Lincoln Financial Group
ALM Strategy Development – IRC26003

Purpose of Position: 

This position provides a senior-level student, FSA or CFA an opportunity to work with a variety of asset-liability solutions within an insurance operation. The position will be responsible for analyzing ALM risks, as well as designing and implementing processes and solutions to manage these risks. The position will participate in special projects and gain a broader understanding of the risk/reward tradeoff of various asset and liability management strategies.

Position Responsibilities:

· Analyze asset and liability duration, convexity and cash flow matching for all business. 

· Review cash flow, income statement and balance sheet projections to identify risks. Develop innovative solutions to manage these risks. 

· Analyze impact of strategic investment and hedging strategies such as interest rate caps, floors, swaps, forward contracts and other derivatives from a risk-reward perspective. 

· Recommend tactical changes in ALM strategies to take advantage of current market conditions. 

· Assist with various long-term special projects and complete smaller, scheduled assignments. 

· Analyze impact of internal hedging of various lines of business. Compute risk adjusted required returns by line of business.

Qualifications:

· Bachelor's Degree 

· FSA preferred 

· Three to eight years of diverse and significant actuarial and business experience 

Desired Position Competencies and Requirements:

· Strong analytical and communication skills. Ability to communicate abstract, technical concepts in non-technical terms. 

· Experience with modeling software. ALFA skills are a plus. 

· Accept responsibility for work, own the job attitude. 

· Thorough understanding of ALM processes and strategies as well as life insurance, annuities investments and/or financial derivatives. 

· Understanding of VA hedging implementation and accounting. 

· Ability to complete tasks under tight deadlines sometimes requiring additional time commitments. 

· CFA, CQF or CERA is a plus.

To apply: Visit Lincoln’s website at www.lfg.com and reference job number IRC26003,
