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H20 AM - JOB DESCRIPTION
Senior Trade flow & Collateral Management Officer

CHARACTERISTICS

Title: Senior Trade flow & Collateral Management Officer
Departments: Middle Office

Responsible for: N/A

Approved persons category: no

Reporting to: Head of Middle Office

Location: H2O AM Europe in Paris

ROLE PURPOSE

The H20 Middle office is responsible for ensuring the successful completion of front-to-
back trade processing, settlement, reconciliation, trade delivery to third parties as well as
collateral management. The team also has responsibility for various reporting and
regulatory requirements, and a strong focus on system & process development in order to
meet the growing needs of the firm & its clients.

The Trade Flow and Collateral Management team’s main responsibilities include the timely
and accurate capture of all trading activities, matching, instruction sending to third parties
and settlement. The team also participates in counterparty risk management by agreeing
on collateral and initial margins with counterparties/OTC clearers and instructing them to
the custodians and accountants on a daily basis.

MAIN ACCOUNTABILITIES

1. Ensuring all trades are accurately captured, matched and settled.

e Working closely with front office to ensure timely and accurate capture of all trading
activity across asset classes (listed/OTC derivatives, fixed income, equities, Money Market,
CFD, FX).

e Monitoring incoming STP flows.

e Ensuring trades are electronically confirmed with the broker/counterparty (via FXALL, CTM,
Markit, etc) before been sent to the custodian. Performing manual matching/validation
where electronic confirmation is not possible.

e Ensuring trades are instructed - via SWIFT, trade file or other means - to custodians, Prime
Brokers and administrators best effort on trade date and always within the deadlines.

e Monitoring queues in middle office systems across the day and resolving any issues (FIX
alerts emails, FIXWATCH monitor tool...)
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e Investigating any outstanding or mismatched trades by liaising with the fund manager,
custodians/prime brokers and counterparties.

e Monitoring all failed trades and liaising with custodians and counterparties for resolution.

e (Calculating daily FX netting for hedge funds.

e Notifying fund managers of corporate actions, instructing elections and inputting them in
the internal systems.

e Managing Proxy voting with ISS and class actions with CACEIS/DRRT.

e For listed derivatives: Daily position reconciliation with clearers. Breaks follow-up until
resolution.

e For CFD: Daily position reconciliation with Prime brokers. Breaks follow-up until resolution.

e Ensuring expires/exercises/ assignments are accurately reflected in blotter and in record
keeping system.

e Calculating and agreeing listed derivatives margin calls with cash management team,
instructing custodians/clearers and booking into the blotter.

e Reconciling, Agreeing and instructing monthly CFD resets.

e Daily Monitoring of short positions in Simcorp.

e Sending daily reporting to Custodians and accountants.

2. Processing Collateral / Initial Margin movements :

e Reviewing and agreeing on collateral on designated platforms with counterparties as per
the CSA requirement.

e Reviewing daily CCP and IA calls with clearer and counterparties.

e Following through, collateral settlements and integration, reviewing in-house system
positions: TriOptima vs. Simcorp (cash flow).

e Reconciling positions and balances with counterparties, investigating breaks and liaising
with counterparties/custodians.

e Facilitating the onboarding of any new CSA, GMRA (constraints setup in TriOptima).

3. Effectively managing relations with Counterparties, Custodians and Prime Brokers:

e Maintaining good relationships with counterparties, custodians and Prime Brokers to assist
in the timely resolution of any issues.

e Participating in quarterly meetings with third parties to maintain or increase the service
level.

e logging, investigating and following-up of claims from custodians and counterparties in a
timely manner.

e Claiming counterparties/custodian within the deadlines.

4. Working efficiently with others members of the middle office and the others departments:

e Ensuring effective communication and regular interaction with other Middle Office Teams
to support strong end-to-end performance by the middle Office Team as whole.

e Performing back-up for the other members of the team, as needed.

e Working with the Client Services, Compliance and Risk teams for ad-hoc queries and due
diligences.

e Participating in Audit.

e Being flexible with the other team members, and being aware of the nuances of a particular
fund or custodian.

5. Controls and reporting to Management:
e Performing End of Day controls and signing-off in check list.
e Ensuring that pending trades > 5 BD have been logged and reported to manager.
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e logging and Reporting to management and to Compliance/Risk trade errors and
operational issues.

¢ Maintaining Currency/Fund/Product/Counterparties mapping within FIXWATCH.

e Maintaining cash and Fixed Income SSI & Cut-off Spreadsheets.

6. Systems and processes:

e Participating in the development/enhancement, testing and delivery of new systems or
trading platforms.

e Working within the middle office to continually improve and automate processes and
reduce manual tasks wherever possible.

e Keeping processes & procedures up-to-date.

e Working with internal & external teams to on-board new
clients/funds/custodians/counterparties/Products (check list review).

ROLE REQUIREMENTS

e Working knowledge of trade settlement, reconciliation processes and collateral
management.

e Experience of working within asset management firms.

e Advanced proficiency in using Microsoft Excel.

e Proven ability to manage a fluctuating workload within a fast-paced environment and
balance priorities.

e Ateam player.

ABOUT H20 AM

Founded in 2010 and with offices in Paris, Monaco, London, Geneva and Singapore, H20 AM is an
independent European asset management company, mainly specialising in Global Macro strategies.
Based on an investment process developed over more than thirty years and on solid quantitative
engineering, the teams implement a discretionary investment process based on a top-down and value
approach.

Through relative value strategies in bonds, currencies, credit and equities, H20 AM offers its clients
the benefits of diversified alpha with assumed and controlled risk over a defined time horizon.

H20 AM's mission is to assist investors in achieving their objectives by placing performance and risk
over the investment horizon at the heart of their considerations. H20 AM is guided by a strong
corporate culture that emphasises passion, performance and fortitude, with an unwavering
commitment to our clients' needs.

www.h20-am.com

APPLICATION

If you are interested, please send your resume to: mailto:xavier.bihel@h20-am.com


http://www.h2o-am.com/
mailto:xavier.bihel@h2o-am.com

