
Risk_factor

*P Risk_factor_Identifier VARCHAR2 (4000)
Risk_factor_type VARCHAR2 (3)
CSR_curve_type VARCHAR2 (3)
CSR_credit_quality VARCHAR2 (3)

F Organisation_identifier VARCHAR2 (4000)
Tranche_name VARCHAR2 (156)
Equity_factor_type VARCHAR2 (3)
GIRR_risk_factor_type VARCHAR2 (3)
Main_currency VARCHAR2 (3)
Second_currency VARCHAR2 (3)
ccy1 VARCHAR2 (156)
ccy2 VARCHAR2 (156)
Commodity_type VARCHAR2 (3)
Delivery_location VARCHAR2 (156)

Risk_factor_PK (Risk_factor_Identifier)

Risk_factor_Organisation_FK (Organisation_identifier)
Risk_factor_Security_issue_FKv2 ()

Security_issue

Ratings_grade VARCHAR2 (3)
*P Issue_Identifier VARCHAR2 (4000)

F Organisation_identifier VARCHAR2 (4000)
Securitisation_sector VARCHAR2 (3)

Security_issue_PK (Issue_Identifier)

Security_issue_Organisation_FK (Organisation_identifier)

Organisation

*P Organisation_identifier VARCHAR2 (4000)
Ratings_grade VARCHAR2 (3)
Sector VARCHAR2 (3)
Market_cap VARCHAR2 (3)
Economy UNKNOWN

Organisation_PK (Organisation_identifier)

Risk_measure

*P Risk_measure_identifier VARCHAR2 (4000)
Risk_measure_type VARCHAR2 (3)

F Risk_factor_Identifier VARCHAR2 (4000)
F Position_identifier VARCHAR2 (4000)

option_maturity NUMBER
underlying_residual_maturity NUMBER
Vega_sensitivity NUMBER
Currency_of_record1 VARCHAR2 (3)
Curvature_valuation_difference NUMBER
Shock_direction VARCHAR2 (3)
Curvature_risk_weight NUMBER
Currency_of_record VARCHAR2 (3)
Tenor NUMBER
Delta_sensitivity NUMBER

Risk_measure_PK (Risk_measure_identifier)
Risk_measure_Risk_measure_identifier_UN (Risk_measure_identifier)

Risk_measure_Risk_factor_FK (Risk_factor_Identifier)
Risk_measure_Security_or_exchange_tradable_derivative_position_FK (Position_identifier)

Security_or_exchange_tradable_derivative_position

*P Position_identifier VARCHAR2 (4000)

Security_or_exchange_tradable_derivative_position_PK (Position_identifier)


