
Position 1845 Asset Liability Management Analyst 

Location: Durham, NC 

The Organization: 

Self-Help is a leading national community development financial institution headquartered in 

Durham, NC. Since 1980, Self-Help has provided over $7 billion in financing to 146,000 families, 

individuals and businesses. It helps drive economic development and strengthen communities 

by providing responsible financial services; lending to individuals, small businesses and 

nonprofits; developing real estate; and promoting fair financial practices across the nation. The 

Self-Help family of nonprofit organizations includes Self-Help Credit Union, Self-Help Federal 

Credit Union, Self-Help Ventures Fund and the Center for Responsible Lending. Through its 

credit union network, Self-Help serves over 145,000 people in North Carolina, California, 

Chicago and Florida. Learn more at www.self-help.org, www.self-helpfcu.org  and 

www.responsiblelending.org. 

Position Description: 

The Asset Liability Management Analyst will analyze and report on the balance sheet interest 

rate risk of all Self-Help financial affiliates. Duties include financial modeling and asset-liability 

management (liquidity and interest rate risk modeling). This individual will also support the 

development and continuous improvement of Self-Help’s risk management modeling practices 

and participate in stress testing and other ad-hoc analyses. 

Essential Responsibilities: 

 Generate accurate, timely and comprehensible interest rate risk management reports in the 

form of market valuation and income sensitivity reports for the Management, Board of 

Directors and regulatory authorities for Self-Help Credit Union, Self-Help Federal Credit 

Union & Self-Help Ventures Fund. 

 Evaluate and document reasonableness of assumptions in the interest rate risk model and 

validate results. 

 Retain documentation of the IRR model simulation results, assumptions and other 

supporting document and compliance material required for the various Treasury functions 

and activities for external and internal auditors. 

 Perform ad hoc interest rate risk analysis for periodic special projects, such as merger and 

loan purchase opportunities 

 Work with IT to enhance and improve existing process including data sourcing and 

automation of recurring tasks 

 Continually train team members to provide back-up support for various Treasury job 

functions such as transferring funds, setting rates, and responding with counterparties.

Assist with other treasury functions and potentially related responsibilities. 

 Handle other duties as may be deemed necessary and appropriate. 

Minimum Qualifications: 

 Bachelor's degree in finance, economics, statistics, math or other related quantitative 

disciplines.  

http://www.self-help.org/
http://www.self-helpfcu.org/
http://www.responsiblelending.org/


 2 years of financial analysis experience with a financial institution including solid 

understanding of interest risk rate concepts and financial asset valuation principles; 4 years’ 

experience preferred. 

 Knowledge of the finance and lending industry, including, but not limited to: financial and risk 

modeling practices and concepts, financial instruments, and financial markets.   

 Ability to write and edit clear and concise ALM narratives, including translating financial and 

numerical data into written form. 

 Strong attention to detail, coupled with ability to understand that detail in a larger context. 

 Ability to set priorities, and to organize competing priorities. 

 Ability to work effectively in teams. 

 Advanced proficiency with Excel. 

 Proficiency with Microsoft Office.  

 Strong technical aptitude and ability to learn new software systems quickly. 

 Desire to work in an organization where mission and teamwork are valued ahead of 

individual advancement. 

Desired Qualifications: 

 Master’s degree in Business Administration or Finance preferred. CFA a plus. 

 Experience with data mining, relational databases, statistical software preferred. 

 Experience of asset and liability (ALM) risk models and tools; experience with ZM Desk 

preferred. 

 Experience with the development and enhancement of valuation and risk management 

models preferred. 

 Motivated and able to work independently and in a team environment preferred. 

Physical Requirements: 

Frequently requires use of manual dexterity and repetitive motions, primarily with the wrists, 

hands, and/or fingers. Must be able to occasionally lift and exert force of up to 10 pounds. 

Compensation:  

Competitive nonprofit salary, based on experience, plus a generous benefits package.  

Application: 

To apply, send resume and cover letter, describing why you are a fit for this position, to 

hiringmanager@self-help.org. Please include the position title as the subject. Application must 

be received by September 21, 2018 to ensure consideration.  Applications received after this 

date may or may not be considered, depending on the applicant pool. The position will remain 

posted until filled. 

 

Self-Help is committed to providing equal employment opportunities to all persons 

regardless of race, color, class, age, gender, religion, disability that can be 

accommodated, marital status, ancestry, nationality, family status or sexual orientation. 

mailto:hiringmanager@self-help.org

