
Our company is growing rapidly and is looking to fill the role of liquidity risk
manager. We appreciate you taking the time to review the list of qualifications and
to apply for the position. If you don’t fill all of the qualifications, you may still be
considered depending on your level of experience.

Responsibilities for liquidity risk manager

Act as a point of contact to front office and risk management for all NSFR
related matters
Monitor market and liquidity risk exposures against approved limits and be
able to clearly explain changes in exposures
Support on various ad hoc stress testings on emerging market and liquidity
risk
Coordinate effectively with internal stakeholders including business units,
Asset Liability Management, Group Financial Risk Management, , ensure Asia
and business units ALCOs are operating effectively
Raise awareness and increase understanding of market and liquidity risk in
the division and business units, including risk metrics such as Economic
Capital, Earnings at Risk, liquidity ratios
Co-lead the development of the new liquidity FTP process that incorporates
new liquidity regulations
Develop enhance the existing EUC's for the Wholesale bank FTP group
Plan, perform and lead audits of complex Balance Sheet Management
functions such as Market Risk Management (including Market Risk Rule
compliance) and Liquidity Risk Management and related business functions or
perform components of such audits
Identify liquidity risks and mitigants for the GWIM business and review
appropriateness of these risks over time
Review stress testing processes including scenarios and liquidity risk
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Qualifications for liquidity risk manager

Familiarity with the features and characteristics of wholesale banking
products, and financial risks associated with these products is required
Familiarity with asset/liability management, liquidity risk management, and
funds transfer pricing concepts
Understanding of fixed income instruments and derivatives, such as bonds,
options, and swaps, and the valuation of these instruments, and how they are
used to manage balance sheet risks
Proactive and highly motivated individual who can work independently and in
a team environment
Bachelors Degree Finance (or Accounting/Economics with Finance emphasis)
Direct experience in credit risk through work in financial statement analysis
and/or credit risk assessment


