
Project Spark



Team descriptions

• The following slides introduce the respective teams. 
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Portfolio Monitoring

3

The Mission of Middle Office Portfolio 
Monitoring team is to ensure compliance of 
Swiss Re investment universe with regulatory 
as well as internal requirements. The team 
closely cooperates with Front Office and 
Compliance teams in order to understand the 
investment strategy and build/code effective 
and timely monitoring solutions leveraging 
various applications and systems. 



Trade Processing
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Our team is formed by three members based in 
Bratislava and two colleagues located in New 
York. We have numerous responsibilities 
derived from execution of investment strategies 
by our internal and external investment 
managers. This includes booking of the 
investment transactions into internal systems, 
processing of asset transfers between 
portfolios, dealing with the trade interfaces, 
providing supporting transactions for ongoing 
class actions to our law firm, perform quarterly 
Swiss transactional stamp duty review. Through 
the day we experience healthy mix of regular 
tasks, compelling investigations and ambitious 
initiatives. 



Business Units & Investment Process
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Team creates and maintains the Risk Budgeting 
framework, which forms the basis of the Asset 
Liability Matching process (ALM). By performing 
daily data validations, the team takes 
responsibility over accurate data representation 
across Asset Management and Risk 
Management systems, ensuring effective 
steering of the investment portfolio. It also 
prepares and implements investment 
benchmarks with the aim to limit financial risks 
associated with our investment portfolio, and to 
achieve consistent returns outperforming the 
broad market. Additionally, the team takes care 
of a number of related processes and activities 
providing exposure data to a number of teams 
across Asset Management, Risk Management, 
Treasury and Finance. 



Markets & Investment Services
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Goal of the team is to is to work hand-in-hand 
with our clients to provide a comprehensive 
Middle Office support model, enabling the SAA 
implementation, transactional activity and 
ongoing portfolio monitoring for each client 
team. 
The Investment Portfolio Analyst role is 
responsible for performance monitoring of 
shareholder assets including regular and 
analytical reporting to support the decision 
making of the Asset Class teams, ensure data 
quality, quantitative and qualitative assessment 
of external manger performance and the 
implementation of new technical solutions for 
clients. 



Investment Transactions Management
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Team is assuring accurate Capture, 
Confirmation, and Settlement of all trades 
relating to Fixed Income and Equity Trades, 
Repurchase (Repo) Transactions, Securities 
Lending Transactions, Collateral Movements 

At the same time, team verifies and executes all 
financial markets external payments related to 
derivatives lifecycle, collateral management, 
securities financing business (trade initiation, 
claims processing, fee payments, etc.), 
corporate finance activity, FX transactions, 
external management fees, illiquid investments 
(private equity, loans, etc.)



Investment Account Control Services
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It is one of the most important requirements for 
any asset manager to securely know what cash 
balance and security position a portfolio 
currently has. IACS team has established tools 
and processes to capture any discrepancies on 
daily basis and ensures that those breaks are 
rectified as quickly as possible.



Data Integrity
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Who ensures we know when securities pay 
income, all our systems are in sync and our 
colleagues can instruct transactions with 
virtually one click? It is Data Integrity team 
responsible for maintaining static data across 
various systems and creating an efficient data 
exchange model.



Custody Administration
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Where do we hold all those billions of Swiss Re 
financial assets? In several thousand accounts 
opened and maintained by our team with a 
global network of custodian banks. Our 
responsibilities furthermore include supporting 
the day-to-day bank relationship management, 
KYC (Know Your Customer) processes and 
execution of related legal agreements.



Reinsurance Collateral
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How do we give our reinsurance clients comfort 
that Swiss Re engagements would be honored 
under all circumstances? Our team provides 
them with collateral in securities or with bank 
guarantees and our responsibility is to maintain 
the collateral in required value based on our 
reinsurance exposures. This means daily 
interaction with clients, banks and other client 
facing Swiss Re functions. 



Finance
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The primary responsibility of each colleague within 
AM Finance is the facilitation of timely and accurate 
delivery of all investment related reporting for the 
Group and Business Units. We have a deep 
understanding of the end to end investment value 
chain and work closely with colleagues across the 
firm; including Global Investment Reporting (GIR), 
Portfolio Steering, Accounting Policy, Group External 
Reporting and Investor Relations.

Key deliverables include the production of U.S. 
GAAP and EVM internal and external financial 
reporting for Group and BU investment assets; 
weekly projection reporting for senior management; 
communication of AM relevant performance results 
to stakeholders (e.g., BoD IC, Group CFO, BU CFOs, 
and AM leadership); daily P&L reporting and the 
monitoring of P&L triggers and reporting breaches 
to pre-defined executives. 



Governance
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The role of AM Governance is to help establish and 
maintain an appropriate Process & Control 
environment across Asset Management. By being 
responsible for complying with internal policies and 
standards as well as external requirements, the 
team ensures a proper risk coverage and is crucial 
for smooth and safe business running. 



Strategic Solutions
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Drive cross functional projects and 
initiatives; improve collaboration, adopt new ways 
of working, and ensure a sustainable platform. 

The work includes:

• infrastructure enhancements

• regulatory changes including set up of legal entity 
framework and approval

• onboarding of assets as part of 
mergers/acquisitions

• support changes to new operating models

• process optimization and reengineering

• smarter working adoption and intelligent 
automation 



AM IT
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• In Asset Management IT, we connect people, 
technology and information to enable superior 
decision-making and sustainable returns. Together, 
we embrace an innovative and agile team culture. 

• Our work is focused on providing fact-based 
insights, ensuring stable investment management 
and trade lifecycle activities. We deliver 
meaningful and timely financial data to enable 
management to steer the business. We create new 
solutions that leverage data and smart analytics, 
and support automation and efficiency through 
workflow solutions and robotics development.
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