
 

 

The Interest Rate Team has a vacancy for 
a Quantitative Analyst  

Futuregrowth, South Africa’s leading fixed-income asset manager, has an opportunity for a 
Quantitative Analyst in the Investment Team. Candidates should be passionate about 
investments, and have relevant experience and skills. Candidates should be able to work closely 
within a team and be willing to assist a team of Investment Professionals in delivering on risk 
management objectives. We are looking for candidates who are seeking a rewarding career in 
fiduciary asset management, and have a strong ethical base. Futuregrowth is committed to 
transformation, and preference will be given to suitably qualified previously disadvantaged 
candidates. The position is based in Cape Town.   
 

Purpose 

The role will be responsible for quantitative research, development and implementation in the 
investment team. 

Customers 

- Interest Rate Team 
- Credit Team 
- Risk Management Team 
- Dealing Desk 
- Enterprise Solutions Team 

Key objectives 

- Organise and quantitatively analyse fixed income data using a combination of computer science 
and applied mathematics competencies; 

- Interrogate and optimise the existing fixed income analytical toolset. While primarily servicing the 
Interest Rate team, the candidate will be required to service the entire Investment Team. 

- Develop and maintain fixed income valuation models to create efficiencies and improve 
investment risk management; 

- Collaborate with the Investment Team to research and develop new/alternative quantitative 
valuation techniques; and 

- Collaborate with the Enterprise Solutions Team to research, develop and implement machine 
learning capabilities in the investment process. 

Technical/professional knowledge and skills 

- Honours or Master’s Degree in Mathematics/Statistics/Financial Mathematics/Computer Science 
or Actuarial Science; 

- 1 – 2 years of experience in a quantitative work environment; 
- Previous model development experience; 
- Advanced level computer programming and financial modelling skills in Microsoft Excel and VBA; 

and 
- R/Python/C#/SAS or related programming experience is a distinct advantage. 

 



 

Competencies 

- Analytical thinking; 
- Attention to detail; 
- Decision-making and judgement; 
- Displaying drive, purpose and initiative; 
- Collaboration and teamwork; 
- Assertiveness; 
- Articulate and confident; 
- Hardworking and deadline driven; 
- Excellent communication skills; 
- Integrity; 
- Learning agility (curiosity and willingness to learn); and 
- Adaptability. 
 

Closing date 

30 September 2019 

Please forward detailed CV, copies of ID and transcripts to nsteenkamp@futuregrowth.co.za. 
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