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DR. PHILIPPE J.S. DE BROUWER

Passionate leader, expert in teamwork, personal growth, data science, Al, and

innovation

Your HSBC coordinator

® Polish and Belgian citizenship @& http://www.de-brouwer.com

WORK EXPERIENCE

@ phlippe@de-brouwer.com o/ +48 790 715 002 % ul. Marii Grzegorzewskiej 33A, 30-394 Krakow, Poland

PUBLICATIONS

Senior Vice President

HSBC

&9 March 2016 - Present @ Krakow, Poland

« created and matured the Model Risk Management team

¢ also created Credit Research for Asset Management and Regulatory
Compliance

e was 5 years head of Diversity, Equity and Inclusion in Krakow
¢ head of academic partnerships

Head of Analytics Development

RBS

M February 2015 - February 2016 @ London, UK

e expand the scope of the big data and analytics team

s set up cooperation with the Imperial College of London

Head of Risk Consulting

KBC Consumer Finance

9 July 2012 - February 2015 ® Warsaw, Poland

e create internal consulting for risk management

¢ hands on credit modelling experience

Executive Director and Member of the Board

KBC Fund Management

™9 April 2009 - July 2012 @ Dublin, Ireland

e build up the asset management company to manage 1000+
investment funds as COO,

e Chief Investment Officer (responsible for 120 Bln. EUR), and

e multiple board functions in investment funds

CEO of KBC TFI
KBC
™ June 2002 - April 2009 ® Warsaw, Poland

e merge 4 asset management companies into one
e grow the business as CEO of KBC TFI S.A. (from 2005)
¢ create new investment funds and get them sold

|
leader in asset management

E The Big R-Book: from data science to
learning machines and big data
Wiley & Sons. homepage of the book

‘ Refereed Publications
list at www.de-brouwer.com

Maslowian Portfolio Theory: a
Coherent Approach to Strategic Asset

Allocation
VUB Press

PUBLIC SPEAKING

Teamwork = Leadership

Career Development

Data Science = Artificial Intelligence
R | Statistical Analysis  innovation
investment management

quantum computers

EDUCATION

Ph.D. in Applied Economic Sciences
Free University of Brussels
9 2009 - 2012

Thesis title: “Maslowian Portfolio Theory, a
Coherent Approach to Strategic Asset
Allocation.”

M.Sc. in Applied Economic Sciences
Free University of Brussels
B 1992 - 1999

M.Sc. in Theoretical Physics

Eree | Inivecritv oof Rriiccale
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N g = time (h) coordinator lecturer date
PART I: Introduction to Banking and Risk
introduction + HSBC + jobs + CVs 3.0 Philippe De Brouwer 03/03/2025
Banking / financial services organizations 3.0| Philippe De Brouwer |Philippe De Brouwer 10/03/2025
Risk Management and risk types 3.0 Philippe De Brouwer 17/03/2025
loss distributions and risk metrics 3.0 Jorge Rosales 24/03/2025
PART Il: Market Risk
Coherent Risk Measures 3.0 Philippe De Brouwer 31/03/2025

Jorge Rosales

FRTB 3.0 Renato Barros 07/04/2025
PART Illl: Credit Risk
Introduction to Credit Risk & the modelling framework 3.0 Piotr Kobus 14/04/2025
Risk-Based Pricing 30 Piotr Kobus Roman Ivanov 28/04/2025
Regression techniques and scorecards in credit risk modelling 3.0 Michal Kusy 05/05/2025
PART V: Valuation Adjustments
Introduction to FVA + PVA 3.0 Eray Ferah Artur Zajac 12/05/2025
Introduction to XVA + CCR 3.0 Eray Ferah 19/05/2025
PART VI: Operational Risk
Introduction to quantitative operational risk 3.0 Jorge Rosales Jorge Rosales 26/05/2025
PART VII: Elective Subjects and project councelling
Performance assesment of models and coaching on the projects 3.0 Philippe De Brouwer 02/06/2025
Models and regulations (TBC) 3.0| Philippe De Brouwer |TBC 09/06/2025
Quantum Computing and its applications in finance (TBC) 3.0 Philippe De Brouwer 16/06/2025
PART VII: Concluding remarks & Exam
Student's presentations & exam + starting in HSBC PUBLE Philippe De Brouwer |volunteers 23/06/2025




Grading

The End-Work

& Choice of project

¢ Credit Risk

Presence in classroom 10 & Counterparty Credit Risk (maybe)
¢ Teamwork
Participation in classroom 10
& 2 to b people per project
End-work 80 € You choose your team

¢ Plan
¢ May 13: communication of the project briefings

From which: ¢ May 15: teams and subjects to be submitted to prof. Dzieza

50% - logic and content
25% paper (scientific paper)
25% presentation (slides and lecture) o 1Drrlutes preseriation
¢ 10 minutes discussion

& June 10: presentation in HSBC — for each team:

¢ PUBLI
C



Disclaimer

This presentation has been prepared by HSBC Service Delivery (Polska) Sp. z 0.0. with a registered office located at Kapelanka 42A,
30-347 Krakoéw, Poland, registered in the District Court for Krakow-Srodmiescie in Krakow, XI Commercial Division of the National Court

Register, under the number KRS 0000310459, share capital (entirely paid) in the amount of 67 689 500,00 PLN, NIP 525-242-91-07,
hereinafter referred to as "HSBC"”.

HSBC has based this document on information obtained from sources it believes to be reliable but which has not been independently
verified. While this information has been prepared in good faith, no representation or warranty, express or implied, is or will be made

and no responsibility or liability is or will be accepted by the HSBC, or by any of their respective officers, employees or agents in relation

to the accuracy or completeness of the Documents or any other written or oral information made available to any interested party or its
advisers and any such liability is expressly disclaimed. Any charts and graphs included are from publicly available sources or proprietary
data. No liability is accepted whatsoever for any direct, indirect or consequential loss arising from the use of this document. HSBC is under
no obligation to keep current the information in this document. You are solely responsible for making your own independent appraisal of
and investigations into the data, products, financial instruments and transactions referred to in this document and you should not rely on
any information in this document as constituting investment advice. Neither HSBC nor any of its affiliates are responsible for providing you
with legal, tax or other specialist advice and you should make your own arrangements in respect of this accordingly. The issuance of and
details contained in this document, which is not for public circulation, does not constitute an offer or solicitation for, or advice that you
should enter into, the purchase or sale of any security, commodity or other financial instrument or master agreement, or any other contract,
agreement or structure whatsoever. This document is intended to be distributed in its entirety. Reproduction of this document, in whole
or in part, or disclosure of any of its contents, without prior consent of HSBC or any associate, is prohibited.

PUBLIC



Together we thrive
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