
Investment Portfolio Analyst

Somerset Re (“Somerset”) is a leading life and annuity reinsurance 

company based in Bermuda. Due to its successful growth since 

coming to market in 2015, Somerset is seeking to add an Investment 

Portfolio Analyst to its team.

ROLE AND RESPONSIBILITIES: 
Reporting to the Chief Investment Offi  cer (“CIO”), the Investment 

Portfolio Analyst will assist in managing the overall investment 

portfolio of the Company.  The Analyst will perform tasks and 

functions related to determining asset allocation, measuring, and 

monitoring risk exposures, and ensuring compliance with risk limit 

and guidelines.  The Analyst will also assist in developing of asset 

portfolios to be used in new business pricing and assist in selecting 

and overseeing asset managers.

- Develop and maintain tools and reports for measuring and 

monitoring investment portfolio characteristics and performance.  

Eff ectively communicate output to key constituents

- Design, implement and refi ne portfolio reports and analytics 

using Bloomberg, Factset and proprietary systems

- Establish asset portfolios for use in pricing of new blocks and 

ongoing fl ow reinsurance treaties

- Optimize portfolio through development / refi nement of strategic 

asset allocation framework

- Evaluate pro forma portfolios based on risk and return objectives 

and make recommendations

- Monitor risk exposures and identify holdings undergoing 

transitions, recommend future course of action for watchlist 

holdings

- Eff ectively communicate fi ndings and other relevant information 

on the investment portfolio to the CIO and senior management 

through creation of presentations, etc.

- Assist in identifying, onboarding, and managing external asset 

managers

- Support corporate initiatives and requirements including 

regulatory and rating agency reporting and fi nancial reporting

- Produce meeting materials for internal committees and board 

meetings

- Monitor asset/liability management considerations and related 

risks, recommend changes to the improve ALM program 

eff ectiveness

- Develop responses to internal and external queries from auditors, 

rating agencies, regulators, and investors

- Assist accounting/treasury department in investment operations

QUALIFICATIONS AND EDUCATION REQUIREMENTS:
- 2 to 5 years of experience

- Undergraduate degree in fi nance, accounting, or STEM

- Passed CFA level 1 exam or higher a plus

Candidates should apply via email with a detailed curriculum vitae 

and references to:

Whitney Morfi tt

wmorfi tt@SomersetRe.com
441-278-0786

O’Hara House, Tower II, 3 Bermudiana Rd

Hamilton HM08, Bermuda

Applications must be received by September 03, 2021


