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JOB DESCRIPTION 
 

TITLE 
   Sr Portfolio Analyst 

NUMBER 
    50015880 

JOB FAMILY 
   Finance/Accounting 

GRADE 
    12 

DATE REVIEWED 
   April 2012 

FLSA CLASSIFICATION 
   Exempt 

JOB SUMMARY 
Supports medium-term energy portfolio management. Analyzes PSE’s commodity transactions and financial data to 
establish company’s commodity hedging strategy. Responsible for modeling company’s asset portfolio to aid 
management in electric and gas planning. Identifies and presents possible utility business problems for 
management review. 
 
Upholds the safety compliance standards inherent in PSE’s operating and/or field procedures related to work 
responsibilities. Promotes and supports a culture of total safety. 
 

JOB RESPONSIBILITIES 
 Develops and maintains forecasting or optimization models for gas and electric resources such as hydroelectric 

projects, wind projects, thermal units, and gas storage, and long term contracts. 
 Knowledge of the region’s hydroelectric resources and operations and the ability to understand the impact of 

precipitation, snow pack and other external factors on the regions hydro energy availability. Knowledge of 
regional hydro simulation models. Ability to develop hydro forecasts by utilizing the above knowledge and 
incorporates forecast for portfolio risk modeling. 

 Analyzes power cost and EPS variability, and prepares reports to support power cost outlook reporting. 
 Maintains PSE’s risk management system models and inputs. 
 Portfolio Modeling utilizing risk management systems and developing tools and methods for representing 

assets within portfolio 
 Detailed knowledge of portfolio risk calculations, sensitivity analyses to various risk factors, marginal risk 

analysis. 
 Knowledge of applied mathematical areas such as linear programming, non-linear programming, integer 

programming, dynamic programming, applied statistics and ability to implement solutions in a production setting
 Reporting portfolio positions and management metrics. Communication of effect of transactions and deals on 

positions. 
 Knowledge of Risk management systems and analytics behind modeling. 
 Ability to communicate various aspects of the portfolio with regulatory groups.  
 Ability to perform Quantitative analysis for supporting decision making related to current and future potential 

elements of the portfolio. 
 Ability to communicate technical information to management and other groups within the organization. 
 Supports WUTC rate case filings by preparing testimony and responding to (and initiating) data requests to 

responding parties. 
 Analytical support for operational decisions such as resource acquisition, long term planning, and maintenance 

timing. 
 Analysis and model development for use in intra-month position management and real time trading activities. 
 Performs other duties as assigned. 

MINIMUM QUALIFICATIONS / KNOWLEDGE / SKILLS / ABILITIES 
 Bachelor’s degree in a relevant field. (Economics, Statistics, Engineering or similar) 
 5 years work experience, preferably as a quantitative analyst in the energy industry. 
 Proficiency with quantitative concepts including time-series analysis, Monte Carlo simulations, operations 

research, and statistics. 
 Advanced skills in MS Office, especially Excel, Access is expected, including proficiency in writing macros or 

queries in SQL or VBA. 
 Excellent communication, writing and presentation skills. 
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 Self starter with the ability to work effectively without direct supervision in a fast paced, stressful, and 
multitasking environment. 

DESIRED QUALIFICATIONS / KNOWLEDGE / SKILLS / ABILITIES 
 Master's Degree in a quantitative field.  (MBA does not count). 
 8+ years of energy industry experience, preferably in an analyst type role. 
 Hands on experience building quantitative models using Crystal Ball, LP Solvers, or VBA. 
 Mathematical programming experience in SAS, Matlab, or similar. 
 Familiarity with financial analysis concepts and accounting principles. 
 Previous experience with developing and using OLAP reports. (Cognos, Crystal). 
 Programming experience in VB, C or FORTRAN. 
 Knowledge of risk systems and portfolio management principles. 
 Understanding of western gas and power markets supply and demand drivers, market fundamentals, 

transmission, and transportation. 
 


