and disseminate
the

standards for advanced quantitative risk management
and Portmcolio management across the financial industrg:

asset management, banking, and insurance.
The oPPortunitg
ARPM is looking for a new researcher—-in-—training fora

minimum Periocl of 6 months, inclcﬁnitelg extensible.

The successful candidate will review and code Practical


mailto:elisa.appolloni@symmys.com

case studies and theoretical examples In quantitative
finance, contributing to the ARPM Lab. The successful
candidate will work full-time, remotelg} constantlg

communicating via multi-media with the other members of
ARPM.

The ARPM researcher-imtraining Position represents a
great opportunitg for candidates with strong academic
background, who wish to applg to real Problems in
finance the rigorous, research-oriented aPProach
acquired

in their scnooling.
The Progression

ARPM empl’iasizes the constant intellectual growti'i of its
resources. For the first § months the researcher-in-
training will be focused on speciﬁc Projects. At the end
of this Period (s)he will conduct a Presentation on

the topics covered.

Then, (s) he will start broaclening nis/her scope,
attenciing the Presentations of their peers and seniors,

working on broader Prcﬂects} and acquiring hands-on-
knowlecige of all the tol:)ics of the ARPM Lab. The



aPProximate time required to attain the rec]uired level of
tamiliaritg with the ARPM Lab is: two years fora
recent master’s gracluate; one year for arecent PhD

graduate.

When reaclg, the researcher~in~training will be tested on
all such topics with an exam. If successtul, (s) he

will conclude his/her traning Period, attaining the title of
ARPM researcher. The ARPM researcher will then
engage in highlg c]uantitative Projects with ARPM clients,

becomi nga l:)roﬁt center.

The candidate

Master’s clegree n mathematics, Phgsics, engjineering,
computer science, statistics, data science,

quantitative economics.

PhD in hard sciences or master’s clegree n quantitative

financeis a Plus.

Very strong command of foundational mathematics,

inclucﬂing multivariate calculus and linear algebra.

Good knowledge of statistics and Probabilitg.



Proﬁciencg in MATLADB, Pgtnon, or similar Programming

languages.
Good command of Englisn
Compensation Compe’citive

For more information, Please visit arpm.co and/or

contact us at ingo@arpm.co
ARPM - Advanced Risk and Portfolio Management@
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