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WHY GAMMA?

GAMMA IS MANAGEMENT SOLUTIONS ANSWER TO
THE CHALLENGES OBSERVED REGARDING MODEL
RISK MANAGEMENT AND ITS GOVERNANCE PROCESSES

Gamma’s main functionalities

Model inventory Model workflow Model document repository
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By means of these functionalities, Gamma overcomes the challenges observed in the industry:
» Lack of a comprehensive and integrated view of the status of all models within the institution.
» Lack of standardization when applying model risk policies and inappropriate segregation of duties.

» Model information scattered among different groups, generating knowledge silos and inefficiencies when
developing and reviewing models.

» Difficulty to prioritize and identify material issues and model dependencies that will generate regulatory
pressure.

» Limitations to the visualization of the model development, validation and deployment timelines to actively
manage the model plan.

» Disconnection between the tools used in the model field: model governance, model monitoring, campaign
managers, etc.



ADVANTAGES

GAMMA ALLOWS FOR THE EFFECTIVE
MANAGEMENT OF MODEL RISK AND

Main features THE PROCESSES INVOLVED
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Compliance with regulation: Gamma complies with the IT-related requirements outlined in Fed/OCC’s
Supervisory Guidance on Model Risk Management (SR 11-07), with the European Central Bank’s guidelines on
Model Risk for the Supervisory Review and Evaluation Process (SREP) and with Poland KNF's Recommendations W.

Fully customizable: all inventory fields, roles, user permissions, etc., are customizable by the user in Gamma.

Version control and historical view: Gamma incorporates past processes and retired models, which allows for
efficient recycling and comparison of legacy models.

User-friendly interface: Gamma provides quick and easy access to the information, both high level and granular,
through user-friendly interfaces.

Linkage to other applications: Gamma can be easily integrated with other model management tools, such as
model monitoring engines, model policies management tools or campaign definition and monitoring systems, for
which Management Solutions has proprietary solutions (MIR and MMDE).
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Simple deployment: Gamma is a web-based tool, thus easy to implement and deploy.

In-hosted & out-hosted: Gamma can be either in- or out-hosted (SaaS), as per the client’s needs, providing easy
and secure access in both cases.

3-month implementation: Gamma can be deployed in only 14 weeks, including an analysis of the client’s needs,
its model governance status and its configuration preferences.

Little support required: Gamma requires reduced IT support, intended to be done internally by the client.

GAMMA COVERS THE WHOLE MODEL LIFE CYCLE WITH ITS WORKFLOW, ENSURING ALL MODEL
RISK POLICIES ARE COMPLIED WITH
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STRUCTURE

GAMMA IS STRUCTURED AS A WEB-BASED TOOL WITH A USER-FRIENDLY
MENU FROM WHICH ALL INFORMATION IS RAPIDLY ACCESSIBLE
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Gamma includes all relevant information regarding models: identification, purpose, documentation, dependencies, IT
and methodological details, user rights, etc.

Moreover, Gamma is customized to every client’s needs as part of its deployment, adding all required specific
information as necessary.

Internal structure

INTERNALLY, GAMMA CONSISTS OF SEVEN KEY ELEMENTS:
MODELS, MODEL USES, WORKFLOWS, ROLES, STATUS, PROCESSES AND TASKS
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IT ARCHITECTURE

GAMMA PROVIDES A STABLE COLLABORATIVE WEB ENVIRONMENT
FOR THE GROWING NUMBER OF USERS INVOLVED IN THE MODEL
MANAGEMENT PROCESS
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DATABASE IN THE MARKET

Gamma's J2EE architecture was designed
strictly following standards to be deployed
over the main web browsers, web servers,
databases and security managers, reducing
technology costs and installation time.

Its architecture is oriented to be scalable and
stable even under high concurrency
circumstances.




SECTORS AND GEOGRAPHICAL LOCATIONS

MANAGEMENT SOLUTIONS DEPLOYS GAMMA FOR ITS THREE MAIN
INDUSTRIES AND ACROSS ALL ITS COUNTRIES OF ACTIVITY

The massive proliferation of models for decision making across all industries, especially — but not exclusively - the
financial sector, has made model risk a central issue of concern.

Management Solutions’ Gamma Model Governance System addresses Model Risk Management, is customized to
each client’s needs and is adapted to all specific industry and local regulation requirements.




MANAGEMENT SOLUTIONS

PROFESSIONAL CONSULTING SERVICES

Management Solutions is an international consulting Firm whose core mission
is to deliver business, risk, financial, organisation and process-related advisory
services, targeting both functional aspects and the implementation of related
technologies.

Management Solutions currently has a multidisciplinary team (functional,
mathematical, technical and systems integration) of 2,000 professionals, and
operates through 24 offices (11 in Europe, 12 in the Americas and 1 in Asia) from
where we regularly serve clients that operate in more than 40 countries across
four major geographical areas (Europe, Americas, Asia and Africa)

Madrid, Barcelona, Bilbao, London, Frankfurt, Paris, Warsaw,
Zurich, Milan, Rome, Lisbon

New York, Boston, Atlanta, Birmingham, San Juan de Puerto
Rico, Mexico City, Medellin, Bogota, Lima, Sao Paulo, Buenos
Aires, Santiago de Chile

Americas

Beijing

Management Solutions” differentiating factor lies in its in-depth knowledge of the
businesses in which its clients operate and in its high degree of sector-specific and
functional specialization.

To ensure full coverage of its clients” needs, Management Solutions structures its
value proposition by industry and line of activity, bringing together a wide range
of skills.

Services
Strategy
Sales and Marketing Management

Industries

Financial Institutions
(Banking and Insurance)

Energy Transformation: Organization and Processes
Telecommunications Risk Management and Control

Consumer and Industry Management and Financial Information
Government New Technologies

Construction

For further information you may contact:

Jorge Monge
Partner, IT Committee
jorge.monge.alonso@msspain.com

Javier Calvo Martin
Partner, Head of Research & Development
javier.calvo.martin@msgermany.com.de

We create value
propositions for our clients
and commit to their
effective implementation
to exceed client
expectations, becoming
their trusted partners



Management Solutions, Professional Consulting Services

Management Solutions is an international consulting firm whose core mission is to
deliver business, risk, financial, organisation, technology and process-related advisory
services.

For further information please visit Www.managementsolutions.com
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