Algo Risk Application — Reporting Dashboard ‘
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Objective — flexible reporting tool

1. Integrate market risk, credit risk, and asset liability reports in a
single dashboard

2. Easy to create and configure new reports
3. Rich set of visualization elements

4. Interactive and responsive



Technical Approach

A Client server approach
A Thin web client that runs in a browser
A Aggregation engine that runs on a Unix or Linux server

A Position server for loading portfolio hierarchy
A Security

A Intra-day updates

A Raw simulation data stored in binary files
A Optimized for disk I/O



Step 1 - Create a report template
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Step 3 - Save the report
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Step 2 - Select a report
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Step 3 - Select a portfolio

Algo Risk”
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Step 4 — Select an aggregation

Algo Risk™
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VaR Report
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Credit Exposure Report
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