Risk_measure Security_or_exchange_tradable_derivative_position
P * Risk_measure_identifier VARCHAR?2 (4000) P * Position_identifier VARCHAR? (4000)
Risk_measure_type VARCHAR?2 (3) G i h tradable derivati " PK (Positi dentif
E R S e Biliior VARCHAR2 (4000) >| — ecurity_or_exchange_tradable_derivative_position_PK (Position_identifier)
Risk fact F  Position_identifier VARCHAR?2 (4000)
Isk_tactor option_maturity NUMBER
P * RiSk_faCtor_ldentiﬁer VARCHAR2 (4000) under|ying_residua|_maturity NUMBER
Risk_factor_type VARCHARZ (3) Vega_sensitivity NUMBER
CSR_curve_type VARCHARZ (3) Currency_of_record1 VARCHAR?2 (3)
CSR_credit_quality VARCHARZ (3) Curvature_valuation_difference ~ NUMBER
F Organisation_identifier VARCHAR2 (4000) Shock_direction VARCHAR?2 (3)
Tranche_name VARCHARZ (156) Curvature_risk_weight NUMBER
Equity_factor_type VARCHARZ (3) Currency_of_record VARCHAR2 (3)
GIRR _risk_factor_type VARCHAR?2 (3) <4 — |< Tenor NUMBER
Main_currency VARCHARZ (3) Delta_sensitivity NUMBER
Second_currency VARCHAR?2 (3) S — e
coy VARCHAR2 (156) - R!sk_measure_R. |£ is _measydre_;.f.en |l|Je'\:) - .
coy2 VARCHAR2 (156) isk_measure_Risk_measure_identifier_UN (Risk_measure_iq
Commodity_type VARCHAR2 (3) Eﬁ Risk_measure_Risk factor FK (Risk_factor_ldentifier)
Delivery_location VARCHAR2 (156) Eﬁ Risk_measure_Security_or_exchange_tradable_derivative_po
= Risk_factor_PK (Risk_factor_Identifier)
Eﬁ Risk factor_Organisation_FK (Organisation_identifier)
Eﬁ Risk_factor_Security issue_FKv2 ()
\4 \4
' |
' !
' |
I
Security_issue +
Ratings_grade VARCHAR2 (3) Organisation
2 g eomiiter VARG (G000 P * Organisation_identifier ~ VARCHAR2 (4000)
F  Organisation_identifier VARCHAR?2 (4000) Ratings_grade VARCHAR? (3)
Securitisation_sector VARCHARZ2 (3) >| _____________ —» Sector - VARCHAR?2 (3)
= Security issue_ PK (Issue_ldentifier) Market_cap VARCHAR2 (3)
Eﬁ Security_issue_Organisation_FK (Organisation_identif Sy OO
= Organisation_PK (Organisation_identifier)




