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REAL-TIME RISK CONTROL
IN A VOLATILE MARKET
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Presenter Notes
Presentation Notes
Welcome & Context
Brief greeting & thank you for joining. 
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APAC Regional Director & Head of Wealth management
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Introduction

Lombard credit real time

Breaches in a live environment

Control Derivatives

Volatile market
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Lombard Credit real time

Challenge » Capacity to expose information

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

3 Pillars::
= Real time derivatives monitoring
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Lombard Credit real time

Challenge » Capacity to expose information

Mode Description Use Case

D [ :
1. Refresh on Demand ata is refreshed only when the user Manual checks or ad-hoc analysis

initiates a request.

Data is refreshed automatically during

e Intraday monitoring, automated alerts
the day based on specific events. Y &

2. Continuous Daily Refresh

Real-time call to the Credit Engine Pre-trade validation, automated

3. APl / Pre-Trade Check during a transaction. decision-making



Breaches in a live environment
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Challenge » How to manage 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.

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

v" Manual Intraday Breach Control:

Requires operational capacity to
manually intervene and manage
breaches during the day.



Derivatives

Challenge » Control Risk for very active clients
Clients with a Dedicated Credit Profile: Control Framework:

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

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

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

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



Volatile Market

Challenge » How to anticipate Volatility?

= 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




Q&A session (10min)



Ist & 2d sessions Replay &
Slide decks Available

Session I: Transforming

Collateralised Credit into a Session 2: Capturing New Wealth
Strategic Advantage in APAC with Smarter Credit Models

T Oon-Demand Webinar 7 on-Demand Webinar

& Duration: 30 minutes + Q&A & Duration: 30 minutes + Q&A

Learn how to reposition collc.terolised loans as a core Explore modern credit models that help you serve the next
dlffEr.EI'IlICIlCM', r_1c.|t.‘ust a credit p-roduct, but a strategic lever generation of wealth clients faster, smarter, and more

for client acquisition ond retention. pfOfitﬂb|y.

In this first session of the series, discover how to: - Target emerging wealth segments with agile credit

policies and flexible asset acceptance.
= Boostclient satisfaction by leveraging the rising - Digitize the credit journey to enable instant decisions
demand for Lornbard lending. and seamless client onboarding
* Speed up and simplify credit workflows, using + Achieve measurable growth in loan volume and

i | iciently. 5
do.mesuc co Ic:te.rcnl more ?Tflc:le.nl ¥ . approvals through smart automation.
* Build stronger client relationships via transparent,

principled governance.

=> Watch the Replay Request a workshop - Watch the Replay T T

Download Slide Deck

Download Slide Deck
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Need a personalized demo ?
Contact Us

() conracr: WEBSITE: © ADDRESS:
info@specitec.com www.specitec.com SpeciTec SG PTE. LTD.

143 Cecil Street, #03-0],
Singapore 069542
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