Fuller and Thaler Asset Management, Inc.

Employment Opportunity:  Head of Quantitative Research

Fuller and Thaler is a rapidly growing investment management firm specializing in a broad range of domestic and international, quantitative and non-quantitative, equity portfolios.  The company, based in San Mateo, California, is widely recognized as the industry leader in developing and applying behavioral finance investment strategies.  Through investment performance resulting from a strong focus on cutting edge research, intellectual capital, and proprietary investment systems, Fuller and Thaler has attracted an impressive clientele of internationally recognized pension plans and consulting firms.  Additional information about Fuller and Thaler can be found at the company’s web site:  fullerthaler.com.

Due to continued growth in the number of clients and assets managed by quantitative strategies, Fuller and Thaler is seeking to significantly expand its Quantitative Research group.  The group is responsible for development, testing, implementation, enhancement and monitoring of existing and new quantitative equity strategies, as well as providing decision support to the non-quantitative investment teams.  The research responsibilities involve reviewing the finance and related academic literature for new alpha-generating ideas, conducting empirical research, and evaluating the feasibility of the ideas for existing and new investment processes.  This involves working closely with the portfolio managers to incorporate new ideas in the investment processes, and communication of research ideas to the entire organization.  The group is also involved in marketing and client communication activities, as well as new product and business development.

This position will be at the Senior Vice President level. The person selected will work closely with John Kling (SVP), Russ Fuller (President) and Richard Thaler (Principal). The Head of Quantitative Research will be responsible for leading and managing the activities of the group, which will include hiring decisions, training, personnel reviews, and budgetary decisions.  The ideal candidate will have the following qualities:

· Ph.D. in finance, economics, financial accounting, or related discipline

· Excellent econometric skills

· Strong written and oral communication skills

· Experience in research and quantitative equity management, including portfolio construction with optimization techniques

· Experience with database programs such as SQL Server and both historical and real-time financial databases such as Compustat, CRSP, IBES, MSCI, Washington Insider, Bloomberg, etc.

· Experience with analytical programs such as Matlab and S-Plus

For confidential consideration for this position, please email your resume to John Kling at jkling@fullerthaler.com, or fax to Human Resources at 650-227-0136.
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