
 

CN Investment Division    Division des investissements du CN 
 
Established in 1968, the CN Investment Division (the Division), based in Montreal, manages one of the 
largest single-employer defined benefit pension funds in Canada and holds a long track record of solid 
performance.  

Approximately C$18 billion is actively managed in-house by about 80 employees for the CN Pension Plan’s 
approximately 50,300 pensioners and pension plan members. The Division also manages the assets of the 
CN Pension Plan for Senior Management and the BC Rail Pension Plan.  

The Division’s culture is nimble, innovative, collaborative and risk-aware. Pensioners are always at the heart 
of what we do. 

 
Position: Quantitative Investment Research and Development 
 
 

The Absolute Return team consists of four dynamic investment professionals with diverse backgrounds and 
a deep expertise in liquid alternative investments responsible for generating a significant share of alpha for 
the Division. Through a combination of external and internal management, the team deploys over C$2.5 
billion across hedge funds, alternative risk premia and tail risk mitigation strategies. It leverages extensive 
market relationships and internal expertise to drive innovation with the goal of delivering unique and 
uncorrelated risk-adjusted return.   
 
Job Purpose 

As part of the Portfolio Construction team and reporting to the Manager - Absolute Return, this highly 
motivated incumbent will hold a critical role in pioneering internal systematic and quantitative strategies, with 
the opportunity to interact with senior leadership (CIO/CEO/Investment Committee) and to contribute to total 
fund risk analysis and portfolio construction. 
 
Primary Responsibilities 

 Collaborate with the Absolute Return Team in research, development and execution of multi-asset 
class systematic strategies in the alternative risk premia, hedge fund and drawdown mitigation space 

 Engage in the entire investment process including research, developing and maintaining code, and 
trading, in coordination with teams in the front, middle and back-office 

 Maintain and enhance existing technology and operational infrastructure 

 Leverage quantitative expertise from external manager relationships via qualitative and quantitative 
due diligence  

 Collaborate with various internal teams to add value 
 
Professional Requirements 

 Minimum three years relevant work experience 
 Strong programming skills (C/C++, R, Python, Matlab or other) 
 University degree in any of Finance, Financial Engineering, Computational Finance, Engineering, 

Physics, Mathematics, Statistics, Economics or Computer Science or related areas; graduate studies 
are considered an asset 

 Strong understanding of quantitative research methodology such as model development, back 
testing, forecasting, valuation, portfolio optimization, risk modeling, performance analysis, etc. 

 Strong understanding of financial markets and multi-asset class investment strategies such as factor 
investing and quantitative macro 

 Experience in trade execution of multi-asset class financial instruments including derivatives is 
considered an asset 

 Completion of or enrollment in the CFA or FRM/PRM program is considered an asset 
 Bilingual (French and English) 

 
 
 
 



 

 
Desirable Skills and Aptitudes 

 Strong analytical capabilities 

 Ability to innovate and move ideas forward with an entrepreneurial mindset 

 Intellectually curious, with an ability to learn independently 

 Strong communicator able to simplify complex concepts 

 Effective team player 

 Attention to detail and ability to multi-task 

 Ability to work under pressure, prioritize and meet deadlines 

 Dependable and autonomous 
 
 
Please send your application by November 22, 2019 via email to jobs@cnid.ca.  The information received 
will be treated in strict confidence.   
 
CN Investment Division values diversity and is committed to employment equity. All qualified applicants will 
receive consideration for employment without regard to race, colour, religion, sexual orientation, gender 
identity, national origin, age, disability, or protected veteran status. Only candidates selected for an interview 
will be contacted.   
 
Thank you for your interest in CN Investment Division. 


