Job Title: Unit Head — Market & Liquidity Risk
Division: Risk Management

Reports To: Head of Enterprise Risk Management
Key Responsibilities:

e Lead the Market & Liquidity Risk function of the bank.
e Develop, review, and implement market and liquidity risk policies, procedures, and
frameworks.
e Monitor market risk exposures, including:
o Interest Rate Risk
o Foreign Exchange (FX) Risk
o Equity Risk
o Investment Portfolio Risk
e Oversee liquidity risk management, including:
o Liquidity Coverage Ratio (LCR)
o Net Stable Funding Ratio (NSFR)
o Cash flow forecasting
o Liquidity gap analysis
e Conduct stress testing and scenario analysis for market and liquidity risks.
e Monitor regulatory and internal risk limits and investigate breaches.
o Prepare risk reports and presentations for:
o Asset Liability Committee (ALCO),Board Risk Committee (BRC) & Senior
Management
o Ensure compliance with Basel III guidelines and local regulatory requirements (e.g., State
Bank of Pakistan regulations for Pakistani banks).
e Coordinate with Treasury, Finance, Internal Audit, Compliance, and Business Units.
o Reviewed and refined internal policies related to Market and liquidity Risk Management
and assisted in defining Risk tolerance limits for Risk Apatite statement of the Bank

Qualifications

e Bachelor's or Master's degree in Finance, Economics, Accounting, Mathematics,
Statistics, or a related field.

Experience
e 5to 7 years of banking experience.

o Strong background in Market Risk, Liquidity Risk, Treasury Risk.
o Experience with Basel I1I, ICAAP, and regulatory reporting.
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