JOB DESCRIPTION
Job Title:


Research Analyst

Reporting to:


VP, Research

Department:


Retained Asset Management, IndyMac Bank

Department Senior Manager:
SVP; Director of Research, Retained Asset Management
Job Duties:
· Responsible for supporting the research functions for the Retained Asset Management, including prepayment reporting, modeling and analysis.  

· Responsible for design, development, implementation, testing and administration of data sets from raw data to final product utilized by end-users.  

· Responsible for preparing and maintaining a database of historical loan-level and market information that will be used to construct financial models.  This dataset will include both IndyMac and external loans.  

· Responsible for documenting procedures related to data gathering and maintenance and reporting requirements consistent with Company’s standards. 

· Responsible for developing and implementing benchmarks for prepayment model performance assessments. 

· Responsible for testing and back-testing prepayment models in mortgage portfolio valuation systems, such as MIAC. 

· Provide timely supports to portfolio managers in prepayment modeling and analyses.

Minimum Qualifications:
Ideal candidates will need to have a master degree in finance, mathematics, economics or computer science; knowledge of fixed income securities; experience working with large data sets; and outstanding computer skills -- SAS and SQL expertise are required and C++ helpful.  

Contact:

Liang.wei@indymacbank.com
