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INTEREST RATES & LIQUIDITY RISKS MANAGEMENT

 Silo-approach with limited coordination 
between the insurer and the bank

 Different systems used in the different 
entities of the group

 Tight deadlines imposed by the regulator

 Belgian bank-insurance group

 Pressure from local regulator to improve IR 
& liquidity risks management reporting at 
group level and to better coordinate 
metrics and controlling tools between the 
bank and the insurer

 Process approval by the group’s board and 
by NBB

 Automated IR & liquidity risk monitoring & 
control tools fully  interfaced with the 
different existing systems

 Early warning indicators and KRI’s for the 
purpose of IR & liquidity management

 Propose common metrics and processes

 Interface the various systems used within 
the different legal entities

 Reconciliation and consolidation of figures 
at group level

 Development of coordinated dashboards 
for entity levels, group levels and for 
reporting to local regulator 

 Automating the production of dashboard 
and organizing all production processes.

Example of previous assignment:
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