
RISK 

Our offer to support your 

transformation
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2Your challenges

Risk analytics

Data Management & 

Reporting 

Credit Risks

Counterparty & Market 

Risks

ALM, Treasury & Liquidity

Process & organizational 

transformation 

Regulatory 

requirements Climate Risks

Over years within financial institutions, Risk function has played a central role to manage the performance and optimize 

the ratio profitability/Risk.

In this context of continuous change and improvement, Risk departments needs to constantly get on track of new 

challenges impacting all Risk functions (credit, market, ALMT, climate)
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CREDIT RISK

➢ Steer regulatory projects (Basel IV,

CRDV/CRRII, etc.)

➢ Manage exercises (TRIM, Stress Tests, etc.)

➢ Accompany in risk monitoring (limits,

concentration,…)

ALM – TREASURY & LIQUIDITY RISK

➢ Produce and source regulatory ratios (LCR,

NSFR)

➢ Monitor compliance requirements (ICAAP /

ILAAP)

➢ Steer regulatory projects (FRTB, SA-CCR,

SRAB/Volcker, parameter and sensitivity

reviews)

MARKET & COUNTERPARTY RISK

Business & organizational 

transformation

➢ Design and support the implementation of

target operational models

TARGET OPERATING MODEL (TOM)

GOVERNANCE & PROCESS REVIEW

➢ Drive organizational programs following a

regulatory implementation or a cost

rationalization policy

➢ Support business lines within different 

industrialization/integration strategies (post-

merger/acquisition, integration, 

mutualization, central vs. local transfers,…)

INDUSTRIALIZATION & INTEGRATION

➢ Produce internal & external reports

➢ Industrialize reports with proven technologies

➢ Ensure data quality of reporting

REPORTING

CLIMATE RISK, ESG & CSR

➢ Manage climate risks (ACPR and ECB stress

tests, integration into models, etc.)

➢ Implement non-financial performance

indicators (Green Asset Ratio, etc.)

DATA MANAGEMENT

➢ Design and deploy Data governance approach

➢ Design & roll-out Data Quality methods

➢ Data sourcing

➢ Data visualization

➢ Data centricity

➢ BCBS 239

Regulatory Requirements Transversal Topics 

Our capabilities across the value-chain 

RISK ANALYTICS

➢ Benchmark innovative solutions &

technologies

➢ Conduct exploratory phases to select and

deploy use cases (AI, RPA, APA, Dataviz

solutions)
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4Aurexia contacts for your 
RISK projects

Partner

Tel : + 33 (0) 6 20 93 62 38

Guillaume.leroy@aurexia.com

Guillaume LEROY

Director

Tel : +33 (0) 6 22 72 49 

Ibtissam.orhanou@aurexia.com

Ibtissam ORHANOU

Director

Tel : + 33 (0)6 69 29 28 55

Sihem.elmenna@aurexia.com

Sihem EL-MENNA

IFD/IFR  prudential regime: 

what specificities for 

investment firms?

Extract of our works

Challenges of the Basel III 

finalization (Basel IV) 

regulatory watch

Monitoring of scarce 

resources

Benchmark on Climate Stress 

Tests

mailto:Guillaume.leroy@aurexia.com
mailto:Ibtissam.orhanou@aurexia.com
mailto:Sihem.elmenna@aurexia.com
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