










BANK ONE LIMITED 

Asset Liability Management Committee I Terms of Reference 

8) Investment
• Review reports on the implementation of the Investment Strategy and compliance within the

defined framework of the Bank.
• Oversee the Bank's investment portfolio.
• Report on elevated areas of risk within the investment strategy
• Review and approval of the engagement of investment and asset managers/fund

houses/brokers and any other third parties
■ Review the compliance with all applicable regulations and that proactive engagement is

maintained with the Regulators.
• To review significant financial risk exposures the Bank generally faces in its investment portfolio.

and monitoring of the performance, quality, maturity profile and any actions taken by the
Management with respect thereto.

9) Other Matters
• To decide upon appropriate recruitment, training and development for ALCO Members, Senior

Management and Treasury personnel to ensure the requisite skills are available to monitor and
control risk.

• To consider reviews of business assurance reviews, feedback from External Auditors and any
other regulations/pronouncements/correspondence from externa! bodies.

• Determine appropriate funds transfer pricing and cost allocation methodologies for lines of
businesses.

4. Reporting Responsibilities

4.1 Minutes of the meetings and action plans arising therefrom shall be circulated to the ALCO Memb·ers for 
necessary discussions at subsequent meetings. 

4.2 The ALCO shall report to the BRMC on relevant matters from to time. 

4.3 The CEO shall review and update the present Terms of Reference as and when necessary. Any 
amendments thereto shall be approved by the CEO and notified to the BRMC. 

Dated:  25 September 2023 

Mark Watkinson 
Chairman of the 
Asset Liability Management Committee 

Classification: Internal 
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