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OPPORTUNITY:	QUANTITATIVE RESEARCHERS AND TECHNOLOGY PROFESSIONALS 
Location:		Hong Kong


Our vision at Citadel is to bring together a team of exceptional people and empower them – with unparalleled analytics and technology – to identify and capitalize on investment opportunities which others cannot see.

Citadel seeks the very best students (BS, MS and PhD level) who are entrepreneurial, self-starters and enjoys being in a fast-paced, dynamic and demanding environment to help continue building and growing one of the world’s leading global financial institutions. Citadel pursues path-breaking work and handsomely rewards excellence. Opportunities are available in a variety of teams in our Quantitative Trading Strategies Group. This group is responsible for applying the latest techniques from computer science, physics, probability & statistics and applied mathematics to develop trading strategies including Market Making, Statistical Arbitrage and Long Term Strategies on all liquid asset classes. For the right individual, this opportunity represents an exciting career path in investments research.

Duties and Responsibilities
· Develop core algorithms and models leading directly to trading decisions
· Conduct research and statistical analyses about securities and commodities
· Conceptualize valuation strategies, develop and continuously improve upon mathematical models, and help translate algorithms into code
· Back test and implement trading models and signals in live trading environment
· Evaluate vendors of financial information; evaluate and work with new data sources and analysis packages in developing investment strategies 

Qualifications
· Advanced training from leading academic institutions in Computer Science (including Machine Learning, AI or related fields), Engineering, Mathematics, Statistics, Economics /Finance or related field 
· Strong Statistical analysis (time series analysis, ANOVA, experiment design, etc); Knowledge of probability theory (Bayesian theory, Markov chain, stochastic processes, etc); Experience applying advanced mathematical & statistical techniques to complex data intensive problems 
· Good programming skills (e.g. C/C++) with experience with one or more statistical packages (e.g. R/Matlab) and exposure to one or more scripting languages (e.g. Python);  Experience with Linux environment and network programming is a plus 
· Demonstrated interest in or knowledge of investments including equities, fixed income, derivatives, asset pricing, empirical anomalies and market micro-structure; comfortable with analysis of large datasets
· Comfortable in a complex, fast-paced and highly technical environment


Since its founding over two decades ago, Citadel has grown into a global financial institution.  The firm’s culture of identifying and seizing opportunities can be traced back to CEO and firm founder, Kenneth Griffin’s passion for the markets.  While a student at Harvard, Griffin developed his first convertible bond arbitrage model and traded from his dorm room.  Today, Citadel is a leading global financial institution with a diverse business platform that is built on a foundation of world-class talent, technology and infrastructure.  Citadel operates in the world’s major financial centers including Chicago, New York, London, Hong Kong, San Francisco, Boston, Toronto, Greenwich, and Dallas. For more information, please visit www.citadel.com


Application Process
Please submit your Resume/Curriculum Vitae (CV) and Cover Letter to:

Citadel 
Attn:  Job Code:  36936
Email:  CampusPhDRecruiting@citadel.com

[bookmark: _GoBack]Application Deadline: Friday, October 31st, 2014
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