David Lardey

2000-2002: Internal Auditor in HSBC Investment Bank in Paris (Merger and Acquisitions, IPO,
Structured Finance, LBO...)

2002-2005: Senior consultant then Manager FOR Ernst & Young in the Risk advisory team in
Paris: risk cartography, scenario analysis, process mapping, implementation of operational risk
incidents database, roll out of operational risk framework in several French banks

2005-2010: Operational risk analyst in charge of Methodology and regulatory AMA capital
calculation (BNP Paribas Group) : design of the BNPP AMA framework (model, methodology of
the scenario analysis, documentation), management of quarterly capital run process.

Since July 2010: Head of Operational risk Methodology, Capital and Regulatory Reporting (BNP
Paribas Group)



