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JOB DETAILS

The main purpose of this job is to provide technical and operational support in identifying, monitoring and reporting
liquidity and market risks in the Bank and make appropriate risk mitigation recommendations in accordance with the
Bank’s policies, procedures and guidelines.

KEY RESPONSIBILITIES
1. Conducting intra-day rate scans and flagging exceptions based on pre-defined variances to
the appropriate authorities

2. Liaison with Front office for market analysis and determining reasons for breaches

3. Preparation and periodic review of market risk related policies and formulation of
methodologies for valuation of the investment portfolios

4, Monitoring of mark to market (MTM) process by ensuring that the MTM sources are updated
and reflective of market rates/prices

5. Independent monitoring and oversight of the stop loss limits, VAR limits, counter party limits,
country risk limits, rate tolerance limits and trader limits

6. Setting up Client and Counterparty limits and preparation of limit utilization reports and
submission to appropriate authorities

7. Building scenarios and carry out stress testing and sensitivity analyses on the trading portfolio
of the bank

8. Building scenarios and performing stress testing for liquidity and interest rate risk of the Bank

9. Preparing the relevant regulatory, compliance reports and internal Management
Information Reports, including the required disclosures, in coordination with the Finance
department.

10. Preparation of product notes, business review notes on a periodic basis

11. Co-ordinating with the internal and external auditors, as well as CBK Bank Supervision where

needed and submission of replies and compliance reports in coordination with Finance and
Risk Management Department

12. Preparation and periodic review of Asset and liability management policies and the Bank’s
liquidity risk framework

13. Providing risk exposure reports to ALCO

14. Performing liquidity risk measurement through cash flow reports and balance sheet ratios

15. Setting up and monitoring internal limits and regulatory limits and reporting breaches if any.

RELATED JOB EXPERIENCE/QUALIFICATIONS

o Bachelor's Degree in Economics, Accounting, Finance, or Banking from a reputable University.

. Professional certification in Risk Management; Financial Risk Management (FRM), RCP Level
3, Chartered Risk Analyst (CRA) or Governance Risk and Compliance Management (GRCM) is
an added advantage.

. At least five years' relevant work experience.

ADDITIONAL SKILLS

o Knowledge of various types of liquidity and market risks.

o Good understanding of bank risks and relevant emerging issues in risk management.
o Knowledge of policies, regulations and directives related to Financial Sectors.

]

Risk management skills including risk assessment, evaluation, quantification, mitigation and
reporting skills.

o Interpersonal skills, including ability to build collaborative relationships with sensitivity to
diversity/inclusion.

Candidates with the required qualifications, experience and competencies who wish to apply for the
above position are required to forward their applications with their CVs, to the Chief Manager Human
Resources at jobs@primebank.co.ke not later than 5:00PM JUNE 22"¢, 2023.




