ALMIS

INTERNATIONAL

Launch of

Report

ALMIS International launch new report writer at its
2011 User Group Conference held in Edinburgh.

This added functionality will allow you to:
e Dynamically create ALCO reports and graphs
e Show trends and variances
e Produce KPI and Dashboards
e Monitor prudential positions and limits

e Share report and graph temples with ALMIS users

Writer

Customisable

The report writer can be used to

collate different KPI's in a

customisable dashboard and

present results for your ALCO pack.

The report writer will help you

review trends of your current year or

forecasted plans for various ALM

areas such as Liquidity and Market

Our ALMIS report writer can be easily set up to produce all the reports you Risk.

need from one source making it a seamless process saving valuable business

time and resource.
The Concept

ALMIS produces thousands of reports which provide
valuable information for ALM management; however we
have now developed this functionality further to allow you to
customise, view and report your ALM.

The concept behind the report writer is that data can be
taken from multiple portfolios, multiple currencies and
multiple reports and presented in single templates.

By the use of a naming convention the data can be pulled
from ALMIS into excel to produce customisable reporting.

The easy to use report writer control panel will define what
portfolios are being used to extrapolate the data. The
control panel can also provide an extract of the full report to
support the numbers being extrapolated.

ALM reporting can become more pictorial; by graphing the
information being pulled from different reports and various
portfolios.

Different customisable reporting packs can be used by

multiple users allowing banking firms to share ideas for ALM

reporting.
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“Very useful for considering new reports for

ALCO”

Julie Rose, Accounts Manager, Darlington Building

Society

“Very useful update on latest ALMIS
developments — especially report writer
functionality”

Matt Slack, Management Accountant, Kingdom Bank
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ALMIS standard reporting
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3 hth 3 Mth 6 hth 1 2]
Taotal 30/06/2009 30/09/2009 /0372010 31/03/2011
Linear Deriv 63,750 5,500 3,000 17,000 20,000
Non-Lingar Deriv
Liabiities totals 1,184,087 915265 24378 72,088 28737
Gap Sensitivity
Net Gap 315,114 262832 154,998 103,822 72473
Gap Limts ; R [=
Cumoative Gop A FSA Basis Risk Report - [31 Mar 09 Actual (GBP)]
Reverse Cumulative Gap
Cumulative Limits
Assels % Lighility % Assets Em Liability Em
Period to reprice Gross Basis Risk
Discount Rate Fixed rate longer than 12 months to maturity 586 572 32795 4400
Standard Discount Factor Fixed rate 6 months - 12 months to maturity 579 516 16485 5431
Discount Factor + Fixed rate 3 months - 8 months to maturity ERE &1 12587 1288
Discount Factor - Fixed rate less than 3 months to maturity 254 840 439.03 1820
Administered 136 184 55.13 821.03
PV of net gap at central rate 3 month LIBOR inked 456 252 196.02 550
P/ of net gap with +2 shift 6 month LIBOR linked 0.00 0.00 0.00 0.00
PV of net gap with -2 shift 42 month LIBOR linked 0.00 0.00 0.00 0.00
Bank Base Rate inked 212 338 £.00 6780
NPV Sensilivity to +2 shift 17,785 Other 000 oo 0.00 000
NPV Sensitivity to -2 shift 19,260 Non Interest 0.00 000 160,32 12838
Abemative Senstivity o +2 shif -19,290 Gross Total 147520 116009
Alternative Senstivity to -2 shift 19,290
Excess 17,785 Net Basis Risk
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TOTAL 574,91 179,389 175,988 24,179 102,422 67,398 73473 128,836 45
LIABILITIES Admin 538,842 0 257 0 0 0 ] ] 0
Market 49,262 11,880 7,582 0 0 0 ] ] 0
Fixed 17,226 10,510 49,508 21,048 -12 0 0 0 0
TOTAL 305,450 22,390 57,438 21,048 12 0 0 0 0
CAPITAL Other 0 0 ] 0 0 0 ] ] 0
FIBS 0 0 ] 0 0 0 ] ] 0
Reserves 0 0 ] 90,000 0 0 ] ] 0
TOTAL ] 0 [ 50,000 0 0 [ [ 0
NET POSITION 330,639 166,999 18,551 26,368 102,110 67,398 73473 128,836 5l .
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