Qinetic Analytics LLP is at the forefront of delivering advanced data science solutions
designed specifically for the unique challenges of the financial sector. Our solutions empower
banks and financial institutions to harness the transformative potential of data-driven
insights, enabling them to optimize operations, manage risks, and achieve strategic goals in
an increasingly complex regulatory and market environment.

Specialization Areas
1. Market Risk Analytics
¢ Advanced Risk Modelling:

o Develop and deploy data-driven models to assess and manage market risks
across asset classes, including interest rates, FX, equities, and commodities.

e Stress Testing and Scenario Analysis:

o Perform predictive analytics to model extreme market conditions and quantify
their impact on portfolios.

o Risk Aggregation and Visualization:

o Provide real-time dashboards for aggregating and visualizing market risk
exposures, enabling better decision-making.

2. Fundamental Review of the Trading Book (FRTB)
e FRTB-SBA and IMA Compliance:

o Tailor solutions to meet regulatory standards for both the Standardized and
Internal Model Approaches, ensuring adherence to BCBS D457 guidelines.

e Risk Factor Sensitivity (FS) Management:

o Implement models for Delta, Vega, and Curvature sensitivities, enabling
granular risk attribution.

e Capital Charge Computation:

o Automate the calculation of regulatory capital charges at the trading desk, risk
class, and risk factor levels.

3. Counterparty Credit Risk (CCR)
e Exposure Management:

o Build frameworks to calculate Potential Future Exposure (PFE), Expected
Positive Exposure (EPE), and Credit Valuation Adjustment (CVA).

e SA-CCR Compliance:



o Develop tools to comply with the Standardized Approach for Counterparty
Credit Risk, automating exposure quantification and reporting.

e Collateral Optimization:

o Provide Al-driven solutions for efficient collateral management, reducing risk
and capital requirements.

4. Investment Advisory Services
o Data-Driven Portfolio Optimization:

o Use advanced analytics to optimize portfolios, focusing on risk-adjusted
returns and strategic asset allocation.

e Structured Product Analysis:

o Deliver quantitative insights for designing and managing structured financial
products.

e ESG Analytics:

o Incorporate Environmental, Social, and Governance (ESG) factors into
investment decisions, enabling sustainable and socially responsible investing.

Core Capabilities
1. Advanced Data Science Expertise
e Machine Learning and Al Models:

o Use machine learning algorithms to uncover patterns, identify risks, and
forecast market trends.

o Big Data Analytics:

o Process and analyze large volumes of structured and unstructured financial
data for actionable insights.

e Predictive Analytics:

o Enable institutions to anticipate market movements and optimize risk-return
profiles.

2. Regulatory Expertise

e Comprehensive understanding of Basel Ill/IV, FRTB, SA-CCR, and other global
regulatory frameworks.

e Ensure banks and financial institutions remain compliant while optimizing capital and
risk management strategies.

3. Customized Solutions



o Tailor data science solutions to meet the specific operational, regulatory, and strategic
needs of clients.

e Integrate seamlessly with existing systems to enhance efficiency and scalability.
4. Technology-Driven Tools
e Cloud-Based Platforms:

o Leverage scalable and secure cloud environments for real-time analytics and
computational efficiency.

e APIs and Dashboards:

o Develop intuitive interfaces for reporting, monitoring, and managing risk
exposures.

Value Proposition
1. Actionable Insights:

o Enable financial institutions to transform raw data into strategic insights,
improving decision-making and operational performance.

2. Regulatory Compliance:

o Streamline compliance processes with automated tools and frameworks,
reducing the complexity of meeting regulatory requirements.

3. Operational Efficiency:

o Optimize resource allocation, reduce costs, and improve risk-adjusted returns
through data-driven solutions.

4. Scalable Solutions:

o Build robust systems capable of handling growing data volumes and complex
risk computations.

5. Enhanced Risk Management:

o Provide institutions with the tools and insights needed to proactively manage
and mitigate risks.

Qinetic Analytics LLP is your trusted partner for unlocking the full potential of data science in
the financial sector. Let us help you navigate complexities, stay ahead of regulatory
challenges, and drive strategic success with our specialized expertise in market risk, FRTB,
CCR, and investment advisory services.



