SASe Banking Detail Data Store 4.7
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THE POWER TO MOV,

Data Dictionary

Table Name : ACCOUNT_BLOCKING_REASON

Table Definition :

The reason code and description for blocking an account.

Column Name

Data Type

Null Option Type

Column Definition

ACCOUNT_BLOCK_REASON_CD

VARCHAR(3)

Not Null

The code indicates the reason for blocking the
account.

VALID_FROM_DTTM

DATE

Not Null

Standard dates used for versioning. The row content
is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

LANGUAGE_CD

VARCHAR(3)

Not Null

Character code to identify the language used in the
description fields of the table. For example, English,
German.

VALID_TO_DTTM

DATE

Not Null

Standard dates used for versioning. The row content
is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

ACCOUNT_BLOCK_REASON_DESC

VARCHAR(100)

Null

Description of reason for blocking the account.

PROCESSED_DTTM

DATE

Not Null

Timestamp for the last time a record was processed.
This processing typically is done by ETL load
processing. The timestamp can be updated when
inter-ETL cycle modifications are made to a record.

Table Name : ACCOUNT_CLOSE_REASON

Table Definition :

Reason code for closing the account. For example, death of account holder.

Column Name

Data Type

Null Option Type

Column Definition

CLOSE_REASON_CD

VARCHAR(3)

Not Null

Code to indicate the reason for closing the account.
For example, death of account holder, pre-payment,
maturity.

VALID_FROM_DTTM

DATE

Not Null

Standard dates used for versioning. The row content
is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

LANGUAGE_CD

VARCHAR(3)

Not Null

Character code to identify the language used in the
description fields of the table. For example, English,
German.

VALID_TO_DTTM

DATE

Not Null

Standard dates used for versioning. The row content
is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

ACCOUNT_CLOSE_REASON_DESC

VARCHAR(100)

Null

Reason description for closing the account. For
example, death of account holder, pre-payment,
maturity.

PROCESSED_DTTM

DATE

Not Null

Timestamp for the last time a record was processed.
This processing typically is done by ETL load
processing. The timestamp can be updated when
inter-ETL cycle modifications are made to a record.
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Table Name : ACCOUNT_CREDIT_ASSESSMENT

Table Definition :

Account credit assessment results. There are several varieties of assessment results such as rating grades or scores. Rating
and assessment agencies use a scale of alphabetic, alpha-numeric, or numeric grades to rate the credit risk and financial
performance of a financial institution such as, A - AAA, B - BBB, C, D, NC (Not rated).

Column Name

Data Type

Null Option Type

Column Definition

ACCOUNT_CREDIT_ASSESS_RK

NUMERIC(10)

Not Null

The unique identifier for
ACCOUNT_CREDIT_ASSESS.

ACCOUNT_RK

NUMERIC(10)

Not Null

Reference key associating an account credit
assessment to a financial account.

ASSESSMENT_DT

DATE

Not Null

Date the credit assessment was recorded.

ASSESSMENT_RESULT_TYPE_CD

VARCHAR(3)

Not Null

Assessment result type code such as score and
grade. Rating and assessment agencies use a scale
of alphabetic, alpha-numeric, or numeric grades to
rate the credit risk and financial performance of a
financial institution such as, A - AAA, B - BBB, C, D.

ASSESSMENT_RATING_GRADE_RK

NUMERIC(10)

Null

Reference key associating an account credit
assessment to an assessment rating grade.

OVERRIDE_RATING_FLG

CHARACTER(1)

Null

A flag (Y) to indicate that the standard risk weight
rating is being overridden by a user defined
parameter. Or simply that the outcome of the rating
model is being overridden by a user.

ASSESSMENT_RESULT_RT

NUMERIC(9,4)

Null

The internal assessment result values for Probability
of Default (PDs) or Loss Given Default (LGDs.)

ASSESS_CHANGE_REASON_CD

VARCHAR(3)

Null

Code to indicate the assessment change reason if
the assessment result is overridden.

ASSESSMENT RESULT_NO

NUMERIC(6)

Null

Assessment result number. Used for storing the
Probability of Default (PD) score.

CR_MITIGANT ADJUSTED_FLG

CHARACTER(1)

Null

Flag (Y) to indicate the model takes into account
credit risk mitigants like guarantees, collateral, etc.
This flag is applicable only for models that assess
credit risk.

ASSESSMENT_MODEL_RK

NUMERIC(10)

Null

Since source data for ANALYTICAL_MODEL may
come from multiple systems, the business-supplied
keys may not be unique. A surrogate key is added
in the ETL process to ensure a unique identifier for
ANALYTICAL_MODEL. Used with
VALID_FROM_DTTM for versioning

MULTI_HORIZON_MODEL_RK

NUMERIC(10)

Null

Since source data for ANALYTICAL_MODEL may
come from multiple systems, the business-supplied
keys may not be unique. A surrogate key is added
in the ETL process to ensure a unique identifier for
ANALYTICAL_MODEL. Used with
VALID_FROM_DTTM for versioning

TARGET_PERIOD_CNT

NUMERIC(6)

Not Null

The duration of the target period based on the
TARGET_PERIOD_TIME_UOM_CD. The analytical
model is developed to predict the probability of an
event within a specified period. This period is called
target period.

TARGET_PERIOD_TIME_UOM_CD

VARCHAR(3)

Not Null

Code to indicate the unit of measure for target period
time measurements. For example, weeks, months,
years.

EFFECTIVE_FROM_DTTM

DATE

Null

Standard dates used for versioning. The row content
is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

EFFECTIVE_TO_DTTM

DATE

Null

Standard dates used for versioning. The row content
is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.
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Table Name : ACCOUNT_CREDIT_ASSESSMENT

Table Definition : Account credit assessment results. There are several varieties of assessment results such as rating grades or scores. Rating
and assessment agencies use a scale of alphabetic, alpha-numeric, or numeric grades to rate the credit risk and financial
performance of a financial institution such as, A - AAA, B - BBB, C, D, NC (Not rated).

Column Name

Data Type

Null Option Type

Column Definition

PROCESSED_DTTM

DATE

Not Null

Timestamp for the last time a record was processed.
This processing typically is done by ETL load
processing. The timestamp can be updated when
inter-ETL cycle modifications are made to a record.

Table Name : ACCOUNT_CREDIT_RISK_MITIGANT

Table Definition : Establishes the relationship between financial accounts and credit risk mitigants. A given financial account can be either an
exposure or a credit risk mitigant. The information in this table helps to identify the financial accounts that serve as
mitigants.

Column Name

Data Type

Null Option Type

Column Definition

ACCOUNT_RK

NUMERIC(10)

Not Null

Reference key associating credit risk mitigants to a
financial account.

CREDIT_RISK_MITIGANT_RK

NUMERIC(10)

Not Null

Credit Risk Mitigant reference key to indicate the
association of a credit risk mitigant to the financial
accounts.

VALID_FROM_DTTM

DATE

Not Null

Standard dates used for versioning. The row content
is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

VALID_TO_DTTM

DATE

Not Null

Standard dates used for versioning. The row content
is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

MATURITY_DT

DATE

Null

The maturity date for this account which acts as a
credit risk mitigant. For example, maturity date of a
term deposit account acting as a mitigant.

TOTAL_VALUE_AMT

NUMERIC(18,5)

Null

Total value of the credit risk mitigant that covers the
exposure.

SOURCE_DOCUMENT_TXT

VARCHAR(100)

Null

Text of the source document associating the credit
risk mitigant with the account.

CR_MITIGANT_RANK_NO

NUMERIC(6)

Null

The ranking number used to indicate the order used
to apply this credit risk mitigant. More than one
credit risk mitigant can be associated with the same
financial account.

USED_TO_COV_RISK_TYPE_CD

VARCHAR(3)

Null

Code to indicate the type of risk covered by this
mitigant. For Example, Default, Dilution, etc.

MTM_TOTAL_VALUE_AMT

NUMERIC(18,5)

Null

Estimated market value of the account.

EFFECTIVE_FROM_DTTM

DATE

Null

Standard dates used for versioning. The row content
is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

EFFECTIVE_TO_DTTM

DATE

Null

Standard dates used for versioning. The row content
is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

PROCESSED_DTTM

DATE

Not Null

Timestamp for the last time a record was processed.
This processing typically is done by ETL load
processing. The timestamp can be updated when
inter-ETL cycle modifications are made to a record.
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Table Name : ACCOUNT_EVENT

Table Definition : Events associated with the financial account which do not have a monetary impact. For example, change of contact
information such as an email or home address, change in marital status.

Column Name Data Type Null Option Type Column Definition

ACCOUNT_RK NUMERIC(10) Not Null Reference key associating events to a Financial
account.

ACCOUNT_EVENT_ID VARCHAR(32) Not Null Source system identifier for the account event.

EVENT_DTTM DATE Null Date and time the event occurred.

EVENT_DESC VARCHAR(100) Null Description of the event.

EVENT_TYPE_CD VARCHAR(3) Null The code used to identify an event type. For
example, Mailing address change, Marital Status.

EVENT_STATUS_CD VARCHAR(3) Null The code used to indicate the event status. For
example, Pending, Approved, etc.

FINANCIAL_UNIT_RK NUMERIC(10) Null Since source data for FINANCIAL_UNIT may come

from multiple systems, the business supplied keys
may not be unique. A surrogate key is added in the
ETL process to ensure a unique identifier for
FINANCIAL_UNIT. Used with valid_from and valid_to

for versio
FINANCIAL_ASSOCIATE_RK NUMERIC(10) Null Financial associate reference key involved in
processing the event related transaction.
SOURCE_SYSTEM_CD VARCHAR(3) Null Source system code from which the row originated.

For example, core banking system, loans and
mortgage system, credit card system etc.

MEDIUM_CD VARCHAR(3) Null Code to indicate the medium used for the
transaction. For example, Check, Cash, Card, etc.
CHANNEL_CD VARCHAR(3) Null Code to indicate the communication channel used for

the transaction. For example, Online, ATM, Phone,
Branch, Merchant, etc.
EVENT_STATUS_REASON_CD VARCHAR(3) Null The code used to identify the event status reason. It
is used in AML to indicate the transaction type. For
example, "Exceeded daily limit"
PROCESSED_DTTM DATE Not Null Timestamp for the last time a record was processed.
This processing typically is done by ETL load
processing. The timestamp can be updated when
inter-ETL cycle modifications are made to a record.

Table Name : ACCOUNT_LIFECYCLE_STAGE

Table Definition : Account lifecycle stages. For example, Active, In-active, Affiliated, Route to Abandonment.
Column Name Data Type Null Option Type Column Definition
ACCOUNT_LIFECYCLE_STG_CD VARCHAR(3) Not Null Code indicating the lifecycle stage of this account.

For example, Opened, Growing, Stable, Route to
Abandonment etc. This is applicable only if the bank
already has a process for analyzing account lifecycle
stages.

VALID_FROM_DTTM DATE Not Null Standard dates used for versioning. The row content
is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

LANGUAGE_CD VARCHAR(3) Not Null Character code to identify the language used in the
description fields of the table. For example, English,
German.

VALID_TO_DTTM DATE Not Null Standard dates used for versioning. The row content

is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.
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Table Name : ACCOUNT_LIFECYCLE_STAGE

Table Definition : Account lifecycle stages. For example, Active, In-active, Affiliated, Route to Abandonment.
Column Name Data Type Null Option Type Column Definition
ACCOUNT_LIFECYCLE_STG_DESC VARCHAR(100) Null Description of the lifecycle stage code of this

account. For example, Opened, growing, stable,
Route to Abandonment etc.

PROCESSED_DTTM DATE Not Null Timestamp for the last time a record was processed.
This processing typically is done by ETL load
processing. The timestamp can be updated when
inter-ETL cycle modifications are made to a record.

Table Name : ACCOUNT_REGISTRATION_TYPE

Table Definition : Account registration types. For example, the account can be marked as Single, Joint, JTWROS(Joint Tenants with Right of
Survivorship), etc.

Column Name Data Type Null Option Type Column Definition

ACCOUNT_REGISTRATION_TYPE_CD VARCHAR(3) Not Null Code indicating the account registration type. For
example, Single, Joint, JTWOS (Joint Tenants with
Right of Survivorship).

VALID_FROM_DTTM DATE Not Null Standard dates used for versioning. The row content
is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

LANGUAGE_CD VARCHAR(3) Not Null Character code to identify the language used in the
description fields of the table. For example, English,
German.

VALID_TO_DTTM DATE Not Null Standard dates used for versioning. The row content

is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.
ACCOUNT_REGISTRATION_TYPE_DESC VARCHAR(100) Null Code description indicating the account registration
type. For example, Single, Joint, JTWOS (Joint
Tenants with Right of Survivorship).
PROCESSED_DTTM DATE Not Null Timestamp for the last time a record was processed.
This processing typically is done by ETL load
processing. The timestamp can be updated when
inter-ETL cycle modifications are made to a record.

Table Name : ACCOUNT_RENEWAL_TYPE

Table Definition : The means used to renew this account. For example, Automatic, Manual, By Request, Conditional.
Column Name Data Type Null Option Type Column Definition
ACCOUNT_RENEWAL_TYPE_CD VARCHAR(3) Not Null Code to indicate the renewal type for the account.

For example, Customer Initiated, Bank Initiated,
Automatic, Manual, By Request, Conditional.

VALID_FROM_DTTM DATE Not Null Standard dates used for versioning. The row content
is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

LANGUAGE_CD VARCHAR(3) Not Null Character code to identify the language used in the

description fields of the table. For example, English,
German.
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Table Name : ACCOUNT_RENEWAL_TYPE

Table Definition : The means used to renew this account. For example, Automatic, Manual, By Request, Conditional.
Column Name Data Type Null Option Type Column Definition
VALID_TO_DTTM DATE Not Null Standard dates used for versioning. The row content

is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

ACCOUNT_RENEWAL_TYPE_DESC VARCHAR(100) Null Code description to indicate the renewal type for the
account. For example, Customer Initiated, Bank
Initiated, Automatic, Manual, By Request,
Conditional.

PROCESSED_DTTM DATE Not Null Timestamp for the last time a record was processed.
This processing typically is done by ETL load
processing. The timestamp can be updated when
inter-ETL cycle modifications are made to a record.

Table Name : ACCOUNT_RESTRICTION_TYPE

Table Definition : The account restriction types that apply to this account. For example, customer requested account blocking, account
blocked due to suspected fraud/money laundering, account frozen due to legal proceedings, etc.

Column Name Data Type Null Option Type Column Definition

ACCOUNT_RESTRICTION_TYPE_CD VARCHAR(3) Not Null Code to indicate the type of account restriction. For
example, customer requested account blocking,
account blocked due to suspected fraud/money
laundering, account frozen due to legal proceedings,
etc.

VALID_FROM_DTTM DATE Not Null Standard dates used for versioning. The row content
is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

LANGUAGE_CD VARCHAR(3) Not Null Character code to identify the language used in the
description fields of the table. For example, English,
German.

PROCESSED_DTTM DATE Not Null Timestamp for the last time a record was processed.

This processing typically is done by ETL load
processing. The timestamp can be updated when
inter-ETL cycle modifications are made to a record.

VALID_TO_DTTM DATE Not Null Standard dates used for versioning. The row content
is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

ACCOUNT_RESTRICTION_TYPE_DESC VARCHAR(100) Null Description of the account type restriction
description. For example, customer requested
account blocking, account blocked due to suspected
fraud/money laundering, account frozen due to legal
proceedings, etc.

Table Name : ACCOUNT_STATUS

Table Definition : Account status information. For example, Active, Inactive, Closed, Frozen.
Column Name Data Type Null Option Type Column Definition
ACCOUNT_STATUS_CD VARCHAR(3) Not Null A code used to indicate the status of the account.

For example, active, inactive, closed, dormant.
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Table Name : ACCOUNT_STATUS

Table Definition :

Account status information. For example, Active, Inactive, Closed, Frozen.

Column Name

Data Type

Null Option Type

Column Definition

VALID_FROM_DTTM

DATE

Not Null

Standard dates used for versioning. The row content
is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

LANGUAGE_CD

VARCHAR(3)

Not Null

Character code to identify the language used in the
description fields of the table. For example, English,
German.

VALID_TO_DTTM

DATE

Not Null

Standard dates used for versioning. The row content
is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

ACCOUNT_STATUS_DESC

VARCHAR(100)

Null

Account status description. For example, active,
inactive, closed, etc.

PROCESSED_DTTM

DATE

Not Null

Timestamp for the last time a record was processed.
This processing typically is done by ETL load
processing. The timestamp can be updated when
inter-ETL cycle modifications are made to a record.

Table Name : ACCOUNT_USAGE_TYPE

Table Definition :
Business Account, etc.

Information relating to the primary use of this account. For example, the account can be considered a Personal Account,

Column Name

Data Type

Null Option Type

Column Definition

ACCOUNT_USAGE_TYPE_CD

VARCHAR(3)

Not Null

The code indicates the type of account usage for this
account. For example, Personal, Business etc.

VALID_FROM_DTTM

DATE

Not Null

Standard dates used for versioning. The row content
is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

LANGUAGE_CD

VARCHAR(3)

Not Null

Character code to identify the language used in the
description fields of the table. For example, English,
German.

VALID_TO_DTTM

DATE

Not Null

Standard dates used for versioning. The row content
is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

ACCOUNT_USAGE_TYPE_DESC

VARCHAR(100)

Null

Description of the account usage type. For example,
Personal use, Business use.

PROCESSED_DTTM

DATE

Not Null

Timestamp for the last time a record was processed.
This processing typically is done by ETL load
processing. The timestamp can be updated when
inter-ETL cycle modifications are made to a record.

Table Name : ACCOUNTING_TREATMENT

Table Definition :

The specific accounting treatment used to arrive at the accounting value such as 'mark to market', 'cost amortization’, etc.

Column Name

Data Type

Null Option Type

Column Definition

ACCOUNTING_TREATMENT_CD

VARCHAR(3)

Not Null

The code corresponding to the specific accounting
treatment used to arrive at the accounting value such
as 'mark to market', 'cost amortization', etc.
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Table Name : ACCOUNTING_TREATMENT

Table Definition : The specific accounting treatment used to arrive at the accounting value such as 'mark to market’, ‘cost amortization', etc.

Column Name Data Type Null Option Type Column Definition

LANGUAGE_CD VARCHAR(3) Not Null Character code to identify the language used in the
description fields of the table. For example, English,
German.

VALID_FROM_DTTM DATE Not Null Standard dates used for versioning. The row content

is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

VALID_TO_DTTM DATE Not Null Standard dates used for versioning. The row content
is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

ACCOUNTING_TREATMENT_DESC VARCHAR(100) Null The specific accounting treatment used to arrive at
the accounting value such as 'mark to market', 'cost
amortization', etc.

PROCESSED_DTTM DATE Not Null Timestamp for the last time a record was processed.
This processing typically is done by ETL load
processing. The timestamp can be updated when
inter-ETL cycle modifications are made to a record.

Table Name : ADD_ON

Table Definition : The residual maturity sets associated with the deal for which this add-on can be applied.

Column Name Data Type Null Option Type Column Definition

ADD_ON_SET_ID VARCHAR(32) Not Null Source system identifier used to specify the residual
maturity for the deal this add-on can be applied.

ADD_ON_NM VARCHAR(40) Not Null The name of the maturity sets associated with the
deal.

ADD_ON_SET_TYPE_CD VARCHAR(3) Not Null Code identifying the add_on_set as the currency
exposure method or the original exposure method or
both.

MATURITY_BAND_CD VARCHAR(30) Not Null Maturity Band codes indicates a grouping symbol

specifying a range of maturity. For example, Band1
can represent maturities 1yr-5yr, Band2 can
represent maturities 2yr-5yr etc.

VALID_FROM_DTTM DATE Not Null Standard dates used for versioning. The row content
is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

VALID_TO_DTTM DATE Not Null Standard dates used for versioning. The row content
is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

ADD_ON_PCT NUMERIC(9,4) Null If supplied, this add-on value will be applied for
over-the-counter instruments, otherwise the add-on
value will be mapped.

EFFECTIVE_FROM_DTTM DATE Null Standard dates used for versioning. The row content
is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

EFFECTIVE_TO_DTTM DATE Null Standard dates used for versioning. The row content
is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.
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Table Name : ADD_ON

Table Definition : The residual maturity sets associated with the deal for which this add-on can be applied.
Column Name Data Type Null Option Type Column Definition
PROCESSED_DTTM DATE Not Null Timestamp for the last time a record was processed.

This processing typically is done by ETL load
processing. The timestamp can be updated when
inter-ETL cycle modifications are made to a record.

Table Name : ADD_ON_SET

Table Definition : Codes and descriptions identifying the add on set as the currency exposure method or the original exposure method or both.
There may be different add-on specifications for different jurisdictions.

Column Name Data Type Null Option Type Column Definition

ADD_ON_SET_ID VARCHAR(32) Not Null Source system identifier used to specify the residual
maturity for the deal this add-on can be applied.

ADD_ON_SET_TYPE_CD VARCHAR(3) Not Null Code identifying the add_on_set as the currency
exposure method or the original exposure method or
both.

VALID_FROM_DTTM DATE Not Null Standard dates used for versioning. The row content

is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

VALID_TO_DTTM DATE Not Null Standard dates used for versioning. The row content
is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

ADD_ON_SET_DESC VARCHAR(100) Null Code description of the add_on_set as the currency
exposure method or the original exposure method or
both.

EFFECTIVE_FROM_DTTM DATE Null Standard dates used for versioning. The row content

is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

EFFECTIVE_TO_DTTM DATE Null Standard dates used for versioning. The row content
is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

PROCESSED_DTTM DATE Not Null Timestamp for the last time a record was processed.
This processing typically is done by ETL load
processing. The timestamp can be updated when
inter-ETL cycle modifications are made to a record.

Table Name : ADD_ON_SET_TYPE

Table Definition : Codes and descriptions identifying the add-on set as the currency exposure method or the original exposure method or both.

Column Name Data Type Null Option Type Column Definition

ADD_ON_SET_TYPE_CD VARCHAR(3) Not Null Code identifying the add_on_set as the currency
exposure method or the original exposure method or
both.

VALID_FROM_DTTM DATE Not Null Standard dates used for versioning. The row content

is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.
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Table Name : ADD_ON_SET_TYPE

Table Definition : Codes and descriptions identifying the add-on set as the currency exposure method or the original exposure method or both.

Column Name

Data Type

Null Option Type

Column Definition

LANGUAGE_CD

VARCHAR(3)

Not Null

Character code to identify the language used in the
description fields of the table. For example, English,
German.

ADD_ON_SET_TYPE_DESC

VARCHAR(100)

Not Null

Code description of the add_on_set as the currency
exposure method or the original exposure method or
both.

VALID_TO_DTTM

DATE

Not Null

Standard dates used for versioning. The row content
is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

EFFECTIVE_FROM_DTTM

DATE

Null

Standard dates used for versioning. The row content
is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

EFFECTIVE_TO_DTTM

DATE

Null

Standard dates used for versioning. The row content
is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

PROCESSED_DTTM

DATE

Not Null

Timestamp for the last time a record was processed.
This processing typically is done by ETL load
processing. The timestamp can be updated when
inter-ETL cycle modifications are made to a record.

Table Name : ADDL_BORROWING_PURPOSE

extension.

Table Definition : The various reasons a customer my request additional borrowing, such as Home Improvements, Automobile, Loan

Column Name

Data Type

Null Option Type

Column Definition

ADDL_BORROWING_PURPOSE_CD

VARCHAR(3)

Not Null

Code indicating the purpose of additional borrowing.
For example, Home Improvement, vehicle purchase.

VALID_FROM_DTTM

DATE

Not Null

Standard dates used for versioning. The row content
is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

LANGUAGE_CD

VARCHAR(3)

Not Null

Character code to identify the language used in the
description fields of the table. For example, English,
German.

VALID_TO_DTTM

DATE

Not Null

Standard dates used for versioning. The row content
is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

ADDL_BORROWING_PURPOSE_DESC

VARCHAR(100)

Null

Code indicating the purpose of additional borrowing.
For example, Home Improvement, vehicle purchase.

PROCESSED_DTTM

DATE

Not Null

Timestamp for the last time a record was processed.
This processing typically is done by ETL load
processing. The timestamp can be updated when
inter-ETL cycle modifications are made to a record.
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Table Name : ADDRESS_QUALITY

to Sender.

Table Definition : The address quality codes based on the US Postal Service and other recognized shipping facility address standards. For
example, Verified by customer, Verified by third party, Verified by data quality tools, Not verified, C/O address, Mail Return

Column Name

Data Type

Null Option Type

Column Definition

ADDRESS_QUALITY_CD

VARCHAR(3)

Not Null

Code to indicate the address quality assigned for the
customer. For example, Verified by customer,
Verified by third party, Verified by data quality tools,
Not verified, C/O address, Mail Return to Sender.

VALID_FROM_DTTM

DATE

Not Null

Standard dates used for versioning. The row content
is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

LANGUAGE_CD

VARCHAR(3)

Not Null

Character code to identify the language used in the
description fields of the table. For example, English,
German.

VALID_TO_DTTM

DATE

Not Null

Standard dates used for versioning. The row content
is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

PROCESSED_DTTM

DATE

Not Null

Timestamp for the last time a record was processed.
This processing typically is done by ETL load
processing. The timestamp can be updated when
inter-ETL cycle modifications are made to a record.

ADDRESS_QUALITY_DESC

VARCHAR(100)

Null

The address quality code description for the
customer. For example, Verified by customer,
Verified by third party, Verified by data quality tools,
Not verified, C/O address, Mail Return to Sender.

Table Name : ADDRESS_TYPE

primary residence, etc

Table Definition : Address types that would be represented in address tables in the warehouse. For example, business, shipping, mailing,

Column Name

Data Type

Null Option Type

Column Definition

ADDRESS_TYPE_CD

VARCHAR(3)

Not Null

Code used to indicate the address type. For
example, business, shipping, mailing, primary
residence, etc.

VALID_FROM_DTTM

DATE

Not Null

Standard dates used for versioning. The row content
is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

LANGUAGE_CD

VARCHAR(3)

Not Null

Character code to identify the language used in the
description fields of the table. For example, English,
German.

VALID_TO_DTTM

DATE

Not Null

Standard dates used for versioning. The row content
is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

PROCESSED_DTTM

DATE

Not Null

Timestamp for the last time a record was processed.
This processing typically is done by ETL load
processing. The timestamp can be updated when
inter-ETL cycle modifications are made to a record.

ADDRESS_TYPE_DESC

VARCHAR(100)

Null

Description associated with address types. For
example, business, shipping, mailing, primary
residence, etc.
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Table Name : AGENCY_TYPE

Table Definition :

A code identifying the credit assessment agency types. These types of agencies can be companies, cities, non-profit

organizations, or national governments.

Column Name

Data Type

Null Option Type

Column Definition

AGENCY_TYPE_CD

VARCHAR(3)

Not Null

A code identifying the credit assessment agency
types. These types of agencies can be companies,
cities, non-profit organizations, or national
governments.

VALID_FROM_DTTM

DATE

Not Null

Standard dates used for versioning. The row content
is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

LANGUAGE_CD

VARCHAR(3)

Not Null

Character code to identify the language used in the
description fields of the table. For example, English,
German.

VALID_TO_DTTM

DATE

Not Null

Standard dates used for versioning. The row content
is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

AGENCY_TYPE_DESC

VARCHAR(100)

Null

Credit assessment agency type description. These
agencies can be companies, cities, non-profit
organizations, or national governments.

PROCESSED_DTTM

DATE

Not Null

Timestamp for the last time a record was processed.
This processing typically is done by ETL load
processing. The timestamp can be updated when
inter-ETL cycle modifications are made to a record.

Table Name : ALARMED

Table Definition :

Alarm Indicator codes for the insured motor vehicle.

Column Name

Data Type

Null Option Type

Column Definition

ALARMED_CD

VARCHAR(3)

Not Null

A code used to identify the type of alarm for the
insured motor vehicle.

VALID_FROM_DTTM

DATE

Not Null

Standard dates used for versioning. The row content
is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

LANGUAGE_CD

VARCHAR(3)

Not Null

Character code to identify the language used in the
description fields of the table. For example, English,
German.

PROCESSED_DTTM

DATE

Not Null

Timestamp for the last time a record was processed.
This processing typically is done by ETL load
processing. The timestamp can be updated when
inter-ETL cycle modifications are made to a record.

VALID_TO_DTTM

DATE

Not Null

Standard dates used for versioning. The row content
is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

ALARMED_DESC

VARCHAR(100)

Null

Alarm Indicator description for the insured motor
vehicle.
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Table Name : ANALYTICAL_MODEL

Table Definition : Details about the analytical model, such as, regression, neural network and interest rate model, as well as its creation date,
and validity. If the parameter values are different the model is considered to be a different model. For example the model
f(x) = ax, where a = 0.5 for US, and a=0.55 for UK, these are two separate models.

Column Name

Data Type

Null Option Type

Column Definition

MODEL_RK

NUMERIC(10)

Not Null

Since source data for ANALYTICAL_MODEL may
come from multiple systems, the business-supplied
keys may not be unique. A surrogate key is added
in the ETL process to ensure a unique identifier for
ANALYTICAL_MODEL. Used with
VALID_FROM_DTTM for versioning

VALID_FROM_DTTM

DATE

Not Null

Standard dates used for versioning. The row content
is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

VALID_TO_DTTM

DATE

Not Null

Standard dates used for versioning. The row content
is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

MODEL_ID

VARCHAR(32)

Not Null

Source system identifier for the analytical model.

MODEL_NM

VARCHAR(60)

Null

A descriptive name for the analytical model.

VERSION_NO

VARCHAR(20)

Null

Version Number of the analytical model. Multiple
versions of the model can be created.

MODEL_CREATION_DT

DATE

Null

Creation date of the analytical model.

MODEL_DEPLOYMENT_CD

VARCHAR(3)

Null

Analytical model deployment code. For example,
production, development.

MODEL_DESC

VARCHAR(250)

Null

The description of the analytical model. For
example, regression, neural network.

MODEL_PACKAGE_RK

NUMERIC(10)

Null

Reference key associating the model with the model
package.

MODEL_TYPE_CD

VARCHAR(3)

Null

Code to indicate the analytical model types.

MODEL_PRODUCT TYPE_CD

VARCHAR(3)

Null

Code to indicate the product type of the analytical
model.

TARGET_PERIOD_MTHS_CNT

NUMERIC(6,2)

Null

The number of months in the target period. The
analytical model is developed to predict the
probability of an event within a specified period. This
period is called target period.
TARGET_PERIOD_CNT and
TARGET_PERIOD_UOM_CD are added to this table
to al

CUT_OFF_SCORE_NO

NUMERIC(4)

Null

The cut off score for this model under pool scheme.

FACTOR_RT

NUMERIC(9,4)

Null

The factor used to convert Profitability of Default (PD)
scores to corresponding PD or vice versa.

OFFSET_RT

NUMERIC(9,4)

Null

This column, in association with factor_rt, is used to
convert the probability value generated by the
analytical model into the corresponding score or vice
versa.

EFFECTIVE_FROM_DTTM

DATE

Null

Standard dates used for versioning. The row content
is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

EFFECTIVE_TO_DTTM

DATE

Null

Standard dates used for versioning. The row content
is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

CR_MITIGANT_ADJUSTED_FLG

CHARACTER(1)

Null

Flag (Y) to indicate the model takes into account
credit risk mitigants like guarantees, collateral, etc.
This flag is applicable only for models that assess
credit risk.
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Table Name : ANALYTICAL_MODEL

Table Definition : Details about the analytical model, such as, regression, neural network and interest rate model, as well as its creation date,
and validity. If the parameter values are different the model is considered to be a different model. For example the model
f(x) = ax, where a = 0.5 for US, and a=0.55 for UK, these are two separate models.

Column Name Data Type Null Option Type Column Definition

MODEL_CATEGORY_CD VARCHAR(3) Null A code indicating the analytical model category. For
example, simulation, scoring, pricing or
transformation model.

MODEL_OUTPUT_VALUE_TYPE_CD VARCHAR(3) Null Code indicating the model output (how the model is
used) is specified as an absolute value, relative
change or absolute change.

MODEL_ANALYTICS_TYPE_CD VARCHAR(3) Null Type of the analytical scheme of the model. For
example, regression, logistic regression, neural
network, differential equation, finite difference, Markov

chain etc.
MODEL_MEASUREMENT_TYPE_CD VARCHAR(3) Null Code corresponding to the model measurement type.
For example: cumulative or incremental (marginal).
PROCESSED_DTTM DATE Not Null Timestamp for the last time a record was processed.

This processing typically is done by ETL load
processing. The timestamp can be updated when
inter-ETL cycle modifications are made to a record.

Table Name : ANALYTICAL_MODEL_ASSOC

Table Definition : The relationships of analytical models to each other. For example, one analytical model may be derived from another
model.

Column Name Data Type Null Option Type Column Definition

MODEL_RK NUMERIC(10) Not Null The base model in the relationship of analytical
models to each other.

REFERENCE_MODEL_RK NUMERIC(10) Not Null Reference key used to identify the associated
referenced model.

VALID_FROM_DTTM DATE Not Null Standard dates used for versioning. The row content

is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

VALID_TO_DTTM DATE Not Null Standard dates used for versioning. The row content
is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

MODEL_ASSOC_TYPE_CD VARCHAR(3) Null Code indicating the relationship type of analytical
models to another. For example, one analytical
model may be derived from another model.

EFFECTIVE_FROM_DTTM DATE Null Standard dates used for versioning. The row content
is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

EFFECTIVE_TO_DTTM DATE Null Standard dates used for versioning. The row content
is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

PROCESSED_DTTM DATE Not Null Timestamp for the last time a record was processed.
This processing typically is done by ETL load
processing. The timestamp can be updated when
inter-ETL cycle modifications are made to a record.
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Table Name : ANALYTICAL_MODEL_CATEGORY

For example; simulation, scoring, or pricing.

Table Definition : A higher level roll up of the analytical model type. The analytical model category indicates the general usage of the model.

Column Name Data Type

Null Option Type

Column Definition

MODEL_CATEGORY_CD VARCHAR(3)

Not Null

A code indicating the analytical model category. For
example, simulation, scoring, pricing or
transformation model.

LANGUAGE_CD VARCHAR(3)

Not Null

Character code to identify the language used in the
description fields of the table. For example, English,
German.

VALID_FROM_DTTM DATE

Not Null

Standard dates used for versioning. The row content
is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

VALID_TO_DTTM DATE

Not Null

Standard dates used for versioning. The row content
is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

MODEL_CATEGORY_DESC VARCHAR(100)

Null

A code description of the analytical model category.
For example, simulation, scoring, or pricing.

PROCESSED_DTTM DATE

Not Null

Timestamp for the last time a record was processed.
This processing typically is done by ETL load
processing. The timestamp can be updated when
inter-ETL cycle modifications are made to a record.

Table Name : ANALYTICAL_MODEL_PACKAGE

Table Definition : A package of models that share the same usage, storage etc.

Column Name Data Type

Null Option Type

Column Definition

MODEL_PACKAGE_RK NUMERIC(10)

Not Null

Since source data for
ANALYTICAL_MODEL_PACKAGE may come from
multiple systems, the business supplied keys may
not be unique. A surrogate key is added in the ETL
process to ensure a unique identifier for
ALYTICAL_MODEL_PACKAGE. Used with
valid_from_dttm

VALID_FROM_DTTM DATE

Not Null

Standard dates used for versioning. The row content
is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

VALID_TO_DTTM DATE

Not Null

Standard dates used for versioning. The row content
is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

MODEL_PACKAGE_ID VARCHAR(32)

Null

The key or the identifier for the model package as
assigned by the source system.

MODEL_PACKAGE_DESC VARCHAR(100)

Null

Description of the model package

MODEL_PACKAGE_LIBREF_NM VARCHAR(40)

Null

Model package library reference name.

PROCESSED_DTTM DATE

Not Null

Timestamp for the last time a record was processed.
This processing typically is done by ETL load
processing. The timestamp can be updated when
inter-ETL cycle modifications are made to a record.

MODEL_PACKAGE_PATH_TXT VARCHAR(256)

Null

Model package path text.

Page 15 of 587




SASe Banking Detail Data Store 4.7

Table Name : ANALYTICAL_MODEL_PARAMETER

Table Definition : The model parameters such as volatilities and other model coefficients.

Column Name Data Type Null Option Type Column Definition

MODEL_RK NUMERIC(10) Not Null Reference key associating the model with the model
parameters.

MODEL_PARAMETER_CD VARCHAR(3) Not Null Code used to indicate the parameter used in the
model. For example, Mean Reversion Parameter.

VALID_FROM_DTTM DATE Not Null Standard dates used for versioning. The row content

is valid within the time range specified by from and to
dates. For a given identifier, versions of its rows are
distinguished by different nonoverlapping from and to
date ranges.

VALID_TO_DTTM DATE Not Null Standard dates used for versioning. The row content
is valid within the time range specified by from and to
dates. For a given identifier, versions of its rows are
distinguished by different nonoverlapping from and to
date ranges.

MODEL_PARAMETER_NM VARCHAR(40) Null A code name for the parameter used in the model.
For example, Mean Revision Parameter.

MODEL_PARAMETER_VALUE_RT NUMERIC(9,4) Null The parameter rate values for the specified model.
Sample "0.09"

PROCESSED_DTTM DATE Not Null Timestamp for the last time a record was processed.

This processing typically is done by ETL load
processing. The timestamp can be updated when

inter-ETL cycle modifications are made to a record.

Table Name : ANALYTICAL_MODEL_ROLE

Table Definition : Codes indicating the role of analytical model with respect to the transition matrix. For example, a consumer or producer.
Column Name Data Type Null Option Type Column Definition
ANALYTICAL_MODEL_ROLE_CD VARCHAR(3) Not Null Code indicating the role of analytical model with

respect to the transition matrix. For example, a
consumer or producer.

VALID_FROM_DTTM DATE Not Null Standard dates used for versioning. The row content
is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

LANGUAGE_CD VARCHAR(3) Not Null Character code to identify the language used in the
description fields of the table. For example, English,
German.

VALID_TO_DTTM DATE Not Null Standard dates used for versioning. The row content

is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

ANALYTICAL_MODEL_ROLE_DESC VARCHAR(100) Null Code description indicating the role of analytical

model with respect to the transition matrix. For
example, is this a consumer or producer.

PROCESSED_DTTM DATE Not Null Timestamp for the last time a record was processed.
This processing typically is done by ETL load
processing. The timestamp can be updated when
inter-ETL cycle modifications are made to a record.

Table Name : ANALYTICAL_MODEL_TARGET_PERIOD

Table Definition : Target period(s) covered by an analytical model. For example, a one-year PD model or a multi-period loss curve model.

Column Name Data Type Null Option Type Column Definition
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Table Name : ANALYTICAL_MODEL_TARGET_PERIOD

Table Definition :

Target period(s) covered by an analytical model. For example, a one-year PD model or a multi-period loss curve model.

Column Name Data Type

Null Option Type

Column Definition

MODEL_RK NUMERIC(10)

Not Null

Since source data for ANALYTICAL_MODEL may
come from multiple systems, the business-supplied
keys may not be unique. A surrogate key is added
in the ETL process to ensure a unique identifier for
ANALYTICAL_MODEL. Used with
VALID_FROM_DTTM for versioning

TARGET_PERIOD_CNT NUMERIC(6)

Not Null

The duration of the target period based on the
TARGET_PERIOD_TIME_UOM_CD. The analytical
model is developed to predict the probability of an
event within a specified period. This period is called
target period.

TARGET_PERIOD_TIME_UOM_CD VARCHAR(3)

Not Null

Code to indicate the unit of measure for target period
time measurements. For example, weeks, months,
years.

VALID_FROM_DTTM DATE

Not Null

Standard dates used for versioning. The row content
is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

TIME_UOM_CD VARCHAR(3)

Null

Code for the time unit of measure. For example,
hours, minutes, days, months, years.

VALID_TO_DTTM DATE

Not Null

Standard dates used for versioning. The row content
is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

PROCESSED_DTTM DATE

Not Null

Timestamp for the last time a record was processed.
This processing typically is done by ETL load
processing. The timestamp can be updated when
inter-ETL cycle modifications are made to a record.

Table Name : ANALYTICAL_MODEL_TRGT_PROD

Table Definition :

Target product category for the analytical model.

For example, Loan Products, Saving Products, Investment Products.

Column Name Data Type

Null Option Type

Column Definition

MODEL_RK NUMERIC(10)

Not Null

Since source data for ANALYTICAL_MODEL may
come from multiple systems, the business-supplied
keys may not be unique. A surrogate key is added
in the ETL process to ensure a unique identifier for
ANALYTICAL_MODEL. Used with
VALID_FROM_DTTM for versioning

VALID_FROM_DTTM DATE

Not Null

Standard dates used for versioning. The row content
is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

PRODUCT_CATEGORY_CD VARCHAR(3)

Not Null

Code to indicate the category of the products as
defined by the bank. For example, Loan products,
Saving products, Investment products etc.

VALID_TO_DTTM DATE

Not Null

Standard dates used for versioning. The row content
is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

PROCESSED_DTTM DATE

Not Null

Timestamp for the last time a record was processed.
This processing typically is done by ETL load
processing. The timestamp can be updated when
inter-ETL cycle modifications are made to a record.
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Table Name : ANALYTICAL_MODEL_TYPE

Table Definition :

Analytical credit scoring model types. For example, regression, neural network.

Column Name

Data Type

Null Option Type

Column Definition

MODEL_TYPE_CD

VARCHAR(3)

Not Null

Code to indicate the analytical model types.

VALID_FROM_DTTM

DATE

Not Null

Standard dates used for versioning. The row content
is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

PROCESSED_DTTM

DATE

Not Null

Timestamp for the last time a record was processed.
This processing typically is done by ETL load
processing. The timestamp can be updated when
inter-ETL cycle modifications are made to a record.

VALID_TO_DTTM

DATE

Not Null

Standard dates used for versioning. The row content
is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

MODEL_TYPE_DESC

VARCHAR(100)

Null

A code description of the analytical model types.

MODEL_CATEGORY_CD

VARCHAR(3)

Null

A code indicating the analytical model category. For
example, simulation, scoring, pricing or
transformation model.

Table Name : ANALYTICAL_MODEL_X_ENTITY

Table Definition :

segment.

Intersection table used to associate how analytical models are related to an entity (market segments or counterparties) in
order to model the entities. For example, a segment score model would calculate the overall probability of default for a

Column Name

Data Type

Null Option Type

Column Definition

ANALYTICAL_MODEL_X_ENTITY_RK

NUMERIC(10)

Not Null

An ETL generated surrogate key used to associate
an analytical model and an entity (Counterparty or
Segment).

VALID_FROM_DTTM

DATE

Not Null

Standard dates used for versioning. The row content
is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

VALID_TO_DTTM

DATE

Not Null

Standard dates used for versioning. The row content
is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

MODEL_RK

NUMERIC(10)

Not Null

Reference key to associate how analytical models
are related to entities (market segments or
counterparties) in order to model the entities.

COUNTERPARTY_RK

NUMERIC(10)

Null

Associates how analytical models are related to
counterparties in order to model counterparty
behavior. For example, a counterparty score model
would calculate the probability of default for a
counterparty.

SEGMENT_RK

NUMERIC(10)

Null

Reference key to associate how the market
segments are related to the analytical models in
order to model the segments.

CALC_MODEL_STANDARD_CD

VARCHAR(3)

Not Null

Code used to indicate the segment modeling
standard. Models are used to determine the
segment behavior. Based on the standard only a
certain model is valid for a particular segment.
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Table Name : ANALYTICAL_MODEL_X_ENTITY

Table Definition : Intersection table used to associate how analytical models are related to an entity (market segments or counterparties) in
order to model the entities. For example, a segment score model would calculate the overall probability of default for a
segment.
Column Name Data Type Null Option Type Column Definition
PROCESSED_DTTM DATE Not Null Timestamp for the last time a record was processed.

This processing typically is done by ETL load
processing. The timestamp can be updated when
inter-ETL cycle modifications are made to a record.

Table Name : ANALYTICAL_MODEL_X_EXPOSURE

Table Definition : Intersection table associating the analytical model relationship to financial instruments or embedded options, such as for
pricing. For example, Hull-White model for pricing interest rate options. The parameters associated with the model are
defined in the analytical model parameters. In the case where a financial instrument has a baseline model and different
models (as embedded options) there would be different models associated with the same financial instrument.

Column Name Data Type Null Option Type Column Definition

ANALYTICAL_MODEL_X_EXPOSURE_RK NUMERIC(10) Not Null Reference key used to associate an analytical mode
and exposure.

VALID_FROM_DTTM DATE Not Null Standard dates used for versioning. The row content

is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

VALID_TO_DTTM DATE Not Null Standard dates used for versioning. The row content
is valid within the time range specified by from and to
dates. For a given identifier, versions of its rows are
distinguished by different nonoverlapping from and to
date ranges.

FINANCIAL_INSTRUMENT_RK NUMERIC(10) Null Reference key associating the analytical model

relationship to financial instruments or embedded
options, such as for pricing.

MODEL_RK NUMERIC(10) Not Null Reference key associating the models used with the
exposures.

ACCOUNT_RK NUMERIC(10) Null Reference key associating the account exposure to
the analytical model.

EMBEDDED_OPTION_RK NUMERIC(10) Null Reference key associating the embedded option
exposure to the analytical model.

CREDIT_FACILITY_RK NUMERIC(10) Null Reference key to the Credit Facility exposure
associated with the Analytical Model.

PHYSICAL_ASSET_RK NUMERIC(10) Null Reference key used to establish the relationship of
the physical asset to the analytical model.

MODEL_VALUATION_STANDARD_CD VARCHAR(3) Null The model standard of the entities that use or
consume the analytical model.

PROCESSED_DTTM DATE Not Null The timestamp for the last time a record was

processed, typically by ETL load processing, but
could also be updated when inter ETL cycle
modifications are made to a record.

Table Name : ANALYTICAL_MODEL_X_RISK_FACTOR

Table Definition : The intersection of analytical models to the associated risk factors used/modeled.

Column Name Data Type Null Option Type Column Definition

MODEL_RK NUMERIC(10) Not Null Reference key associating the models with the risk
factors used/modeled.

RISK_FACTOR_ID VARCHAR(32) Not Null The key or the identifier for the risk factor as

assigned by the source system. Risk factor is a
generic term for variables that are of an uncertain
nature, such as interest rates and equity prices.
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Table Name : ANALYTICAL_MODEL_X_RISK_FACTOR

Table Definition : The intersection of analytical models to the associated risk factors used/modeled.

Column Name Data Type Null Option Type Column Definition

MODELING_STANDARD_CD VARCHAR(3) Not Null The modeling standard of the risk factor that relates
to the analytical model.

VALID_FROM_DTTM DATE Not Null Standard dates used for versioning. The row content

is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

ANALYTICAL_MODEL_ROLE_CD VARCHAR(3) Not Null Code indicating the role of analytical model with

respect to the risk factor. For example, a consumer
or producer.

VALID_TO_DTTM DATE Not Null Standard dates used for versioning. The row content
is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

RISK_FACTOR_WEIGHT NUMERIC(9,6) Null The risk factor's weight, used in the conditional
transition methods.
PROCESSED_DTTM DATE Not Null Timestamp for the last time a record was processed.

This processing typically is done by ETL load
processing. The timestamp can be updated when
inter-ETL cycle modifications are made to a record.

Table Name : ANNUAL_INCREASE

Table Definition : The retirement account annual increase option codes and descriptions.

Column Name Data Type Null Option Type Column Definition

ANNUAL_INCREASE_CD VARCHAR(3) Not Null A code indicating the annual increase options.

VALID_FROM_DTTM DATE Not Null Standard dates used for versioning. The row content
is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

LANGUAGE_CD VARCHAR(3) Not Null Character code to identify the language used in the
description fields of the table. For example, English,
German.

PROCESSED_DTTM DATE Not Null Timestamp for the last time a record was processed.

This processing typically is done by ETL load
processing. The timestamp can be updated when
inter-ETL cycle modifications are made to a record.

VALID_TO_DTTM DATE Not Null Standard dates used for versioning. The row content
is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

ANNUAL_INCREASE_DESC VARCHAR(100) Null Annual increase option code description.

Table Name : ANNUITY_PAYMENT_TYPE

Table Definition : The annuity payment type indicates how the principal can be completely paid down.
Column Name Data Type Null Option Type Column Definition
ANNUITY_PAYMENT_TYPE_CD VARCHAR(3) Not Null Annuity payment type code that indicates how the

principal can be completely paid down. Examples
are residual, fixed or variable.
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Table Name : ANNUITY_PAYMENT_TYPE

Table Definition : The annuity payment type indicates how the principal can be completely paid down.

Column Name Data Type Null Option Type Column Definition

VALID_FROM_DTTM DATE Not Null Standard dates used for versioning. The row content
is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

LANGUAGE_CD VARCHAR(3) Not Null Character code to identify the language used in the
description fields of the table. For example, English,
German.

VALID_TO_DTTM DATE Not Null Standard dates used for versioning. The row content

is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.
ANNUITY_PAYMENT_TYPE_DESC VARCHAR(100) Null Annuity payment type description that indicates how
the principal can be completely paid down.
Examples are residual, fixed or variable.
PROCESSED_DTTM DATE Not Null Timestamp for the last time a record was processed.
This processing typically is done by ETL load
processing. The timestamp can be updated when
inter-ETL cycle modifications are made to a record.

Table Name : ANTI_LOCK_BRAKING

Table Definition : Antilock braking system codes.

Column Name Data Type Null Option Type Column Definition

ABS_CD VARCHAR(3) Not Null Antilock braking system code.

VALID_FROM_DTTM DATE Not Null Standard dates used for versioning. The row content
is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

LANGUAGE_CD VARCHAR(3) Not Null Character code to identify the language used in the
description fields of the table. For example, English,
German.

PROCESSED_DTTM DATE Not Null Timestamp for the last time a record was processed.

This processing typically is done by ETL load
processing. The timestamp can be updated when
inter-ETL cycle modifications are made to a record.

VALID_TO_DTTM DATE Not Null Standard dates used for versioning. The row content
is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

ABS_DESC VARCHAR(100) Null Antilock braking system code description.

Table Name : APPENDED_DATA_MEASURE

Table Definition : Measures associated with the third-party data. For example, Education Levels, such as GED, HS, BS; or Gender such as M, F.
Column Name Data Type Null Option Type Column Definition
MEASURE_CD VARCHAR(20) Not Null Code assignment of measurement values provided by

a third party vendor. The collected values are used
to analyze various measurable details of an
individual, such as Education Levels.
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Table Name : APPENDED_DATA_MEASURE

Table Definition :

Measures associated with the third-party data. For example, Education Levels, such as GED, HS, BS; or Gender such as M, F.

Column Name

Data Type

Null Option Type

Column Definition

LANGUAGE_CD

VARCHAR(3)

Not Null

Character code to identify the language used in the
description fields of the table. For example, English,
German.

VALID_FROM_DTTM

DATE

Not Null

Standard dates used for versioning. The row content
is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

VALID_TO_DTTM

DATE

Not Null

Standard dates used for versioning. The row content
is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

MEASURE_NM

VARCHAR(100)

Null

The data measure name.

MEASURE_DESC

VARCHAR(100)

Null

Assignment description of measurement values
provided by a third party vendor. The collected
values are used to analyze various measurable
details of an individual, such as Education Levels.

PROCESSED_DTTM

DATE

Not Null

Timestamp for the last time a record was processed.
This processing typically is done by ETL load
processing. The timestamp can be updated when
inter-ETL cycle modifications are made to a record.

Table Name : APPENDED_DATA_SOURCE

Table Definition :

Appended data source codes and descriptions from a third party data provider.

Column Name

Data Type

Null Option Type

Column Definition

DATA_SOURCE_CD

VARCHAR(3)

Not Null

Appended data source code from third party data
provider. The collected measures are used to analyze
various measurable details.

LANGUAGE_CD

VARCHAR(3)

Not Null

Character code to identify the language used in the
description fields of the table. For example, English,
German.

VALID_FROM_DTTM

DATE

Not Null

Standard dates used for versioning. The row content
is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

VALID_TO_DTTM

DATE

Not Null

Standard dates used for versioning. The row content
is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

DATA_SOURCE_DESC

VARCHAR(100)

Null

Appended data source code description from third
party data provider. For example, the measure may
be "education level" and the code value would be
"MA" for masters.

PROCESSED_DTTM

DATE

Not Null

Timestamp for the last time a record was processed.
This processing typically is done by ETL load
processing. The timestamp can be updated when
inter-ETL cycle modifications are made to a record.
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Table Name : APPLICANT_CASH_FLOW

Table Definition :

Income and expense cash flow details provided from the applicant.

Column Name Data Type Null Option Type Column Definition

APPLICANT_RK NUMERIC(10) Not Null Reference key associating the applicant cash flow
information to the financial account applicant.

YEAR_NO NUMERIC(6) Not Null Year the cash flow applies.

MONTH_NO NUMERIC(6) Not Null The month, indicated by number for the specified
calendar date. For example, Month 01= January,
Month 12 = December.

CASH_FLOW_TYPE_CD VARCHAR(3) Not Null Cash Flow type code. For example, Salary,
Business, House hold, Entertainment, Children, Rent

CASH_FLOW_SOURCE_CD VARCHAR(10) Not Null Code to indicate the source of cash flow. This can be
income or expense. For example, income from rent,
salary, dividend, business income. Expense from/for
grocery, rent, medical expense, etc.

TOTAL_AMT NUMERIC(18,5) Null Total amount of the applicant cash flow based on the
calculation (Income - Expenses) .

PROCESSED_DTTM DATE Not Null Timestamp for the last time a record was processed.

This processing typically is done by ETL load
processing. The timestamp can be updated when
inter-ETL cycle modifications are made to a record.

Table Name : APPLICATION_SCORE

Table Definition :

Analytical model score associated with a customer account. Scores range from 350 (high risk) to 950 (low risk).

Column Name

Data Type

Null Option Type

Column Definition

SCORE_DT

DATE

Not Null

The date the credit score was calculated from a
credit report.

MODEL_RK

NUMERIC(10)

Not Null

Reference key to indicate the association of the
analytical model record to the application score.

FINANCIAL_APPLICATION_RK

NUMERIC(10)

Not Null

Reference key to indicate the association of the
Analytical model score associated with a customer
account.

APPLICATION_SCORE_NO

NUMERIC(12,8)

Null

Credit score number associated with the applicant.

SCORE_POINTS_NO

NUMERIC(5)

Null

Score points are commonly used in credit scoring.
They appear whenever scorecard models are used.
They are derived from predicted probabilities such as
those usually referred to as scores in Customer
Relation Management. They are linear
transformations of the logodds (=Log(P_1/1-P_1) ).
They are rounded integer figures, often ranging
between 0 and 1000, depending on the scaling factor.

ESTIMATED_RT

NUMERIC(9,4)

Null

The estimated Probability of Default, Loss Given
Default and Credit Conversion Factor value for the
application. (PD=Probability of Default, LGD=Loss
Given Default and CCF = Credit Conversion Factor.

PROCESSED_DTTM

DATE

Not Null

Timestamp for the last time a record was processed.
This processing typically is done by ETL load
processing. The timestamp can be updated when
inter-ETL cycle modifications are made to a record.

Table Name : APPROACH_TYPE

Table Definition :

Regulatory capital requirement calculation approach type. For example, Sao Tome/Principe Dobra, Internal Ratings Based
F(IRBF), Internal Ratings Based A(IRBA).

Column Name

Data Type

Null Option Type

Column Definition
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Table Name : APPROACH_TYPE

Table Definition : Regulatory capital requirement calculation approach type. For example, Sao Tome/Principe Dobra, Internal Ratings Based
F(IRBF), Internal Ratings Based A(IRBA).

Column Name Data Type Null Option Type Column Definition

APPROACH_TYPE_CD VARCHAR(3) Not Null The approach type code, For example STD, IRBF,
IRBA.

VALID_FROM_DTTM DATE Not Null Standard dates used for versioning. The row content

is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

VALID_TO_DTTM DATE Not Null Standard dates used for versioning. The row content
is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

APPROACH_TYPE_DESC VARCHAR(100) Null The approach type description. For example, Sao
Tome/Principe Dobra, Internal Ratings Based
F(IRBF), Internal Ratings Based A(IRBA).

PROCESSED_DTTM DATE Not Null Timestamp for the last time a record was processed.
This processing typically is done by ETL load
processing. The timestamp can be updated when
inter-ETL cycle modifications are made to a record.

Table Name : APR_RT_CHANGE_REASON

Table Definition : Reason code for interest rate change.

Column Name Data Type Null Option Type Column Definition

APR_RT_CHANGE_REASON_CD VARCHAR(3) Not Null Code to indicate the reason for interest rate change.

VALID_FROM_DTTM DATE Not Null Standard dates used for versioning. The row content
is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

LANGUAGE_CD VARCHAR(3) Not Null Character code to identify the language used in the
description fields of the table. For example, English,
German.

APR_RT_CHANGE_REASON_DESC VARCHAR(100) Null Description for the reason code for interest rate
change.

VALID_TO_DTTM DATE Not Null Standard dates used for versioning. The row content

is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

PROCESSED_DTTM DATE Not Null Timestamp for the last time a record was processed.
This processing typically is done by ETL load
processing. The timestamp can be updated when
inter-ETL cycle modifications are made to a record.

Table Name : APR_TYPE

Table Definition : Information pertaining to the Annual Percentage Rates (APR), as an expression of the effective interest rate that will be paid
on aloan. For example, Fixed Rate, Variable Rate.

Column Name Data Type Null Option Type Column Definition

APR_TYPE_CD VARCHAR(10) Not Null Code to indicate the Annual Percentage Rate (APR)
Type. For example, Fixed, Variable, etc.
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Table Name : APR_TYPE

Table Definition : Information pertaining to the Annual Percentage Rates (APR), as an expression of the effective interest rate that will be paid
on aloan. For example, Fixed Rate, Variable Rate.

Column Name Data Type Null Option Type Column Definition

VALID_FROM_DTTM DATE Not Null Standard dates used for versioning. The row content
is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

LANGUAGE_CD VARCHAR(3) Not Null Character code to identify the language used in the
description fields of the table. For example, English,
German.

PROCESSED_DTTM DATE Not Null Timestamp for the last time a record was processed.

This processing typically is done by ETL load
processing. The timestamp can be updated when
inter-ETL cycle modifications are made to a record.

APR_TYPE_DESC VARCHAR(100) Null Code indicating the Annual Percentage Rate (APR)
Type. For example, Fixed, Variable, etc.
VALID_TO_DTTM DATE Not Null Standard dates used for versioning. The row content

is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

Table Name : AREA_COVERED

Table Definition : The geographic area covered by a survey. For example Worldwide, Country, State or rural, urban, metropolitan, etc.

Column Name Data Type Null Option Type Column Definition

AREA_COVERED_CD VARCHAR(3) Not Null A code specifying the geographic area covered. For
example, Urban, Rural, Metropolitan, Metropolitan,
etc.

VALID_FROM_DTTM DATE Not Null Standard dates used for versioning. The row content

is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

LANGUAGE_CD VARCHAR(3) Not Null Character code to identify the language used in the
description fields of the table. For example, English,
German.

PROCESSED_DTTM DATE Not Null Timestamp for the last time a record was processed.

This processing typically is done by ETL load
processing. The timestamp can be updated when
inter-ETL cycle modifications are made to a record.

VALID_TO_DTTM DATE Not Null Standard dates used for versioning. The row content
is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

AREA_COVERED_DESC VARCHAR(100) Null Description of the geographic area covered. For
example, Urban, Rural, Metropolitan, Metropolitan,
etc.

Table Name : ARREARS_PAYMENT

Table Definition : Codes used to describe how the arrears payments are applied. For example, is the payment applied to the previous
payment or the next payment.

Column Name Data Type Null Option Type Column Definition

ARREARS_PAYMENT_CD VARCHAR(3) Not Null Codes used to describe how the arrears payments
are applied. For example, is the payment applied to
the previous payment or the next payment.
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Table Name : ARREARS_PAYMENT

Table Definition : Codes used to describe how the arrears payments are applied. For example, is the payment applied to the previous
payment or the next payment.

Column Name

Data Type

Null Option Type

Column Definition

VALID_FROM_DTTM

DATE

Not Null

Standard dates used for versioning. The row content
is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

LANGUAGE_CD

VARCHAR(3)

Not Null

Character code to identify the language used in the
description fields of the table. For example, English,
German.

VALID_TO_DTTM

DATE

Not Null

Standard dates used for versioning. The row content
is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

ARREARS_PAYMENT_DESC

VARCHAR(100)

Null

Code description used to describe how the arrears
payments are applied. For example, is the payment
applied to the previous payment or the next payment.

PROCESSED_DTTM

DATE

Not Null

Timestamp for the last time a record was processed.
This processing typically is done by ETL load
processing. The timestamp can be updated when
inter-ETL cycle modifications are made to a record.

Table Name : ASIAN_OPTION_TYPE

Table Definition : The types of asian options, whether arithmetic or geometric average.

Column Name

Data Type

Null Option Type

Column Definition

ASIAN_OPTION_TYPE_CD

VARCHAR(3)

Not Null

The code indicating the asian option type, whether
arithmetic or geometric average.

VALID_FROM_DTTM

DATE

Not Null

Standard dates used for versioning. The row content
is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

LANGUAGE_CD

VARCHAR(3)

Not Null

Character code to identify the language used in the
description fields of the table. For example, English,
German.

VALID_TO_DTTM

DATE

Not Null

Standard dates used for versioning. The row content
is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

ASIAN_OPTION_TYPE_DESC

VARCHAR(100)

Null

The asian option type description, whether arithmetic
or geometric average.

PROCESSED_DTTM

DATE

Not Null

Timestamp for the last time a record was processed.
This processing typically is done by ETL load
processing. The timestamp can be updated when
inter-ETL cycle modifications are made to a record.

Table Name : ASSESSMENT_AGENCY

Table Definition : Accredited external assessment agency information.

Column Name

Data Type

Null Option Type

Column Definition

ASSESSMENT_AGENCY_CD

VARCHAR(5)

Not Null

The Assessment Agency identifying code. Each
rating and assessment agency has a different
grading system, with different definitions of each
grade.
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Table Name : ASSESSMENT_AGENCY

Table Definition :

Accredited external assessment agency information.

Column Name

Data Type

Null Option Type

Column Definition

VALID_FROM_DTTM

DATE

Not Null

Standard dates used for versioning. The row content
is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

LANGUAGE_CD

VARCHAR(3)

Not Null

Character code to identify the language used in the
description fields of the table. For example, English,
German.

VALID_TO_DTTM

DATE

Not Null

Standard dates used for versioning. The row content
is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

ASSESSMENT_AGENCY_NM

VARCHAR(100)

Null

Actual name of the assessment agency.

ACCREDITED_EXTERNAL_AGENCY_FLG

CHARACTER(1)

Null

Flag indicating the assessment agency is an
accredited external assessment agency.

EXTERNAL_FLG

CHARACTER(1)

Null

Flag used to indicate this is an external agency.

AGENCY_TYPE_CD

VARCHAR(3)

Null

A code identifying the credit assessment agency
types. These types of agencies can be companies,
cities, non-profit organizations, or national
governments.

PROCESSED_DTTM

DATE

Not Null

Timestamp for the last time a record was processed.
This processing typically is done by ETL load
processing. The timestamp can be updated when
inter-ETL cycle modifications are made to a record.

Table Name : ASSESSMENT_CHANGE_REASON

Table Definition :

The reasons for a credit assessment change.

Column Name

Data Type

Null Option Type

Column Definition

ASSESS_CHANGE_REASON_CD

VARCHAR(3)

Not Null

Code to indicate the assessment change reason if
the assessment result is overridden.

VALID_FROM_DTTM

DATE

Not Null

Standard dates used for versioning. The row content
is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

LANGUAGE_CD

VARCHAR(3)

Not Null

Character code to identify the language used in the
description fields of the table. For example, English,
German.

ASSESS_CHANGE_REASON_DESC

VARCHAR(100)

Null

Description of the assessment change reason.

VALID_TO_DTTM

DATE

Not Null

Standard dates used for versioning. The row content
is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

PROCESSED_DTTM

DATE

Not Null

Timestamp for the last time a record was processed.
This processing typically is done by ETL load
processing. The timestamp can be updated when
inter-ETL cycle modifications are made to a record.
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Table Name : ASSESSMENT_RATING_GRADE

Table Definition :

All external and internal rating grades or score buckets.

Column Name

Data Type

Null Option Type

Column Definition

ASSESSMENT_RATING_GRADE_RK

NUMERIC(10)

Not Null

Since source data for ASSESSMENT RATING
GRADE may come from multiple systems, the
business supplied keys may not be unique.
ASSESSMENT_RATING_GRADE_RK is a surrogate
key added in the ETL process to ensure a unique
identifier for ASSESSMENT_RATNG_GRADE.

VALID_FROM_DTTM

DATE

Not Null

Standard dates used for versioning. The row content
is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

VALID_TO_DTTM

DATE

Not Null

Standard dates used for versioning. The row content
is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

ASSESSMENT_RATING_GRADE_ID

VARCHAR(32)

Null

Source system identifier for all external and internal
rating grades or score buckets.

ASSESSMENT_AGENCY_CD

VARCHAR(5)

Not Null

The Assessment Agency identifying code. Each
rating and assessment agency has a different
grading system, with different definitions of each
grade.

ASSESSMENT_GRADE

VARCHAR(20)

Null

Rating and assessment agencies use a scale of
alphabetic, alpha-numeric, or numeric grades to rate
the credit risk and financial performance of a financial
institution. Each rating and assessment agency has

a different grading system, with different definitions of
each grade. e.g. A- AAA, B - BBB, C, D, NC (Not
rated).

ASSESSMENT_SCORE_NO

NUMERIC(10,2)

Null

Corresponding to the Rating Grade, a score number
can be assigned. E.g. a grade of A - AAA has a
score of 4.0 - 5.0.

ASSESSMENT_TYPE_CD

VARCHAR(3)

Null

Assessment type codes. For example, internal,
external.

SHORTTERM_FLG

CHARACTER(1)

Null

Flag (Y) indicating a short term loan. In the case of
Standard & Poor’s and Moody'’s, ratings fall into two
categories: investment grade and speculative grade.
There are short-term and long-term ratings that
correspond to these two categories.

MODEL_RK

NUMERIC(10)

Null

Since source data for ANALYTICAL_MODEL may
come from multiple systems, the business-supplied
keys may not be unique. A surrogate key is added
in the ETL process to ensure a unique identifier for
ANALYTICAL_MODEL. Used with
VALID_FROM_DTTM for versioning

EFFECTIVE_FROM_DTTM

DATE

Null

Standard dates used for versioning. The row content
is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

EFFECTIVE_TO_DTTM

DATE

Null

Standard dates used for versioning. The row content
is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

PROCESSED_DTTM

DATE

Not Null

Timestamp for the last time a record was processed.
This processing typically is done by ETL load
processing. The timestamp can be updated when
inter-ETL cycle modifications are made to a record.

Page 28 of 587




SASe Banking Detail Data Store 4.7

Table Name : ASSESSMENT_RESULT_TYPE

Table Definition :
Default (LGD) value.

Assessment result type codes and descriptions. For example, Score, Grade, or Probability of Default (PD) value, Loss Given

Column Name

Data Type

Null Option Type

Column Definition

ASSESSMENT_RESULT_TYPE_CD

VARCHAR(3)

Not Null

Assessment result type code such as score and
grade. Rating and assessment agencies use a scale
of alphabetic, alpha-numeric, or numeric grades to
rate the credit risk and financial performance of a
financial institution such as, A - AAA, B - BBB, C, D.

VALID_FROM_DTTM

DATE

Not Null

Standard dates used for versioning. The row content
is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

LANGUAGE_CD

VARCHAR(3)

Not Null

Character code to identify the language used in the
description fields of the table. For example, English,
German.

VALID_TO_DTTM

DATE

Not Null

Standard dates used for versioning. The row content
is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

ASSESSMENT_RESULT_TYPE_DESC

VARCHAR(100)

Null

Assessment result type code description such as
score and grade. Rating and assessment agencies
use a scale of alphabetic, alpha-numeric, or numeric
grades to rate the credit risk and financial
performance of a financial institution such as, A -
AAA, B - BBB, C, D.

PROCESSED_DTTM

DATE

Not Null

Timestamp for the last time a record was processed.
This processing typically is done by ETL load
processing. The timestamp can be updated when
inter-ETL cycle modifications are made to a record.

Table Name : ASSESSMENT_TYPE

Table Definition :

Assessment type codes and descriptions. For example, internal, external.

Column Name

Data Type

Null Option Type

Column Definition

ASSESSMENT_TYPE_CD

VARCHAR(3)

Not Null

Assessment type code. For example, internal,
external.

VALID_FROM_DTTM

DATE

Not Null

Standard dates used for versioning. The row content
is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

LANGUAGE_CD

VARCHAR(3)

Not Null

Character code to identify the language used in the
description fields of the table. For example, English,
German.

VALID_TO_DTTM

DATE

Not Null

Standard dates used for versioning. The row content
is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

ASSESSMENT_TYPE_DESC

VARCHAR(100)

Null

Assessment type description. For example, internal,
external.

SHORTTERM_FLG

CHARACTER(1)

Null

Flag indicating a short term loan.

PROCESSED_DTTM

DATE

Not Null

Timestamp for the last time a record was processed.
This processing typically is done by ETL load
processing. The timestamp can be updated when
inter-ETL cycle modifications are made to a record.
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Table Name : ASSESSMENT_VALUE_TYPE

Table Definition :

Codes and descriptions used to identify the assessment value types. For example, PD and LGD.

Column Name

Data Type

Null Option Type

Column Definition

ASSESSMENT_VALUE_TYPE_CD

VARCHAR(3)

Not Null

Code used to identify the assessment value types.
For example, PD & LGD.

VALID_FROM_DTTM

DATE

Not Null

Standard dates used for versioning. The row content
is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

LANGUAGE_CD

VARCHAR(3)

Not Null

Character code to identify the language used in the
description fields of the table. For example, English,
German.

PROCESSED_DTTM

DATE

Not Null

Timestamp for the last time a record was processed.
This processing typically is done by ETL load
processing. The timestamp can be updated when
inter-ETL cycle modifications are made to a record.

VALID_TO_DTTM

DATE

Not Null

Standard dates used for versioning. The row content
is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

ASSESSMENT_VALUE_TYPE_DESC

VARCHAR(100)

Null

Code used to indicate the credit type assessment
values. For example, PD, LGD.

Table Name : ASSESSMENT_VALUES

Table Definition :

Credit risk assessment values. For example, PD, LGD, and score values.

Column Name

Data Type

Null Option Type

Column Definition

ASSESSMENT_RATING_GRADE_RK

NUMERIC(10)

Not Null

Reference key associating assessment values to an
assessment rating grade.

ASSESSMENT_VALUE_TYPE_CD

VARCHAR(3)

Not Null

Code used to indicate the credit type assessment
values. For example, PD, LGD.

VALID_FROM_DTTM

DATE

Not Null

Standard dates used for versioning. The row content
is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

VALID_TO_DTTM

DATE

Not Null

Standard dates used for versioning. The row content
is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

MIN_ASSESSMENT_RT

NUMERIC(9,4)

Null

Minimum assessed rate for the rating grade.

MAX_ASSESSMENT_RT

NUMERIC(9,4)

Null

Maximum assessed rate for the rating grade.

AVG_ASSESSMENT_RT

NUMERIC(9,4)

Null

Average assessed rate for the rating grade.

VALUE_MODEL_RK

NUMERIC(10)

Null

Since source data for ANALYTICAL_MODEL may
come from multiple systems, the business-supplied
keys may not be unique. A surrogate key is added
in the ETL process to ensure a unique identifier for
ANALYTICAL_MODEL. Used with
VALID_FROM_DTTM for versioning

MEAN_RT

NUMERIC(9,4)

Null

The mean rate of the assessed value corresponding
to the rating grade.

STANDARD_DEVIATION_RT

NUMERIC(9,4)

Null

The standard deviation of the assessed value
corresponding to the rating grade.
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Table Name : ASSESSMENT_VALUES

Table Definition : Credit risk assessment values. For example, PD, LGD, and score values.
Column Name Data Type Null Option Type Column Definition
EFFECTIVE_FROM_DTTM DATE Null Standard dates used for versioning. The row content

is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

EFFECTIVE_TO_DTTM DATE Null Standard dates used for versioning. The row content
is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

PROCESSED_DTTM DATE Not Null Timestamp for the last time a record was processed.
This processing typically is done by ETL load
processing. The timestamp can be updated when
inter-ETL cycle modifications are made to a record.

Table Name : ASSET_CLLTRL_RLN_TYPE

Table Definition : Relationship type between physical asset and physical collateral.
Column Name Data Type Null Option Type Column Definition
ASSET_CLLTRL_RLN_TYPE_CD VARCHAR(3) Not Null Code to indicate relationship type between physical

asset and physical collateral. For example,
personal, borrowed, etc.

VALID_FROM_DTTM DATE Not Null Standard dates used for versioning. The row content
is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

LANGUAGE_CD VARCHAR(3) Not Null Character code to identify the language used in the
description fields of the table. For example, English,
German.

VALID_TO_DTTM DATE Not Null Standard dates used for versioning. The row content

is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

ASSET_CLLTRL_RLN_TYPE_DESC VARCHAR(100) Null Asset collateral relation type description. For
example, Primary, Secondary, etc.
PROCESSED_DTTM DATE Not Null Timestamp for the last time a record was processed.

This processing typically is done by ETL load
processing. The timestamp can be updated when
inter-ETL cycle modifications are made to a record.

Table Name : ASSET_TYPE

Table Definition : Asset type codes. For example, commercial real estate, residential real estate, machinery, etc.
Column Name Data Type Null Option Type Column Definition
ASSET_TYPE_CD VARCHAR(3) Not Null Code to indicate the asset type. For example,

commercial real estate, residential real estate,
machinery, etc.

VALID_FROM_DTTM DATE Not Null Standard dates used for versioning. The row content
is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.
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Table Name : ASSET_TYPE

Table Definition : Asset type codes. For example, commercial real estate, residential real estate, machinery, etc.

Column Name Data Type Null Option Type Column Definition

LANGUAGE_CD VARCHAR(3) Not Null Character code to identify the language used in the
description fields of the table. For example, English,
German.

VALID_TO_DTTM DATE Not Null Standard dates used for versioning. The row content

is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

ASSET_TYPE_DESC VARCHAR(100) Null Asset Type description such as, commercial real
estate, residential real estate, machinery.
PROCESSED_DTTM DATE Not Null Timestamp for the last time a record was processed.

This processing typically is done by ETL load
processing. The timestamp can be updated when
inter-ETL cycle modifications are made to a record.

Table Name : ASSET_X_PHYSICAL_COLLATERAL

Table Definition : The intersection table used to establish the relationship of the physical collateral to the physical asset.

Column Name Data Type Null Option Type Column Definition

PHYSICAL_COLLATERAL_RK NUMERIC(10) Not Null Reference key used to establish the relationship of
the physical collateral to the physical asset.

PHYSICAL_ASSET_RK NUMERIC(10) Not Null Reference key used to establish the relationship of
the physical asset to the physical collateral.

VALID_FROM_DTTM DATE Not Null Standard dates used for versioning. The row content

is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

VALID_TO_DTTM DATE Not Null Standard dates used for versioning. The row content
is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

ASSET_CLLTRL_RLN_TYPE_CD VARCHAR(3) Null Code to indicate relationship type between physical

asset and physical collateral. For example,
personal, borrowed, etc.

EFFECTIVE_FROM_DTTM DATE Null Standard dates used for versioning. The row content
is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

EFFECTIVE_TO_DTTM DATE Null Standard dates used for versioning. The row content
is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

PROCESSED_DTTM DATE Not Null Timestamp for the last time a record was processed.
This processing typically is done by ETL load
processing. The timestamp can be updated when
inter-ETL cycle modifications are made to a record.

Table Name : ASSOCIATE_ACCOUNT_ROLE

Table Definition : Roles of the financial associate to the account code. For example, Teller, Associate opening an Account, Account Manager.

Column Name Data Type Null Option Type Column Definition
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Table Name : ASSOCIATE_ACCOUNT_ROLE

Table Definition : Roles of the financial associate to the account code. For example, Teller, Associate opening an Account, Account Manager.
Column Name Data Type Null Option Type Column Definition
ASSOCIATE_ACCOUNT_ROLE_CD VARCHAR(3) Not Null Code to indicate the role of the financial associate to

the account. For example, Teller, Associate opening
an Account, Account Manager.

VALID_FROM_DTTM DATE Not Null Standard dates used for versioning. The row content
is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

LANGUAGE_CD VARCHAR(3) Not Null Character code to identify the language used in the
description fields of the table. For example, English,
German.

PROCESSED_DTTM DATE Not Null Timestamp for the last time a record was processed.

This processing typically is done by ETL load
processing. The timestamp can be updated when
inter-ETL cycle modifications are made to a record.

VALID_TO_DTTM DATE Not Null Standard dates used for versioning. The row content
is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

ASSOCIATE_ACCOUNT_ROLE_DESC VARCHAR(100) Null The role of the financial associate to the account
description. For example, opened account, account
manager.

Table Name : ASSOCIATE_STATUS

Table Definition : Associate status indicates the status of relationship of the financial associate with respect to the financial institution. For
example, active, terminated.

Column Name Data Type Null Option Type Column Definition

ASSOCIATE_STATUS_CD VARCHAR(3) Not Null Financial associate status code. For example,
Full-Time, Part-Time, Active, In-Active, etc.

VALID_FROM_DTTM DATE Not Null Standard dates used for versioning. The row content

is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

LANGUAGE_CD VARCHAR(3) Not Null Character code to identify the language used in the
description fields of the table. For example, English,
German.

VALID_TO_DTTM DATE Not Null Standard dates used for versioning. The row content

is valid within the time range specified by FROM and
TO dates. For a given identifier, versions of its rows
are distinguished by different non-overlapping FROM
and TO date ranges.

ASSOCIATE_STATUS_DESC VARCHAR(100) Null Description of the status of financial associate with
respect to the financial institution. For example,
Active, Terminated.

PROCESSED_DTTM DATE Not Null Timestamp for the last time a record was processed.
This processing typically is done by ETL load
processing. The timestamp can be updated when
inter-ETL cycle modifications are made to a record.

Table Name : BANK_CARD

Tab