Three major components are expected to be delivered in Phase III:
· Risk Data Mart as a single source of risk data, and AIIB’s Risk Data Model
· ETL layer for data integrations with:
Tools/Systems delivered by Phase I&II
Systems from other departments
· Risk IT platform to assist Measuring, Monitoring, Assessing and Analyzing of risks
[bookmark: _Hlk523738610]The overall functional scope for Phase III can be broken into 3 areas:
[image: ]
Attached is a table for the required initiatives with current state, target state and referenced deliverables.

[bookmark: _MON_1599484933] 
Attached is sample reports to and from risk team currently from the upstream business areas 


Attached is the details of the input and output requirements for the 11 tools/models built from Phase I and II.
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RMD_Phase_I&II_Tools_Details.xlsx
Overview

		#		Tool Name		Priority		Function		Brief Description

		1		ImpairmentCalc		Very High		ImpairmentCalc is a tool to calculate impairments compliant with the requirements in the IFRS9 standard		Impairment requirements for International Financial Reporting Standards 9 (IFRS 9) are based on an expected credit loss model and were created to take a forward-looking perspective on provisions. ImpairmentCalchelps firms implement these requirements, moving from incurred loss measurement to a forward-looking expected loss calculation. ImpairmentCalc incorporates data and scenario analysis for forward-looking evaluation of the accounting impairment model.

		2		Risk Frontier		Very High		The RiskFrontier™ software helps to identify portfolio risks and opportunities, so that you can improve
strategic decision making and performance.		RiskFrontier software uses Moody’s Analytics EDF™ (Expected Default Frequency) credit measures, the
Global Correlation Model™ (GCorr), and Distance-to-Default (DD) dynamics, but adds the flexibility of
allowing other probability of default (PD) measures to be captured as well. In addition, RiskFrontier software
enables you to define your own custom correlation and transition (migration) models to calculate the range
and likelihood of possible losses and the contribution of individual assets to portfolio return and risk. It
calculates contribution to portfolio risk as either contribution to portfolio variance or contribution to any
area of the portfolio loss distribution, which enables you to identify specific opportunities for improving a
portfolio’s performance.

		3		Gcorr Macro Model*		Very High		The GCorrMacro is a correlation model. It links credit-risk factors to macroeconomic variables by assuming that they follow a multivariate normal distribution:		To use the GCorrMacro users need to provide credit risk factors for each counterparty in detailed tabs. These weights should reflect the exposure of the counterparty to each industry and country.

		4		VaR Calculator		High		The tool is developed to model market risk by calculating VaR and S-VaR.		It also includes calibration of model inputs and parameters, and identification and assessment of assumptions critical to the accuracy of all risk measures.
VaR is an estimate of the maximum loss on a portfolio over a given time at a specified level of probability. It is meant to quantify potential losses under normal conditions. 
The RMD estimates VaR for 10-day horizon at 99% probability. The S-VaR calculation is based on a continuous one-year historical period of significant market stress, approximate to the bank’s portfolio. In particular, the RMD produces reports that enable a drilling down from aggregate VaR (total VaR) to individual market factors. It will also show the change in VaR caused by hedging or unwinding the entire position in a particular interest rate bucket, basis spread factor or foreign exchange position. 


		5		EVE and NII Calculator		High		The tools is used to model economic value of equity (EVE) and Net interest income (NII) for interest rate risk in the banking book.		Both EVE & NII are modeled in  base case and shock scenarios. It also covers the assumptions and the calculation steps deployed in the methodology. Various input data are collabrated and intergrated in the tools to arrive the final result, input data used such as repricing rates, repricing schedule, interpayment schedule ,Effective duration, Effective convexity, DV01, EVE, EVS , NII and NIIS

		6		CCR EAD Calculator		Medium		The tool is developed to calculate exposures to central counterparties as specified by BCBS in the respective final standards based on Basel SA-CCR approach.		Transactions that give rise to counterparty credit risk (CCR) lead to changes in value for the counterparties on both sides of the transaction when market factors change, resulting in positive value for one side (positive exposure) and negative value for the other side (no exposure), depending on the transaction time and the transaction type.
The Standardized Approach for measuring counterparty credit risk exposures (SA-CCR), which addresses known deficiencies of the other methods like the Current Exposure Method (CEM) or Standardized Method (SM), is adopted since it is suitable to be applied to a wide variety of derivatives transactions and capable of being implemented simply and easily. This approach also minimizes discretion with the parameters (e.g. correlation coefficients, underlying collateral volatility) provided by Basel committee.

		7		Project Finance LGD Scorecard		Medium		This model is used to generate Loss Given Default value for Project Finance.		There are two categories of inputs required to apply the Template:
1. General sector inputs
2. Obligor and facility specific inputs
General sector inputs are set centrally by the Bank and then used for all projects within the sector concerned i.e. they are not inputs that should be varied for each transaction being considered.
Obligor and facility specific inputs are those inputs that the individual user must enter for each facility he or she wishes to assess.

		8		Corporate Finance LGD Scorecard		Medium		This model is used to generate Loss Given Default value for Corporate Finance.		There are two categories of inputs required to apply the Template:
1. General sector inputs
2. Obligor and facility specific inputs
General sector inputs are set centrally by the Bank and then used for all projects within the sector concerned i.e. they are not inputs that should be varied for each transaction being considered.
Obligor and facility specific inputs are those inputs that the individual user must enter for each facility he or she wishes to assess.

		9		Risk Based Limit Calculator		Medium		RBL Calculator addressing the possible disconnection between holding amount and risk, and calculate the risk based limits		A tool quantitatively measures based on forward looking assumptions that allocate the financial institution’s aggregate risk appetite statement(e.g.measure of loss or negative events) to business lines, legal entities as relevant,specific risk categories, concentrations, andasappropriate, otherlevels.

		10		Non-Sovereign Score Card - Project Finance		High		This model provides a general framework for the analysis of Project Finance transactions regardless of the industry or sector in which they operate and provide scoring guidelines on how to assess the credit worthiness of such transactions.		The project finance scorecard (the Scorecard) is applied for the assessment of the creditworthiness of a project finance transaction. "Project finance" is a financing structure that is used to finance a variety of capital-intensive greenfield and brownfield assets. Sectors that commonly use project finance structures include transportation infrastructure (e.g., toll roads, parking facilities, airports, and ports), social projects (e.g., barracks, hospitals, and schools), energy and water infrastructure (e.g., power generation, gas transmission, liquefied natural gas terminals, and water treatment plants), and integrated multisite commodity-based projects such as oil and gas and mining projects backed by reserves.
The Scorecard is intended to be used for any type of project finance structure, as defined further in this document (see “Definition of a Project Finance Transaction”, p.13), irrespective of the sector concerned, as the framework is global in terms of both sectors and geographies. Nonetheless, throughout the handbook it will be provided special guidance and special situations where the assessment should be refined and adapted for the use of the Scorecard regarding specific key credit factors.

		11		Non-Sovereign Score Card - Corporate Finance		High		This model provide a general framework for the analysis of corporations regardless of the industry or sector in which they operate and provide scoring guidelines on how to assess the credit worthiness of such companies.		A rigorous process for establishing the credit-worthiness of any company typically encompasses the following steps:
Derivation of Local Currency Rating
- Establishment of the stand-alone credit characteristics of the company concerned (i.e. without factoring in any credit – or debit – for the company’s membership of, or ownership by, a larger economic group or parent).
- Comparison of the scorecard’s outcome against the industry anchor assessment1 as a sanity check on the result.
- Comparison of the scorecard’s outcome and the assessment of individual risk factors with scores previously assigned to peers to ensure consistency of evaluation within the industrial sector concerned.
- Determination of the company’s overall strategic importance to its parent or economic group. The stand-alone scorecard’s outcome may – in some circumstances – then be adjusted to reflect its importance to the group and the credit quality of the group as a whole.
- Review of the adjusted scorecard’s outcome against any third-party rating opinion or internal model results as a sanity check on the final rating result.
- Review of the scorecard’s final outcome against the sovereign rating of the sovereign in which the counterparty is domiciled.
Derivation of Foreign Currency Rating
- Review of the scorecard’s final outcome against the Transfer & Convertibility Assessment2 for the country to determine the foreign currency rating of the entity.                                                                                                                                                                                                     The final score derived is translated to both the Standard & Poor's Ratings Services’ rating scale and to an internal corporate credit rating estimate with associated default probability.                                          

		12		Banking Score Card		High		This model sets out a framework for assessing credit ratings of banks and provides scoring guidelines on how to assess the credit worthiness of such banks.		The model provides a framework for the assessment of banks and it encompasses retail, commercial, and corporate and investment banks.
The definition of a bank is broad and includes, mortgage lenders, trust banks, credit unions, building societies, private banks1 and custody banks. It should be noted that large investment banks / broker-dealer houses (such as Goldman Sachs, JP Morgan Chase, Morgan Stanley etc.) also fall within the scope of application of the Banks Scorecard.
This scorecard is not intended to be used for rating ‘pure play’ broker-dealers2, finance companies, asset managers, exchanges and clearinghouses. S&P Global Market Intelligence provides different scorecards for evaluating these entities; in particular some subsidiaries of large banking groups with almost exclusive brokerage operations would be included in the scope of the broker-dealer template.                                        Private Banks are included in the scope of S&P Global Ratings’ bank criteria and therefore, in the scope of S&P Global Market Intelligence Bank Scorecard.
The framework articulates the steps in developing the stand-alone credit profile (SACP) and final obligor rating for a bank, including a consideration of both potential government support, additional loss-absorbing capacity and group support.                      





RiskFrontier

		RiskFrontier Input Tables with Examples

		Note

				As-of date of the sample data below is mm/dd/yyyy

				Optional / non-applicable columns are filled with grey color.

				The data provided should be the latest available data up to the as-of date. It does not have to be exactly on the as-of date.

				"Analysis Date" or "today" refers to the date of analysis and is normally set to the as-of date. "Future" refers to a time beyond the Analysis Date.

				See the Data Integration Guide (DIG) for further details.

				Sov loans also not do aggregation, not same as OW

		Amortizing loan and cash flow tables (for loans with irregular / custom cash flows)



		termLoanAmortizing

				column name :		instrumentId		instrumentDescription		instrumentCurrency		originationDate		maturityDate		counterpartyId		supportingCounterpartyId		supportTypeName		prepayableFlag		fixedRate		numberEffective		numberActual		lgdScheduleName		lgd		lgdVarianceParam		referenceYieldCurve		interestTypeName		principalTypeName		upfrontFee		drawnSpread		drawnSpreadFreq		principalAmortFreq		fixedRateInterestFreq		amortizationStartDate		userVariableInt		userVariableString1		userVariableString2		userVariableString3		defaultedAssetFlag		stressedLgd		stressedLgdVarianceParam

				remark :		Unique ID across ALL instruments (regardless of instrument types)		For housekeeping (optional)		3-letter ISO currency code				Consistent with the date of the final cash flow		Unique ID across ALL counterparties		ID of the guarantor (if any)		Either "Fully Dependent" for full guarantee or "Semi Dependent" for semi guarantee (if any)		Whether it is contractually prepayable by the borrower. If True, fill in prepayCost and prepayPenalty also		Leave it blank if used with cashFlow table		Only use for retail pool		Dummy column. Not used		Only used if there is an estimate of LGD schedule		Expected LGD		Only used if there is an estimate of LGD variance parameter		Leave it blank if used with cashFlow table		Input "Custom" for custom cash flows		Input "Custom" for custom cash flows		As a decimal		Leave it blank if used with cashFlow table		Leave it blank if used with cashFlow table		Input "Monthly" for custom cash flows		Leave it blank if used with cashFlow table		Leave it blank if used with cashFlow table		Integral label for housekeeping (optional)		Text label for housekeeping (optional)		Text label for housekeeping (optional)		Text label for housekeeping (optional)		Whether this instrument has defaulted

						L123		xyz project		USD				1/1/30		yyy Cpty						FALSE										50%						Custom		Custom		1.00%						Monthly														FALSE



		cashFlow																FOR ILLUSTRATION, NOT INPUT

				column name :		instrumentId		cashFlowDate		principalReceive		principalPay		couponReceive				Outstanding Balance		As-of date Balance

				remark :		For mapping with the termLoanAmortizing records		Date of a cash flow		Future principal amount received from the borrower. In this example we assume the holding amount on 6/30/2017 is USD 100 million		Principal amount disbursed to the borrower (if any beyond the analysis date)		Coupon amount (and fee if any) received from the borrower. In this example we assume the annual coupon amount is 5% of outstanding principal

						L123		1/1/20				100

						L123		1/1/21				100		250,687

						L123		1/1/21		200				ERROR:#REF!



		prepayCost

				column name :		instrumentId		prepayDate		cost

				remark :		For mapping with the termLoanAmortizing records		Date the cost becomes effective		The cost to the borrower (not paid to us) for prepaying, as a % of outstanding principal





		prepayPenalty

				column name :		instrumentId		prepayDate		penalty

				remark :		For mapping with the termLoanAmortizing records		Date the penalty becomes effective		The penalty paid by the borrower to us for prepaying, as a % of outstanding principal





		Portfolio related tables (to define portfolios and their holdings)



		portfolio

				column name :		portfolioName		portfolioActiveUntilDate

				remark :		RF allows multiple portfolios

						AIIB_171031



		portfolioDetail

				column name :		portfolioName		instrumentId		holdingAmount		numShares

				remark :				IDs of the instruments in this portfolio		Input holding amount for loans and bonds (using respective instruments' currencies)		For equities only, please ignore

						Example_Port		L123		100





		Counterparty related tables (to define the counterparties including their PDs, PIDs (if available), country factors, industry factors etc.)



		counterparty

				column name :		counterpartyId		pid		counterpartyName		counterpartyDescription		counterpartyCountryCode		userVariableInt		userVariableString1		userVariableString2		userVariableString3		counterpartyType		isPublicFlag

				remark :		IDs must be unique across all counterparties		If PID is provided, RF is able to retrieve RSQ, country and industry factors						Country of incorporation. 3-letter ISO country code		User defined label (integer)		User defined label (text)		User defined label (text)		User defined label (text)		Optional but recommended to provide. Used for picking counterparty type-specific preset RSQ value. See DIG for acceptable types		Whether this counterparty is a publicly listed company

						yyy Cpty		xxxx		yyy Cpty		sovereign counterparty		YYY										Sovereign		FALSE





		counterpartyRating (use this table together with ratingPdMapDtl under the 'indirect' approach of PD assignment)

				column name :		counterpartyId		ratingDate		ratingEndDate		ratingSystemName		rating

				remark :		For mapping with the counterparty records		Effective date of the rating				A counterparty can have ratings from different rating systems		The latest rating up to as-of date

						yyy Cpty		1/1/18				AIIB_XXX		S1







		covarianceModelFactorCoefficients (NOT required for counterparties that have PIDs)

				column name :		factorSetName		weightDate		counterpartyId		factorName		factorCoefficient

				remark :		Use "GCORR 2016" (the latest RF correlation model)				For mapping with the counterparty records		The RF industry & country factors that represent the main sources of credit risk of each counterparty. See Country_Factor and Industry_Factor worksheets		Weight of each factor





		counterpartyFinancials (NOT required for counterparties that have PIDs)

				column name :		counterpartyId		financialsDate		currencyCode		totalBookAssets		totalSales		scale

				remark :		For mapping with the counterparty records		Date of the financials		3-letter ISO currency code		Latest total assets		Latest annual sales		Unit of total book assets and total sales





		Rating system related tables - to define rating systems and their underlying rating categories



		ratingSystem

				column name :		ratingSystemName		ratingSystemDescription		ratingSystemDefault

				remark :		RF can store multiple rating systems				Input True to interpret the worst rating as representing default

						AIIB_XXX		For sovereign counterparties		TRUE

						AIIB_XXX_2		For non-sovereign counterparties		TRUE



		ratingCategory

				column name :		ratingCategoryName		ratingSystemName		ratingCategoryOrder

				remark :		Individual rating categories under each rating system		For mapping with the ratingSystem records		Start from 1 as the best rating. Add 1 for the next lower rating

						S1		AIIB_XXX		1

						S2		AIIB_XXX		2

						S3		AIIB_XXX		3

						NS1		AIIB_Non_Sov_Master		1

						NS2		AIIB_Non_Sov_Master		2

						NS3		AIIB_Non_Sov_Master		3



		ratingPdMapDtl (use this table together with counterpartyRating under the 'indirect' approach of PD assignment)

				column name :		ratingPdMapName		mapDate		ratingSystemName		rating		pd1		pd2		pd3		pd4		pd5

				remark :						For mapping with the ratingSystem records		Must match those in ratingCategory		1-year PD		2-year annualized PD		3-year annualized PD		4-year annualized PD		5-year annualized PD

						AIIB_Sov_Master_PD_Map		10/31/17		AIIB_Sov_Master		S1		1.00%

						AIIB_Sov_Master_PD_Map		10/31/17		AIIB_Sov_Master		S2		2.00%

						AIIB_Sov_Master_PD_Map		10/31/17		AIIB_Sov_Master		S3		3.00%

						AIIB_Non_Sov_Master_PD_Map		10/31/17		AIIB_Non_Sov_Master		NS1		1.00%

						AIIB_Non_Sov_Master_PD_Map		10/31/17		AIIB_Non_Sov_Master		NS2		2.00%

						AIIB_Non_Sov_Master_PD_Map		10/31/17		AIIB_Non_Sov_Master		NS3		3.00%



		Exchange rate table



		exchangeRate (required for every currency in the portfolio)

				column name :		rateDate		currencyCode		rate

				remark :		Effective date of the exchange rate		Use 3-letter ISO currency code		Use 1 for USD (the base currency). Any other currency is expressed as units of such currency per 1 USD

						1/1/18		USD		1



		Yield curve related tables (to define risk-free yield curves and reference/benchmark yield curves)



		yieldCurve

				column name :		yieldCurve		yieldCurveForm		currencyCode		yieldCurveType		frequencyType		dayCountConvention

				remark :		Must define [A] one risk-free curve for each currency, and [B] one (or more) reference curve for each currency that has floating rate instrument		Spot curve or Par curve		Use 3-letter ISO currency code		Use "Zero EDF" to represent [A] risk-free curve. Use "Swap" or "Prime" to indicate [B] reference curve		Compounding frequency of a spot curve or coupon payment frequency of a par curve		Either ACT/360 or ACT/ACT

						AIIB_USD_Risk_Free		Par		USD		Zero EDF		Semiannual		ACT/ACT



		yieldCurveHistory

				column name :		curveDate		yieldCurve		tenor		rate

				remark :				For mapping with the yieldCurve records		Tenor in number of years		Annualized rate

						10/31/17		AIIB_USD_Risk_Free		0.08333		1.0000%

						10/31/17		AIIB_USD_Risk_Free		0.25		2.0000%

						10/31/17		AIIB_USD_Risk_Free		0.5		3.0000%

						10/31/17		AIIB_USD_Risk_Free		1		4.0000%

						10/31/17		AIIB_USD_Risk_Free		2		5.0000%

						10/31/17		AIIB_USD_Risk_Free		3		6.0000%

						10/31/17		AIIB_USD_Risk_Free		5		7.0000%

						10/31/17		AIIB_USD_Risk_Free		7		8.0000%

						10/31/17		AIIB_USD_Risk_Free		10		9.0000%

						10/31/17		AIIB_USD_Risk_Free		30		10.0000%















ImpairmentCalc

		Required Input		Data Category		Data Sub-category (optional)								Required Output		Data Category		Data Sub-category (optional)

		User Input - Valuation Parameters		IFRS 9 Asset Information		AssetClass								IFRS 9 Instrument Results		Instrument Type

						IFRS9 Classification										Asset Class

						Initial Rating										IFRS9 Classification

						Reporting Rating										Outstanding Bal

						Reporting Rating (Moody's)										Rating (0rigin)

						Loan Balance/LOC CMT										Rating (Report)

						Instrument Type										Stage

				Cash Flow Parameters		Coupon Type										Fair Value

						Coupon Frequency										GCVt0

						Coupon Rate/Spread										Loss Allowance

						Maturity										Amortized Cost

						Amortization										Accrued Interest

						LOC Drawn Amount										Mat(Years)

				IFRS 9 ECL Parameters		Amortized Cost										EIR

						Fair Value										Unconditional PD and ECL		PD 1Y

						GCV to EIR/EIS Method												PD Maturity

						EIR as of Date												LGD 1Y

						EIR/EIS												LGD Maturity

						Use EIR/EIS												ECL 1Y

						GCVt0												ECL Maturity

						LOC EAD Inputs										Scenario ECL		Weighted Loss

		User Input PD (PIT)		Annualized CPD														ECL AIIB_Baseline_StdShocks

				Extrapolating the PD Curve														ECL AIIB_Upside_StdShocks

		User Input LGD		Loss Given Default														ECL AIIB_Downside_StdShocks

				Extrapolating the LGD Curve												Scenario PDs/Scenario Based Stage		Stage

		User Input Prepayment		Annualized CPP														Weighted PD by Maturity

				Extrapolating the PP Curve														ECL AIIB_Baseline_StdShocks

		Macroeconomic Variable Models		MV Model														ECL AIIB_Upside_StdShocks

				MV Variables														ECL AIIB_Downside_StdShocks

		User Input - Correlations		LGD Variance Parameter												Fair Value		Fair Value

				Sensitivity to Mkt														ECL AIIB_Baseline_StdShocks

				Credit/Recovery Correlation														ECL AIIB_Upside_StdShocks

				Fair Value Parameters		Market Sharpe Ratio												ECL AIIB_Downside_StdShocks

						Credit Sensitivity to Mkt										Instrument PD Term Structure (PD in each time interval)

				MV Model		Geographic Factor										Instrument LGD Term Structure

						Sector Factor								ECL_AIIB_Baseline_StdShocks		Instrument Type

						Geographic Weights										Asset Class

						Sector Weights										IFRS9 Classification

		Staging Criteria		Rating-based criteria												Outstanding Bal

				Minimum days Past Due												Rating (0rigin)

		PIT PDs (Rating to PD)		Moody's Rating to Annualized PIT PD (Medians)												Rating (Report)

		PIT PDs (PD to Rating)		Annualized PD (Upper Bounds) to Rating Map 												Stage

		PIT 1Y PDs (PD to Rating)		Annualized 1 Year PD (Upper Bounds) to Rating Map 												Fair Value

		GCorr Macro Variable Input		Expanded Covariance Matrix 												GCVt0

				Observable (GCORR 2016)												Loss Allowance

		IFRS 9 CashFlows		Time												Amortized Cost

				Balance												Accrued Interest

				PrincipalPayment												Mat(Years)

				InterestPayment												EIR

				CashFlow												Conditional PD and ECL		PD 1Y

				Adj Bal														PD Maturity

				Adj PCF														LGD 1Y

				Adj CCF														LGD Maturity

				LOAN GCV/LOC EAD														ECL 1Y

				RemAm														ECL Maturity

				ACC												Instrument PD Term Structure (PD in each time interval)

				CPD												Instrument LGD Term Structure

				LGD										ECL_AIIB_Upside_StdShocks		Instrument Type

				Fwd PP												Asset Class

				Disc' Factor												IFRS9 Classification

				Interest Income												Outstanding Bal

		User Input - Scenario Shocks		AIIB_Baseline_StdShocks												Rating (0rigin)

				AIIB_Upside_StdShocks												Rating (Report)

				AIIB_Downside_StdShocks												Stage

																Fair Value

																GCVt0

																Loss Allowance

																Amortized Cost

																Accrued Interest

																Mat(Years)

																EIR

																Conditional PD and ECL		PD 1Y

																		PD Maturity

																		LGD 1Y

																		LGD Maturity

																		ECL 1Y

																		ECL Maturity

																Instrument PD Term Structure (PD in each time interval)

																Instrument LGD Term Structure

														ECL_AIIB_Downside_StdShocks		Instrument Type

																Asset Class

																IFRS9 Classification

																Outstanding Bal

																Rating (0rigin)

																Rating (Report)

																Stage

																Fair Value

																GCVt0

																Loss Allowance

																Amortized Cost

																Accrued Interest

																Mat(Years)

																EIR

																Conditional PD and ECL		PD 1Y

																		PD Maturity

																		LGD 1Y

																		LGD Maturity

																		ECL 1Y

																		ECL Maturity

																Instrument PD Term Structure (PD in each time interval)

																Instrument LGD Term Structure

														IFRS 9 Stressed Results		Instrument Type

																Asset Class

																IFRS9 Classification

																Outstanding Bal

																Rating (0rigin)

																Rating (Report)

																Stage

																Fair Value

																GCVt0

																Loss Allowance

																Amortized Cost

																Accrued Interest

																Mat(Years)

																EIR

																Conditional PD and ECL		PD 1Y

																		PD Maturity

																		LGD 1Y

																		LGD Maturity

																		ECL 1Y

																		ECL Maturity

																Instrument PD Term Structure (PD in each time interval)

																Instrument LGD Term Structure





GCorr

		#		Required Input		Data Level

		1		COUNTRY_CODE		Modeled Corporate RSQ

		2		COUNTRY_NAME		Modeled Corporate RSQ

		3		INDUSTRY_CODE		Modeled Corporate RSQ

		4		INDUSTRY_NAME		Modeled Corporate RSQ

		5		SIZE		Modeled Corporate RSQ

		6		R_SQUARED		Modeled Corporate RSQ

		7		counterpartyName		Sovereign Correlation

		8		PID		Sovereign Correlation

		9		correlationModelEstimateName		Sovereign Correlation

		10		rsquared		Sovereign Correlation

		11		ISO		Sovereign Correlation

		12		NCP Name		Sovereign Correlation

		13		counterpartyName_2012		Sovereign Correlation

		14		factorSetName		FactorCoefficients

		15		counterpartyName		FactorCoefficients

		16		factorCode		FactorCoefficients

		17		factorName		FactorCoefficients

		18		factorCoefficient		FactorCoefficients





VaR_Calculator

		#		Required Input		Data Level								#		Required Output		Data Sub-Level		Data Level

		1		ACCOUNTING DATE		AIIB WB Fund Data								1		NO.		Currency_Level		CS

		2		BUY_SELL_INDICATOR		AIIB WB Fund Data								2		CURRENCY		Currency_Level		CS

		3		ISSUER		AIIB WB Fund Data								3		AIIB_Balance		Currency_Level		CS

		4		ISSUER_COUNTRY		AIIB WB Fund Data								4		CSO1		Currency_Level		CS

		5		COUNTRY_NAME		AIIB WB Fund Data								5		VaR		Currency_Level		CS

		6		BLOOMBERG_ID		AIIB WB Fund Data								6		NO.		ISIN_Currency_Level		CS

		7		ISIN_CODE		AIIB WB Fund Data								7		ISIN_CODE		ISIN_Currency_Level		CS

		8		CURRENCY		AIIB WB Fund Data								8		CURRENCY		ISIN_Currency_Level		CS

		9		CF Notebook classification		AIIB WB Fund Data								9		AIIB_Balance		ISIN_Currency_Level		CS

		10		AIIB Balance		AIIB WB Fund Data								10		CSO1		ISIN_Currency_Level		CS

		11		Asset/Liability		AIIB WB Fund Data								11		VaR		ISIN_Currency_Level		CS

		12		CUSTODIAN		AIIB WB Fund Data								12		SVaR		ISIN_Currency_Level		CS

		13		CPN_TYP		AIIB WB Fund Data								13		NO.		ISIN_Level		CS

		14		Floating 		AIIB WB Fund Data								14		ISIN_CODE		ISIN_Level		CS

		15		MATURITY		AIIB WB Fund Data								15		CURRENCY		ISIN_Level		CS

		16		ISIN_Code		CS Data								16		CF_Notebook_classification		ISIN_Level		CS

		17		Value_of_Bond		CS Data								17		Asset_Liability		ISIN_Level		CS

		18		Maturity		CS Data								18		Value_of_Bond		ISIN_Level		CS

		19		Spread_Duration		CS Data								19		Spread_Duration		ISIN_Level		CS

		20		1M-{Ccy data}		CS_Rates_Data								20		AIIB_Balance		ISIN_Level		CS

		21		3M-{Ccy data}		CS_Rates_Data								21		CSO1		ISIN_Level		CS

		22		6M-{Ccy data}		CS_Rates_Data								22		VaR		ISIN_Level		CS

		23		1Y-{Ccy data}		CS_Rates_Data								23		SVaR		ISIN_Level		CS

		24		3Y-{Ccy data}		CS_Rates_Data								24		NO.		Tenor_Level		CS

		25		5Y-{Ccy data}		CS_Rates_Data								25		ISIN_CODE		Tenor_Level		CS

		26		10Y-{Ccy data}		CS_Rates_Data								26		CURRENCY		Tenor_Level		CS

		27		{Tenor}-AUD		CS_Rates_Data								27		CF_Notebook_classification		Tenor_Level		CS

		28		{Tenor}-CAD		CS_Rates_Data								28		Asset_Liability		Tenor_Level		CS

		29		{Tenor}-CHF 		CS_Rates_Data								29		Value_of_Bond		Tenor_Level		CS

		30		{Tenor}-CNY		CS_Rates_Data								30		Spread_Duration		Tenor_Level		CS

		31		{Tenor}-CZK		CS_Rates_Data								31		Tenor		Tenor_Level		CS

		32		{Tenor}-DKK 		CS_Rates_Data								32		AIIB_Balance		Tenor_Level		CS

		33		{Tenor}-EUR		CS_Rates_Data								33		CSO1		Tenor_Level		CS

		34		{Tenor}-GBP 		CS_Rates_Data								34		VaR		Tenor_Level		CS

		35		{Tenor}-ILS		CS_Rates_Data								35		SVaR		Tenor_Level		CS

		36		{Tenor}-JPY		CS_Rates_Data								36		NO.		Aggregated Portfolio Level for CS		CS

		37		{Tenor}-NOK		CS_Rates_Data								37		AIIB_Balance		Aggregated Portfolio Level for CS		CS

		38		{Tenor}-PLN 		CS_Rates_Data								38		CSO1		Aggregated Portfolio Level for CS		CS

		39		{Tenor}-SEK 		CS_Rates_Data								39		VaR		Aggregated Portfolio Level for CS		CS

		40		{Tenor}-SGD		CS_Rates_Data								40		SVaR		Aggregated Portfolio Level for CS		CS

		41		{Tenor}-USD		CS_Rates_Data								41		ISIN_CODE		Tenor_Level		IR

		42		Date		FX_Data								42		CURRENCY		Tenor_Level		IR

		43		AUD		FX_Data								43		CF_Notebook_classification		Tenor_Level		IR

		44		CAD		FX_Data								44		Asset_Liability		Tenor_Level		IR

		45		CHF 		FX_Data								45		Value_of_Bond		Tenor_Level		IR

		46		CNY		FX_Data								46		OAD		Tenor_Level		IR

		47		CZK		FX_Data								47		Tenor		Tenor_Level		IR

		48		DKK 		FX_Data								48		AIIB_Balance		Tenor_Level		IR

		49		EUR		FX_Data								49		DVO1		Tenor_Level		IR

		50		GBP 		FX_Data								50		VaR		Tenor_Level		IR

		51		ILS		FX_Data								51		SVaR		Tenor_Level		IR

		52		JPY		FX_Data								52		ISIN_CODE		ISIN_Level		IR

		53		NOK		FX_Data								53		CURRENCY		ISIN_Level		IR

		54		PLN 		FX_Data								54		CF_Notebook_classification		ISIN_Level		IR

		55		SEK 		FX_Data								55		Asset_Liability		ISIN_Level		IR

		56		SGD		FX_Data								56		Value_of_Bond		ISIN_Level		IR

		57		USD		FX_Data								57		OAD		ISIN_Level		IR

		58		ISIN_Code		IR_Data								58		AIIB_Balance		ISIN_Level		IR

		59		Value_of_Bond		IR_Data								59		DVO1		ISIN_Level		IR

		60		Maturity		IR_Data								60		VaR		ISIN_Level		IR

		61		OAD		IR_Data								61		SVaR		ISIN_Level		IR

		62		O/N-{Ccy data}		IR_Rates_Data								62		ISIN_CODE		ISIN_Currency_Level		IR

		63		1W-{Ccy data}		IR_Rates_Data								63		CURRENCY		ISIN_Currency_Level		IR

		64		1M-{Ccy data}		IR_Rates_Data								64		AIIB_Balance		ISIN_Currency_Level		IR

		65		3M-{Ccy data}		IR_Rates_Data								65		DVO1		ISIN_Currency_Level		IR

		66		6M-{Ccy data}		IR_Rates_Data								66		VaR		ISIN_Currency_Level		IR

		67		1Y-{Ccy data}		IR_Rates_Data								67		SVaR		ISIN_Currency_Level		IR

		68		3Y-{Ccy data}		IR_Rates_Data								68		CURRENCY		Currency_Level		IR

		69		5Y-{Ccy data}		IR_Rates_Data								69		AIIB_Balance		Currency_Level		IR

		70		10Y-{Ccy data}		IR_Rates_Data								70		DVO1		Currency_Level		IR

		71		{Tenor}-AUD		IR_Rates_Data								71		VaR		Currency_Level		IR

		72		{Tenor}-CAD		IR_Rates_Data								72		SVaR		Currency_Level		IR

		73		{Tenor}-CHF 		IR_Rates_Data								73		AIIB_Balance		Aggregated Portfolio Level for IR		IR

		74		{Tenor}-CNY		IR_Rates_Data								74		DVO1		Aggregated Portfolio Level for IR		IR

		75		{Tenor}-CZK		IR_Rates_Data								75		VaR		Aggregated Portfolio Level for IR		IR

		76		{Tenor}-DKK 		IR_Rates_Data								76		SVaR		Aggregated Portfolio Level for IR		IR

		77		{Tenor}-EUR		IR_Rates_Data								77		ISIN_CODE		ISIN_Level		FX

		78		{Tenor}-GBP 		IR_Rates_Data								78		CURRENCY		ISIN_Level		FX

		79		{Tenor}-ILS		IR_Rates_Data								79		CF_Notebook_classification		ISIN_Level		FX

		80		{Tenor}-JPY		IR_Rates_Data								80		Asset_Liability		ISIN_Level		FX

		81		{Tenor}-NOK		IR_Rates_Data								81		AIIB_Balance		ISIN_Level		FX

		82		{Tenor}-PLN 		IR_Rates_Data								82		VaR		ISIN_Level		FX

		83		{Tenor}-SEK 		IR_Rates_Data								83		SVaR		ISIN_Level		FX

		84		{Tenor}-SGD		IR_Rates_Data								84		CURRENCY		Currency_Asset_Liability		FX

		85		{Tenor}-USD		IR_Rates_Data								85		CF_Notebook_classification		Currency_Asset_Liability		FX

														86		Asset_Liability		Currency_Asset_Liability		FX

														87		AIIB_Balance		Currency_Asset_Liability		FX

														88		VaR		Currency_Asset_Liability		FX

														89		SVaR		Currency_Asset_Liability		FX

														90		CURRENCY		Currency_Notebook_level		FX

														91		CF_Notebook_classification		Currency_Notebook_level		FX

														92		AIIB_Balance		Currency_Notebook_level		FX

														93		VaR		Currency_Notebook_level		FX

														94		SVaR		Currency_Notebook_level		FX

														95		CURRENCY		Currency_Level		FX

														96		AIIB_Balance		Currency_Level		FX

														97		VaR		Currency_Level		FX

														98		SVaR		Currency_Level		FX

														99		AIIB_Balance		Aggregated Portfolio for FX		FX

														100		VaR		Aggregated Portfolio for FX		FX

														101		SVaR		Aggregated Portfolio for FX		FX

														102		AIIB_BALANCE		Aggregated Overall Portfolio Level		Aggregated Overall Portfolio Level

														103		Total_VaR		Aggregated Overall Portfolio Level		Aggregated Overall Portfolio Level

														104		Total_SVaR		Aggregated Overall Portfolio Level		Aggregated Overall Portfolio Level





EVE|NII_Calculator

		#		Required Input		Data Level		Data Group								#		Required Output		Data Level		Data Group

		1		Time_Horizon_In_Years		Time_Horizon		NII								1		Scenario		Summed_Interest		NII

		2		instrumentId		Input_Asset		NII								2		Unique_ID		Summed_Interest		NII

		3		cashFlowDate		Input_Asset		NII								3		{date for result}		Summed_Interest		NII

		4		principalReceive		Input_Asset		NII								4		Unique_ID		New_Balance_Calc		NII

		5		principalPay		Input_Asset		NII								5		Balance_Spec		New_Balance_Calc		NII

		6		Currency		Input_Asset		NII								6		{date for result}		New_Balance_Calc		NII

		7		Unique_ID		Custom_Amortization		NII								7		Unique_ID		Loans_Runoff		NII

		8		Currency		Custom_Amortization		NII								8		Currency		Loans_Runoff		NII

		9		Amort_Date		Custom_Amortization		NII								9		Loan Outstanding		Loans_Runoff		NII

		10		Percentage_Of_Outstanding		Custom_Amortization		NII								10		{date for result}		Loans_Runoff		NII

		11		Balancesheet_Category		Custom_Amortization_New		NII								11		Unique_ID		Loans_Disbursals		NII

		12		Product_Level1		Custom_Amortization_New		NII								12		Currency		Loans_Disbursals		NII

		13		Product_Level2		Custom_Amortization_New		NII								13		{date for result}		Loans_Disbursals		NII

		14		Book_Value		Custom_Amortization_New		NII								14		Unique_ID		Loans_Amortization		NII

		15		{date for amort}		Custom_Amortization_New		NII								15		Currency		Loans_Amortization		NII

		16		Balancesheet_Category		Balancing		NII								16		{date for result}		Loans_Amortization		NII

		17		Product_Level1		Balancing		NII								17		Scenario		Interest_Payments_Existing		NII

		18		Product_Level2		Balancing		NII								18		Unique_ID		Interest_Payments_Existing		NII

		19		{date for balancing}		Balancing		NII								19		Next_Reset_Date		Interest_Payments_Existing		NII

		20		Balancesheet_Category		Assumption_and_Target_Balance		NII								20		{date for result}		Interest_Payments_Existing		NII

		21		Product_Level1		Assumption_and_Target_Balance		NII								21		Scenario		Cumulative_Interests		NII

		22		Product_Level2		Assumption_and_Target_Balance		NII								22		Unique_ID		Cumulative_Interests		NII

		23		Unique_ID		Assumption_and_Target_Balance		NII								23		Cumulative_IncomeExpense_Year_1		Cumulative_Interests		NII

		24		Transaction_Currency		Assumption_and_Target_Balance		NII								24		Cumulative_IncomeExpense_Year_2		Cumulative_Interests		NII

		25		Reporting_Currency		Assumption_and_Target_Balance		NII								25		Cumulative_IncomeExpense_Year_3		Cumulative_Interests		NII

		26		Origination_date		Assumption_and_Target_Balance		NII								26		Cumulative_IncomeExpense_Year_4		Cumulative_Interests		NII

		27		Coupon		Assumption_and_Target_Balance		NII								27		Cumulative_IncomeExpense_Year_5		Cumulative_Interests		NII

		28		Fixed_Float		Assumption_and_Target_Balance		NII								28		Balancesheet_Category		Balancing		NII

		29		Amort_Type		Assumption_and_Target_Balance		NII								29		Product_Level1		Balancing		NII

		30		Amort_Frequency		Assumption_and_Target_Balance		NII								30		Product_Level2		Balancing		NII

		31		Underlying_Index		Assumption_and_Target_Balance		NII								31		{date for result}		Balancing		NII

		32		Customer_spread		Assumption_and_Target_Balance		NII								32		Unique_ID		Balancesheet_Forecast_NII		NII

		33		Repricing_Frequency		Assumption_and_Target_Balance		NII								33		{date for result}		Balancesheet_Forecast_NII		NII

		34		Coupon_payment_frequency		Assumption_and_Target_Balance		NII								34		Interest_Type		Portfolio_NII		NII

		35		Maturity_date		Assumption_and_Target_Balance		NII								35		Base Case		Portfolio_NII		NII

		36		Book_Value		Assumption_and_Target_Balance		NII								36		UP_100		Portfolio_NII		NII

		37		Balancesheet_Category		Portfolio_Data		NII								37		UP_200		Portfolio_NII		NII

		38		Product_Level1		Portfolio_Data		NII								38		DOWN_100		Portfolio_NII		NII

		39		Product_Level2		Portfolio_Data		NII								39		DOWN_200		Portfolio_NII		NII

		40		Portfolio_Name		Portfolio_Data		NII								40		Short_Long_Steepener		Portfolio_NII		NII

		41		Unique_ID		Portfolio_Data		NII								41		Short_Long_Flattener		Portfolio_NII		NII

		42		BLOOMBERG_ID		Portfolio_Data		NII								42		Interest Income_Expense Sensitivity_UP_100		Portfolio_NII		NII

		43		ISIN_CODE		Portfolio_Data		NII								43		Interest Income_Expense Sensitivity_UP_200		Portfolio_NII		NII

		44		CUSIP		Portfolio_Data		NII								44		Interest Income_Expense Sensitivity_DOWN_100		Portfolio_NII		NII

		45		Transaction_Currency		Portfolio_Data		NII								45		Interest Income_Expense Sensitivity_DOWN_200		Portfolio_NII		NII

		46		Reporting_Currency		Portfolio_Data		NII								46		Interest Income_Expense Sensitivity_Short_Long_Steepener		Portfolio_NII		NII

		47		Origination_date		Portfolio_Data		NII								47		Interest Income_Expense Sensitivity_Short_Long_Flattener		Portfolio_NII		NII

		48		Coupon		Portfolio_Data		NII								48		Implied_Betas		Portfolio_NII		NII

		49		Fixed_Float		Portfolio_Data		NII								49		Approximate_Repricing_in_Months		Portfolio_NII		NII

		50		Amort_Type		Portfolio_Data		NII								50		Balancesheet_Category		Portfolio_Summary		NII

		51		Next_Amort_Date		Portfolio_Data		NII								51		Product_Level1		Portfolio_Summary		NII

		52		Amort_Frequency		Portfolio_Data		NII								52		Product_Level2		Portfolio_Summary		NII

		53		Underlying_Index		Portfolio_Data		NII								53		Unique_ID		Portfolio_Summary		NII

		54		Customer_spread		Portfolio_Data		NII								54		Base Case		Portfolio_Summary		NII

		55		Repricing_Frequency		Portfolio_Data		NII								55		UP_100		Portfolio_Summary		NII

		56		Next_reset_date		Portfolio_Data		NII								56		UP_200		Portfolio_Summary		NII

		57		Coupon_payment_frequency		Portfolio_Data		NII								57		DOWN_100		Portfolio_Summary		NII

		58		Next_payment_date		Portfolio_Data		NII								58		DOWN_200		Portfolio_Summary		NII

		59		Maturity_date		Portfolio_Data		NII								59		Short_Long_Steepener		Portfolio_Summary		NII

		60		Portfolio_date		Portfolio_Data		NII								60		Short_Long_Flattener		Portfolio_Summary		NII

		61		Book_Value		Portfolio_Data		NII								61		Interest Income_Expense Sensitivity_UP_100		Portfolio_Summary		NII

		62		Face_amount 		Portfolio_Data		NII								62		Interest Income_Expense Sensitivity_UP_200		Portfolio_Summary		NII

		63		Unique_ID		Custom_Amortization		EVE								63		Interest Income_Expense Sensitivity_DOWN_100		Portfolio_Summary		NII

		64		Currency		Custom_Amortization		EVE								64		Interest Income_Expense Sensitivity_DOWN_200		Portfolio_Summary		NII

		65		Amort_Date		Custom_Amortization		EVE								65		Interest Income_Expense Sensitivity_Short_Long_Steepener		Portfolio_Summary		NII

		66		Percentage_Of_Outstanding		Custom_Amortization		EVE								66		Interest Income_Expense Sensitivity_Short_Long_Flattener		Portfolio_Summary		NII

		67		instrumentId		Input_Asset		EVE								67		Implied_Betas		Portfolio_Summary		NII

		68		cashFlowDate		Input_Asset		EVE								68		Balancesheet_Category		Portfolio_Summary		EVE

		69		principalReceive		Input_Asset		EVE								69		Product_Level1		Portfolio_Summary		EVE

		70		principalPay		Input_Asset		EVE								70		Product_Level2		Portfolio_Summary		EVE

		71		Currency		Input_Asset		EVE								71		Portfolio_Name		Portfolio_Summary		EVE

		72		Balancesheet_Category		Payment_Input		EVE								72		Unique_ID		Portfolio_Summary		EVE

		73		Product_Level1		Payment_Input		EVE								73		BLOOMBERG_ID		Portfolio_Summary		EVE

		74		Product_Level2		Payment_Input		EVE								74		ISIN_CODE		Portfolio_Summary		EVE

		75		Portfolio_Name		Payment_Input		EVE								75		CUSIP		Portfolio_Summary		EVE

		76		Unique_ID		Payment_Input		EVE								76		Transaction_Currency		Portfolio_Summary		EVE

		77		BLOOMBERG_ID		Payment_Input		EVE								77		Reporting_Currency		Portfolio_Summary		EVE

		78		ISIN_CODE		Payment_Input		EVE								78		Book_Value		Portfolio_Summary		EVE

		79		CUSIP		Payment_Input		EVE								79		Face_amount		Portfolio_Summary		EVE

		80		Transaction_Currency		Payment_Input		EVE								80		Base Case		Portfolio_Summary		EVE

		81		Reporting_Currency		Payment_Input		EVE								81		UP_100		Portfolio_Summary		EVE

		82		Origination_date		Payment_Input		EVE								82		UP_200		Portfolio_Summary		EVE

		83		Coupon		Payment_Input		EVE								83		DOWN_100		Portfolio_Summary		EVE

		84		Fixed_Float		Payment_Input		EVE								84		DOWN_200		Portfolio_Summary		EVE

		85		Amort_Type		Payment_Input		EVE								85		Short_Long_Steepener		Portfolio_Summary		EVE

		86		Next_Amort_Date		Payment_Input		EVE								86		Short_Long_Flattener		Portfolio_Summary		EVE

		87		Amort_Frequency		Payment_Input		EVE								87		FV_MV_sensitivity (UP_100)		Portfolio_Summary		EVE

		88		Underlying_Index		Payment_Input		EVE								88		FV_MV_sensitivity (UP_200)		Portfolio_Summary		EVE

		89		Customer_spread		Payment_Input		EVE								89		FV_MV_sensitivity (DOWN_100)		Portfolio_Summary		EVE

		90		Repricing_Frequency		Payment_Input		EVE								90		FV_MV_sensitivity (DOWN_200)		Portfolio_Summary		EVE

		91		Next_reset_date		Payment_Input		EVE								91		FV_MV_sensitivity (Short_Long_Steepener)		Portfolio_Summary		EVE

		92		Coupon_payment_frequency		Payment_Input		EVE								92		FV_MV_sensitivity (Short_Long_Flattener)		Portfolio_Summary		EVE

		93		Next_payment_date		Payment_Input		EVE								93		Effective_Duration		Portfolio_Summary		EVE

		94		Maturity_date		Payment_Input		EVE								94		Effective_Covexity		Portfolio_Summary		EVE

		95		Portfolio_date		Payment_Input		EVE								95		DV01		Portfolio_Summary		EVE

		96		Book_Value		Payment_Input		EVE								96		Scenario		Accrued_Interest

		97		Face_amount		Payment_Input		EVE								97		Unique_ID		Accrued_Interest

		98		test_Next_payment_date		Payment_Input		EVE								98		Next_Reset_Date		Accrued_Interest

		99		{date for payments}		Payment_Input		EVE								99		{date for accrued interest result}		Accrued_Interest

		100		Scenarios		Payment_Input		EVE								100		Scenario		Interest_Payments

		101		Scenarios		Repricing_Rates		EVE								101		Unique_ID		Interest_Payments

		102		Unique ID across ALL instruments (regardless of instrument types)		Repricing_Rates		EVE								102		Next_Reset_Date		Interest_Payments

		103		Currency		Repricing_Rates		EVE								103		{date for interest payment result}		Interest_Payments

		104		Coupon		Repricing_Rates		EVE								104		Scenario		Discounted_Payments

		105		Spread		Repricing_Rates		EVE								105		Unique_ID		Discounted_Payments

		106		Fixed/Float		Repricing_Rates		EVE								106		Next_Reset_Date		Discounted_Payments

		107		Underlying Index		Repricing_Rates		EVE								107		{date for discounted payment result}		Discounted_Payments

		108		Repricing frequency		Repricing_Rates		EVE								108		Unique_ID		Loans_Amortization

		109		Coupon payment frequency		Repricing_Rates		EVE								109		Currency		Loans_Amortization

		110		Next payment Coupon date		Repricing_Rates		EVE								110		{date for amortizing schedule}		Loans_Amortization

		111		Maturity date		Repricing_Rates		EVE								111		Unique_ID		Loans_Disbursals

		112		Next reset date		Repricing_Rates		EVE								112		Currency		Loans_Disbursals

		113		{date for repricing result}		Repricing_Rates		EVE								113		{date for loans disbursals schedule}		Loans_Disbursals

		114		Balancesheet_Category		Portfolio_Data		EVE								114		Unique_ID		Loans_Runoff

		115		Product_Level1		Portfolio_Data		EVE								115		Currency		Loans_Runoff

		116		Product_Level2		Portfolio_Data		EVE								116		Loan Outstanding		Loans_Runoff

		117		Portfolio_Name		Portfolio_Data		EVE								117		{date for loans runoff}		Loans_Runoff

		118		Unique_ID		Portfolio_Data		EVE								118		Balancesheet_Category		Payment_Schedule

		119		BLOOMBERG_ID		Portfolio_Data		EVE								119		Product_Level1		Payment_Schedule

		120		ISIN_CODE		Portfolio_Data		EVE								120		Product_Level2		Payment_Schedule

		121		CUSIP		Portfolio_Data		EVE								121		Portfolio_Name		Payment_Schedule

		122		Transaction_Currency		Portfolio_Data		EVE								122		Unique_ID		Payment_Schedule

		123		Reporting_Currency		Portfolio_Data		EVE								123		BLOOMBERG_ID		Payment_Schedule

		124		Origination_date		Portfolio_Data		EVE								124		ISIN_CODE		Payment_Schedule

		125		Coupon		Portfolio_Data		EVE								125		CUSIP		Payment_Schedule

		126		Fixed_Float		Portfolio_Data		EVE								126		Transaction_Currency		Payment_Schedule

		127		Amort_Type		Portfolio_Data		EVE								127		Reporting_Currency		Payment_Schedule

		128		Next_Amort_Date		Portfolio_Data		EVE								128		Origination_date		Payment_Schedule

		129		Amort_Frequency		Portfolio_Data		EVE								129		Coupon		Payment_Schedule

		130		Underlying_Index		Portfolio_Data		EVE								130		Fixed_Float		Payment_Schedule

		131		Customer_spread		Portfolio_Data		EVE								131		Amort_Type		Payment_Schedule

		132		Repricing_Frequency		Portfolio_Data		EVE								132		Next_Amort_Date		Payment_Schedule

		133		Next_reset_date		Portfolio_Data		EVE								133		Amort_Frequency		Payment_Schedule

		134		Coupon_payment_frequency		Portfolio_Data		EVE								134		Underlying_Index		Payment_Schedule

		135		Next_payment_date		Portfolio_Data		EVE								135		Customer_spread		Payment_Schedule

		136		Maturity_date		Portfolio_Data		EVE								136		Repricing_Frequency		Payment_Schedule

		137		Portfolio_date		Portfolio_Data		EVE								137		Next_reset_date		Payment_Schedule

		138		Book_Value		Portfolio_Data		EVE								138		Coupon_payment_frequency		Payment_Schedule

		139		Face_amount 		Portfolio_Data		EVE								139		Next_payment_date		Payment_Schedule

																140		Maturity_date		Payment_Schedule

																141		Portfolio_date		Payment_Schedule

																142		Book_Value		Payment_Schedule

																143		Face_amount		Payment_Schedule

																144		{date for payment}		Payment_Schedule

																145		Unique_ID		Principal_Cash_Flow

																146		{date for cash flow}		Principal_Cash_Flow

																147		Balancesheet_Category		Repricing_Rates

																148		Product_Level1		Repricing_Rates

																149		Product_Level2		Repricing_Rates

																150		Portfolio_Name		Repricing_Rates

																151		Unique_ID		Repricing_Rates

																152		BLOOMBERG_ID		Repricing_Rates

																153		ISIN_CODE		Repricing_Rates

																154		CUSIP		Repricing_Rates

																155		Transaction_Currency		Repricing_Rates

																156		Reporting_Currency		Repricing_Rates

																157		Origination_date		Repricing_Rates

																158		Coupon		Repricing_Rates

																159		Fixed_Float		Repricing_Rates

																160		Amort_Type		Repricing_Rates

																161		Next_Amort_Date		Repricing_Rates

																162		Amort_Frequency		Repricing_Rates

																163		Underlying_Index		Repricing_Rates

																164		Customer_spread		Repricing_Rates

																165		Repricing_Frequency		Repricing_Rates

																166		Next_reset_date		Repricing_Rates

																167		Coupon_payment_frequency		Repricing_Rates

																168		Next_payment_date		Repricing_Rates

																169		Maturity_date		Repricing_Rates

																170		Portfolio_date		Repricing_Rates

																171		Book_Value		Repricing_Rates

																172		Face_amount		Repricing_Rates

																173		Scenario		Repricing_Rates

																174		{date for repricing result}		Repricing_Rates





RiskBasedLimit

		#		Required Input		Table								#		Output		Output Level

		1		Moody's Correlation Data

Author: Author:
Moody's correlation data being shared by multiple tools/systems. i.e. RBL, RiskFrontier, ImpairmentCalc, etc		Correlation								1		Instrument ID		Calculation

		2		Instrument ID		Portfolio								2		PD		Calculation

		3		Subportfolio ID		Portfolio								3		LGD		Calculation

		4		Notional		Portfolio								4		RSQ		Calculation

		5		PD		Portfolio								5		Industry		Calculation

		6		LGD		Portfolio								6		Country		Calculation

		7		RSQ		Portfolio								7		UGD		Calculation

		8		Industry		Portfolio								8		EAD		Calculation

		9		Country		Portfolio								9		Notional		Calculation

		10		UGD		Portfolio								10		Current RC/UL		Calculation

		11		Asset Class		Portfolio								11		RC/UL Limit		Calculation

		12		Rating		Portfolio								12		Rho		Calculation

		13		Target Growth		Portfolio								13		EAD Limit		Calculation

		14		Instrument ID		Portfolio Classification								14		Notional Limit		Calculation

		15		ISRAEL		Portfolio Classification								15		Free Limit		Calculation

		16		UTILITIES NEC		Portfolio Classification								16		Subportfolio		Calculation

		17		MINING		Portfolio Classification								17		EAD		Calculation

		18		BANGLADESH		Portfolio Classification								18		Notional		Calculation

		19		FOOD & BEVERAGE		Portfolio Classification								19		Current RC/UL		Calculation

		20		MALTA		Portfolio Classification								20		RC/UL Limit		Calculation

		21		PERU		Portfolio Classification								21		Rho		Calculation

		22		FINLAND		Portfolio Classification								22		Subportfolio Risk Based EAD Limit		Calculation

		23		POLAND		Portfolio Classification								23		Subportfolio Risk Based Notional Limit		Calculation

		24		CENTRAL AFRICA		Portfolio Classification								24		Subportfolio Risk Based Free Limit		Calculation

		25		CAMBODIA		Portfolio Classification								25		Instrument Aggregate EAD Limit		Calculation

		26		INDONESIA		Portfolio Classification								26		Instrument Aggregate Notional Limit		Calculation

		27		OMAN		Portfolio Classification								27		Instrument Aggregate Free Limit		Calculation

		28		UNITED KINGDOM		Portfolio Classification								28		Instrument ID		Instrument Limit(level)

		29		CONSTRUCTION		Portfolio Classification								29		Implied RC/UL Limit		Instrument Limit(level)

		30		VENEZUELA		Portfolio Classification								30		Current RC (Normalized)		Instrument Limit(level)

		31		DENMARK		Portfolio Classification								31		Current UL (Normalized)		Instrument Limit(level)

		32		PAKISTAN		Portfolio Classification								32		Current RC/UL		Instrument Limit(level)

		33		SOUTH ASIA		Portfolio Classification								33		Current EAD		Instrument Limit(level)

		34		ARGENTINA		Portfolio Classification								34		Current Notional		Instrument Limit(level)

		35		CONSUMER SERVICES		Portfolio Classification								35		Current Weight		Instrument Limit(level)

		36		EGYPT		Portfolio Classification								36		Weight Limit		Instrument Limit(level)

		37		REAL ESTATE		Portfolio Classification								37		EAD Limit (RC Level)		Instrument Limit(level)

		38		BUSINESS PRODUCTS WHSL		Portfolio Classification								38		Notional Limit (RC Level)		Instrument Limit(level)

		39		MONGOLIA		Portfolio Classification								39		Subportfolio ID		Instrument Limit(level)

		40		ITALY		Portfolio Classification								40		Portfolio UL		Instrument Limit(level) Summary

		41		ENTERTAINMENT & LEISURE		Portfolio Classification								41		Portfolio EAD		Instrument Limit(level) Summary

		42		JORDAN		Portfolio Classification								42		Investable Funds		Instrument Limit(level) Summary

		43		NORWAY		Portfolio Classification								43		Multiplier		Instrument Limit(level) Summary

		44		SINGAPORE		Portfolio Classification								44		Planned Limit Increase		Instrument Limit(level) Summary

		45		TAJIKISTAN		Portfolio Classification								45		Budget Gap		Instrument Limit(level) Summary

		46		AGRICULTURE		Portfolio Classification								46		Implied RC Limit		Instrument Limit(level) Summary

		47		NEPAL		Portfolio Classification								47		Constraint		Instrument Limit(level) Summary

		48		ETHIOPIA		Portfolio Classification								48		Instrument ID		Instrument Limit (Growth)

		49		COMPUTER SOFTWARE		Portfolio Classification								49		Implied RC Growth		Instrument Limit (Growth)

		50		KAZAKHSTAN		Portfolio Classification								50		Current RC/UL		Instrument Limit (Growth)

		51		SOUTHERN SOUTH AMERICA		Portfolio Classification								51		Implied RC/UL Limit		Instrument Limit (Growth)

		52		CYPRUS		Portfolio Classification								52		Current RC (Normalized)		Instrument Limit (Growth)

		53		EAST EUROPE		Portfolio Classification								53		Current UL (Normalized)		Instrument Limit (Growth)

		54		AUSTRIA		Portfolio Classification								54		Current EAD		Instrument Limit (Growth)

		55		SPAIN		Portfolio Classification								55		Current Notional		Instrument Limit (Growth)

		56		SWEDEN		Portfolio Classification								56		Current Weight		Instrument Limit (Growth)

		57		PHILIPPINES		Portfolio Classification								57		Weight Limit		Instrument Limit (Growth)

		58		MEXICO		Portfolio Classification								58		EAD Limit (RC Growth)		Instrument Limit (Growth)

		59		FIJI		Portfolio Classification								59		Notional Limit (RC Growth)		Instrument Limit (Growth)

		60		PACIFIC OCEAN ISLANDS		Portfolio Classification								60		Subportfolio ID		Instrument Limit (Growth)

		61		BANKS AND S&LS		Portfolio Classification								61		Portfolio UL		Instrument Limit (Growth) Summary

		62		BRAZIL		Portfolio Classification								62		Portfolio EAD		Instrument Limit (Growth) Summary

		63		INSURANCE - LIFE		Portfolio Classification								63		Investable Funds		Instrument Limit (Growth) Summary

		64		CENTRAL/SOUTH AMERICA		Portfolio Classification								64		Multiplier		Instrument Limit (Growth) Summary

		65		INDIA		Portfolio Classification								65		Planned Limit Increase		Instrument Limit (Growth) Summary

		66		MIDDLE EAST		Portfolio Classification								66		Budget Gap		Instrument Limit (Growth) Summary

		67		GERMANY		Portfolio Classification								67		Implied RC Limit Growth		Instrument Limit (Growth) Summary

		68		HONG KONG		Portfolio Classification								68		Constraint		Instrument Limit (Growth) Summary

		69		MYANMAR		Portfolio Classification								69		Subportfolio ID		Subportfolio Limit (Level)

		70		SAUDI ARABIA		Portfolio Classification								70		RC/UL Limit		Subportfolio Limit (Level)

		71		FRANCE		Portfolio Classification								71		Current RC (Normalized)		Subportfolio Limit (Level)

		72		ARMENIA		Portfolio Classification								72		Current UL (Normalized)		Subportfolio Limit (Level)

		73		GEORGIA		Portfolio Classification								73		Current RC/UL		Subportfolio Limit (Level)

		74		CONSUMER PRODUCTS RETL/WHSL		Portfolio Classification								74		Current EAD		Subportfolio Limit (Level)

		75		BOLIVIA		Portfolio Classification								75		Current Notional		Subportfolio Limit (Level)

		76		UZBEKISTAN		Portfolio Classification								76		Current Weight		Subportfolio Limit (Level)

		77		IRELAND		Portfolio Classification								77		Weight Limit		Subportfolio Limit (Level)

		78		CHILE		Portfolio Classification								78		EAD Limit (RC Level)		Subportfolio Limit (Level)

		79		TAIWAN		Portfolio Classification								79		Notional Limit (RC Level)		Subportfolio Limit (Level)

		80		NORTH AFRICA		Portfolio Classification								80		Portfolio UL		Subportfolio Limit (Level) Summary

		81		BAHRAIN		Portfolio Classification								81		Portfolio EAD		Subportfolio Limit (Level) Summary

		82		SOUTH AFRICA		Portfolio Classification								82		Investable Funds		Subportfolio Limit (Level) Summary

		83		NETHERLANDS		Portfolio Classification								83		Multiplier		Subportfolio Limit (Level) Summary

		84		TELEPHONE		Portfolio Classification								84		Planned Limit Increase		Subportfolio Limit (Level) Summary

		85		BELGIUM/LIECHTENSTEIN/LUXEMBOURG		Portfolio Classification								85		Budget Gap		Subportfolio Limit (Level) Summary

		86		CHEMICALS		Portfolio Classification								86		Implied RC Limit		Subportfolio Limit (Level) Summary

		87		KOREA, REPUBLIC OF		Portfolio Classification								87		Constraint		Subportfolio Limit (Level) Summary

		88		SWITZERLAND		Portfolio Classification								88		Subportfolio ID		Subportfolio Limit (Growth)

		89		CHINA		Portfolio Classification								89		RC Growth		Subportfolio Limit (Growth)

		90		GREECE/SOUTHEAST EUROPE		Portfolio Classification								90		Current RC/UL		Subportfolio Limit (Growth)

		91		BUSINESS SERVICES		Portfolio Classification								91		RC/UL Limit		Subportfolio Limit (Growth)

		92		VIET NAM		Portfolio Classification								92		Current RC (Normalized)		Subportfolio Limit (Growth)

		93		SRI LANKA		Portfolio Classification								93		Current UL (Normalized)		Subportfolio Limit (Growth)

		94		AZERBAIJAN		Portfolio Classification								94		Current EAD		Subportfolio Limit (Growth)

		95		MEDICAL SERVICES		Portfolio Classification								95		Current Notional		Subportfolio Limit (Growth)

		96		MALDIVES		Portfolio Classification								96		Current Weight		Subportfolio Limit (Growth)

		97		FORMER USSR		Portfolio Classification								97		Weight Limit		Subportfolio Limit (Growth)

		98		ELECTRICAL EQUIPMENT		Portfolio Classification								98		EAD Limit (RC Level)		Subportfolio Limit (Growth)

		99		UTILITIES, ELECTRIC		Portfolio Classification								99		Notional Limit (RC Level)		Subportfolio Limit (Growth)

		100		MALAYSIA		Portfolio Classification								100		Portfolio UL		Subportfolio Limit (Growth) Summary

		101		TRANSPORTATION		Portfolio Classification								101		Portfolio EAD		Subportfolio Limit (Growth) Summary

		102		INDONESIA/SOUTHEAST ASIA		Portfolio Classification								102		Investable Funds		Subportfolio Limit (Growth) Summary

		103		THAILAND		Portfolio Classification								103		Multiplier		Subportfolio Limit (Growth) Summary

		104		TURKEY		Portfolio Classification								104		Planned Limit Increase		Subportfolio Limit (Growth) Summary

		105		PORTUGAL		Portfolio Classification								105		Budget Gap		Subportfolio Limit (Growth) Summary

		106		Instrument ID		User Specific Risk Weights								106		Implied RC Limit Growth		Subportfolio Limit (Growth) Summary

		107		Risk Contribution Weight		User Specific Risk Weights								107		Constraint		Subportfolio Limit (Growth) Summary

		108		Subportfolio ID		User Specific Risk Weights

		109		Risk Contribution Weight		User Specific Risk Weights





CCR_EAD

		#		Required Input		Table		Is Primary Key								#		Output		Output Level

		1		Counterparty ID		Counterparty Info		Yes								1		Counterparty ID		Netting Set Level

Author: Author:
Showing calculation formulae and results at netting set level.


		2		Counterparty Name		Counterparty Info		No								2		Counterparty full name		Netting Set Level

		3		Counterparty Type		Counterparty Info		No								3		Netting set ID (*)		Netting Set Level

		4		Total EAD		Counterparty Info		No								4		EAD		Netting Set Level

		5		Netting Asset Number for the Total EAD		Counterparty Info		No								5		Net Trade value		Netting Set Level

		6		Netting trades number for the Total EAD		Counterparty Info		No								6		EAD (Unmargined)		Netting Set Level

		7		Netting Set ID		Netting Set Information		Yes								7		RC (Unmargined)		Netting Set Level

		8		Counterparty ID		Netting Set Information		No								8		Net Collateral (Unmargined)		Netting Set Level

		9		Margined Flag		Netting Set Information		No								9		PFE (Unmargined)		Netting Set Level

		10		Threadshold		Netting Set Information		No								10		Multiplier (Unmargined)		Netting Set Level

		11		Minum Transfer Amount		Netting Set Information		No								11		Add-On (Unmargined)		Netting Set Level

		12		Margin Frequency		Netting Set Information		No								12		EAD (Margined)		Netting Set Level

		13		MPOR		Netting Set Information		No								13		RC (Margined)		Netting Set Level

		14		NICA($)		Netting Set Information		No								14		Net Collateral (Margined)		Netting Set Level

		15		Counterparty full Name		Netting Set Information		No								15		Threashold ($)		Netting Set Level

		16		# of Trades for the Netting		Netting Set Information		No								16		Minimum Transfer Amount ($)		Netting Set Level

		17		Collaterial ID		Collateral Information		Yes								17		NICA ($)		Netting Set Level

		18		Collaterial Value		Collateral Information		No								18		PFE (Margined)		Netting Set Level

		19		Collaterial value (USD)		Collateral Information		No								19		Multiplier (Margined)		Netting Set Level

		20		Bankruptcy remote		Collateral Information		No								20		Add-On (Margined)		Netting Set Level

		21		Netting set ID		Collateral Information		No								21		Asset_Class (*)		Asset Class Level

		22		Margin type		Collateral Information		No								22		Netting set ID		Asset Class Level

		23		Collateral Underlying Ticker		Collateral Information		No								23		Counterparty ID		Asset Class Level

		24		Counterparty ID		Collateral Information		No								24		Counterparty full name		Asset Class Level

		25		Counterparty full name		Collateral Information		No								25		Add-On (Unmargined)		Asset Class Level

		26		Counterparty ID		Collateral Adjustment Information		Yes								26		Add-On (Margined)		Asset Class Level

		27		Counterparty full name		Collateral Adjustment Information		No								27		Hedgings set ID (*)		Hedging Set Level

		28		Netting set ID (*)		Collateral Adjustment Information		No								28		Hedgings set Type		Hedging Set Level

		29		Collateral Underlying (*)		Collateral Adjustment Information		No								29		Netting set ID		Hedging Set Level

		30		Net Collaterial value before haircut		Collateral Adjustment Information		No								30		Counterparty ID		Hedging Set Level

		31		Vol10		Collateral Adjustment Information		No								31		Counterparty full name		Hedging Set Level

		32		Volatility Scaled (Unmargined)		Collateral Adjustment Information		No								32		Add-On (Unmargined)		Hedging Set Level

		33		Volatility Scaled (Margined)		Collateral Adjustment Information		No								33		Add-On (Margined)		Hedging Set Level

		34		Cash Equivalent collateral value after haircut (Unmargined)		Collateral Adjustment Information		No								34		Effective notional (hedgingset) (Unmargined)		Hedging Set Level

		35		Cash Equivalent collateral value after haircut (Margined)		Collateral Adjustment Information		No								35		Effective notional (hedgingset) (Margined)		Hedging Set Level

		36		Trade engaged		Trades Information		No								36		Subset ID (*)		Subset Level

		37		Netting set ID (*)		Trades Information		No								37		Hedging set ID		Subset Level

		38		Trade ID (*)		Trades Information		Yes								38		Netting set ID		Subset Level

		39		Trade Nature		Trades Information		No								39		Counterparty ID		Subset Level

		40		Trade Value (USD)		Trades Information		No								40		Counterparty full name		Subset Level

		41		Maturity date (yyyy-mm-dd)		Trades Information		No								41		Sub class		Subset Level

		42		Pay Leg Notional (USD)		Trades Information		No								42		Sub reference		Subset Level

		43		Pay Leg Currency		Trades Information		No								43		Add-on (subset) (Unmargined)		Subset Level

		44		Pay Leg Rate type		Trades Information		No								44		Add-on (subset) (Margined)		Subset Level

		45		Receive Leg Notional (USD)		Trades Information		No								45		Effective notional (subset) (Unmargined)		Subset Level

		46		Receive Leg  Currency		Trades Information		No								46		Effective notional (subset) (Margined)		Subset Level

		47		Receive Leg  Rate type		Trades Information		No								47		rho		Subset Level

		48		Underlying Long/short		Trades Information		No								48		Systematic (Unmargined)		Subset Level

		49		Asset class		Trades Information		No								49		Systematic (Margined)		Subset Level

		50		Sub class		Trades Information		No								50		Idiosyncratic (Unmargined)		Subset Level

		51		Notional (USD)		Trades Information		No								51		Idiosyncratic (Margined)		Subset Level

		52		Sub reference		Trades Information		No								52		Trade engaged		Trade Level

		53		Start date		Trades Information		No								53		Counterparty ID		Trade Level

		54		End date		Trades Information		No								54		Counterparty full name		Trade Level

		55		Option Long/short		Trades Information		No								55		Netting set ID (*)		Trade Level

		56		Option Spot per Strike		Trades Information		No								56		Trade ID (*)		Trade Level

		57		Option Exercise date		Trades Information		No								57		Trade Nature		Trade Level

		58		Pay leg Exchange rate		Trades Information		No								58		Trade Value		Trade Level

		59		Receive Leg Exchange rate		Trades Information		No								59		Maturity date		Trade Level

																60		Pay Leg Notional		Trade Level

																61		Pay Leg Currency		Trade Level

																62		Pay Leg Rate type		Trade Level

																63		Receive Leg Notional		Trade Level

																64		Receive Leg  Currency		Trade Level

																65		Receive Leg  Rate type		Trade Level

																66		Underlying Long/short		Trade Level

																67		Asset class		Trade Level

																68		Sub class		Trade Level

																69		Notional		Trade Level

																70		Sub reference		Trade Level

																71		Start date		Trade Level

																72		End date		Trade Level

																73		Option Long/short		Trade Level

																74		Option Spot per Strike		Trade Level

																75		Option Exercise date		Trade Level

																76		Time to maturity		Trade Level

																77		Time to Start		Trade Level

																78		Time to End		Trade Level

																79		Option time to Exercise date		Trade Level

																80		Time bucket		Trade Level

																81		Supervisory duration		Trade Level

																82		Adjusted notional		Trade Level

																83		Maturity Factor Unmargined		Trade Level

																84		Maturity Factor Margined		Trade Level

																85		Supvisory delta		Trade Level

																86		Effective notional Unmargined		Trade Level

																87		Effective notional Margined		Trade Level

																88		Hedging set ID		Trade Level

																89		Subset ID		Trade Level

																90		Supervisory option volatility		Trade Level





Non-Sov_ScoreCard-Corporate

		#		Required Input		Input Type		Table								#		Output		Output Level

		1		Company Name		General Information		General Information								1		Company Name		Corporate Finance Output

		2		Country of Domicile		General Information		General Information								2		Country of Domicile		Corporate Finance Output

		3		Sovereign FC Rating		General Information		General Information								3		Sovereign FC Rating		Corporate Finance Output

		4		Group		General Information		General Information								4		Group		Corporate Finance Output

		5		Industry / Sub-Industry		General Information		General Information								5		Industry / Sub-Industry		Corporate Finance Output

		6		Analyst Analysis Date		General Information		General Information								6		Analyst Analysis Date		Corporate Finance Output

		7		Financials		General Information		General Information								7		Competitive Position Group Profile (CPGP)		Corporate Finance Output

		8		FFO to Debt
(%)		Financial Risk		Assessment Table								8		CICRA		Corporate Finance Output

		9		Debt to EBITDA
(x)		Financial Risk		Assessment Table								9		Competitive Position		Corporate Finance Output

		10		EBITDA Interest Coverage 
(x)		Financial Risk		Assessment Table								10		Cash Flow / Leverage Assessment		Corporate Finance Output

		11		Debt to Debt plus Equity (%)		Financial Risk		Assessment Table								11		Business Risk Profile		Corporate Finance Output

		12		Number of Business Lines		Financial Risk		Assessment Table								12		Financial Risk Profile		Corporate Finance Output

		13		Do the business lines operate within the same industry?:		Financial Risk		Assessment Table								13		Anchor		Corporate Finance Output

		14		Do the business lines operate within the same region?:		Financial Risk		Assessment Table								14		Diversification/Portfolio Effect		Corporate Finance Output

		15		Degree of Correlation of Business Lines		Financial Risk		Assessment Table								15		Capital Structure		Corporate Finance Output

		16		Currency risk associated with debt		Diversification / Portfolio Effect Assessment		Assessment Table								16		Financial Policy		Corporate Finance Output

		17		Debt maturity profile		Diversification / Portfolio Effect Assessment		Assessment Table								17		Liquidity		Corporate Finance Output

		18		Interest rate risk associated with debt		Diversification / Portfolio Effect Assessment		Assessment Table								18		Management and Governnance		Corporate Finance Output

		19		Preliminary Capital Structure Assessment		Diversification / Portfolio Effect Assessment		Assessment Table								19		SACP		Corporate Finance Output

		20		Investments		Diversification / Portfolio Effect Assessment		Assessment Table								20		Final Rating		Corporate Finance Output

		21		Financial discipline		Capital Structure Assessment		Assessment Table

		22		Financial policy		Capital Structure Assessment		Assessment Table

		23		Strategic planning process		Strategic Positioning 		Assessment Table

		24		Consistency of strategy with organizational capabilities and market place conditions		Strategic Positioning 		Assessment Table

		25		Ability to track, adjust and control execution of strategy		Strategic Positioning 		Assessment Table

		26		Comprehensiveness of enterprise-wide risk management standards and tolerance		Risk management/ financial management 		Assessment Table

		27		Standards for operational performance		Risk management/ financial management 		Assessment Table

		28		Management's operational effectiveness		Organizational effectiveness		Assessment Table

		29		Management's expertise and experience		Organizational effectiveness		Assessment Table

		30		Management's depth and breadth 		Organizational effectiveness		Assessment Table

		31		Governance/ financial reporting		Governance		Assessment Table

		32		Management and Governance Assessment		Governance		Assessment Table

		33		Country / Region		GEOGRAPHIC AND INDUSTRY SPLIT		Inputs Table

		34		% of Revenues or EBITDA		GEOGRAPHIC AND INDUSTRY SPLIT		Inputs Table

		35		Country Risk Score		GEOGRAPHIC AND INDUSTRY SPLIT		Inputs Table

		36		Industry / Sub-Industry		GEOGRAPHIC AND INDUSTRY SPLIT		Inputs Table

		37		% of Revenues or EBITDA		GEOGRAPHIC AND INDUSTRY SPLIT		Inputs Table

		38		Industry Risk Score		GEOGRAPHIC AND INDUSTRY SPLIT		Inputs Table

		39		Adjustment 1: Position in the cycle		GEOGRAPHIC AND INDUSTRY SPLIT		Inputs Table

		40		Adjustment 2: Segment characteristics		GEOGRAPHIC AND INDUSTRY SPLIT		Inputs Table

		41		Final Industry Risk Score		GEOGRAPHIC AND INDUSTRY SPLIT		Inputs Table

		42		CICRA		GEOGRAPHIC AND INDUSTRY SPLIT		Inputs Table

		43		Industry / Sub-Industry		COMPETITIVE POSITION		Inputs Table

		44		% of Revenues or EBITDA		COMPETITIVE POSITION		Inputs Table

		45		Competitive Advantage		COMPETITIVE POSITION		Inputs Table

		46		Diversification		COMPETITIVE POSITION		Inputs Table

		47		Operating Efficiency		COMPETITIVE POSITION		Inputs Table

		48		Return on Capital  (%)		Financial Ratio: Business risk		Inputs Table

		49		EBITDA Margin (%)		Financial Ratio: Business risk		Inputs Table

		50		Total Equity (Million EUR)		Financial Ratio: Business risk		Inputs Table

		51		Revenues (Million EUR)		Financial Ratio: Business risk		Inputs Table

		52		{years to be used}		Financial Ratio: Business risk		Inputs Table

		53		FFO to Debt
(%)		Financial Ratio: Financial risk		Inputs Table

		54		Debt to EBITDA
(x)		Financial Ratio: Financial risk		Inputs Table

		55		EBITDA Interest Coverage 
(x)		Financial Ratio: Financial risk		Inputs Table

		56		Debt to Debt plus Equity (%)		Financial Ratio: Financial risk		Inputs Table

		57		FFO (Reported Currency in Millions)		Financial Ratio: Financial risk		Inputs Table

		58		Debt (Reported Currency in Millions)		Financial Ratio: Financial risk		Inputs Table

		59		EBITDA (Reported Currency in Millions)		Financial Ratio: Financial risk		Inputs Table

		60		{years to be used}		Financial Ratio: Financial risk		Inputs Table

		61		Total Equity (Reported Currency in Millions)		FX rate used for size variables in BR:		Inputs Table

		62		Revenues (Reported Currency in Millions)		FX rate used for size variables in BR:		Inputs Table

		63		{years to be used}		FX rate used for size variables in BR:		Inputs Table





Non-Sov_ScoreCard-Project

		#		Required Input		Input Type		Table								#		Output		Output Level

		1		Project Name		General Information		General Information								1		Project Name		Project Finance Output

		2		Country		General Information		General Information								2		Country		Project Finance Output

		3		Sector		General Information		General Information								3		Sovereign FC Rating		Project Finance Output

		4		Industry / Sub-Industry		General Information		General Information								4		Sector		Project Finance Output

		5		Analyst		General Information		General Information								5		Industry / Sub-Industry		Project Finance Output

		6		Date of Analysis		General Information		General Information								6		Analyst		Project Finance Output

		7		Sovereign Rating		General Information		General Information								7		Date of Analysis		Project Finance Output

		8		Is construction complete?		Construction Profile Assessment		Construction Profile Assessment								8		Project SACP		Project Finance Output

		9		Has the design been completed, at what level? Prices fixed?		Technology and design risk assessment		Construction Profile Assessment								9		Final Rating		Project Finance Output

		10		Is project design suitable for the purposed project? Modification required?		Technology and design risk assessment		Construction Profile Assessment

		11		Is technology commercially proven and currently used?		Design cost variation risk		Construction Profile Assessment

		12		Is project technology suitable for the purposed project?		Design cost variation risk		Construction Profile Assessment

		13		Is the Contractor experienced?		Construction Risk Assessment		Construction Profile Assessment

		14		Type of contract?		Construction Risk Assessment		Construction Profile Assessment

		15		Complexity of construction?		Delivery Method		Construction Profile Assessment

		16		Sophisticated cash management in place? 		Project Management		Construction Profile Assessment

		17		Has the operator and user or offtaker approved the design?		Project Management		Construction Profile Assessment

		18		Are siting and permits completed and non contestable? (has process been transparent and amicable?)		Project Management		Construction Profile Assessment

		19		Is Management experienced?		Project Management		Construction Profile Assessment

		20		Are budget and schedule credible, not aggressive?		Project Management		Construction Profile Assessment

		21		Is there a buffer between completion date and first debt payment date?		Project Management		Construction Profile Assessment

		22		Dispute resolution mechanism in place?		Project Management		Construction Profile Assessment

		23		Overall assessment for project management		Project Management		Construction Profile Assessment

		24		Are the construction costs and other project start-up costs fully funded?		Financial Risk Adjustment		Construction Profile Assessment

		25		Are the interest payments fully covered?		Financial Risk Adjustment		Construction Profile Assessment

		26		Is the working capital fully funded?		Financial Risk Adjustment		Construction Profile Assessment

		27		Are the reserve accounts fully funded?		Financial Risk Adjustment		Construction Profile Assessment

		28		Funding Adequacy		Financial Risk Adjustment		Construction Profile Assessment

		29		How certain is the debt funding? Condition precedent closes?		Construction Funding (Sources of Funds)		Construction Profile Assessment

		30		How certain is the equity funding?		Construction Funding (Sources of Funds)		Construction Profile Assessment

		31		Are there additional funding sources available? How certain?		Construction Funding (Sources of Funds)		Construction Profile Assessment

		32		Country Risk		Construction Funding (Sources of Funds)		Construction Profile Assessment

		33		Contractors		Construction Counterparty CDAs		Construction Profile Assessment

		34		Type of contract obligation		Construction Counterparty CDAs		Construction Profile Assessment

		35		Counterparty Dependency Assessment		Construction Counterparty CDAs		Construction Profile Assessment

		36		Type of Building		Construction Counterparty CDAs		Construction Profile Assessment

		37		Credit enhancement coverage		Construction Counterparty CDAs		Construction Profile Assessment

		38		Construction Risk Guarantors		Construction Counterparty CDAs		Construction Profile Assessment

		39		Asset class operations stability assessment		Performance Risk Assessment		Operations Profile Assessment

		40		Is the project more prone to production or operational failure compared to peers?		Adjusted asset class operations stability		Operations Profile Assessment

		41		Is the ratio of fixed operating and routine major maintenance expenses to revenues higher than peers?		Adjusted asset class operations stability		Operations Profile Assessment

		42		Is the O&M provider less experienced than industry peers?		Adjusted asset class operations stability		Operations Profile Assessment

		43		Is the technology performance below initial expectations?		Adjusted asset class operations stability		Operations Profile Assessment

		44		Is the operational performance below initial expectations?		Adjusted asset class operations stability		Operations Profile Assessment

		45		What is the project performance vs. contract set standards?		Assessment for project specific contractual terms and risk attributes		Operations Profile Assessment

		46		Is the project exposed to resource and raw material risk?		Assessment for project specific contractual terms and risk attributes		Operations Profile Assessment

		47		Is project exposed to market risk? Decline in CFADS?		Market Risk Assessment		Operations Profile Assessment

		48		Competitive Position Sector		Market Risk Assessment		Operations Profile Assessment

		49		Regulatory support and predictability		Market Risk Assessment		Operations Profile Assessment

		50		Barriers to entry		Market Risk Assessment		Operations Profile Assessment

		51		Delivery cost relative to peers		Market Risk Assessment		Operations Profile Assessment

		52		Fuel supply		Market Risk Assessment		Operations Profile Assessment

		53		Transmission access		Market Risk Assessment		Operations Profile Assessment

		54		Country risk		OPBA Assessment		Operations Profile Assessment

		55		Is there economic, institutional and governance, or financial system risk mitigants?		OPBA Assessment		Operations Profile Assessment

		56		Downside analysis overrides preliminary SACP?		Operations Phase SACP		Operations Profile Assessment

		57		Minimum DSCR		Operations Phase SACP		Operations Profile Assessment

		58		Downside minimum DSCR		Preliminary op phase SACP		Operations Profile Assessment

		59		Strong liquidity reserves?		Preliminary op phase SACP		Operations Profile Assessment

		60		Liquidity reserve will deplete within how many years? (answer only if downside min DSCR < 1, otherwise N/A)		Preliminary op phase SACP		Operations Profile Assessment

		61		Downside case expectations (answer only if Downside minimum DSCR is not available)		Preliminary op phase SACP		Operations Profile Assessment

		62		Minimum amortization and material dependence on cash sweeps		Downside case adjusted Op phase SACP		Operations Profile Assessment

		63		Average DSCR		Downside case adjusted Op phase SACP		Operations Profile Assessment

		64		Liquidity cap		Final Preliminary op phase SACP - debt structure adjusted		Operations Profile Assessment

		65		Refinance risk exists?		Liquidity capped Op phase SACP		Operations Profile Assessment

		66		Project life coverage ratio (PLCR) at maturity?  (answer only for project with refinancing risk; otherwise N/A)		Liquidity capped Op phase SACP		Operations Profile Assessment

		67		PLCR under downside case? (answer only for project with refinancing risk, without fixed maturity date; otherwise N/A)		Liquidity capped Op phase SACP		Operations Profile Assessment

		68		Presence of Independent Directors?		Operations Counterparty CDAs		Operations Profile Assessment

		69		Cross default provision?		Operations Counterparty CDAs		Operations Profile Assessment

		70		Project's separateness from parents?		Operations Counterparty CDAs		Operations Profile Assessment

		71		Security interests over project asset?		Operations Counterparty CDAs		Operations Profile Assessment

		72		Existence of parent dependencies?		Operations Counterparty CDAs		Operations Profile Assessment

		73		Ability to merge or consolidate?		Operations Counterparty CDAs		Operations Profile Assessment

		74		Limitations on amendments to organizational documents?		Operations Counterparty CDAs		Operations Profile Assessment

		75		Limitation on additional debt?		Structural Protection Analysis		Operations Profile Assessment

		76		Limitations on additional security to third parties?		Structural Protection Analysis		Operations Profile Assessment

		77		Limitations on asset sales?		Structural Protection Analysis		Operations Profile Assessment

		78		Minimum insurance requirements?		Structural Protection Analysis		Operations Profile Assessment

		79		Cash flow protection and waterfall?		Cash Management covenants		Operations Profile Assessment

		80		Liquidity and reserves?		Cash Management covenants		Operations Profile Assessment

		81		Use of insurance proceeds?		Cash Management covenants		Operations Profile Assessment

		82		Distribution test?		Cash Management covenants		Operations Profile Assessment

		83		Structural Protection		Cash Management covenants		Operations Profile Assessment

		84		Creditworthiness of Parent		Cash Management covenants		Operations Profile Assessment

		85		Government support (by notches)		Modified Project SACP		Operations Profile Assessment

		86		Sovereign rating limits		Modified Project SACP		Operations Profile Assessment

		87		Full credit guarantees		Modified Project SACP		Operations Profile Assessment

		88		Final rating		Final rating		Operations Profile Assessment





Banking_ScoreCard

		#		Required Input		Input Type		Table								#		Output		Output Level

		1		Country		General Information		Ratios_Input								1		Book Name		General Information

		2		Bank Name		General Information		Ratios_Input								2		Bank's Home Regulator		General Information

		3		Consolidated / Unconsolidated Financial Statements?		General Information		Ratios_Input								3		BICRA Group		General Information

		4		Date of Analysis		General Information		Ratios_Input								4		Date of Analysis		General Information

		5		Analyst Name/Phone		General Information		Ratios_Input								5		FC Sov. Rating		General Information

		6		Input Currency 		General Information		Ratios_Input								6		Economio Risk		General Information

		7		Starting year of analysis		General Information		Ratios_Input								7		Act as ceiling		General Information

		8		Select Data Source		General Information		Ratios_Input								8		Industry Risk		General Information

		9		Investment banking/total revenues (%)		Business Position		Ratios_Input								9		Anchor		Macro Factors

		10		Total Adjusted Assets (GBP-million)		Business Position		Ratios_Input								10		Business Position		Bankf Specific Factors

		11		3-Year Average of [Total Non-interest Expenses / Average Adjusted Assets]		Business Position		Ratios_Input								11		Capital and Earnings		Bankf Specific Factors

		12		3-Year Average of [Total Non-interest Expenses / Total Operating Revenues]		Business Position		Ratios_Input								12		Risk Position		Bankf Specific Factors

		13		Common Equity Regulatory Tier 1 Capital ratio (%)		Capital and Earnings		Ratios_Input								13		Funding and Liquidity		Bankf Specific Factors

		14		3-Year Average of [Total Adjusted Common Equity / Total Adjusted Assets] (%)		Capital and Earnings		Ratios_Input								14		Stand Along		Bankf Specific Factors

		15		(Adjusted Total Equity + Loan Loss Reserves) / Total Gross Customer Loans (%)		Capital and Earnings		Ratios_Input								15		Group		External Support

		16		3-Year Average of [Net Operating Income before Loan Loss Provisions / Average Adjusted Assets] (%)		Capital and Earnings		Ratios_Input								16		Government		External Support

		17		3-Year Average of [Return on Average Adjusted Assets] (%)		Capital and Earnings		Ratios_Input								17		Alac		External Support

		18		Balance sheet growth over last 5 years (Annualized growth rate, %)		Risk Position		Ratios_Input								18		FINAL SCROE		Project Finance Output

		19		3-Year Average of [Loan Loss Provisions / Average Gross Customer Loans] (%)		Risk Position		Ratios_Input

		20		Investment banking/total revenues (%)		Risk Position		Ratios_Input

		21		Customer deposits/funding base (%)		Funding and Liquidity		Ratios_Input

		22		Long term funding ratio (%) 		Funding and Liquidity		Ratios_Input

		23		Customer loans/customer deposits (x)		Funding and Liquidity		Ratios_Input

		24		Liquid assets to short-term wholesale funding (x)		Funding and Liquidity		Ratios_Input

		25		Liquid assets to Total Adjusted Assets (%)		Funding and Liquidity		Ratios_Input

		26		Investment Banking Revenue		Investment banking/total revenues (%)		Ratios_Input

		27		Total Revenue		Investment banking/total revenues (%)		Ratios_Input

		28		Investment banking/total revenues (%)		Investment banking/total revenues (%)		Ratios_Input

		29		Input latest year of financial statements only if SNL doesn’t retrieve latest financials		Financial year override: 		Ratios_Input

		30		Total Assets		Total Adjusted Assets		Ratios_Input

		31		- Goodwill		Total Adjusted Assets		Ratios_Input

		32		- Total Intangible Assets		Total Adjusted Assets		Ratios_Input

		33		+ Analyst Adjustment		Total Adjusted Assets		Ratios_Input

		34		 =Total Adjusted Assets		Total Adjusted Assets		Ratios_Input

		35		Total Assets		Total Adjusted Assets - Override		Ratios_Input

		36		Goodwill		Total Adjusted Assets - Override		Ratios_Input

		37		Other intangible Assets		Total Adjusted Assets - Override		Ratios_Input

		38		 =Total Adjusted Assets		3-Year Average of [Total Non-interest Expenses / Average Adjusted Assets]		Ratios_Input

		39		Personnel Expenses		3-Year Average of [Total Non-interest Expenses / Average Adjusted Assets]		Ratios_Input

		40		+ Other Operating Expenses (includes administrative and depreciation and amortization)		3-Year Average of [Total Non-interest Expenses / Average Adjusted Assets]		Ratios_Input

		41		+ Analyst Adjustment		3-Year Average of [Total Non-interest Expenses / Average Adjusted Assets]		Ratios_Input

		42		 =Total Non-interest Expenses		3-Year Average of [Total Non-interest Expenses / Average Adjusted Assets]		Ratios_Input

		43		Total Non-interest Expenses / Average Adjusted Assets 		3-Year Average of [Total Non-interest Expenses / Average Adjusted Assets]		Ratios_Input

		44		3-Year Average of [Total Non-interest Expenses / Average Adjusted Assets]		3-Year Average of [Total Non-interest Expenses / Average Adjusted Assets]		Ratios_Input

		45		 =Total Non-interest Expenses		3-Year Average of [Total Non-interest Expenses / Total Operating Revenues]		Ratios_Input

		46		 =Total Operating Revenues		3-Year Average of [Total Non-interest Expenses / Total Operating Revenues]		Ratios_Input

		47		Total Non-interest Expenses		3-Year Average of [Total Non-interest Expenses / Total Operating Revenues]		Ratios_Input

		48		Total Operating Revenues		3-Year Average of [Total Non-interest Expenses / Total Operating Revenues]		Ratios_Input

		49		Total Non-interest Expenses / Total Operating Revenues		3-Year Average of [Total Non-interest Expenses / Total Operating Revenues]		Ratios_Input

		50		3-Year Average of [Total Non-interest Expenses / Total Operating Revenues]		3-Year Average of [Total Non-interest Expenses / Total Operating Revenues]		Ratios_Input

		51		Common Equity Regulatory Tier1 Ratio (%)		Common Equity Regulatory Tier1 Ratio		Ratios_Input

		52		Common Equity Regulatory Tier1 Ratio (%)		Common Equity Regulatory Tier1 Ratio		Ratios_Input

		53		Total Adjusted Assets		3-Year Average of [Total Adjusted Common Equity / Total Adjusted Assets]		Ratios_Input

		54		Total Common Equity		3-Year Average of [Total Adjusted Common Equity / Total Adjusted Assets]		Ratios_Input

		55		+ Minority Interests : Equity		3-Year Average of [Total Adjusted Common Equity / Total Adjusted Assets]		Ratios_Input

		56		- Goodwill		3-Year Average of [Total Adjusted Common Equity / Total Adjusted Assets]		Ratios_Input

		57		- Total Intangible Assets		3-Year Average of [Total Adjusted Common Equity / Total Adjusted Assets]		Ratios_Input

		58		- Revaluation Reserves		3-Year Average of [Total Adjusted Common Equity / Total Adjusted Assets]		Ratios_Input

		59		- Memo: Common Dividends Paid & Declared in respect to the Period		3-Year Average of [Total Adjusted Common Equity / Total Adjusted Assets]		Ratios_Input

		60		+ Analyst Adjustment		3-Year Average of [Total Adjusted Common Equity / Total Adjusted Assets]		Ratios_Input

		61		 = Total Adjusted Common Equity		3-Year Average of [Total Adjusted Common Equity / Total Adjusted Assets]		Ratios_Input

		62		Total Adjusted Common Equity		3-Year Average of [Total Adjusted Common Equity / Total Adjusted Assets]		Ratios_Input

		63		Total Adjusted Assets		3-Year Average of [Total Adjusted Common Equity / Total Adjusted Assets]		Ratios_Input

		64		Total Adjusted Common Equity / Total Adjusted Assets		3-Year Average of [Total Adjusted Common Equity / Total Adjusted Assets]		Ratios_Input

		65		3-year Average of [Total Adjusted Common Equity / Total Adjusted Assets]		3-Year Average of [Total Adjusted Common Equity / Total Adjusted Assets]		Ratios_Input

		66		Total Adjusted Common Equity		(Adjusted Total Equity + Loan Loss Reserves) / Total Gross Customer Loans		Ratios_Input

		67		Preferred stock and hybrid capital instruments		(Adjusted Total Equity + Loan Loss Reserves) / Total Gross Customer Loans		Ratios_Input

		68		+ Analyst Adjustment		(Adjusted Total Equity + Loan Loss Reserves) / Total Gross Customer Loans		Ratios_Input

		69		 =Adjusted Total Equity		(Adjusted Total Equity + Loan Loss Reserves) / Total Gross Customer Loans		Ratios_Input

		70		+ Reserves for Impaired Loans/NPLs		(Adjusted Total Equity + Loan Loss Reserves) / Total Gross Customer Loans		Ratios_Input

		71		Total Gross Customer Loans		(Adjusted Total Equity + Loan Loss Reserves) / Total Gross Customer Loans		Ratios_Input

		72		(Total Adjusted Equity + Loan Loss Reserves) / Total Gross Customer Loans		(Adjusted Total Equity + Loan Loss Reserves) / Total Gross Customer Loans		Ratios_Input

		73		(Total Adjusted Equity + Loan Loss Reserves) / Total Gross Customer Loans		(Adjusted Total Equity + Loan Loss Reserves) / Total Gross Customer Loans		Ratios_Input

		74		Loan Impairment charge or Net New Loan Loss Provisions		3-Year Average of [Net Operating Income before Loan Loss Provisions / Average Adjusted Assets]		Ratios_Input

		75		+ Operating Profit		3-Year Average of [Net Operating Income before Loan Loss Provisions / Average Adjusted Assets]		Ratios_Input

		76		+ Analyst Adjustment		3-Year Average of [Net Operating Income before Loan Loss Provisions / Average Adjusted Assets]		Ratios_Input

		77		 = Pre-Impairment Operating Profit		3-Year Average of [Net Operating Income before Loan Loss Provisions / Average Adjusted Assets]		Ratios_Input

		78		Total Adjusted Assets		3-Year Average of [Net Operating Income before Loan Loss Provisions / Average Adjusted Assets]		Ratios_Input

		79		Net Operating Income before Loan Loss Provisions / Average Adjusted Assets		3-Year Average of [Net Operating Income before Loan Loss Provisions / Average Adjusted Assets]		Ratios_Input

		80		3-Year Average of [Net Operating Income before Loan Loss Provisions / Average Adjusted Assets]		3-Year Average of [Net Operating Income before Loan Loss Provisions / Average Adjusted Assets]		Ratios_Input

		81		 = Net Income		3-Year Average of [Return on Average Adjusted Assets]		Ratios_Input

		82		+ Analyst Adjustment		3-Year Average of [Return on Average Adjusted Assets]		Ratios_Input

		83		 = Net Income		3-Year Average of [Return on Average Adjusted Assets]		Ratios_Input

		84		Total Adjusted Assets		3-Year Average of [Return on Average Adjusted Assets]		Ratios_Input

		85		Return on Average Adjusted Assets		3-Year Average of [Return on Average Adjusted Assets]		Ratios_Input

		86		3-year Average of [Return on Average Adjusted Assets]		3-Year Average of [Return on Average Adjusted Assets]		Ratios_Input

		87		Adjusted Assets change year on year		Balance sheet growth over last 5 years (Annualized growth rate, %)		Ratios_Input

		88		Balance sheet growth over last 5 years (Annualized growth rate, %)		Balance sheet growth over last 5 years (Annualized growth rate, %)		Ratios_Input

		89		Loan Impairment Charge		3-Year Average of [Loan Loss Provisions / Average Gross Customer Loans]		Ratios_Input

		90		Net Customer Loans		3-Year Average of [Loan Loss Provisions / Average Gross Customer Loans]		Ratios_Input

		91		+ Reserves for Impaired Loans/NPLs		3-Year Average of [Loan Loss Provisions / Average Gross Customer Loans]		Ratios_Input

		92		+ Analyst Adjustment		3-Year Average of [Loan Loss Provisions / Average Gross Customer Loans]		Ratios_Input

		93		 = Total Gross Customer Loans		3-Year Average of [Loan Loss Provisions / Average Gross Customer Loans]		Ratios_Input

		94		Loan Loss Provisions/Average Gross Customer Loans		3-Year Average of [Loan Loss Provisions / Average Gross Customer Loans]		Ratios_Input

		95		3-Year Average of [Loan Loss Provisions / Average Gross Customer Loans]		3-Year Average of [Loan Loss Provisions / Average Gross Customer Loans]		Ratios_Input

		96		Customer Deposits 		Customer deposits/funding base (%)		Ratios_Input

		97		Funding Base		Customer deposits/funding base (%)		Ratios_Input

		98		Customer deposits/funding base (%)		Customer deposits/funding base (%)		Ratios_Input

		99		Customer Deposits		Long term funding ratio (%) 		Ratios_Input

		100		Long term borrowing		Long term funding ratio (%) 		Ratios_Input

		101		Adjusted Total Equity		Long term funding ratio (%) 		Ratios_Input

		102		Total Long term funding		Long term funding ratio (%) 		Ratios_Input

		103		Funding Base		Long term funding ratio (%) 		Ratios_Input

		104		Adjusted Total Equity		Long term funding ratio (%) 		Ratios_Input

		105		Total Funding		Long term funding ratio (%) 		Ratios_Input

		106		Long term funding ratio (%) 		Long term funding ratio (%) 		Ratios_Input

		107		Long term funding ratio (%) 		Long term funding ratio (%) 		Ratios_Input

		108		Total Customer Loans (net)		Customer loans/customer deposits (x)		Ratios_Input

		109		Total Customer Deposits		Customer loans/customer deposits (x)		Ratios_Input

		110		Customer loans/customer deposits (x)		Customer loans/customer deposits (x)		Ratios_Input

		111		Liquid assets		Liquid assets to short-term wholesale funding (x)		Ratios_Input

		112		Short-term wholesale funding		Liquid assets to short-term wholesale funding (x)		Ratios_Input

		113		Liquid assets to short-term wholesale funding (x)		Liquid assets to short-term wholesale funding (x)		Ratios_Input

		114		Liquid assets		Liquid assets to Total Adjusted Assets (%)		Ratios_Input

		115		Total Adjusted Assets		Liquid assets to Total Adjusted Assets (%)		Ratios_Input

		116		Liquid assets to Total Adjusted Assets (%)		Liquid assets to Total Adjusted Assets (%)		Ratios_Input

		117		Bank Name:		General Information		Qual Inputs

		118		Bank ID Number:		General Information		Qual Inputs

		119		Group Name:		General Information		Qual Inputs

		120		Date of Financial Statements		General Information		Qual Inputs

		121		Country:		General Information		Qual Inputs

		122		World Region:		General Information		Qual Inputs

		123		Classification		General Information		Qual Inputs

		124		Sub-region Benchmarks		General Information		Qual Inputs

		125		FC Sovereign Rating:		General Information		Qual Inputs

		126		Bank's Home Regulator		General Information		Qual Inputs

		127		BICRA Group		General Information		Qual Inputs

		128		Government Support 		General Information		Qual Inputs

		129		Economic Risk 		General Information		Qual Inputs

		130		Economic Resilience		General Information		Qual Inputs

		131		Economic Imbalances		General Information		Qual Inputs

		132		Credit Risk in the Economy		General Information		Qual Inputs

		133		Industry Risk		General Information		Qual Inputs

		134		Institutional Framework		General Information		Qual Inputs

		135		Competitive Dynamics		General Information		Qual Inputs

		136		System wide Funding		General Information		Qual Inputs

		137		Investment banking/total revenues (%)		Business Stability & Franchise Value		Qual Inputs

		138		Total Adjusted Assets (GBP-million)		Business Stability & Franchise Value		Qual Inputs

		139		Geographic Diversification		Concentration and Diversity		Qual Inputs

		140		Product Diversification & Revenue Stability		Concentration and Diversity		Qual Inputs

		141		3-Year Average of [Total Non-interest Expenses / Average Adjusted Assets]		Efficiency and Management		Qual Inputs

		142		3-Year Average of [Total Non-interest Expenses / Total Operating Revenues]		Efficiency and Management		Qual Inputs

		143		Regulatory Requirements		Capital and Earnings		Qual Inputs

		144		Common Equity Regulatory Tier 1 Capital ratio (%)		Capitalization		Qual Inputs

		145		3-Year Average of [Total Adjusted Common Equity / Total Adjusted Assets] (%)		Capitalization		Qual Inputs

		146		(Adjusted Total Equity + Loan Loss Reserves) / Total Gross Customer Loans (%)		Capitalization		Qual Inputs

		147		3-Year Average of [Net Operating Income before Loan Loss Provisions / Average Adjusted Assets] (%)		Earnings Capacity		Qual Inputs

		148		3-Year Average of [Return on Average Adjusted Assets] (%)		Earnings Capacity		Qual Inputs

		149		Balance sheet growth over last 5 years (Annualized growth rate, %)		Growth and Changes in Exposure		Qual Inputs

		150		Industry and single name concentration		Risk Concentration & Provisioning		Qual Inputs

		151		3-Year Average of [Loan Loss Provisions / Average Gross Customer Loans] (%)		Risk Concentration & Provisioning		Qual Inputs

		152		Investment banking/total revenues (%)		Complexity and Additional Risks		Qual Inputs

		153		Risk Appetite, Complexity & Loss Experience		Complexity and Additional Risks		Qual Inputs

		154		Customer deposits/funding base (%)		Funding and Liquidity		Qual Inputs

		155		Long term funding ratio (%) 		Funding and Liquidity		Qual Inputs

		156		Customer loans/customer deposits (x)		Funding and Liquidity		Qual Inputs

		157		Liquid assets to short-term wholesale funding (x)		Liquidity		Qual Inputs

		158		Liquid assets to Total Adjusted Assets (%)		Liquidity		Qual Inputs

		159		Liquidity & Financial Flexibility		Liquidity		Qual Inputs

		160		STAND ALONE		General Information		Qual Inputs

		161		GROUP SUPPORT		General Information		Qual Inputs

		162		GOVERNMENT SUPPORT		General Information		Qual Inputs

		163		ADDITIONAL LOSS-ABSORBING CAPACITY		General Information		Qual Inputs

		164		FC Sovereign Rating as ceiling?		General Information		Qual Inputs

		165		FINAL RATING		General Information		Qual Inputs





LGD-Project

		#		Required Input		Table								#		Output		Output Level

		1		Obligor		Generic Inputs								1		Obligor		Summary

		2		PD Rating of Obligor		Generic Inputs								2		Rating of Obligor		Summary

		3		Project Type		Generic Inputs								3		Economic Value of Obligor (or equivalent)		Summary

		4		Location of Assets / Collateral		Generic Inputs								4		Standard Deviation of Economic Value		Summary

		5		Revenue Guaranteed by Off-takers		Revenue (Bank's Best Estimate Base Case)								5		Facility Debt (or equivalent)		Summary

		6		Other Revenue		Revenue (Bank's Best Estimate Base Case)								6		Debt Cushion (%)		Summary

		7		Guaranteed through Supply contracts		Outgo (Bank's Best Estimate Base Case) - Prior to debt service								7		Debt Priority (%)		Summary

		8		Other Supply Costs		Outgo (Bank's Best Estimate Base Case) - Prior to debt service								8		Total Liabilities of Obligor		Summary

		9		Construction Costs		Outgo (Bank's Best Estimate Base Case) - Prior to debt service								9		Insolvency Regime Score		Summary

		10		Operating Costs		Outgo (Bank's Best Estimate Base Case) - Prior to debt service								10		Expected General Recovery Enhancement		Summary

		11		Other Costs		Outgo (Bank's Best Estimate Base Case) - Prior to debt service								11		Expected Facility Specific Recovery Enhancement		Summary

		12		Average Rating of Offtakers' guaranteeing revenue		Outgo (Bank's Best Estimate Base Case) - Prior to debt service								12		Collateral Pledged to Facility		Summary

		13		Average Rating of Suppliers' guaranteeing supply price		Outgo (Bank's Best Estimate Base Case) - Prior to debt service								13		Collateral Pledged to Other Liabilites which rank Parri-Passu with Facility		Summary

		14		Reserve Funds		Additional Balance Sheet Data (€M)								14		Other Liabilities (ranking Parri-Passu with Facility) to which other Collateral is Pledged		Summary

		15		Financial Investments		Additional Balance Sheet Data (€M)								15		Indirect Recovery Costs (% of Facility)		Summary

		16		Cash		Additional Balance Sheet Data (€M)								16		Direct Recovery Costs (% of Total Liabilities)		Summary

		17		Total Liabilities of Obligor		Debt Structure & Recovery Enhancement (€M)								17		Recovery Policy		Summary

		18		Facility Debt		Debt Structure & Recovery Enhancement (€M)								18		LGD Point Estimate for Facility (or equivalent)		Output

		19		Total Liabilities Ranking Ahead of Facility		Debt Structure & Recovery Enhancement (€M)								19		LGD Bucket for Facility (or equivalent)		Output

		20		Total Liabilities Ranking Parri-passu with Facility (including Facility)		Debt Structure & Recovery Enhancement (€M)								20		Median of LGD Bucket for Facility (or equivalent)		Output

		21		Total Liabilities Ranking Subordinate to Facility		Debt Structure & Recovery Enhancement (€M)

		22		Expected General Recovery Enhancement		Debt Structure & Recovery Enhancement (€M)

		23		Expected Facility Specific Recovery Enhancement		Debt Structure & Recovery Enhancement (€M)

		24		Collateral Pledged to Facility		Pledged Collateral and Asset Priority Considerations (€M)

		25		Collateral Pledged to other Facilities which rank parri-passu with bank Facility		Pledged Collateral and Asset Priority Considerations (€M)

		26		Other Debt (ranking parri-passu with Facility) to which other Collateral is Pledged)		Pledged Collateral and Asset Priority Considerations (€M)

		27		Indirect Recovery Costs (% of Facility)		Internal Recovery Policy

		28		Direct Recovery Costs (% of Total Liabilities)		Internal Recovery Policy

		29		Recovery Policy		Internal Recovery Policy

		30		Cash-flow Evaluation:		Intermediate Calculations:

		31		Risk Free Rate		Intermediate Calculations:

		32		Risk Margin (linked to PD rating of project)		Intermediate Calculations:

		33		Annual Discount Rate (other revenue)		Intermediate Calculations:

		34		NPV (Revenue off-takers)		Intermediate Calculations:

		35		NPV (Other Revenue)		Intermediate Calculations:

		36		NPV (Supply Contracts)		Intermediate Calculations:

		37		NPV (Other Supply Costs)		Intermediate Calculations:

		38		NPV (Construction Costs)		Intermediate Calculations:

		39		NPV (Operating Costs)		Intermediate Calculations:

		40		NPV (Other costs)		Intermediate Calculations:

		41		NPV Project		Intermediate Calculations:

		42		Reserve Funds		Intermediate Calculations:

		43		Financial Investments		Intermediate Calculations:

		44		Cash		Intermediate Calculations:

		45		Economic Value Total:		Intermediate Calculations:

		46		Standard Deviation of EV		Intermediate Calculations:





LGD-Corporate

		#		Required Input		Table								#		Output		Output Level

		1		Obligor		Generic Inputs								1		Obligor		Summary

		2		PD Rating of Obligor		Generic Inputs								2		Rating of Obligor		Summary

		3		Type of Earnings Measure Employed (NOI, EBIT, EBITDA)		Earnings Measure (€M)								3		Economic Value of Obligor (or equivalent)		Summary

		4		Earnings Estimate		Earnings Measure (€M)								4		Standard Deviation of Economic Value		Summary

		5		Total Liabilities of Obligor		Debt Structure & Recovery Enhancement (€M)								5		Facility Debt (or equivalent)		Summary

		6		Facility Debt		Debt Structure & Recovery Enhancement (€M)								6		Debt Cushion (%)		Summary

		7		Total Liabilities Ranking Ahead of Facility		Debt Structure & Recovery Enhancement (€M)								7		Debt Priority (%)		Summary

		8		Total Liabilities Ranking Pari-passu with Facility (including Facility)		Debt Structure & Recovery Enhancement (€M)								8		Total Liabilities of Obligor		Summary

		9		Total Liabilities Ranking Subordinate to Facility		Debt Structure & Recovery Enhancement (€M)								9		Insolvency Regime Score		Summary

		10		Expected General Recovery Enhancement		Debt Structure & Recovery Enhancement (€M)								10		Expected General Recovery Enhancement		Summary

		11		Expected Facility Specific Recovery Enhancement		Debt Structure & Recovery Enhancement (€M)								11		Expected Facility Specific Recovery Enhancement		Summary

		12		Collateral Pledged to Facility		Pledged Collateral and Asset Priority Considerations (€M)								12		Collateral Pledged to Facility		Summary

		13		Collateral Pledged to other Facilities which rank pari-passu with Facility		Pledged Collateral and Asset Priority Considerations (€M)								13		Collateral Pledged to Other Liabilites which rank Pari-Passu with Facility		Summary

		14		Other Liabilities (ranking pari-passu with Facility) to which other Collateral is Pledged		Pledged Collateral and Asset Priority Considerations (€M)								14		Other Liabilities (ranking Pari-Passu with Facility) to which other Collateral is Pledged		Summary

		15		Indirect Recovery Costs (% of Facility)		Internal Recovery Policy								15		Indirect Recovery Costs (% of Facility)		Summary

		16		Direct Recovery Costs (% of Total Liabilities)		Internal Recovery Policy								16		Direct Recovery Costs (% of Total Liabilities)		Summary

		17		Recovery Policy		Internal Recovery Policy								17		Recovery Policy		Summary

		18		Earnings multiple		Intermediate Calculations								18		LGD Point Estimate for Facility (or equivalent)		Output

		19		Earnings		Intermediate Calculations								19		LGD Bucket for Facility (or equivalent)		Output

		20		Selected Economic Value		Intermediate Calculations								20		Median of LGD Bucket for Facility (or equivalent)		Output
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Reference deliverables.docx
Initiative A1: Establish Risk Data Mart – Risk Data Model

		Current State

		Scope of Target State

		Deliverables



		The following systems have been implemented at AIIB during Phase 1 and 2

· Nil



		Scope – The Risk Data Mart will provide the single “authoritative source” for Risk Data

Risk Data Mart

· Is designed and built using a Data Mart Model. This Data Model should be in use in many of the Top 100 global banks. There should be clear evidence that that this Data Model has been maintained and enhanced as new instruments are introduced by Top banks.

· Data from non-risk IT systems will be imported / exported via ETL into / out of the Risk Data Mart. 

· Required data mapping to / from the Data Model will be undertaken to ensure data are imported in the form determined by the Data Model.

· Risk Systems will either use the Data Mart as their storage or draw (via ETL) their data from the Risk Data Mart then write results back to (via ETL) the Data Mart to ensure it is the single “authoritative risk data source”. 

· In system selection, preference will be given to system which integrate with the Risk Data Mart.

· The Data Mart will include functions to validate that the data imported is “fit for purpose” and highlight when data needs “cleansing” prior to use in the associated systems.

· The Data Mart will handle a range of Chart of Accounts / Balance sheet views.

· It will support trend analysis and the determination of what is driving a change in portfolio metrics. 

· It will allow storage of macroeconomic scenarios and associated calculation results to support stress testing.

· Support the selected reporting tool which is designed to handle large data volumes.

· RMD will need an object database sitting on top of RDM as a configuration component to enable us to apply different configurations on the raw data in RDM. With such component, it will be easier for users to read and write different data types into it as a single object/container, and it will reduce our manual work when we create different configurations/scenarios for what-if analysis. 

Delivered as a SaaS under

		· Risk DataMart Implemented and able to store at least the following:

· Credit Portfolio

· Collateral and Guarantee Info

· EOD Positions

· Trading Book

· Counterparties

· Instruments

· Market Data Capture

· Risk Appetite

· Cashflows

· ECap

· RAROC

· Sharpe Ratio

· Portfolio Analytics

· Stage Allocation Rules

· ECL

· Macroeconomic scenarios

· Risk Data Mart will be able to provide at least the following:

· Data Quality Analysis and Reporting

·  “Positions” for daily, monthly, scheduled runs

· It will provide for the storage of “snapshots” at point of time, or over nominated periods.

· Be supported by enough storage to retain desired archives on line

· Supports analysis of “root cause” for changes

· Provides a data store for the Reporting Dashboard.

· Support historical runs as needed

· Nominated Users and Administrators trained

· Existing documents updated

· Data Mapping documents will be produced.

· All data flows and ETL’s documented.

· All data flows and ETLs will be implemented so as to allow automation, logging and monitoring.

· Required data batch flows automated 

· Systems configuration and any customizations required are documented







Initiative A2: Implement Reporting Dashboard 

		Current State

		Scope of Target State

		Deliverables



		The following risk frameworks have been implemented at AIIB during Phase 1 and 2.

· Risk Appetite Statement

· Key Risk Indicators

		Scope – The Reporting Dashboard will provide a user-friendly analysis and reporting capability for end users. It will provide the Risk Management Dashboard providing a flexible view of risk analytics.

Reporting Dashboard

· Provide common framework for presentation of all KRI reporting.

· Provide ease of use for ad-hoc report preparation.

· Will be integrated to the Risk Data Mart and the associated Data Model.

· In system selection, preference will be given to a single reporting tool with existing support for the Data Model associated with the Data Mart selected to simplify set up, support and use. 



		· Implemented Reporting Dashboard integrated with the Risk Data Mart.

· A range of pre “canned” reports.

· Risk Management dashboard will have been implemented in the Reporting Dashboard including supporting:

· KRI reports

· Risk Appetite Framework

· Portfolio management analytics (ex RiskFrontier)

· Nominated Users trained to produce ad-hoc reports, use pre “canned” reports and the dashboard.

· Existing documents updated

· The Reporting Dashboard will be documented including the integration of existing dashboards and the overall risk management dashboard.

· The documentation will include any customization / configuration required to support the Data Mart as implemented.

· All data flows and ETL’s documented.

· All data flows and ETLs will be implemented so as to allow automation, logging and monitoring.

· Required data batch flows automated 







Initiative A3: Implement Cash Flow Generation Capabilities

		Current State

		Scope of Target State

		Deliverables



		The following systems have been implemented at AIIB during Phase 1 and 2

· Nil



		Scope – The cashflow generation tool will calculate the cash flows associated with the Balance sheet including Credit Portfolio and the trading book.

Cashflow Generating Tool

· The tool will import the portfolio, instrument by instrument and interpret terms, structures, behavior models, run off etc and provide resultant cashflows.

· Preference will be given to a tool which integrates with the selected Risk Data Mart to avoid operational complexity and reduce the need for ETL’s .

· Macroeconomic scenarios will be able to be imported to influence cashflows.

· The application will be able to execute scenarios based on Macroeconomic scenarios stored in the Risk Data Mart to provide associated stressed cashflow measures.

· The system will be able to produce credit, and FTP.

· The system will support interest rate shifts 

· It will be able to host Moody’s ImpairmentCalc to determine Loss Allowances for IFRS9 impairment both base case and upside / downside scenarios.

· It will support user configuration.

· Once the user is happy that they have the cashflow results that they are seeking then they will trigger the data to be uploaded to the Risk Data Mart.

Delivered as a SaaS under A

		· Cash Flow Generation Capabilities in production and integrated with the Risk Data Mart and Risk IT System.

· The tool will be able to produce stressed and unstressed:

· Cash Flows

· With Impairment Calc IFRS9 provisions

· FTP

· Nominated Users trained in the use, configuration and support of the system.

· Any customization / configuration required to integrate with the Risk Data Mart must be documented.

· Reports will be able to be accessed via the Risk Reporting Dashboard. 

· Existing documents updated

· All data flows and ETL’s documented.

· All data flows and ETLs will be implemented so as to allow automation, logging and monitoring.

· Required data batch flows automated







Initiative B1: Implement Risk Management Reporting Dashboard – Liquidity / Market Risk

		Current State

		Scope of Target State

		Deliverables



		The following documents 

have been developed at AIIB during Phase 1 and 2

· Market Risk Directives AIIB

· AIIB Administrative Guidance for Market Risk Management

Following tools have been implemented at AIIB during Phase 1 and 2

· Market Risk Calculators

		Scope – Incorporate the “logic” underlying the Market Risk dashboards implemented in Phase 2 into the Reporting Dashboard.

Reporting Dashboard

· The Market Risk calculator delivered in Phase 2 are standalone.

· Their implementation has validated the logic.

· They will be implemented in the Reporting Dashboard under the Risk Management Dashboard.

· The liquidity Risk dashboard will import:

· Instrument Data

· Pool Allocation Set

· Future Deals

· Risk Results Table Requirements

· Company Perimeter Data

· Models

· The Market Risk dashboard will import:

· Portfolio Data

· Instrument Data

· Stage allocation Information

· Interest Rate Curves

· FX rate

· Scenario Information

· Both dashboards must draw data from the Risk Data Mart via ETL and upload results to the Risk Data Mart.



Delivered as a SaaS under AWS.

		· Liquidity Risk dashboard integrated with the Reporting Dashboard providing:

· LCR

· Liquidity Buffer

· Liquidity Gap

· LCR Short Term Forecasts (Stock & Future Deals)

· Limits

· Market Risk dashboard integrated with the Reporting Dashboard providing:

· Market Risk - VaR

· Interest rate Risk

· FX Risk

· NII

· EVE

· Limits

· Exposure concentration

· All associated data being drawn from / stored in the Risk Data Mart.

· The Reporting Dashboard will import the data from the Risk Data Mart.

· Nominated Users trained in use of the tool in the Reporting Dashboard.

· Existing documents updated

· All data flows and ETL’s documented.

· All data flows and ETLs will be implemented so as to allow automation, logging and monitoring.

· Required data batch flows automated 









Initiative B2: Implement Other Dashboards into Risk Management Reporting Dashboard – Incl. CCR, Limits, etc

		Current State

		Scope of Target State

		Deliverables



		Following documents have been developed at AIIB during Phase 1 and 2

· AIIB CCR Methodology Overview

· AIIB Limit Model Walk Through

· AIIB PD and Limit Model

· Counterparty Credit Risk Management

· CCR EAD Calculation Directive

· CCR PD Document

· CCR Limit Document

· CCR EAD SA Model Document

Following systems have been implemented at AIIB during Phase 1 and 2

· CCR Dashboard

· Moody’s Risk Based Limits

		Scope – Incorporate the “logic” underlying the other minor tools[footnoteRef:1] implemented in Phase 2 into the Reporting Dashboard. [1: ] 


Implement Other Dashboards

· The other minor tools delivered in Phase 2 are standalone.

· Their implementation has validated the logic.

· Their results will be implemented in the Reporting Dashboard under the Risk Management Dashboard.

· The newly created dashboards for other minor tools must draw data from the Risk Data Mart via ETL and upload results to the Risk Data Mart.



		· The outputs from the other minor tools will be available in Risk Management Dashboard.

· All associated data being drawn from / stored in the Risk Data Mart.

· The Reporting Dashboard will import the data from the Risk Data Mart.

· Nominated Users trained in use of the tool in the Reporting Dashboard.

· Existing documents updated

· All data flows and ETL’s documented.

· All data flows and ETLs will be implemented so as to allow automation, logging and monitoring.

· Required data batch flows automated 







		Current State

		Scope of Target State

		Deliverables



		There is a basic framework for portfolio management that only covers high level limits monitoring at portfolio level

		Scope – The elements of portfolio management have been put in place in Phase 2 including policy, processes and system tools. These must be refined based on the systems and process implemented in Phase 3.

Portfolio Management Functions

· Introduce Credit Earning under IFRS9 and adjust policies, processes and tools to support.

· Provide functionality to enable Portfolio Optimization analysis.

· Review and enhance RAROC pricing.

· Processes will be impacted by the new systems will need to be adjusted.

· Report templates and formats may change a little when implemented in the Reporting Tool.



		· Implement the Credit Earnings under IFRS9

· Existing processes will have been updated to reflect impact of system changes on processes.

· Risk Management Process and Policy documentation will be updated.







Initiative B3: Extend Portfolio Management Functions



Initiative B4: Integrate Moody’s ImpairmentCalc with Cash Flow Engine



		Current State

		Scope of Target State

		Deliverables



		The following systems have been implemented at AIIB during Phase 1 and 2

· Moody’s ImpairmentCalc has been implemented as the standalone Loss Provisioning tool.

		Scope – The ImpairmentCalc tool will be swapped to the version which integrates with the Cash Flow Engine.

  Integration of ImpairmentCalc

Calculate the Loss provision for the Credit Portfolio and each individual instrument at a balance sheet level:

· The version of the ImpairmentCalc implemented is a stand-alone spreadsheet.

· Once the cashflow generation engine is implemented this version is to be replaced with the version which Integrates with the cash flow generation engine.

· Portfolio data, staging information, macroeconomic scenarios and custom model data will be retrieved from the Risk Data Mart.

· The user will run their impairment analysis.

· The output of the run will provide loss allowance for IFRS9 Classification, Asset Class, Reporting Rating Stage, Implied Rating stage, Instrument Type, Loan Status, Stage, Modification Flag and a user variable. 

· Through the use of different macroeconomic scenarios various stress scenarios can be explored.

· ImpairmentCalc will operate as “part” of the Cash Flow Generation Engine

		· Implement ImpairmentCalc provisioning tool as part of the Cash Flow Engine.

· Train users.

· Existing documents updated

· All data flows and ETL’s documented.

· All data flows and ETLs will be implemented so as to allow automation, logging and monitoring.

· Required data batch flows automated.







Initiative C1: Implement ETLs to ensure Risk Data Mart is Single Point of Reference for Risk Data

		Current State

		Scope of Target State

		Deliverables



		The following non-Risk 

systems are planned to be implemented at AIIB:

· LMS for CTL

· PMS for IO

· TRE system

Following Risk systems have been implemented at AIIB during Phase 1 and 2

· Moody’s RiskFrontier

		Scope – The Nominated systems will be interconnected via ETL to ensure a “robust” repeatable data flow which does not require manual intervention.

ETL Implementation

· The data mapping for each system to / from the Data Mart will be determined and documented.

· The ETL’s will be designed, build, tested and implemented.

· Required system scheduling and management will be implemented.

· Job monitoring will be implemented to ensure users can see that jobs that are planned complete or carry out require diagnosis. 

		· The following existing systems implemented in Phase 2 will be integrated to the Risk Data Mart via ETL:

· Moody’s RiskFrontier 

· The following non-Risk Systems will be integrated to the Risk Data Mart via ETL:

· LMS for CTL (Once finalized)

· PMS for IO (Once finalized)

· Treasury System (Once finalized)

· The following new functionalities implemented in Phase 3 will be integrated with Risk Data Mart via ETL:

· Cash Flow Engine

· Train users.

· All data flows and ETL’s documented.

· All data flows and ETLs will be implemented so as to allow automation, logging and monitoring.

· Required data batch flows automated.







Initiative C2: Implement Data Management Process to Ensure Data Integrity

		Current State

		Scope of Target State

		Deliverables



		The following systems have been implemented at AIIB during Phase 1 and 2

· Nil



		Scope – The Risk Data Mart as the single point of reference for Risk data will be the focus of the data management process. All data imported to the Risk Data Mart will be validated as meeting the Data Model requirements.

Data Management Process

· Standard tools within the Risk Data mart which validate the appropriateness of all data imported.

· The “error checking” will be run after each import.

· Results of the “error checking” will be monitored to determine if the data meets “mandatory” requirements.

· The results of each run of the “error check” will visible to users in a dashboard.

· Data “maintenance will be done via adjustment to the data in the source system or via change to the ETL where it is a systemic issue.



		· That Risk Data Mart will include a data checking function which ensures that the data imported is compliant with the Data Model and able to be used to execute required analysis.



· The Risk Data Mart will have a robust documented “error checking” framework which will validate:

· Type

· Format

· Value

· Range

· Methodology/Guideline

· The “error checking” will be backed by detailed reports which highlight issues and allow users to update data to allow it to be used.

· The Risk Data Mart will have a role-based user access control mechanism

· The Risk Data Mart will include a Job Scheduler which can used to do below:

· Auto run on loading and writing of data based on configurations

· Auto run of data validation based on configurations

· Auto trigger particular events or programming languages like python or macro embedded excel tool







Initiative C3: Implement Data Import from Interim Loan Origination and Management Systems

		Current State

		Scope of Target State

		Deliverables



		The following systems have been implemented at AIIB during Phase 1 and 2

· Data from the existing World Bank Loan Origination and management systems is currently received in a spreadsheet. 

(The World bank systems will likely be used for 2 years from July 2018 as interim systems.) 

		Scope – The objective is to replace the current spreadsheet solution with an ETL based solution to ensure robustness.

Interim Loan Origination and Management

· Automate the process of importing data from the World Bank Loan Origination and Loan Management systems.

· Include the means to capture data required by Risk Management but not captured by the World Bank Systems.

		· ETL based import of data from the World Bank Loan Origination and Loan Management systems.

· ETLs documented.

· Manual templates for missing data.

· Documentation of manual templates.

· All data flows and ETL’s documented.

· All data flows and ETLs will be implemented so as to allow automation, logging and monitoring.

· Required data batch flows automated.







Initiative C4: Implement System Monitoring to Allow Operational Monitoring

		Current State

		Scope of Target State

		Deliverables



		Following systems have been implemented at AIIB during Phase 1 and 2

· Standalone spreadsheets

		Scope – As part of making the Risk IT Environment “robust” to support “industrialization” of Risk Management it is necessary to provide users with a view of the “health” of each system component, the correctness of data and the status of data transfers and processing.

Operational Monitoring

· Tools should be selected in conjunction with AIIB IT to ensure that they fit with the IT Strategy.

· Each system will be monitored so that successful runs can be identified.

· Data base systems e.g. Risk Frontier logs will be scraped for status and error messages.

· Each ETL process will be designed so that errors or success can be tracked

		· A complete monitoring system providing users with usable view of system health at a dashboard level.

· The dashboard will support drill down to understand status, errors or support problem determination.

· Operational Roles / responsibilities for managing the Target Risk IT Environment will be defined and documented. 

· Operational documentation will be completed and users trained in operational roles.
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