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JOB TITLE:  Risk and Quantitative Analyst  
DEPARTMENT: Fixed Income, Guardian Capital LP (“GCLP”) 
REPORTS TO: Head of Canadian Fixed Income 
LOCATION:  Commerce Court West, 199 Bay Street, Toronto 
 

JOB STATEMENT: 

GCLP is recruiting for a Risk and Quantitative Analyst (RQA) to join the Fixed Income group to develop 
comprehensive Fixed Income Portfolio risk analytics and tools to support our Portfolio Managers in 
systematically analyzing and measuring portfolio risk at the aggregate and security levels.  In addition, the 
RQA will lead projects to help improve and/or automate investment management and risk analytics processes 
for the group.  

As a self-motivated individual with an interest in systematic quant-driven investment processes, the successful 
candidate will also work with the Portfolio Managers to research quantitative alpha signals, build trading 
models and provide supporting tools for systematic investment implementation and portfolio construction. 
 

ESSENTIAL FUNCTIONS: 

 Designing and programming an investment management tool to Interface with the SS&C Pacer system to 
obtain fund accounting portfolio holdings, integrating data from Bloomberg/Thomson Reuters and other 
data sources, as well as internally developing metrics to provide portfolio positioning and risk reporting; 

 Monitoring the portfolio aimed at measuring stand-alone and relative portfolio risks, the actual vs. 
expected performance at both the portfolio and security levels; 

 Providing a vision for, and contributing to, the development of analytics and other investment tools; 
 Providing thought leadership in systematic investment implementation and portfolio construction; 
 Maintaining deep knowledge of financial markets, quantitative drivers, investment themes, etc.; 
 Participating and contributing updates and ideas in weekly team meetings; 
 Establishing communication links within the broker/dealer community, external industry experts and 

counterparts; 
 Performing deep-dive research on potential new sectors for investment or on specific credit/rates ideas; 
 Working with Technology and Portfolio Managers to increase automation, improve quality of data and 

create new valuation tools; 
 Improving and refining investment portfolio analytics and management processes;  
 Collaborating with partners in Technology to further the development and implementation of Fixed 

Income’s investment process, machinery and platform; and 
 Designing and programming robust risk management processes using programming tools such as 

MATLAB, SQL, R, Visual Basic, and Python. 
 

QUALIFICATIONS: 

 University degree in Computer Science/Engineering/Mathematics/Statistics/Finance  
 Strong software development skills, quantitative skills and finance background 
 Strong proficiency in programming and familiarity with MATLAB, SQL, R, Python and Visual Basic, 

Excel 
 Experience with Thomson Eikon, Bloomberg or FactSet is an asset 
 Professional work ethic, self-motivated and a team player 
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 Strong communication skills and ability to explain complex topics that facilitates understanding  
 Ability to work with tight deadlines and multiple priorities, working with confidential issues and data 
 Ability to work within a team environment with multiple reporting relationships 
 

COMPENSATION: 

Commensurate with experience 

 
If you are interested in applying for this position, please forward a cover letter and resume in confidence to hr@guardiancapital.com. 

 

Guardian is committed to accessibility in employment and to ensuring equal access to employment opportunities for candidates, including persons with 
disabilities.  In compliance with AODA, Guardian will endeavour to provide reasonable accommodation to persons with disabilities in the recruitment 

process upon request.  If you are selected for an interview and you require accommodation due to disability during the recruitment process, please notify the 
hiring manager upon scheduling your interview. 

 

We thank all applicants for their interest but only those selected for an interview will be contacted. 
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