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ADDRESS FSA NEW LIQUIDITY REPORTING REGIME

The UK Financial Services Authority (FSA) has proposed a new 
liquidity reporting regime that will likely come into effect later this 
year, as outlined in FSA Consultation Papers 08/22 and 09/13. 

The new regime requires UK licensed financial institutions to implement  
a framework to report their firm-wide liquidity levels to the FSA 
and also perform periodic stress tests to identify funding gaps.

As a consequence, financial institutions licensed to operate in the 
UK are under extreme pressure to review their existing liquidity risk 
reporting systems to demonstrate that they are measuring and 
managing their liquidity risk properly.

These new regulations leave firms little time to comply.

About the TopOffice Liquidity  
RISK Management Solution

Thomson Reuters TopOffice provides financial 
institutions a market proven, holistic risk management 
framework to aggregate and manage risk exposure 
across both the banking and trading books on an 
intra-day basis.

TopOffice Liquidity Risk Management module has 
been enhanced to meet current as well the new 
FSA reporting requirements.

Relied on by financial firms of all sizes, the solution 
is built on a scalable architecture with a powerful 
data integration engine, allowing it  to connect 
quickly and economically to the firm’s existing data 
sources including front-offices, legacy systems, 
models, feeds, and risk engines.

AT A GLANCE

TopOffice Liquidity Risk Management consolidates all 
risk related activities across multiple front-office systems  
to deliver: 

Integrated risk monitoring over multiple  •	
front-office systems
Asset and liability management for major  •	
risk categories
Bank-wide performance and risk-return •	
measurement across all portfolios – banking, 
trading, structured - with integrated balance  
sheet, P&L, IFRS and risk reporting
Liquidity risk stress testing and reporting•	

FEATURES AND BENEFITS
A single enterprise-wide view of a banks •	
performance across the entire balance sheet 
including market, credit and liquidity risk 
Intra-day analysis of global liquidity risk exposures •	
with drill-down capabilities 
Ability to perform stress testing as well as scenario •	
analysis to indentify sources of potential liquidity gaps 
Consistent risk and P&L views across multiple front •	
office and data sources
Pre-defined reports and pre-configured templates •	
to speed implementation 
Robust data integration and data management •	
capabilities
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About Thomson Reuters Risk Management

Thomson Reuters is the largest provider of Trade and 
Risk Management solutions serving over 750 financial 
institutions globally. Our solutions offer sophisticated, 
tailored functionality at every step of the trade, from STP-
enabled front-to-back trading systems to enterprise-wide 
risk management, allowing our customers to efficiently 
manage market, credit, and operational risks. And we 
have the global strength that is required of a long-term 
strategic partner, with over 950 risk professionals in  
83 countries.

Thomson Reuters was recently recognized as the “Best 
Risk Management Provider” in Waters Magazine’s annual 
reader survey, “Best Trading System Vendor” in Risk 
Magazine’s “Risk 20” Awards, “Number One Wholesale 
Banking System” by International Banking Systems 
Journal, “Number One Overall Technology Provider” in 
Asia Risk Magazine’s Annual Technology Survey, and 
“Number One Cross-Asset, Front-to-Back Trading System” 
and “Number One FX Front-to-Back Trading System”  
in Risk Magazine’s Annual Technology Survey.

ROBUST REPORTING TO ADDRESS REGULATIONS 

To support the assessment of liquidity and funding 
needs, TopOffice Liquidity Risk Management delivers 
special reports that allow you to take appropriate actions:

1	� Interest Rate Risk calculation and analytics with 
Total Return Assessment

2	� Daily short-term and long-term liquidity position 
and stress testing

3	� Forecast cash flows based on market assumptions 
of Δ’s to interest rates (priority: is consolidation of 
all positions from subsidiaries)

4	 Daily calculation of liquidity risk limits

5	� Scenario/simulation analysis of treasury funding 
risk and diversity

6	� Daily reporting and monitoring of all transactions 
and consolidations of affiliates and subsidiaries 

TECHNICAL FEATURES

TopOffice Liquidity Risk Management is powered by a 
robust integration engine that ensures performance 
and interoperability with all other Thomson Reuters, 
and 3rd party systems.

Its highly flexible and configurable technology allows 
for the integration of multiple systems to support a 
bank’s trading and banking operations.  

The integration engine automates the uploading of 
customer and transaction data – trading and banking 
book products, collateral and guarantees – and 
real-time market data into the liquidity risk solution. 
The efficient engine addresses the issue of large data 
volume accompanying analysis and integration of 
banking book data.

For more information on Thomson Reuters 
risk management solutions contact your 
local Thomson Reuters risk office or visit  
www.reuters.com/risk


