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INTRODUCTION



Lombard Credit real time 

2 main pillars:
 Intraday refresh of client positions 
 Intraday refresh and revaluation market data 

Capacity to expose information   Challenge

3 Pillars :
 Real time derivatives monitoring



Lombard Credit real time 

Capacity to expose information   

Mode Description Use Case

1. Refresh on Demand Data is refreshed only when the user 
initiates a request. Manual checks or ad-hoc analysis

2. Continuous Daily Refresh Data is refreshed automatically during 
the day based on specific events. Intraday monitoring, automated alerts

3. API / Pre-Trade Check Real-time call to the Credit Engine 
during a transaction.

Pre-trade validation, automated 
decision-making

Challenge



Breaches in a live environment 

 Delayed Transactions: Risk of breaches 
due to timing mismatches between 
transaction execution and data refresh.

 Strategy Closing Out: Need to manage 
exposures dynamically as strategies are 
unwound or adjusted intraday.

 Reversals: Handling transaction reversals 
in real-time without compromising breach 
integrity.

 Alert Generation: Systems must be 
capable of generating timely and 
accurate alerts for potential breaches.

 Manual Intraday Breach Control: 
Requires operational capacity to 
manually intervene and manage 
breaches during the day.

How to manage breaches in a live environment?Challenge
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Derivatives 

 Tailored Margin Rules: Customized margin 
requirements aligned with the client's credit 
profile.

 Specific Netting Methodologies: Application 
of bespoke netting approaches to optimize 
exposure management.

 Dedicated Data Feeds: Enhanced data 
integration to support more accurate and 
timely risk assessment.

Control Risk for very active clients Challenge

Clients with a Dedicated Credit Profile:

 Targeted Controls: Implementation of 
specific measures, including a 24-hour 
margin call protocol, to ensure timely risk 
mitigation.

Control Framework:



Volatile Market 

 Live stress testing 

 Predefined scenarios:
o Chock underlying by 10% 
o Chock currencies – Sector of activities

 Derivatives side: Delta weight derivatives 

 Compute and Compare with a risk 
Engine – Edge LAb

How to anticipate Volatility?Challenge



Q&A session (10min) 



1st & 2nd sessions Replay & 
Slide decks Available



ADDRESS:
SpeciTec SG PTE. LTD.
143 Cecil Street, #03-01, 
Singapore 069542

WEBSITE:
www.specitec.cominfo@specitec.com

CONTACT:

Need a personalized demo ? 
Contact Us

https://www.specitec.com/
mailto:info@specitec.com

	Real-Time Risk Control in a Volatile Market 
	Today’s Speakers
	Slide Number 3
	3 Sessions
	Agenda�(30min)
	Slide Number 6
	Lombard Credit real time 
	Lombard Credit real time 
	Breaches in a live environment 
	Derivatives 
	Volatile Market 	
	Q&A session (10min) 
	1st & 2nd sessions Replay & Slide decks Available
	Slide Number 14

