
 
 
 
 
 
 
 
 
 

Financial Engineer 
Senior Functional Consultant 

Front-Office, Risks & Regulatory 
 

Professional Background 
 

 

BPI France – 03/2020 to now 
 SUMMIT Front – Business Analyst 

 

 

 

Projects 
 
 
 
 
Upgrade 

Setup, integration and validation of the new market indexes : SOFR, ESTER, SARON, TONA, SONIA… 
Validation against Bloomberg & Reuters benchmarks 
New regulatory reports : SFTR (Repo), EMIR (OTC) 
Bloomberg : Complete technical gateway between Summit and the trading platform to create new deals 
Collateral Management : fully automated solution to integrate Trioptima files and produce margin calls 

 
SUMMIT upgrade from 5.7 to 6.2 – Full non-regression testing campaign 

 
SUMMIT DPSM team is responsible of delivering all the functionalities and services directly linked to SUMMIT software to end users, 
from Front-Office (Traders, Sales) to Back-Office. From technical support to provide the results of daily batches & reports to 
functional support to SUMMIT users in order to book new trades, create new regulatory reports. 
 

 
 

BPCE Services Financiers – 05/2019 to 03/2020 
 SUMMIT Front – Business Analyst 

 

 

 

Projects 

DealingFX : Trades booking platform used by Front-Office users to price & insert Forex deals 
Technical gateway and dynamic algorithm to generate SUMMIT trades from DealingFX messages 
SFTR (EMIR) : New reporting of Security lending & Repo deals to Trade Repository 
Functional & technical specifications, test cases, project management. 

 
SUMMIT Front & Migration team is responsible of delivering a standardized modelling framework for financial products booked by 
all the BPCE entities (Banques Populaires, Caisses d’Epargnes, Palatine, CFF…) and also work on regulatory problematics. 
 

 
 

Société Générale CIB – 07/2017 to 05/2019 
 ITEC/LIQOR – Liquidity Risk Business Analyst – LCR, NSFR, IRRBB 

 

 

 

Prod. Support 
UAT 
 
Projects 
 

Support and maintenance on the liquidity chain : ensure SLA for Regulator and Treasury users 
Monitor non-regression testing campaign and test cases catalog (BDD) 
Provides detailed functional specification documents on Liquidity models and metrics 
Interest Rate Risk on Banking Book : structural risk under stressed scenario 
Chapters : Transverse challenges between functional and technical teams to provide business solutions 

 
LIQOR is an in-house solution in charge of computing regulatory metrics (LCR, NSFR, BCBS239, IRRBB) for all the Investment 
Banking branches of the Group. Under an AGILE framework, I’ve been the functional leader of the IRRBB feature team (6 people) 
to deliver the Interest Rate Risk metrics under the Regulatory constraints (SLA, format, Scenario methodology) and Risk users 
requirements. 
 

 
 

HSBC – 07/2016 to 07/2017 
 Valuation Services – Infrastructure Manager – Fixed Income 

 

 

 

Projects 
Datacenter migration project to build a global, unique and unified Valuation Services platform (IT Quants libs) 
End-Of-Day valuation batches automation, grid distribution and optimisation, performance management 
On demand valuation service workflow, monitoring and support, Back-Pressure dynamic adjustment 

 
The FAME project is a global HSBC initiative which involves a technical migration of the VS infrastructure in UK and a functional 
rationalization of all the modules around the VS platform to provides an efficient, flexible and reliable solution for risks computation. 
My role is to design the whole VS solution design and to escort functional users to adapt their process. 
 

 
 
 

Softwares 
OrchesTrade 

ActivePivot 
Kondor+ 
Summit 
FastVal 

Benjamin DE AMARAL 
13th of May 1980 
15 rue des Alluets 
95240 - Cormeilles-en-Parisis 
FRANCE 
*: benjamin.deamaral@gmail.com 
( : +33 6.25.37.11.45 
French Nationality 

 

Certifications 
Misys Certified Associate  

FusionCapital Summit 5.7 Functional 

Key skills 
Front-Office 

Market Risks 
Liquidity metrics 

 



 

BPCE SA – 01/2016 to 07/2016 
 SUMMIT Integrator – Stream Leader – FO Risk & Workflow (6 pers) 

 

 

 

Projects 

Business requirements : Workshops with business (FO, MO, Risk) to define requirements and constraints  
Functional specification documents : Describe technical/functional solution in Summit to match client needs 
Tests & Validation : Create and use testing strategy documents to validate the new setup and developments in 
Summit 

 
As a part of the global SUMMIT implementation project to manage BP, CE & BPCE activity (Front to Back to Accounting), my role 
is to lead the FO-Risk Business Analyst team to specify the functional requirements and solutions and to test and validate the new 
setup and developments. 
 

 
 

KFW Frankfurt – 07/2015 to 01/2016 
 IRD FO Studies – Business Analyst – Linear IR & FX Derivatives 

 

 

 

Projects 
REGIS-TR (Trades Repository for IR Derivatives from Summit) – Implementation of new functionalities required 
by EMIR : Functional specifications, testing plan, validation, support and user training. 
DTCC : Functional and technical testing documents to validate the trades workflow from Summit to ABACUS. 

 

 
 

Credit Agricole CIB – 05/2011 to 06/2015 
 IRD FO Studies – Business Analyst – Linear IR & FX Derivatives 

 

 

 

Projects 
 
 
 
 
OrchesTrade 
 
 
Grids 
Others 

Functional and technical specifications for advanced pricing and risk analysis tools adapted to Multicurve valuation 
methodology.  
Integration of client quantitative libraries in SUMMIT to boostrap IR curves with “OIS Discounting” hypothesis. 
Setup of automated validation process to check the deals assignation according to CSA and compute impacts. 
Technical and functional support during impact computation and switch of any activity in Multicurve.  
Functional & technical tests and validation of OrchesTrade functionalities as a part of the Summit’s replacement 
for IR & FX Derivatives activity : Trades booking & workflow, cash-flow generation, curves bootstrapping & forward 
computation, risk indicators and P&L reports, bugs reporting and communication with the Editor. 
Improvement & optimization of grid computing analysis and sensitivity computation (delta, gamma, stress) 
Client training, communication with Misys for bug reporting and new developments. 

 
My role is to adapt FO & Risk tools based on Misys Summit technology to handle correctly the impact of multicurve on trades 
valuation, IR curves boostrapping methodology and greeks computation by introducing the concept of curves dependency. 
As a part of the Summit’s replacement by OrchesTrade, I’m also involved in the testing & validation process of several front-office 
and risk functionalities and provide functional specification documents for the new developments. 
 

 
 

SUNGARD FastVal – 05/2008 to 05/2011 
 Valuation & Risk Analyst – 10 consultants in Paris & London – 80 licences 

 
  

Client support 
 
Development 
 
 
Others 

Implementing advanced pricing tools for complex structured products using a proprietary description language 
Market data integration, models validation and calibration, automated processing 
FastIn : Automated trades booking 
Templates : Customized patterns for replicable trades 
Report Views : Customized reports with additional variables and risk analysis 
Client training, new environment set-up 

 
FastVal3 is an independent valuation solution (pricing, analytic and risk management services) for a large range of derivatives from 
plain vanilla to highly structured products deployed on a flexible SaaS platform plugged to pricing libraries. 
 

 
 

MISYS Summit - 08/2005 to 05/2008 
 Functional ASP Consultant – 6 consultants – 12 licences, 80 users 

 

 

 

Client support 
 
 
 
Development 
 
 
Others 
 
Management 

Validation of pricing results and risk analysis 
Valuation report delivery through an automated workflow 
Implementing of structured and hybrid products using MUST module 
Set-up and integration of new financial reports : P&L explanatory, stress testing… 
Testing and validation of new developments and bug fixes 
Development of technical tools for automated process : Fixings and market data validation and import 
Validation and integration of external flow (Market Data) through a customized API 
New environments set-up, client training, proof of concept and demo 
Non regression testing and client upgrade 
Management of the functional team for cross-competences projects 

 
Summit is a Front to Back Office solution offering a broad cross-asset coverage (OTC derivatives, fixed income, commodities, FX, 
Equity and structured products) and analysis tools (explanatory P&L, expected cash-flows…). 
 

 



 

REUTERS Kondor+ & Trade@ccess - 08/2003 to 08/2005 
 Practice Risk & Quality Engineer – 10 QA analysts 

 

 

 

QA Testing 
 
 
Development 
NumeriX 
 

Definition of testing plan and QA campains : Charging tests, test cases, scenarios 
Validation of financial reports : Gap Analysis, Global Hedging, BPV Report 
Non regression testing monitoring and testing scenario 
Technical tools for automated tests : Squish (Python) and WinRunner 
Validation and integration of NumeriX pricing libraries using the OpenTrade technology 
Implementing of patterns for structured trades priced using NumeriX libraries 

 
Kondor+ is a Front to Back Office and Risk management solution installed on a flexible and extensible platform for global trading 
activities and risk analysis. 
 

 
 

 

Natexis Banques Populaires - 02/2003 to 08/2003 
 Pricing libraries integrator (internship) 

 
  

Implementing and integrating of a pricing model for Interest Rate derivatives into Summit – Stochastic Volatility 
Development of a C++ API to link Summit to different internal pricing libraries – Fin++ - NumeriX 

 

 
 

 

Société Générale - 09/2001 to 02/2002 
 Front office assistant (internship) 

 
  

Development of pricing and hedging spreadsheet for traders – Risk analysis – Stress testing 
Integration of a C++ API to link front office tools to internal pricing libraries 

 

 
 
 

Education 
 

 
 

 

Information Technology  
  

 
Operating System 
Languages 
Trading Softwares 
Financial Softwares 
Others 
 
Misys Certified 
 

Windows 2000/XP/7/10 – MacOS 10.14 
C, C++, Python, HTML, Visual Basic, LaTeX, scripting (Perl, KSH, MSDOS) 
Reuters Kondor+, Reuters Trad@ccess, Misys Summit, OrchesTrade 
Reuters 3000Xtra, Bloomberg, MarketMap 
Matlab, WinRunner, Reuters PowerPlus Pro, GNU tools (Emacs, gcc, makefile, GSL…), Squish, WinRunner 
QlikView, ActivePivot 
FusionCapital Summit 5.7 Functional : 91.3% 

 

 
 
 

Certifications 

 
 

 Education 
 

  

1998-2003 
 
 
1998 
 
English 

Ecole Supérieure d’Ingénierie Léonard de Vinci (ESILV) - Paris 
 Engineer specialized in Mathematics & Financial Engineering 
   
Baccalaureate in Sciences. 

 
Daily usage in professional context 

 

 Misys  

  

 
2017 
 

Misys Certified Associate - FusionCapital Summit 5.7 Functional 

  
 


