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Aurexia  Current finance regulatory overview

DEFINE AND ADDRESS THE RIGHT CHALLENGES

Regulatory evolutions continuously generate new
requirements for financial institutions.

In order to face those challenges, it is interesting to

opt for a cross-functional approach to carry out
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/WHICH REGULATIONS ARE CONCERNED ?

COREP: COmmon REPorting SEDR: Sustainable Finance Disclosure Valuation Data Set
FINREP: FINancial REPorting Regulation
CSRD: Corporate Sustainability Reporting
Directive
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Regulatory deadlines

2022

2023

2024 and beyond

Q1 2022: Expected submission of draft
ITS (Implementing Technical Standards
Amending regulation) by the EBA

COREP / FINREP

2022: Assessment of the
availability and sourcing of data in
existing systems

BASEL IV

30/06: Guidelines apply
to renegotiated existing
loans

01/01: Implementation of the
revised Standardised
Approach & IRB framework

01/01
SFDR: Application of Level 1

Taxonomy: Application concerning climate

change

31/12: expected
application of revised
requirements

»
|

End 2023: expected date for bank to
have ensured the data sourcing and

quality in relevant systems

End 2023: Re-prioritisation
of non-IRB eligible model

01/01

01/06: first
SDFR Application of Level 2 SFDR
Taxonomy: Application on the reporting

4 remaining topics

01/01/2025: Full Implementation

30/06/2024: Deadline for implementation
of the monitoring framework for loans
originated before 30t June 2021

01/01/2024
CSRD: application on the 2023
exercise
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Holistic approach

Understanding of
central &/or locally systems
and data availability

Normative
Stream

Understanding of the regulatory
requirements / scope / teams involved
Coordination with entities to
understand data
definition/expectation

Identify the system where the data has to be created
Centrally &/or Locally — And perform workshops with

system IT Team to get a roadmap of MEP

Remediation
plans

For existing data, identify
existing data quality initiatives
managed centrally &/or
locally

Create new
datain
systems

Reporting

generation

Create reporting expected
by the regulators, with
contributions from local
entities



Aurexia Aurexia’s expertise

We are involved in many regulatory projects within the major actors in the market, such as IFRS 9 / Stress tests /

LOM / etc.

PN

On-going assignments with Projects involving different actions: Operational declination of Consultants involved in the
major banking groups regulatory guidelines, analysis of data to be sourced, management of the
challenge of the group's target solution definition, workshops implementation of
with the various contributors/stakeholders at central/local LT/VDS/LOM/ESG
levels, etc.
© INNOVATIVE ]
U% MARKET WATCH ] L -I-- DATA ] L ™ APPROACH
Regulatory watches are currently and regularly Assignments in data quality, governance, Capture of Fintechs or Vendors solutions that
carried out to capture needs and anticipate visualisation. may be relevant.
solutions for our clients. Expertise in data management. Capacity to deliver ready-to-use tools.
Benchmarks for data office CDOs.
From the same guiding principle of anticipation Use agile methodology to reach regulatory
we build benchmarks regularly. Partnerships with some editors like Collibra, AB timeline milestones.
initio ...
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Your contact

Detailed analysis of regulation
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MAJOR DEVELOPMENTS/ KEY BATES.

BATA EXAMPLES [CATEGORT)

Corporats sustainability Reporting Diractive

Regulatory Data and process challenges

—
An End to End process

Jéremy Knafou
Manager

+33(0) 673707936
jeremy.knafou@aurexia.com

In-House Solutions or Market Solutions “

Connexionto
multiple datasources

Cloud apps, data
bases ...
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Qlik® WITH OR WITHOUT PROGRAMMING

Implementation in "ultra agile" mode without IT intervention /

Develapm

tand te: eration
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Implementatian of an
interfacing ool with the
data warehouse

Client use cases

Automation of Loan lape
regulatory reparting

Implementation of an
advanced analysis tool for
maonitoring G-SIBs scores
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amm 1l TObleau
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ADAPTABILITY LARGE-SCALEANALYZES

Automation of the
production of Finance & Risk
reporting data

Power BI
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