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PPrreeffaaccee  

IInntteennddeedd  AAuuddiieennccee  

Welcome to Release 8.0.1 of the Oracle Financial Services Enterprise Stress Testing and Capital 
Planning Analytics (EST & CP) User Guide.  
 
This guide is intended for:  
 

• Business User: This user / consumer of the analytics, reviews the information in the report.  

• Data Analyst: This user would be involved with cleaning, validating, and importing of data into the 
Oracle Financial Services Download Specification Format. This user ensures that the data is 
populated in the relevant tables as per the specifications. 

• System Administrator (SA): This user is instrumental in making the application secure and 
operational and configures the user roles. 

 

RReellaatteedd  IInnffoorrmmaattiioonn  SSoouurrcceess  

For additional information on the application, please refer to the following Regulatory Reports 
circulated by the Federal Reserve:  
 
Regulatory Reports 
FR Y-14A  
FR Y-14Q  
FR Y-14M 
OCC DFAST 10-50B 
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AAbboouutt  tthhee  MMaannuuaall  

This manual explains the functionality of the application in a procedural approach. EST&CP is 
integrated with multiple modules. 

SSccooppee  ooff  tthhee  GGuuiiddee  
The objective of this User Guide is to provide a comprehensive working knowledge on the Oracle 
Financial Services Enterprise Stress Testing and Capital Planning Analytics Release 8.0.1. This 
User Guide is intended to help you understand the key features and functions of the Oracle Financial 
Services Enterprise Stress Testing and Capital Planning Analytics Release 8.0.1 and use the 
solution effectively. This User Guide is not meant to provide guidance on how to install the EST&CP.  

DDooccuummeenntt  CCoonnvveennttiioonnss  

Certain practices are incorporated into this document, to help you easily navigate through the 
document. The table given below lists some of the document conventions incorporated into this User 
Manual: 

Conventions Description  

Bold Screen actions are indicated in Bold. 

Italicized Screen names are Italicized. 

Note will appear as shown: 

NOTE:  This is important. 

PPrreerreeqquuiissiitteess  

The prerequisites are as follows:  
• Oracle Financial Services EST & CP is deployed and configured.   

 
Processed data as per the FR Y-14A, FR Y-14Q, FR Y-14M, OCC DFAST 10-50 Billion and 
guidelines/reports should be available in the database in the required format for the reports to 
generate.  

• The user privileges to view and edit reports have to be set by the Administrator.  
• Good understanding of business needs and administration responsibilities.  
• In-depth working knowledge in Stress testing Rules and definitions along with the Regulatory 

reports.  
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11  IInnttrroodduuccttiioonn  

Each year, financial institutions are required to comply with a plethora of regulations and this 
becomes even more challenging for those operating in multiple jurisdictions.  With the on-set of the 
Dodd-Frank Act and other regulations, stress-testing is once again at the forefront of the requirements 
that banks have to comply. 

Oracle Financial Services EST & CP enables banks to meet regulatory and on-demand management 
reporting timelines. The bank’s top management can now be presented with a consolidated view of 
the overall bank performance and thus aid them in making better-informed decisions. 

11..11  OOvveerrvviieeww  

Achieve Enterprise-wide View of Stress Testing  

Oracle Financial Services EST&CP provides a unified reporting environment that enables banks to 
view their stress testing results across risk and finance. Banks can now assess the impact of a stress 
scenario on the income statement, balance sheet, and capital and liquidity of an institution, thereby 
providing a holistic view of stress testing across the organization. The application allows comparison 
of results across multiple scenarios of varying magnitudes that enables banks to develop strategies 
for those risks or a combination of risks that threaten their solvency. 

Standard reports and dashboards are part of the installation of EST & CP Analytics. You can 
implement these reports as-it-is or modify them to the specifications of your users.  

Improve decision aiding Capital Management and Strategic Planning 

This application facilitates the process by providing timely and accurate information relating to the 
capital composition, sources, and uses of funds to the bank’s higher management.  

Oracle Financial Services EST & CP highlights the weaknesses in a bank’s capital adequacy, by 
comparing the available capital with the required capital under baseline and stress conditions across 
the planning horizon. This enables them to take timely action, if needed.  It ensures consistency in the 
planning process by reporting the profit and loss, income, balance sheet, and capital based on the 
same scenarios. This gives the decision makers, a sense of certainty that the bank has adequate 
capital to remain solvent and meet current and future regulatory and economic capital requirements 
under potentially adverse conditions. 

Efficiently Comply with Regulatory Reporting Requirements 

Oracle Financial Services EST & CP enables banks and financial institutions to comply with the 
enterprise stress testing requirements of regulators across multiple jurisdictions including BIS, FSA, 
US Federal Reserve, APRA, and so on.  

The application enables compliance with the Dodd-Frank Act and Comprehensive Capital Analysis 
and Review (CCAR) regulations through pre-configured FR Y-14 A, Q, M and OCC DFAST 10-50 B 
templates that provide consolidated stress testing results at the granularity required by the US Federal 
Reserve, thereby easing the regulatory submission process. 

The FR Y-14A collects annually Bank Holding Companies’ (BHCs’) quantitative projections of the 
balance sheet, income, losses, and capital across a range of macroeconomic scenarios and 
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qualitative information on methodologies used to develop internal projections of capital across 
scenarios. One or more of the macroeconomic scenarios would include a market risk shock that the 
BHCs would assume, when making trading and counterparty loss projections. 

The FR Y-14Q collects granular data on BHCs’ asset classes and pre-provision net revenue (PPNR) 
for the reporting period, which would be used to support supervisory stress test models and for 
continuous monitoring efforts, on a quarterly basis. 

The FR Y-14M report collects detailed data on Bank Holding Companies’ loan portfolios, which will be 
used to support supervisory stress testing models and for continuous monitoring efforts. The FR Y-
14M report is comprised of three loan- and portfolio-level collections and one detailed address 
matching collection. These consist of Domestic First Lien Closed-end 1-4 Family Residential Loan, 
Domestic Home Equity, Address Matching, and Domestic Credit Card data collections. 

The OCC DFAST 10-50 templates collect quantitative projections of losses, resources available to 
absorb those losses, balance sheet positions, and capital composition on a quarterly basis over the 
duration of the scenario and planning horizon. 

The application gives you the ability to perform queries on the results. This ability enables you to 
access seeded reports and dashboards and to quickly develop new reports on a wide variety of 
information. 

11..22  AAssssuummppttiioonnss  

Oracle Financial Services EST & CP is a reporting application and it does not perform any risk / stress 
calculations. 
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22  UUnnddeerrssttaannddiinngg  DDaattaa  PPooppuullaattiioonn  

Configuring or populating data in OFS EST & CP is the first and most important activity to generate 
reports. Certain steps need to be addressed in order to view or generate reports. 

22..11  DDaattaa  FFllooww  

EST & CP 8.0.1 supports the regulatory requirements for CCAR reporting, namely the FR Y 14 set of 
reports. These reports require enterprise level data spanning multiple areas / departments of banking. 
It is highly likely that these business areas have different applications to satisfy their respective 
processing requirements. EST & CP 8.0.1 is expected to warehouse this data for reporting purpose at 
single place. An intermediate data transfer layer needs to be prepared specific to the source 
applications to load data to EST & CP data repository using Download Specifications as provided. 

Illustrative Data Flow for regular and stressed data:- 

 

 

General Ledger Data Source

Market Risk Data Source

Basel Engine Data Source

IFRS Valuation Data Source

Capital Management Data Source

EST & CP Data Repository

Account Balances

Credit Risk Data Source

CVA, Credit Exposure, Ratings

Greeks, MTM Value, Jump to 
Default Value, Sensitivities 

Risk Weighted Amount, 
Haircut

Amortized Cost, Fair Value, 
Carrying Cost

Issue, Redemption Position details of 
Own Instruments  
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22..22  DDaattaa  MMaappppiinngg  

To cater these varieties of data sources, EST & CP data repository, provides tables suited to these 
specific data requirements. Following is the list of tables and expected data source of the same.  

 

Table Name Type of Data 
Fct_Non_Sec_Exposures Basel Non Securitized Exposure Data 
Fct_Reg_Cap_Account_Summary Basel Regulatory Exposure Data 
Fct_Standard_Acct_Head Basel Reporting Data 
Fct_Instrument_Trance_Details Basel Securitized Exposure Data 
Fct_Sft_Underlying Basel Securitized Exposure Data 
Fct_Cap_Instr_Positions 

Capital Instrument Data 

Fct_Cap_Instr_Proposed_Issues 

Fct_Cap_Instr_Proposed_Redeem 

Fct_Cap_Instr_Txns 

Fct_Instr_Proposed_Issues 

Fct_Instr_Proposed_Redeem 

Fct_Issued_Instr_Positions 

Fct_Issued_Instr_Txns 

Fct_Position_Outputs 

Fct_Prop_Cap_Instr_Comments 

Fct_Regulatory_Planned_Action 

Fct_Schd_Reg_Contact_Dtls 

CCAR FR Y 14 Support Data Fct_Schd_Reg_Rep_Comments 

Fct_Schedule_Footnotes 

Fct_Common_Account_Summary Central Storages for all Accounts 
Fct_Common_Customer_Summary Central Storages for all Customers 
Fct_Party_Details 

Central Storages for all Parties 
Fct_Party_Financials 

Fct_Counterparty_Cr_Exposure Counterparty Data 
Fct_Cp_Credit_Quality_Summary 

CVA Calculations 

Fct_Cp_Cva_Input 

Fct_Cr_Customer_Summary 

Fct_Cva_Comm_Sensitivity 

Fct_Cva_Equity_Sensitivity 

Fct_Cva_Fx_Sensitivity 

Fct_Cva_Int_Sensitivity 

Fct_Cva_Oth_Sensitivity 

Fct_Cva_Rating_Sensitivity 

Fct_Ec_Summary Economic Capital Summary Data 
Fct_Entity_Info Entity Informaiton 
Fct_Mgmt_Reporting General Ledger and Reporting Data 
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Table Name Type of Data 
Fct_Account_Details IFRS Valuations 
Fct_Ifrs_Account_Summary IFRS Valuations 
Fct_Llfp_Account_Summary IFRS Valuations 
Fct_Issuer_Cr_Summary Issuer Data 
Fct_Limits_Summary Limits Management 
Fct_Lrm_Le_Summary Liquidity Risk management 
Fct_Market_Risk_Exposures 

Market Risk ,Valuations and OTTI 

Fct_Market_Risk_Summary 

Fct_Otti_Fv_Assumptions 

Fct_Otti_Fv_Projections 

Fct_Market_Variables 

Fct_Mr_Risk_Factor_Outputs 

Fct_Account_Mitigant_Map 

Mitigant  / Collateral Management  Fct_Collateral 

Fct_Mitigants 

Fct_Mort_Serv_Rights 

Mortgage Service Rights Data 

Fct_Msr_Cap_Rate_Inputs 

Fct_Msr_Sensitivity 

Fct_Msr_Valuation_Assumptions 

Fct_Msr_Valuation_Details 

Fct_Msr_Valuation_Inputs 

Fct_Bankruptcy NPA Management 
Fct_Obligor_Exp_Summary Obligor Data 
Fct_Op_Risk_Reserve_Schedule 

Operation Risk Data 

Fct_Operational_Loss 

Fct_Ops_Risk_Summary 

Fct_Opsloss_Data_Threshold 

Fct_Opsrisk_Loss_Projection 

Fct_Or_Financial_Impacts 

Fct_Reporting_Group_Input 

Fct_Reporting_Group_Output 

Fct_Entity_Rorec_Outputs 

Fct_Cards_Summary 

Retail Banking 

Fct_Credit_Line 

Fct_Credit_Loss_Forecast 

Fct_Creditrisk_Account_Summary 

Fct_Loan_Account_Summary 

Fct_Scen_Variable_Projection Scenario Data 
Fct_Agg_Base_Ccy_Lr_Gap Other 
Fct_Agg_Cash_Flows   
Fct_Cd_Index_Exp_Summary   

 

Oracle Financial Services Software Confidential - Restricted  Page 15 



Oracle Financial Services Enterprise Stress Testing and Capital Planning 
Analytics Release 8.0.1.0.0 

22..33  DDaattaa  RReeqquuiirreemmeenntt  

Configuring or populating data in EST & CP Analytics is the initial activity in generating the reports. 
The following steps needs to be addressed in order to view or generate reports: 

22..33..11  IInnppuutt  DDaattaa  PPrreeppaarraattiioonn  

1.  OFS EST & CP 8.0.1 is a Business Intelligence Publisher (BIP) and Answers based 
reporting, which uses data from underlying fact tables directly for reporting. EST & CP version 
8.0.1 is not integrated with any other application and is a standalone reporting application. 

2. The BHC is expected to populate necessary data in the underlying fact tables as per 
Download Specifications provided. See Data Mapping section. 

3. The Application populates few specific Dimension tables – called Seeded / Sample tables – 
as a part of installation script. They need to be consumed as it is during data population in 
FCT table. 

4. DQ checks provided help to identify data inconsistency. However BHC / end user needs to 
take appropriate steps to correct the inconsistency. 

5. All percentage data are expected in decimal format.  

6. For a data provided as of date, for example,  for the last day of the quarter of the reporting 
year, Quarterly and year till date report for  the given date will show same value for those 
measures which are of Balances nature. For example, Annual and Quarterly Balance Sheet 
and BASEL reports generated as of 31-MAR will show same values for all measures like 
Account Balance. 

22..33..22  DDaattaa  PPooppuullaattiioonn  

 

 

ESTBI App Dim & Fact Tables 
•Populate Dimension Tables (ref Seeded Tables) 
•Populate Fact tables used by this application 

Other App Dim & Fact Tables 
•Ensure data availability and scenario mapping in all fact tables 
•Ensure Baseline and Stress Runs data is available 
•Reporting Runs to be identified 

Data is ready for the Application to be used 
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22..33..33  RRuunn//EExxeeccuuttiioonn  eexxppeeccttaattiioonnss  

Run refers to execution. It is assumed that different time periods, different combination of parameters, 
and different data may require different executions. From a reporting perspective, as required by 
regulators, EST & CP application expect data for following executions:  

 
1. Current Data / Execution 

a. Reporting month end data 
b. Projection Data 

2. Historical (trend/vintage) Data 
a. Yearly 
b. Quarterly  

3. Stressed Data 
 

22..33..44  RReellaattiioonnsshhiipp  bbeettwweeeenn  RRuunn  aanndd  SSttrreessss  

The EST & CP 8.0.1 Application (Annual) picks up reporting data based on the Reporting Run that 
populates the underlying Fact Table(s). Reporting Run is a flag, which needs to be marked as 'Y' in 
DIM_RUN table so that, a particular run execution gets selected for reporting by OBIEE reporting 
layer. 

For the purpose of this Application, Run is comprised of two components. 
a. Baseline Run – The BHC may have multiple Runs, but the one it wants to be used for 

reporting is expected to be marked with a Reporting Flag = Y. This is the Baseline run for a 
given reporting date. It is referred to as Baseline because the values that it represents are not 
stressed and the BHC may use these base values for stressing them according to various 
scenarios. History of such run over period of time will provide historical runs. For more 
information on updating reporting flag, see Updating Reporting Flag section.  

b. Stress Run – Stress runs hold data, which are stressed by a certain percentage/basis point 
over the Baseline figures. The BHC expects these figures to reflect the business/risk position 
under predetermined business scenarios/economic conditions. 

For the purpose of this Application, required stress runs would have to be tagged to a Baseline run. In 
effect, if the BHC has performed several stress runs, the relevant runs which are intended for 
reporting would have to be identified and tagged with a reporting Baseline run using the V_RUN_ID in 
the DIM_RUN table. The following is an example query that identifies the relevant reporting run skeys 
for a given Baseline run (RQEXE001 in this example). 

DIM RUN stores n_run_skey / v_execution_id, which are execution specific for every Run definition 
which is v_run_id. Therefore, it is expected that Run definition can remain constant over period of time 
and different executions gives different outputs due to underlying data changes. 

DIM_STRESS conveys to the user, stress definition as well as it links original Run Definition 
(v_run_id) and Stressed Run id (v_stressed_run_id). One need to refer to the DIM_RUN to get 
expected run execution of these runs definitions pertaining to the particular date / n_mis_date_skey. 

To summarize, the same fact table holds both the Baseline data and the Stressed data, uniquely 
identified through Scenario codes (and Run skeys). See Reporting Metadata sheet for details on 
different Fact tables used for each report in the EST & CP 8.0.1 (Annual) Application. 
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22..33..55  PPrroojjeeccttiioonn  DDaattaa  

1. Baseline run would also populate projected date data.  
 

2. The Application requires projected data at two levels - Quarterly and Annual.  
 

3. The projections are identified through the DIM_CONSOLIDATION table, which holds codes 
for projected quarters and years as required by the Templates.  
 

4. In the Fact tables, projection data is then referred with respective Consolidation codes 
(scenario code in case of FCT_MGMT_REPORTING). BHC has to populate data accordingly.  
 

5. In the following example, FQ1 means Financial Quarter 1 whereas FY1 means financial Year 
1 and so on. 

 

Consolidation 
Code 

Consolidation 
Description Reporting Line Scenario EOP Balance 

100 Actual 100 BSL 426,367 

400 FQ1 100 BSL 608,618 

401 FQ2 100 BSL 870,502 

402 FQ3 100 BSL 567,736 

403 FQ4 100 BSL 846,196 

404 FQ5 100 BSL 775,027 

410 FY1 100 BSL 470,092 

411 FY2 100 BSL 473,880 

412 FY3 100 BSL 942,034 

413 FY4 100 BSL 497,889 

414 FY5 100 BSL 807,813 

Projection Data 
1. Movement measures mean those measures where data is not carried from one reporting 

period to another. For example Profit or loss. Where General ledger balances like loan 
outstanding are carried forward from one year to another, profit and loss is period 
specific.  

2. Hence unlike End of Period balance, Movement values for Quarter actuals would have to 
be derived for the purpose of reporting. Thus for a historical data, net sales for quarter 3 
is difference between sales figure as of end of quarter 2 and 3. End user is not expected 
to provide this difference as a download. Movement data for actual is identified through 
different runs and respective values would be summed up. 

3. Only those records will be picked up for summation, whose corresponding Runs fall 
between the fiscal month start date and end date of the reporting quarter. (Each Run has 
an associated date. Runs can be done daily, and assuming that runs are done daily in a 
given quarter (of 90 days), the Application sums up data points across all 90 days to 
arrive at a quarter end Movement figure. 

Code Projected 
Period 

Reporting 
Line Scenario Run Id Date   Movt 

100 Actual 100 BSL RUNID001 10-Oct-13 300,000 
       900,000  

100 Actual 100 BSL RUNID002 15-Nov-13 100,000  
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100 Actual 100 BSL RUNID003 20-Nov-13 300,000  
100 Actual 100 BSL RUNID004 30-Dec-13 200,000  
400 FQ1 100 BSL -- -- --        608,618  
401 FQ2 100 BSL -- -- --        870,503  
402 FQ3 100 BSL -- -- --        567,736  
410 FY1 100 BSL -- -- --        470,093  
411 FY2 100 BSL -- -- --        473,881  
412 FY3 100 BSL -- -- --        942,035  

 
4. However, when projection of net sales for quarter 2 next year is to be done, no derivation is 

required. Projections data for said quarter is expected as a direct download in a respective 
Fact table(s) for reporting.  

22..44  RReeppoorrtt  SSppeecciiffiicc  NNootteess  

22..44..11  GGeenneerraall  NNootteess  

1. CCAR Reports need CVA numbers to be reported at Counterparty, Netting and Sub netting 
granularity. In cases where Counterparty CVA data (including Credit Exposure and Expected 
Exposure) is required to be added Application sums from Counterparty and above level only. 
However, for Offline Reserves, CVA calculation at the BHC level is expected to be a direct 
download without summation. 

2. The CVA Sensitivities sheet in the Counterparty Credit Risk Schedule would seek values 
based on Internal rating only 

3. In the Securities OTTI by CUSIP worksheet, Total OTTI is equal to the sum of the Credit Loss 
and Non-Credit Loss Portion. 

4. In the CCR reports, the reports where the ranking is to be done according to the internal 
rating: 

i) Aggregation would be done per unique pair of Internal and External rating. 

ii) The aggregation as per internal rating would be arranged in the descending order. 

iii) An internal rating would be repeated as many times, as there are unique external 
ratings. 

iv) Internal rating is compulsory for purpose of ranking, in case it’s not available, the 
report would exclude such records. 

v) The user has to create a rating called Unrated in the rating dimension table. 

5. In the CCR report, the Aggregation formula in 1e would be that of the 21/11/2012 report, not 
the 30th September 2013 report as the formula in the new release is erroneous. 

6. The data in the Summary Operational Risk worksheet is ordered by ‘Type of Data’, ‘Brief 
Description’ and ‘Unit of measure’. 

7. In case the Federal Reserve Template does not offer column/row summation formulae, the 
BHC would have to provide the same in appropriate fact tables.  

8. This application expects Baseline and Stress data in separate executions of source systems 
even if the source system is able to provide all data in a single execution. 

Oracle Financial Services Software Confidential - Restricted  Page 19 



Oracle Financial Services Enterprise Stress Testing and Capital Planning 
Analytics Release 8.0.1.0.0 

9. Baseline and Stress data would have to be populated with appropriate codes. Inaccurate 
mappings may cause the results to be inaccurate. 

10. In the report, “OCC DFAST 10-50B Results Template 20130311.xlsx”, Summary Schedule, 
cell H17 (Tier 1 common equity ratio), the OCC formula is erroneous and has been modified 
to match the formula in the other cells for Tier 1 common equity ratio 

11. Note on Scenario data:  

The Fed Scenario Template requires five fixed Scenarios to be displayed and their respective 
variable details, whilst the BHC has the option of showing additional Scenarios over and 
above the five fixed ones.  

The Application achieves this via identifying unique Scenario values in the Fact Scenario 
Variable Projection table. It identifies the five fixed Scenarios per Fed template, and in case it 
finds any other Scenario values over and above the fixed Scenarios, those would be reported 
as well. In this way, for every additional scenario that the Application identifies, another sheet 
in the output workbook would be appended containing relevant projection details.  

In general, Application assumes all the Scenarios that it finds in the Fact table are expected to 
be reported – that is, Scenario Variable Definitions reporting on the OBI is driven by the 
available Scenario codes in the Fact table. BHC would have to populate only such data that is 
relevant to be reported. 

12. In the following reports, there would not be any label called *other. As expected by the 
Regulator, end user needs to expand the list and provide data for additional instruments. Data 
will follow same download specifications.   
Summary - Securities OTTI by CUSIP 
Summary - Securities OTTI Methodology 
Summary - Securities OTTI by Portfolio 
Summary - Securities AFS OCI by Portfolio 
Summary - Securities Market Value Sources 
 

13. The Trading and CCR worksheets would be along with the other Summary reports for the 
same As-of-date. If the users want to have the information for any other date, then they would 
have to generate it again and manually group the required reports together.  
 

14. All of the reports in trading schedule look for specific codes like index, instrument type etc. 
While populating data, the user needs to provide correct code mapping so that OBIEE can 
show data as required by regulatory formats. In absence of correct mapping reports will show 
blank cells or no data.   

15. Most of the reports in Trading Schedule need currency and region /economic zone to be 
captured together. However wherever report is by currency, region / economic zone will be 
ignored and wherever report is by region / economic zone, currency will be ignored.  

The reports affected are: 

i. Equity By Geography, 

ii. Rates DV01, 

iii. Other Rates, 

iv. Sovereign credit, 

v. Other equity, 

vi. Rates Vega, 

vii. IDR Corporate Credit 

 

16. For rates DV01:  
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a. All types of instruments are covered. Along with Interest rate related instrument types, 
instrument type like commodity are included as they have discounting aspect of 
interest rate linkage. 

b. FED report templates have a few guidance points on interpretation of 
swap/discounting curve, Shocked by market value. There is no link / break up of this 
by individual instrument / product types. Hence it has to be asked as download from 
client. The end user is to provide the mapping as required in report. 

c. It has been assumed that single basis risk amount will be available at instrument level 
which will cover all types of basis risk sources like hedging. Directional risk will be 
available for any two out of the following categories. These categories are two re-
pricing frequencies and maturity bucket of swap / instrument belonging to the similar 
category like Cap, floor. 

d. Availability of multiple directional risk numbers, Basis Risk number and their 
placement in the respective time buckets is expected to be mapped by the end user. 

 

17. FR Y-14Q Retail and Wholesale reports:  

i. Every schedule / report is a separate file and converting the same to required format 
is by user intervention.  

ii. In the Retail sheet Month to Date (MTD) data is a Movement idea and As-of-Date 
data is an End of Period Balance idea. While in the Wholesale sheet the measures 
reported are an End of Period Balance idea. 

18. For Quarterly (retail, wholesale, CRE) and monthly, aggregations are done as per regulatory 
templates. Dimensions (as required by REG templates and) used for aggregations are shown 
as highlighted in respective excel sheets embedded below. 

19. ISDA definition of Netting is as follows: 

“Netting is, therefore, the termination or cancellation of reciprocal obligations, the valuation of 
terminated obligations and its replacement by a single payment obligation.” 

Reports that are expected to show values on a Net Basis, the OBIEE would not be doing any 
Netting Calculation. The Schedule/Reports referred for this are: 

FR_Y-14Q_Trading_template 

i. Credit Correlation 

ii. IDR- Corporate Credit 

iii. IDR-Jump to Default 

FR_Y-14A_Counterparty_template 

iv. Securities Financing Transactions (SFT) Profile by Counterparty (Top 20) and 
Aggregate 

22..44..22  CCoouunntteerrppaarrttyy  TTeemmppllaattee  iinn  AAnnnnuuaall  SScchheedduullee  

The Counterparty reports have specific ranking requirements for specific reports. Following is the logic 
that the BI solution is built on.  

With regards to ranking of the Counterparties who contribute to 95% of the firms CVA, there would be 
cases where, say, out of 10 counterparties the 8th has a percentile of 94.5 and the 9th counterparty 
has a percentile of 98.3.  Then, the Application would go up to and including the 9th counterparty for 
the purpose of reporting. 
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Counter
party 
No. 

Percentile 
  

1 11.30 Logic applied is as follows 

2 15.80 
Step 
1 

Is there a 95.00 percentile in the data? (yes, no) 

3 35.55 
 

If Yes, then pick counterparties up to and including counterparties 
contributing to 95.00 percentile. End. 

4 40.00 
 

If no, then follow Step 2 

5 50.00 
Step 
2 

Pick the minimum value of percentiles greater than 95.00 and less than 
100.  

6 60.00 
 

The counterparty that corresponds to this percentile will also be included in 
the report along with those counterparties that contribute to lesser than 
95.00 percentile. 

7 70.00 
  

8 94.50 
Res
ult: 

In the example, counterparties including 9 would be shown, even when the 
9th counterparty breaches the 95 percentile mark.  

9 98.30 
  

10 100.00 
  

 
Reports requiring logic of 95%:   1a, 2, 3 
Other reports affected*: 1b, 1c, 1d 
Percentile logic does not apply on report: 4  
 
*These reports work on the following logic 
 

Counterparty 

Report  

Code 

Report 

Section 
Approach 

1b part 1 
Common counterparties from 1a would be excluded. In case there are 20 
records per report ranking, of which 3 are common with 1a, then only 17 
would be shown 

  part 2 
Common counterparties from 1a would be excluded. In case there are 20 
records per report ranking, of which 3 are common with 1a, then only 17 
would be shown. Results of part 1 of 1b would not be taken into account.  
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Counterparty 

Report  

Code 

Report 

Section 
Approach 

1c part 1 

For 1c, only those counterparties that are mutually exclusive with reports 1a, 
1b would be reported.  
For example: Assume a set of 500 counterparties… C1, C2, C3… C500. If 
1a and 1b report the first eighty counterparties (C1, C2…. C80), for the 
purpose of report 1c, applicable set of counterparties from which to report 
would be C81... C500 (because these records already appear in 1a and 1b 
reports) 
Moreover, if, say counterparty C38 features in 1a, and is also a candidate 
for 1c, then such counterparty would be excluded from reporting in 1c since 
it has already appeared in 1a. 
However, a given counterparty may appear in more than one reporting parts 
of 1c. 

 

  part 2 

For 1c, only those counterparties that are mutually exclusive with reports 1a, 
1b would be reported.  
For example: Assume a set of 500 counterparties… C1, C2, C3… C500. If 
1a and 1b report the first eighty counterparties (C1, C2…. C80), for the 
purpose of report 1c, applicable set of counterparties from which to report 
would be C81... C500 (because these records already appear in 1a and 1b 
reports) 
Moreover, if, say counterparty C38 features in 1a, and is also a candidate 
for 1c, then such counterparty would be excluded from reporting in 1c since 
it has already appeared in 1a. 
However, a given counterparty may appear in more than one reporting parts 
of 1c. 

  part 3 

For 1c, only those counterparties that are mutually exclusive with reports 1a, 
1b would be reported.  
For example: Assume a set of 500 counterparties… C1, C2, C3… C500. If 
1a and 1b report the first eighty counterparties (C1, C2…. C80), for the 
purpose of report 1c, applicable set of counterparties from which to report 
would be C81... C500 (because these records already appear in 1a and 1b 
reports) 
Moreover, if, say counterparty C38 features in 1a, and is also a candidate 
for 1c, then such counterparty would be excluded from reporting in 1c since 
it has already appeared in 1a. 
However, a given counterparty may appear in more than one reporting parts 
of 1c. 
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Counterparty 

Report  

Code 

Report 

Section 
Approach 

1d part 1 

For 1d, only those counterparties that are mutually exclusive with reports 1a, 
1b, 1c would be reported.  
For example: Assume a set of 500 counterparties… C1, C2, C3… C500. If 
1a, 1b, 1c report the first hundred counterparties (C1, C2…. C100), for the 
purpose of report 1d, applicable set of counterparties from which to report 
would be C101... C500 (because these records already appear in 1a, 1b, 1c 
reports) 
Moreover, if, say counterparty C38 features in 1a, and is also a candidate 
for 1d, then such counterparty would be excluded from reporting in 1d since 
it has already appeared in 1a. 
However, a given counterparty may appear in more than one reporting parts 
of 1d. 

  part 2 

For 1d, only those counterparties that are mutually exclusive with reports 1a, 
1b, 1c would be reported.  
For example: Assume a set of 500 counterparties… C1, C2, C3… C500. If 
1a, 1b, 1c report the first hundred counterparties (C1, C2…. C100), for the 
purpose of report 1d, applicable set of counterparties from which to report 
would be C101... C500 (because these records already appear in 1a, 1b, 1c 
reports) 
Moreover, if, say counterparty C38 features in 1a, and is also a candidate 
for 1d, then such counterparty would be excluded from reporting in 1d since 
it has already appeared in 1a. 
However, a given counterparty may appear in more than one reporting parts 
of 1d. 

  part 3 

For 1d, only those counterparties that are mutually exclusive with reports 1a, 
1b, 1c would be reported.  
For example: Assume a set of 500 counterparties… C1, C2, C3… C500. If 
1a, 1b, 1c report the first hundred counterparties (C1, C2…. C100), for the 
purpose of report 1d, applicable set of counterparties from which to report 
would be C101... C500 (because these records already appear in 1a, 1b, 1c 
reports) 
Moreover, if, say counterparty C38 features in 1a, and is also a candidate 
for 1d, then such counterparty would be excluded from reporting in 1d since 
it has already appeared in 1a. 
However, a given counterparty may appear in more than one reporting parts 
of 1d. 

 

The underlying Datamodel powering the Application is designed to hold both Baseline and Stressed 
Runs.  
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For example, the FCT_CP_CREDIT_QUALITY_SUMMARY table – which is a Annual Counterparty 
specific table – holds data for both Baseline (read the Run Skey 1 in the table above) as well as data 
for Federal Reserve Scenario (read Run Skey 3 in the table above). 

The BHC would have to store data using the appropriate codes, inappropriate or insufficient data may 
cause wrong output.  

Specifically from a Counterparty reporting perspective, the fact tables are designed to hold higher 
granular data as well. For example, FCT_CP_CREDIT_QUALITY_SUMMARY stores data as low as 
Counterparty Sub Netting Set level; however, it can also hold Ratings data and BHC level data – 
which are of higher granularity compared to a Sub Netting Set data. 

Following is an example of how data of different granularity is stored under the 
FCT_CP_CREDIT_QUALITY_SUMMARY table. 

Counterparty Skey Netting 
Set Skey Sub Netting Set Skey Rating Skey CVA Amount Scenario 

100 1001 100001 30 1,000,000 Baseline 

-1 -1 -1 50 9,000,000 Baseline 

-1 -1 -1 -1 6,000,000 Baseline 

 

Note:  
• For BHC level Rating information is stored with “-1” in all other columns. Assuming 

Rating Skey 50 corresponds to internal rating AAA, the amount column depicts the 
CVA amount at this BHC level Rating. The process would have to be repeated in 
case more ratings are required to be shown. 

• If  BHC level CVA amount is to be stored in the table, then skeys denoting lower 
granularities would have to be set to “-1” as shown in the example above.  

The example above shows data storage conditions for Baseline scenario. For other 
scenarios, the process has to be repeated with appropriate Scenario codes.  
 

22..44..33  AAggggrreeggaattiioonn  ffoorr  WWeeiigghhtteedd  AAvveerraaggee  mmeeaassuurreess    

 
In Quarterly retail schedule for reports 'Auto International', 'US Auto' we need to report weighted 
average measures for Probability of Default, Exposure at Default, Loss Given Default, Expected Loss 
given default. EST & CP 8.0.1 uses End of Period balance of said account as a weight for this 
calculation and uses following formulae for aggregation. 
 

𝑊𝑒𝑖𝑔ℎ𝑡𝑒𝑑 𝐴𝑣𝑒𝑟𝑎𝑔𝑒 𝑃𝐷

=
𝑃𝐷 ∗ 𝐴𝑐𝑐𝑜𝑢𝑛𝑡1 𝐸𝑂𝑃 +  𝑃𝐷 ∗ 𝐴𝑐𝑐𝑜𝑢𝑛𝑡2 𝐸𝑂𝑃 +  𝑃𝐷 ∗ 𝐴𝑐𝑐𝑜𝑢𝑛𝑡3 𝐸𝑂𝑃… …

𝑆𝑢𝑚 𝑜𝑓 𝑈𝑆 𝐴𝑢𝑡𝑜 𝑆𝑒𝑔𝑚𝑒𝑛𝑡 𝐸𝑂𝑃  

 

22..44..44  SSeeeeddeedd  //  SSaammppllee  DDaattaa  

The following excel sheet contains sample data that are packaged with the EST & CP 8.0.1 
Application.  
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Annual seeded 
tables.xls

Monthly seeded 
tables.xls

Quarterly seede 
tables.xls

 

Seeded Table OCC 
DFAST 10-50 Bn.xls

 
These tables contain necessary information, such as Band limits, Scenario codes, Country Codes, 
Currency details and so on…  for the reports to work properly. The Application uses other dimension 
tables than those contained in the Seeded table list, but those would have to be populated by the 
BHC per requirement.  

22..44..55  DDaattaa  QQuuaalliittyy  cchheecckkss  

DATA QUALITY 
CHECK.xlsx

 

22..55  UUppddaattiinngg  RReeppoorrttiinngg  FFllaagg  

On any given date for a given RUN DEFINITION, you can have multiple executions. You can 
compare the output of different executions to arrive at decision of choosing final run execution 
which will be used as a reporting run execution. Importance of this choice is once this is 
marked as a reporting Run execution, EST and CP analytics will use this flag while querying / 
navigating data in history. For example, if report requires displaying account balance for last 4 
quarters, EST and CP application will look for run executions marked as 'Y' on all quarter end 
dates / last executions of the quarter.  

Follow the below steps for the same. Note that query tool like PL-SQL developer / SQL 
developer will be required for these steps: 

Step 1: 

Continuing the OBIEE report access, first is to know how many run executions are available 
for a given date and RUN Definition. You can execute following query in Oracle with 
necessary query filters. This, apart from other information will show RUN SKEY which is 
unique identifier for each execution>> 

SELECT R.N_RUN_SKEY AS RUN_SKEY, R.FIC_MIS_DATE AS MIS_DATE, 

R.V_RUN_EXECUTION_ID AS RUN_EXECUTION_ID, 

                  R.V_RUN_MAIN_DESC AS EXECUTION_DESCRIPTION, 

R.V_RUN_DESC AS RUN_DESCRIPTION, R.F_REPORTING_FLAG AS REPORTING_FLAG 

      FROM DIM_RUN R 

      WHERE R.FIC_MIS_DATE = 'DD-Mon-YYYY' 

      AND R.V_RUN_EXECUTION_ID LIKE '%%' 

      AND R.V_RUN_MAIN_DESC LIKE '%%' 

 

 

Oracle Financial Services Software Confidential - Restricted  Page 26 


DIM_COMMODITY_GROUP

				FIC_MIS_DATE		D_RECORD_START_DATE		D_RECORD_END_DATE		F_LATEST_RECORD_INDICATOR		V_COMMODITY_GROUP_CD		V_COMMODITY_GROUP_DESC		N_COMMODITY_GROUP_SKEY

		20		3/31/10		3/31/00		3/31/99		Y		MIS		Missing		-1

		19		3/31/10		3/31/00		3/31/99		Y		OTH		Others		0

		12		3/31/10		3/31/00		3/31/99		Y		OIL		Oil and Oil Products		1

		13		3/31/10		3/31/00		3/31/99		Y		NATGAS		Natural Gas		2

		14		3/31/10		3/31/00		3/31/99		Y		POWER		Power		3

		15		3/31/10		3/31/00		3/31/99		Y		COALFRGT		Coal and Freight		4

		16		3/31/10		3/31/00		3/31/99		Y		SOFTS		Softs and Ags		5

		17		3/31/10		3/31/00		3/31/99		Y		PRECMETAL		Precious Metals		6

		18		3/31/10		3/31/00		3/31/99		Y		BASEMETAL		Base Metals		7

		1		9/30/13		3/31/99		3/31/99		Y		CROIL		Crude Oil		8

		2		9/30/13		3/31/99		3/31/99		Y		OTHOILPROD		Other Oil Products		9

		3		9/30/13		3/31/99		3/31/99		Y		NATGASUS		Natural Gas - US		10

		4		9/30/13		3/31/99		3/31/99		Y		NATGASEUR		Natural Gas - Europe		11

		5		9/30/13		3/31/99		3/31/99		Y		POWERUS		Power-US		12

		6		9/30/13		3/31/99		3/31/99		Y		POWEREUR		Power-Europe		13

		7		9/30/13		3/31/99		3/31/99		Y		OTHENG		Other Energy		14

		8		9/30/13		3/31/99		3/31/99		Y		EMISSION		Emissions		15

		9		9/30/13		3/31/99		3/31/99		Y		COAL		Coal		16

		10		9/30/13		3/31/99		3/31/99		Y		DRYFRGT		Dry Freight		17

		11		9/30/13		3/31/00		3/31/99		Y		OTHMETAL		Other Metals		18





DIM_BANDS

				N_BAND_UPPER_BOUND_VALUE		N_BAND_CODE		N_BAND_LOWER_BOUND_VALUE		FIC_MIS_DATE		D_RECORD_START_DATE		D_RECORD_END_DATE		F_LATEST_RECORD_INDICATOR		V_BAND_SHORT_DESC		V_BAND_TYPE		F_LOWER_VALUE_INCLUSIVE		F_UPPER_VALUE_INCLUSIVE		N_BAND_SKEY		V_BAND_SUB_CATEGORY		V_BAND_CATEGORY		V_BAND_UNIT		V_BAND_SUB_CATEGORY_DESC		V_BAND_CATEGORY_DESC		N_DELQ_BAND_RANK		V_BAND_TYPE_DESC

		1		3.99		6002		3.5		9/30/13		3/31/00		12/31/99		Y		MISSING		MISSING						6002

		2		4.49		6003		4		9/30/13		3/31/00		12/31/99		Y		MISSING		MISSING						6003

		3		4.99		6004		4.5		9/30/13		3/31/00		12/31/99		Y		MISSING		MISSING						6004

		4		5.49		6005		5		9/30/13		3/31/00		12/31/99		Y		MISSING		MISSING						6005

		5		5.99		6006		5.5		9/30/13		3/31/00		12/31/99		Y		MISSING		MISSING						6006

		6		6.49		6007		6		9/30/13		3/31/00		12/31/99		Y		MISSING		MISSING						6007

		7		6.99		6008		6.5		9/30/13		3/31/00		12/31/99		Y		MISSING		MISSING						6008

		8		99999999		6009		6.99		9/30/13		3/31/00		12/31/99		Y		MISSING		MISSING						6009

		9		29		226		20		10/31/10		10/31/10		12/31/99		Y		20 days - 30 days		NMREQUEST		Y		Y		299

		10		4		234		3		10/31/10		10/31/10		12/31/99		Y		DOR Three Accounts		NO_OF_ACCOUNTS		Y		Y		300

		11		4		242		4		10/31/10		10/31/10		12/31/99		Y		Four Products		NO_OF_PRODUCTS		Y		Y		301

		12		400		262		301		10/31/10		10/31/10		12/31/99		Y		Btwn 301- 400		PURLIKEHOOD_SCORE		Y		Y		302

		13		400		273		301		10/31/10		10/31/10		12/31/99		Y		Btwn 301- 400		RESPONSE		Y		Y		303

		14		79		286		60		10/31/10		10/31/10		12/31/99		Y		60 - 80 %		RESPRATE		Y		Y		304

		15		400		297		301		10/31/10		10/31/10		12/31/99		Y		Btwn 301- 400		SALESMIGRATION_SCORE		Y		Y		305

		16		21		308		15		10/31/10		10/31/10		12/31/99		Y		15 - 21 Service Requests		SER_REQUEST		Y		Y		306

		17		29		318		20		10/31/10		10/31/10		12/31/99		Y		20 days - 30 days		SRVSLIP		Y		Y		307

		18		400		330		301		10/31/10		10/31/10		12/31/99		Y		Btwn 301- 400		TRANSALES_SCORE		Y		Y		308

		19		149999		341		100000		10/31/10		10/31/10		12/31/99		Y		$100000 - $150000		TURNOVER		Y		Y		309

		20		100		350		76		10/31/10		10/31/10		12/31/99		Y		75 to 100 percent		UTILIZATION						310

		21		15		36		12.000001		10/31/10		10/31/10		12/31/99		Y		12 to 15 months		AGEONBOOK		Y		Y		311

		22		299999		65		150000		10/31/10		10/31/10		12/31/99		Y		$150000 - $300000		ASTSIZE		Y		Y		312

		23		500		78		401		10/31/10		10/31/10		12/31/99		Y		Btwn 401- 500		BALGROWTH		Y		Y		313

		24		24		91		13		10/31/10		10/31/10		12/31/99		Y		Overdue 13 TO 24 Months		CLASS		Y		Y		314

		25		14		101		10		10/31/10		10/31/10		12/31/99		Y		Between 10 to 15 Compliants		COMPLAINT		Y		Y		315

		26		599		251		0		10/31/10		10/31/10		12/31/99		Y		Less Than 600		PRODUCT_PROP_SCORE						1000

		27		670		252		600		10/31/10		10/31/10		12/31/99		Y		600 - 670		PRODUCT_PROP_SCORE						1001

		28		700		253		671		10/31/10		10/31/10		12/31/99		Y		671 - 700		PRODUCT_PROP_SCORE						1002

		29		740		254		701		10/31/10		10/31/10		12/31/99		Y		701 - 740		PRODUCT_PROP_SCORE						1003

		30		800		255		741		10/31/10		10/31/10		12/31/99		Y		741 - 800		PRODUCT_PROP_SCORE						1004

		31		9999999		256		801		10/31/10		10/31/10		12/31/99		Y		Greater Than 800		PRODUCT_PROP_SCORE						1005

		32		0		1		0		12/31/99		12/31/99		12/31/99		Y		Active		RETAIL-DELQ		Y		Y		1013				DELQ		Days				Delinquency Band		1		Delinquency Band for Retail accounts

		33		30		2		1		12/31/99		12/31/99		12/31/99		Y		1-30  days		RETAIL-DELQ		Y		Y		1014				DELQ		Days				Delinquency Band		2		Delinquency Band for Retail accounts

		34		60		3		31		12/31/99		12/31/99		12/31/99		Y		31-60  days		RETAIL-DELQ		Y		Y		1015				DELQ		Days				Delinquency Band		3		Delinquency Band for Retail accounts

		35		90		4		61		12/31/99		12/31/99		12/31/99		Y		61-90  days		RETAIL-DELQ		Y		Y		1016				DELQ		Days				Delinquency Band		4		Delinquency Band for Retail accounts

		36		120		5		91		12/31/99		12/31/99		12/31/99		Y		91-120  days		RETAIL-DELQ		Y		Y		1017				DELQ		Days				Delinquency Band		5		Delinquency Band for Retail accounts

		37		150		6		121		12/31/99		12/31/99		12/31/99		Y		121-150  days		RETAIL-DELQ		Y		Y		1018				DELQ		Days				Delinquency Band		6		Delinquency Band for Retail accounts

		38		180		7		151		12/31/99		12/31/99		12/31/99		Y		151-180  days		RETAIL-DELQ		Y		Y		1019				DELQ		Days				Delinquency Band		7		Delinquency Band for Retail accounts

		39		9999999		8		181		12/31/99		12/31/99		12/31/99		Y		> 180 Days		RETAIL-DELQ		Y		Y		1020				DELQ		Days				Delinquency Band		8		Delinquency Band for Retail accounts

		40		0		1		0		12/31/99		12/31/99		12/31/99		Y		Active		CORP-DELQ		Y		Y		1021				DELQ		Days				Delinquency Band		1		Delinquency Band for Corporate accounts

		41		30		2		1		12/31/99		12/31/99		12/31/99		Y		1-30  days		CORP-DELQ		Y		Y		1022				DELQ		Days				Delinquency Band		2		Delinquency Band for Corporate accounts

		42		60		3		31		12/31/99		12/31/99		12/31/99		Y		31-60  days		CORP-DELQ		Y		Y		1023				DELQ		Days				Delinquency Band		3		Delinquency Band for Corporate accounts

		43		90		4		61		12/31/99		12/31/99		12/31/99		Y		61-90  days		CORP-DELQ		Y		Y		1024				DELQ		Days				Delinquency Band		4		Delinquency Band for Corporate accounts

		44		9999999		5		91		12/31/99		12/31/99		12/31/99		Y		> 90 days		CORP-DELQ		Y		Y		1025				DELQ		Days				Delinquency Band		5		Delinquency Band for Corporate accounts

		45		0		1		-9999999		12/31/99		12/31/99		12/31/99		Y		Zero or Negative Carrying Amount		CARRYING-AMT		Y		Y		1026				AMT		Currency				Carrying Amount		1		Carrying Amount Band

		46		5000		2		0		12/31/99		12/31/99		12/31/99		Y		Less than 5000		CARRYING-AMT		N		Y		1027				AMT		Currency				Carrying Amount		2		Carrying Amount Band

		47		10000		3		5000		12/31/99		12/31/99		12/31/99		Y		5001 - 10000		CARRYING-AMT		N		Y		1028				AMT		Currency				Carrying Amount		3		Carrying Amount Band

		48		25000		4		10000		12/31/99		12/31/99		12/31/99		Y		10001 - 25000		CARRYING-AMT		N		Y		1029				AMT		Currency				Carrying Amount		4		Carrying Amount Band

		49		50000		5		25000		12/31/99		12/31/99		12/31/99		Y		25001 - 50000		CARRYING-AMT		N		Y		1030				AMT		Currency				Carrying Amount		5		Carrying Amount Band

		50		100000		6		50000		12/31/99		12/31/99		12/31/99		Y		50001 - 100000		CARRYING-AMT		N		Y		1031				AMT		Currency				Carrying Amount		6		Carrying Amount Band

		51		300000		7		100000		12/31/99		12/31/99		12/31/99		Y		100001 - 300000		CARRYING-AMT		N		Y		1032				AMT		Currency				Carrying Amount		7		Carrying Amount Band

		52		500000		8		300000		12/31/99		12/31/99		12/31/99		Y		300001 - 500000		CARRYING-AMT		N		Y		1033				AMT		Currency				Carrying Amount		8		Carrying Amount Band

		53		1000000		9		500000		12/31/99		12/31/99		12/31/99		Y		500001 - 1 million		CARRYING-AMT		N		Y		1034				AMT		Currency				Carrying Amount		9		Carrying Amount Band

		54		5000000		10		1000000		12/31/99		12/31/99		12/31/99		Y		1 million - 5 million		CARRYING-AMT		N		Y		1035				AMT		Currency				Carrying Amount		10		Carrying Amount Band

		55		10000000		11		5000000		12/31/99		12/31/99		12/31/99		Y		5 million - 10 million		CARRYING-AMT		N		Y		1036				AMT		Currency				Carrying Amount		11		Carrying Amount Band

		56		-9999999		1		-1		10/31/10		10/31/10		12/31/99		Y		Others Acct Attr		ACCT_ATTRITION_SCORE						1037

		57		0		2		0		10/31/10		10/31/10		12/31/99		Y		Missing Acct Attr		ACCT_ATTRITION_SCORE						1038

		58		100		5		1		10/31/10		10/31/10		12/31/99		Y		Less than 100		ACCT_ATTRITION_SCORE						1039

		59		200		6		101		10/31/10		10/31/10		12/31/99		Y		101- 200		ACCT_ATTRITION_SCORE						1040

		60		300		7		201		10/31/10		10/31/10		12/31/99		Y		201- 300		ACCT_ATTRITION_SCORE						1041

		61		400		8		301		10/31/10		10/31/10		12/31/99		Y		301- 400		ACCT_ATTRITION_SCORE						1042

		62		500		9		401		10/31/10		10/31/10		12/31/99		Y		401- 500		ACCT_ATTRITION_SCORE						1043

		63		600		10		501		10/31/10		10/31/10		12/31/99		Y		501- 600		ACCT_ATTRITION_SCORE						1044

		64		700		11		601		10/31/10		10/31/10		12/31/99		Y		601- 700		ACCT_ATTRITION_SCORE						1045

		65		800		12		701		10/31/10		10/31/10		12/31/99		Y		701- 800		ACCT_ATTRITION_SCORE						1046

		66		900		13		801		10/31/10		10/31/10		12/31/99		Y		801- 900		ACCT_ATTRITION_SCORE						1047

		67		1000		14		901		10/31/10		10/31/10		12/31/99		Y		901- 1000		ACCT_ATTRITION_SCORE						1048

		68		9999999		15		1001		10/31/10		10/31/10		12/31/99		Y		More 1001		ACCT_ATTRITION_SCORE						1049

		69		800		20		741		10/31/10		10/31/10		12/31/99		Y		741 - 800		ACCT_CR_RISK_SCORE						1050

		70		670		17		600		10/31/10		10/31/10		12/31/99		Y		600 - 670		ACCT_CR_RISK_SCORE						1051

		71		9999999		21		801		10/31/10		10/31/10		12/31/99		Y		Greater than 800		ACCT_CR_RISK_SCORE						1052

		72		700		18		671		10/31/10		10/31/10		12/31/99		Y		671 - 700		ACCT_CR_RISK_SCORE						1053

		73		599		16		0		10/31/10		10/31/10		12/31/99		Y		Less than 600		ACCT_CR_RISK_SCORE						1054

		74		740		19		701		10/31/10		10/31/10		12/31/99		Y		701 - 740		ACCT_CR_RISK_SCORE						1055

		75		999		29		100		10/31/10		10/31/10		12/31/99		Y		Age Others		AGE						1056

		76		-2		22		-1		10/31/10		10/31/10		12/31/99		Y		Age Missing		AGE						1057

		77		24		23		0		10/31/10		10/31/10		12/31/99		Y		Less than 25 years		AGE						1058

		78		29		24		25		10/31/10		10/31/10		12/31/99		Y		25 - 30 years		AGE						1059

		79		39		25		30		10/31/10		10/31/10		12/31/99		Y		30 - 40 years		AGE						1060

		80		49		26		40		10/31/10		10/31/10		12/31/99		Y		40 - 50 years		AGE						1061

		81		59		27		50		10/31/10		10/31/10		12/31/99		Y		50 - 60 years		AGE						1062

		82		99		28		60		10/31/10		10/31/10		12/31/99		Y		60 - 100 years		AGE						1063

		83		800		137		741		10/31/10		10/31/10		12/31/99		Y		741 - 800		CUST_CR_RISK_SCORE						1077

		84		670		134		600		10/31/10		10/31/10		12/31/99		Y		600 - 670		CUST_CR_RISK_SCORE						1078

		85		700		135		671		10/31/10		10/31/10		12/31/99		Y		671 - 700		CUST_CR_RISK_SCORE						1079

		86		9999999		138		801		10/31/10		10/31/10		12/31/99		Y		Greater than 800		CUST_CR_RISK_SCORE						1080

		87		740		136		701		10/31/10		10/31/10		12/31/99		Y		701 - 740		CUST_CR_RISK_SCORE						1081

		88		599		133		0		10/31/10		10/31/10		12/31/99		Y		Less than 600		CUST_CR_RISK_SCORE						1082

		89		-1		139		-1		10/31/10		10/31/10		12/31/99		Y		Others Delq		DELQBAND						1083

		90		30		140		0		10/31/10		10/31/10		12/31/99		Y		0 to 30 days		DELQBAND						1084

		91		60		141		31		10/31/10		10/31/10		12/31/99		Y		30 to 60 days		DELQBAND						1085

		92		90		142		61		10/31/10		10/31/10		12/31/99		Y		60 to 90 days		DELQBAND						1086

		93		120		143		91		10/31/10		10/31/10		12/31/99		Y		90 to 120 days		DELQBAND						1087

		94		150		144		121		10/31/10		10/31/10		12/31/99		Y		120 to 150 days		DELQBAND						1088

		95		180		145		151		10/31/10		10/31/10		12/31/99		Y		150 to 180 days		DELQBAND						1089

		96		400		146		181		10/31/10		10/31/10		12/31/99		Y		180 to 400 days		DELQBAND						1090

		97		365		147		181		10/31/10		10/31/10		12/31/99		Y		Delinquency with 181 to 365 days		DELQBAND						1091

		98		9999		148		366		10/31/10		10/31/10		12/31/99		Y		Delinquency above 365 days		DELQBAND						1092

		99		-1		183		-1		10/31/10		10/31/10		12/31/99		Y		MISSING Income		INCOME						1093

		100		0		184		0		10/31/10		10/31/10		12/31/99		Y		OTHERS Income		INCOME						1094

		101		24999		185		0		10/31/10		10/31/10		12/31/99		Y		LT 25,000		INCOME						1095

		102		49999		186		25000		10/31/10		10/31/10		12/31/99		Y		25,000 - 50,000		INCOME						1096

		103		99999		187		50000		10/31/10		10/31/10		12/31/99		Y		50,000 - 100,000		INCOME						1097

		104		149999		188		100000		10/31/10		10/31/10		12/31/99		Y		100,000 - 150,000		INCOME						1098

		105		299999		189		150000		10/31/10		10/31/10		12/31/99		Y		150,000 - 300,000		INCOME						1099

		106		499999		190		300000		10/31/10		10/31/10		12/31/99		Y		300,000 - 500,000		INCOME						1100

		107		2499999		191		500000		10/31/10		10/31/10		12/31/99		Y		500,000 - 2,500,000		INCOME						1101

		108		-9		-1		-9		12/31/10		1/1/99		12/31/99		Y		Others		DELINQUENCY BAND		Y		Y		2000

		109		-1		0		-1		12/31/10		1/1/99		12/31/99		Y		Others		DELINQUENCY BAND		Y		Y		2001

		110		0		1		0		12/31/10		1/1/99		12/31/99		Y		Active		DELINQUENCY BAND		Y		Y		2002

		111		30		2		1		12/31/10		1/1/99		12/31/99		Y		0 to 30		DELINQUENCY BAND		Y		Y		2003

		112		60		3		31		12/31/10		1/1/99		12/31/99		Y		30 to 60		DELINQUENCY BAND		Y		Y		2004

		113		90		4		61		12/31/10		1/1/99		12/31/99		Y		60 to 90		DELINQUENCY BAND		Y		Y		2005

		114		120		5		91		12/31/10		1/1/99		12/31/99		Y		90 to 120		DELINQUENCY BAND		Y		Y		2006

		115		150		6		121		12/31/10		1/1/99		12/31/99		Y		120 to 150		DELINQUENCY BAND		Y		Y		2007

		116		180		7		151		12/31/10		1/1/99		12/31/99		Y		150 to 180		DELINQUENCY BAND		Y		Y		2008

		117		365		8		181		12/31/10		12/31/10		12/31/99		Y		181 to 365		DELINQUENCY BAND		Y		Y		2009

		118		9999		9		366		12/31/10		12/31/10		12/31/99		Y		Above 365 days		DELINQUENCY BAND		Y		Y		2010

		119		1000000		1		0		12/31/99								EAD < 1 Million		EAD BAND		Y		Y		2011

		120		5000000		2		1000001		12/31/99								EAD 1- 5 Million		EAD BAND		Y		Y		2012

		121		50000000		3		5000001		12/31/99								EAD 5-50 Million		EAD BAND		Y		Y		2013

		122		100000000		4		50000001		12/31/99								EAD 50-100 Million		EAD BAND		Y		Y		2014

		123		250000000		5		100000001		12/31/99								EAD 100-250 Million		EAD BAND		Y		Y		2015

		124		500000000		6		250000001		12/31/99								EAD 250-500 Million		EAD BAND		Y		Y		2016

		125		750000000		7		500000001		12/31/99								EAD 500-750 Million		EAD BAND		Y		Y		2017

		126		1000000000		8		750000001		12/31/99								EAD 750 - 1000 Million		EAD BAND		Y		Y		2018

		127		1000000000000000		9		1000000001		12/31/99								EAD Above 1000 Million		EAD BAND		Y		Y		2019

		128		-1		0		-1		12/31/99								EL-Missing		EXPECTED LOSS BAND		Y		Y		2020

		129		10000		1		0		12/31/99								EL < 10000		EXPECTED LOSS BAND		Y		Y		2021

		130		50000		2		10001		12/31/99								EL - 10000 - 50000		EXPECTED LOSS BAND		Y		Y		2022

		131		100000		3		50001		12/31/99								EL - 50000 - 100000		EXPECTED LOSS BAND		Y		Y		2023

		132		250000		4		100001		12/31/99								EL - 100000 - 250000		EXPECTED LOSS BAND		Y		Y		2024

		133		500000		5		250001		12/31/99								EL - 250000 - 500000		EXPECTED LOSS BAND		Y		Y		2025

		134		750000		6		500001		12/31/99								EL - 500000 - 750000		EXPECTED LOSS BAND		Y		Y		2026

		135		1000000		7		750001		12/31/99								EL - 750000 - 1000000		EXPECTED LOSS BAND		Y		Y		2027

		136		999999999999999		8		1000001		12/31/99								EL - Above 1000000		EXPECTED LOSS BAND		Y		Y		2028

		137				-1				12/31/99		1/1/99		12/31/99		Y		Others		LTV BAND						2029

		138		0		0		0		12/31/99		1/1/99		12/31/99		Y		Missing		LTV BAND						2030

		139		60		1		0		12/31/99		1/1/99		12/31/99		Y		Up to 60%		LTV BAND						2031

		140		70		2		61		12/31/99		1/1/99		12/31/99		Y		>  60% <= 70%		LTV BAND						2032

		141		80		3		71		12/31/99		1/1/99		12/31/99		Y		> 70% <= 80%		LTV BAND						2033

		142		85		4		81		12/31/99		1/1/99		12/31/99		Y		> 80% <= 85%		LTV BAND						2034

		143		90		5		86		12/31/99		1/1/99		12/31/99		Y		> 85% <= 90%		LTV BAND						2035

		144		95		6		91		12/31/99		1/1/99		12/31/99		Y		> 90% <= 95%		LTV BAND						2036

		145		100		7		96		12/31/99		1/1/99		12/31/99		Y		> 95% <= 100%		LTV BAND						2037

		146		125		8		101		12/31/99		1/1/99		12/31/99		Y		> 100% <= 125%		LTV BAND						2038

		147		999		9		126		12/31/99		1/1/99		12/31/99		Y		> 125%		LTV BAND						2039

		148		69.999		1		0				12/1/09		12/31/99		Y		< 70%		LTV BAND USFR						2040

		149		79.999		2		70.001				12/1/09		12/31/99		Y		> = 70% and < 80		LTV BAND USFR						2041

		150		89.999		3		80.001				12/1/09		12/31/99		Y		> = 80% and < 90		LTV BAND USFR						2042

		151		99.999		4		90.001				12/1/09		12/31/99		Y		> = 90% and < 100		LTV BAND USFR						2043

		152		999		5		100				12/1/09		12/31/99		Y		> = 100		LTV BAND USFR						2044

		153		0.5		1		0.1		12/31/99								Band - 0 - 0.5 Years		MATURITY BAND		Y		Y		2045

		154		1		2		0.51		12/31/99								Band - 0.5 - 1 Years		MATURITY BAND		Y		Y		2046

		155		1.5		3		1.1		12/31/99								Band - 1 - 1.5 Years		MATURITY BAND		Y		Y		2047

		156		2		4		1.51		12/31/99								Band - 1.5 - 2 Years		MATURITY BAND		Y		Y		2048

		157		2.5		5		2.1		12/31/99								Band - 2 - 2.5 Years		MATURITY BAND		Y		Y		2049

		158		3		6		2.51		12/31/99								Band - 2.5 - 3 Years		MATURITY BAND		Y		Y		2050

		159		3.5		7		3.1		12/31/99								Band - 3 - 3.5 Years		MATURITY BAND		Y		Y		2051

		160		4		8		3.51		12/31/99								Band - 3.5 - 4 Years		MATURITY BAND		Y		Y		2052

		161		4.5		9		4.1		12/31/99								Band - 4 - 4.5 Years		MATURITY BAND		Y		Y		2053

		162		5		10		4.51		12/31/99								Band - 4.5 - 5 Years		MATURITY BAND		Y		Y		2054

		163		99		11		5.1		12/31/99								Band - Above 5 Years		MATURITY BAND		Y		Y		2055

		164		0		0		0		12/31/99								Band - 0 - 0 Years		MATURITY BAND		Y		Y		2056

		165				-1				12/31/99								Missing		MATURITY BAND						2057

		166		0.001499		0		0		12/31/99								0.00 to <0.15		PD BAND		Y		Y		2058

		167		0.002499		1		0.0015		12/31/99								0.15 to < 0.25		PD BAND		Y		Y		2059

		168		0.003499		2		0.0025		12/31/99								0.25 to < 0.35		PD BAND		Y		Y		2060

		169		0.004999		3		0.0035		12/31/99								0.35 to < 0.50		PD BAND		Y		Y		2061

		170		0.007499		4		0.005		12/31/99								0.50 to<  0.75		PD BAND		Y		Y		2062

		171		1		5001		0		3/31/10		3/31/00		3/31/99		Y		<=1 Year		TIMEPER				Y		5001														Time Period Based

		172		5		5002		1		3/31/10		3/31/00		3/31/99		Y		1-5Year		TIMEPER						5002														Time Period Based

		173		10		5003		5		3/31/10		3/31/00		3/31/99		Y		>=5-10Year		TIMEPER		Y				5003														Time Period Based

		174		999		5004		10		3/31/10		3/31/00		3/31/99		Y		>=10Year		TIMEPER		Y				5004														Time Period Based

		175		-1		-1		-1		10/31/10		10/31/10		12/31/99		Y		MISSING		MISSING						-1

		176		0		0		0		10/31/10		10/31/10		12/31/99		Y		OTHERS		OTHERS						0

		177		500		113		401		10/31/10		10/31/10		12/31/99		Y		Btwn 401- 500		CUST_ATTRITION_SCORE		Y		Y		1

		178		500		124		401		10/31/10		10/31/10		12/31/99		Y		Btwn 401- 500		CUST_CROSSSELL		Y		Y		2

		179		9999		153		1096		10/31/10		10/31/10		12/31/99		Y		Greater Than 3 Years		DURATION		Y		Y		3

		180		299999		160		150000		10/31/10		10/31/10		12/31/99		Y		$150000 - $300000		EQCAPITAL		Y		Y		4

		181		299999		169		150000		10/31/10		10/31/10		12/31/99		Y		$150000 - $300000		EXPOSURE		Y		Y		5

		182		299999		178		150000		10/31/10		10/31/10		12/31/99		Y		$150000 - $300000		FEESIZE		Y		Y		6

		183		299999		196		150000		10/31/10		10/31/10		12/31/99		Y		$150000 - $300000		LIABSIZE		Y		Y		7

		184		90		206		85.000001		10/31/10		10/31/10		12/31/99		Y		> 85% <= 90%		LTVBAND						8

		185		1.99		216		1.5		10/31/10		10/31/10		12/31/99		Y		Rate Diff bw 1.5 pct and 2 pct		MRD		Y		Y		9

		186		39		227		30		10/31/10		10/31/10		12/31/99		Y		30 days - 40 days		NMREQUEST		Y		Y		10

		187		7		235		4		10/31/10		10/31/10		12/31/99		Y		DOR 3 to 6 accounts		NO_OF_ACCOUNTS		Y		Y		11

		188		5		243		5		10/31/10		10/31/10		12/31/99		Y		Five Products		NO_OF_PRODUCTS		Y		Y		12

		189		500		263		401		10/31/10		10/31/10		12/31/99		Y		Btwn 401- 500		PURLIKEHOOD_SCORE		Y		Y		13

		190		500		274		401		10/31/10		10/31/10		12/31/99		Y		Btwn 401- 500		RESPONSE		Y		Y		14

		191		100		287		80		10/31/10		10/31/10		12/31/99		Y		80 -100 %		RESPRATE		Y		Y		15

		192		500		298		401		10/31/10		10/31/10		12/31/99		Y		Btwn 401- 500		SALESMIGRATION_SCORE		Y		Y		16

		193		30		309		22		10/31/10		10/31/10		12/31/99		Y		22 - 30 Service Requests		SER_REQUEST		Y		Y		17

		194		39		319		30		10/31/10		10/31/10		12/31/99		Y		30 days - 40 days		SRVSLIP		Y		Y		18

		195		500		331		401		10/31/10		10/31/10		12/31/99		Y		Btwn 401- 500		TRANSALES_SCORE		Y		Y		19

		196		299999		342		150000		10/31/10		10/31/10		12/31/99		Y		$150000 - $300000		TURNOVER		Y		Y		20

		197		125		351		101		10/31/10		10/31/10		12/31/99		Y		100 to 125 percent		UTILIZATION						21

		198		18		37		15.000001		10/31/10		10/31/10		12/31/99		Y		15 to 18 months		AGEONBOOK		Y		Y		22

		199		499999		66		300000		10/31/10		10/31/10		12/31/99		Y		$300000 - $500000		ASTSIZE		Y		Y		23

		200		600		79		501		10/31/10		10/31/10		12/31/99		Y		Btwn 501- 600		BALGROWTH		Y		Y		24

		201		36		92		25		10/31/10		10/31/10		12/31/99		Y		Overdue 25 TO 36 Months		CLASS		Y		Y		25

		202		59		102		15		10/31/10		10/31/10		12/31/99		Y		Between 15 to 60 Compliants		COMPLAINT		Y		Y		26

		203		600		114		501		10/31/10		10/31/10		12/31/99		Y		Btwn 501- 600		CUST_ATTRITION_SCORE		Y		Y		27

		204		600		125		501		10/31/10		10/31/10		12/31/99		Y		Btwn 501- 600		CUST_CROSSSELL		Y		Y		28

		205		499999		161		300000		10/31/10		10/31/10		12/31/99		Y		$300000 - $500000		EQCAPITAL		Y		Y		29

		206		499999		170		300000		10/31/10		10/31/10		12/31/99		Y		$300000 - $500000		EXPOSURE		Y		Y		30

		207		499999		179		300000		10/31/10		10/31/10		12/31/99		Y		$300000 - $500000		FEESIZE		Y		Y		31

		208		499999		197		300000		10/31/10		10/31/10		12/31/99		Y		$300000 - $500000		LIABSIZE		Y		Y		32

		209		95		207		90.000001		10/31/10		10/31/10		12/31/99		Y		> 90% <= 95%		LTVBAND						33

		210		2.49		217		2		10/31/10		10/31/10		12/31/99		Y		Rate Diff bw 2 pct and 2.5 pct		MRD		Y		Y		34

		211		99		228		40		10/31/10		10/31/10		12/31/99		Y		40 days - 100 days		NMREQUEST		Y		Y		35

		212		999999		236		7		10/31/10		10/31/10		12/31/99		Y		DOR Greater than 6 Accounts		NO_OF_ACCOUNTS		Y		Y		36

		213		6		244		6		10/31/10		10/31/10		12/31/99		Y		Six Products		NO_OF_PRODUCTS		Y		Y		37

		214		600		264		501		10/31/10		10/31/10		12/31/99		Y		Btwn 501- 600		PURLIKEHOOD_SCORE		Y		Y		38

		215		600		275		501		10/31/10		10/31/10		12/31/99		Y		Btwn 501- 600		RESPONSE		Y		Y		39

		216		600		299		501		10/31/10		10/31/10		12/31/99		Y		Btwn 501- 600		SALESMIGRATION_SCORE		Y		Y		40

		217		45		310		31		10/31/10		10/31/10		12/31/99		Y		31 - 45 Service Requests		SER_REQUEST		Y		Y		41

		218		99		320		40		10/31/10		10/31/10		12/31/99		Y		40 days - 100 days		SRVSLIP		Y		Y		42

		219		600		332		501		10/31/10		10/31/10		12/31/99		Y		Btwn 501- 600		TRANSALES_SCORE		Y		Y		43

		220		499999		343		300000		10/31/10		10/31/10		12/31/99		Y		$300000 - $500000		TURNOVER		Y		Y		44

		221		150		352		126		10/31/10		10/31/10		12/31/99		Y		125 to 150 percent		UTILIZATION						45

		222		21		38		18.000001		10/31/10		10/31/10		12/31/99		Y		18 to 21 months		AGEONBOOK		Y		Y		46

		223		2499999		67		500000		10/31/10		10/31/10		12/31/99		Y		$500000 - $2500000		ASTSIZE		Y		Y		47

		224		700		80		601		10/31/10		10/31/10		12/31/99		Y		Btwn 601- 700		BALGROWTH		Y		Y		48

		225		48		93		37		10/31/10		10/31/10		12/31/99		Y		Overdue 37 TO 48 Months		CLASS		Y		Y		49

		226		700		115		601		10/31/10		10/31/10		12/31/99		Y		Btwn 601- 700		CUST_ATTRITION_SCORE		Y		Y		50

		227		700		126		601		10/31/10		10/31/10		12/31/99		Y		Btwn 601- 700		CUST_CROSSSELL		Y		Y		51

		228		2499999		162		500000		10/31/10		10/31/10		12/31/99		Y		$500000 - $2500000		EQCAPITAL		Y		Y		52

		229		2499999		171		500000		10/31/10		10/31/10		12/31/99		Y		$500000 - $2500000		EXPOSURE		Y		Y		53

		230		2499999		180		500000		10/31/10		10/31/10		12/31/99		Y		$500000 - $2500000		FEESIZE		Y		Y		54

		231		2499999		198		500000		10/31/10		10/31/10		12/31/99		Y		$500000 - $2500000		LIABSIZE		Y		Y		55

		232		100		208		95.000001		10/31/10		10/31/10		12/31/99		Y		> 95% <= 100%		LTVBAND						56

		233		4.49		218		2.5		10/31/10		10/31/10		12/31/99		Y		Rate Diff bw 2.5 pct and 5 pct		MRD		Y		Y		57

		234		7		245		7		10/31/10		10/31/10		12/31/99		Y		Seven Products		NO_OF_PRODUCTS		Y		Y		58

		235		700		265		601		10/31/10		10/31/10		12/31/99		Y		Btwn 601- 700		PURLIKEHOOD_SCORE		Y		Y		59

		236		700		276		601		10/31/10		10/31/10		12/31/99		Y		Btwn 601- 700		RESPONSE		Y		Y		60

		237		700		300		601		10/31/10		10/31/10		12/31/99		Y		Btwn 601- 700		SALESMIGRATION_SCORE		Y		Y		61

		238		60		311		46		10/31/10		10/31/10		12/31/99		Y		46 - 60 Service Requests		SER_REQUEST		Y		Y		62

		239		700		333		601		10/31/10		10/31/10		12/31/99		Y		Btwn 601- 700		TRANSALES_SCORE		Y		Y		63

		240		2499999		344		500000		10/31/10		10/31/10		12/31/99		Y		$500000 - $2500000		TURNOVER		Y		Y		64

		241		200		353		151		10/31/10		10/31/10		12/31/99		Y		Above 150 percent		UTILIZATION						65

		242		24		39		21.000001		10/31/10		10/31/10		12/31/99		Y		21 to 24 months		AGEONBOOK		Y		Y		66

		243		800		81		701		10/31/10		10/31/10		12/31/99		Y		Btwn 701- 800		BALGROWTH		Y		Y		67

		244		84		94		49		10/31/10		10/31/10		12/31/99		Y		4 Years - 7 years		CLASS		Y		Y		68

		245		800		116		701		10/31/10		10/31/10		12/31/99		Y		Btwn 701- 800		CUST_ATTRITION_SCORE		Y		Y		69

		246		800		127		701		10/31/10		10/31/10		12/31/99		Y		Btwn 701- 800		CUST_CROSSSELL		Y		Y		70

		247		125		209		100.000001		10/31/10		10/31/10		12/31/99		Y		> 100% <= 125%		LTVBAND						71

		248		9999		246		8		10/31/10		10/31/10		12/31/99		Y		More than Seven Products		NO_OF_PRODUCTS		Y		Y		72

		249		800		266		701		10/31/10		10/31/10		12/31/99		Y		Btwn 701- 800		PURLIKEHOOD_SCORE		Y		Y		73

		250		800		277		701		10/31/10		10/31/10		12/31/99		Y		Btwn 701- 800		RESPONSE		Y		Y		74

		251		800		301		701		10/31/10		10/31/10		12/31/99		Y		Btwn 701- 800		SALESMIGRATION_SCORE		Y		Y		75

		252		90		312		61		10/31/10		10/31/10		12/31/99		Y		61 - 90 Service Requests		SER_REQUEST		Y		Y		76

		253		800		334		701		10/31/10		10/31/10		12/31/99		Y		Btwn 701- 800		TRANSALES_SCORE		Y		Y		77

		254		30		40		24.000001		10/31/10		10/31/10		12/31/99		Y		24 to 30 months		AGEONBOOK		Y		Y		78

		255		900		82		801		10/31/10		10/31/10		12/31/99		Y		Btwn 801- 900		BALGROWTH		Y		Y		79

		256		900		117		801		10/31/10		10/31/10		12/31/99		Y		Btwn 801- 900		CUST_ATTRITION_SCORE		Y		Y		80

		257		900		128		801		10/31/10		10/31/10		12/31/99		Y		Btwn 801- 900		CUST_CROSSSELL		Y		Y		81

		258		999999		210		125.000001		10/31/10		10/31/10		12/31/99		Y		> 125%		LTVBAND						82

		259		900		267		801		10/31/10		10/31/10		12/31/99		Y		Btwn 801- 900		PURLIKEHOOD_SCORE		Y		Y		83

		260		900		278		801		10/31/10		10/31/10		12/31/99		Y		Btwn 801- 900		RESPONSE		Y		Y		84

		261		900		302		801		10/31/10		10/31/10		12/31/99		Y		Btwn 801- 900		SALESMIGRATION_SCORE		Y		Y		85

		262		99999		313		91		10/31/10		10/31/10		12/31/99		Y		More than 90 Service Requests		SER_REQUEST		Y		Y		86

		263		900		335		801		10/31/10		10/31/10		12/31/99		Y		Btwn 801- 900		TRANSALES_SCORE		Y		Y		87

		264		-1		30		-1		10/31/10		10/31/10		12/31/99		Y		Others		AGEONBOOK				Y		88

		265				68				10/31/10		10/31/10		12/31/99		Y		Others		ASTSIZE						89

		266		-1		70		-1		10/31/10		10/31/10		12/31/99		Y		Missing for  ATM		ATMSCORE		Y		Y		90

		267		-9999999		72		-1		10/31/10		10/31/10		12/31/99		Y		Others		BALGROWTH		Y		Y		91

		268		-1		85		-1		10/31/10		10/31/10		12/31/99		Y		Missing for  Branch		BRNSCORE		Y		Y		92

		269				95				10/31/10		10/31/10		12/31/99		Y		Class Others		CLASS						93

		270		0		103		0		10/31/10		10/31/10		12/31/99		Y		Complaint Others		COMPLAINT						94

		271		0		105		0		10/31/10		10/31/10		12/31/99		Y		Missing for  corporate		CRPCNR		Y		Y		95

		272		-9999999		107		-1		10/31/10		10/31/10		12/31/99		Y		Others		CUST_ATTRITION_SCORE		Y		Y		96

		273				131				10/31/10		10/31/10		12/31/99		Y		Others		CUST_CROSSSELL		Y		Y		97

		274				154				10/31/10		10/31/10		12/31/99		Y		Others		DURATION						98

		275				163				10/31/10		10/31/10		12/31/99		Y		Others		EQCAPITAL						99

		276				172				10/31/10		10/31/10		12/31/99		Y		Exposure Others		EXPOSURE						100

		277				181				10/31/10		10/31/10		12/31/99		Y		Others		FEESIZE						101

		278				199				10/31/10		10/31/10		12/31/99		Y		Others		LIABSIZE						102

		279				211				10/31/10		10/31/10		12/31/99		Y		Others		LTVBAND						103

		280				219				10/31/10		10/31/10		12/31/99		Y		Others		MRD						104

		281		0		221		0		10/31/10		10/31/10		12/31/99		Y		Missing for  NET		NETSCORE		Y		Y		105

		282				229				10/31/10		10/31/10		12/31/99		Y		Others		NMREQUEST						106

		283				237				10/31/10		10/31/10		12/31/99		Y		Others		NO_OF_ACCOUNTS						107

		284				247				10/31/10		10/31/10		12/31/99		Y		Others		NO_OF_PRODUCTS						108

		285		0		249		0		10/31/10		10/31/10		12/31/99		Y		Missing for  POS		POSSCORE		Y		Y		109

		286		-9999999		257		-1		10/31/10		10/31/10		12/31/99		Y		Others		PURLIKEHOOD_SCORE		Y		Y		110

		287				281				10/31/10		10/31/10		12/31/99		Y		Others		RESPONSE		Y		Y		111

		288				288				10/31/10		10/31/10		12/31/99		Y		Response Rate Others		RESPRATE						112

		289		0		290		0		10/31/10		10/31/10		12/31/99		Y		Missing For  retail		RETCNR		Y		Y		113

		290		-9999999		292		-1		10/31/10		10/31/10		12/31/99		Y		Others		SALESMIGRATION_SCORE		Y		Y		114

		291				321				10/31/10		10/31/10		12/31/99		Y		Others		SRVSLIP						115

		292		-1		323		-1		10/31/10		10/31/10		12/31/99		Y		Missing for  telebanking		TELSCORE		Y		Y		116

		293		-9999999		325		-1		10/31/10		10/31/10		12/31/99		Y		Others		TRANSALES_SCORE		Y		Y		117

		294				345				10/31/10		10/31/10		12/31/99		Y		Others		TURNOVER						118

		295				354				10/31/10		10/31/10		12/31/99		Y		Others		UTILIZATION						119

		296		0		31		0		10/31/10		10/31/10		12/31/99		Y		Missing		AGEONBOOK				Y		120

		297				69				10/31/10		10/31/10		12/31/99		Y		Missing		ASTSIZE						121

		298		0		71		0		10/31/10		10/31/10		12/31/99		Y		Others for  ATM		ATMSCORE		Y		Y		122

		299		0		73		0		10/31/10		10/31/10		12/31/99		Y		Missing		BALGROWTH		Y		Y		123

		300		0		86		0		10/31/10		10/31/10		12/31/99		Y		Others for  Branch		BRNSCORE		Y		Y		124

		301				96				10/31/10		10/31/10		12/31/99		Y		Class Missing		CLASS						125

		302		-1		104		-1		10/31/10		10/31/10		12/31/99		Y		Complaint Missing		COMPLAINT						126

		303		0		106		0		10/31/10		10/31/10		12/31/99		Y		Others for  corporate		CRPCNR		Y		Y		127

		304		0		108		0		10/31/10		10/31/10		12/31/99		Y		Missing		CUST_ATTRITION_SCORE		Y		Y		128

		305				132				10/31/10		10/31/10		12/31/99		Y		Missing		CUST_CROSSSELL		Y		Y		129

		306				155				10/31/10		10/31/10		12/31/99		Y		Missing		DURATION						130

		307				164				10/31/10		10/31/10		12/31/99		Y		Missing		EQCAPITAL						131

		308				173				10/31/10		10/31/10		12/31/99		Y		Exposure Missing		EXPOSURE						132

		309				182				10/31/10		10/31/10		12/31/99		Y		Missing		FEESIZE						133

		310				200				10/31/10		10/31/10		12/31/99		Y		Missing		LIABSIZE						134

		311		0		201		0		10/31/10		10/31/10		12/31/99		Y		Missing		LTVBAND						135

		312				220				10/31/10		10/31/10		12/31/99		Y		Missing		MRD						136

		313		-1		222		-1		10/31/10		10/31/10		12/31/99		Y		Others for  NET		NETSCORE		Y		Y		137

		314				230				10/31/10		10/31/10		12/31/99		Y		Missing		NMREQUEST						138

		315				238				10/31/10		10/31/10		12/31/99		Y		Missing		NO_OF_ACCOUNTS						139

		316				248				10/31/10		10/31/10		12/31/99		Y		Missing		NO_OF_PRODUCTS						140

		317		-1		250		-1		10/31/10		10/31/10		12/31/99		Y		Others for  POS		POSSCORE		Y		Y		141

		318		0		258		0		10/31/10		10/31/10		12/31/99		Y		Missing		PURLIKEHOOD_SCORE		Y		Y		142

		319				282				10/31/10		10/31/10		12/31/99		Y		Missing		RESPONSE		Y		Y		143

		320				289				10/31/10		10/31/10		12/31/99		Y		Response Rate Missing		RESPRATE						144

		321		0		291		0		10/31/10		10/31/10		12/31/99		Y		Others for  retail		RETCNR		Y		Y		145

		322		0		293		0		10/31/10		10/31/10		12/31/99		Y		Missing		SALESMIGRATION_SCORE		Y		Y		146

		323				314				10/31/10		10/31/10		12/31/99		Y		Missing		SER_REQUEST		Y		Y		147

		324				322				10/31/10		10/31/10		12/31/99		Y		Missing		SRVSLIP						148

		325		0		324		0		10/31/10		10/31/10		12/31/99		Y		Others for  telebanking		TELSCORE		Y		Y		149

		326		0		326		0		10/31/10		10/31/10		12/31/99		Y		Missing		TRANSALES_SCORE		Y		Y		150

		327				346				10/31/10		10/31/10		12/31/99		Y		Missing		TURNOVER						151

		328				355				10/31/10		10/31/10		12/31/99		Y		MISSING		UTILIZATION						152

		329		36		41		30.000001		10/31/10		10/31/10		12/31/99		Y		30 to 36 months		AGEONBOOK		Y		Y		153

		330		1000		83		901		10/31/10		10/31/10		12/31/99		Y		Btwn 901- 1000		BALGROWTH		Y		Y		154

		331		1000		118		901		10/31/10		10/31/10		12/31/99		Y		Btwn 901- 1000		CUST_ATTRITION_SCORE		Y		Y		155

		332		1000		129		901		10/31/10		10/31/10		12/31/99		Y		Btwn 901- 1000		CUST_CROSSSELL		Y		Y		156

		333		1000		268		901		10/31/10		10/31/10		12/31/99		Y		Btwn 901- 1000		PURLIKEHOOD_SCORE		Y		Y		157

		334		1000		279		901		10/31/10		10/31/10		12/31/99		Y		Btwn 901- 1000		RESPONSE		Y		Y		158

		335		1000		303		901		10/31/10		10/31/10		12/31/99		Y		Btwn 901- 1000		SALESMIGRATION_SCORE		Y		Y		159

		336		1000		336		901		10/31/10		10/31/10		12/31/99		Y		Btwn 901- 1000		TRANSALES_SCORE		Y		Y		160

		337		42		42		36.000001		10/31/10		10/31/10		12/31/99		Y		36 to 42 months		AGEONBOOK		Y		Y		161

		338		9999999		84		1001		10/31/10		10/31/10		12/31/99		Y		More than 1001		BALGROWTH		Y		Y		162

		339		9999999		119		1001		10/31/10		10/31/10		12/31/99		Y		More than 1001		CUST_ATTRITION_SCORE		Y		Y		163

		340		9999999		130		1001		10/31/10		10/31/10		12/31/99		Y		More than 1001		CUST_CROSSSELL		Y		Y		164

		341		9999999		269		1001		10/31/10		10/31/10		12/31/99		Y		More than 1001		PURLIKEHOOD_SCORE		Y		Y		165

		342		9999999		280		1001		10/31/10		10/31/10		12/31/99		Y		More than 1001		RESPONSE		Y		Y		166

		343		9999999		304		1001		10/31/10		10/31/10		12/31/99		Y		More than 1001		SALESMIGRATION_SCORE		Y		Y		167

		344		9999999		337		1001		10/31/10		10/31/10		12/31/99		Y		More than 1001		TRANSALES_SCORE		Y		Y		168

		345		48		43		42.000001		10/31/10		10/31/10		12/31/99		Y		42 to 48 months		AGEONBOOK		Y		Y		169

		346		54		44		48.000001		10/31/10		10/31/10		12/31/99		Y		48 to 54 months		AGEONBOOK		Y		Y		170

		347		60		45		54.000001		10/31/10		10/31/10		12/31/99		Y		54 to 60 months		AGEONBOOK		Y		Y		171

		348		66		46		60.000001		10/31/10		10/31/10		12/31/99		Y		60 to 66 months		AGEONBOOK		Y		Y		172

		349		72		47		66.000001		10/31/10		10/31/10		12/31/99		Y		66 to 72 months		AGEONBOOK		Y		Y		173

		350		78		48		72.000001		10/31/10		10/31/10		12/31/99		Y		72 to 78 months		AGEONBOOK		Y		Y		174

		351		84		49		78.000001		10/31/10		10/31/10		12/31/99		Y		78 to 84 months		AGEONBOOK		Y		Y		175

		352		90		50		84.000001		10/31/10		10/31/10		12/31/99		Y		84 to 90 months		AGEONBOOK		Y		Y		176

		353		3		32		1.000001		10/31/10		10/31/10		12/31/99		Y		1 to 3 months		AGEONBOOK		Y		Y		177

		354		24999		61		0		10/31/10		10/31/10		12/31/99		Y		Less than $25000		ASTSIZE		Y		Y		178

		355		100		74		1		10/31/10		10/31/10		12/31/99		Y		Less than 100		BALGROWTH		Y		Y		179

		356		3		87		1		10/31/10		10/31/10		12/31/99		Y		Overdue 1 TO 3 Months		CLASS		Y		Y		180

		357		2		97		1		10/31/10		10/31/10		12/31/99		Y		Less than 3 Complaints		COMPLAINT		Y		Y		181

		358		100		109		1		10/31/10		10/31/10		12/31/99		Y		Less than 100		CUST_ATTRITION_SCORE		Y		Y		182

		359		100		120		1		10/31/10		10/31/10		12/31/99		Y		Less than 100		CUST_CROSSSELL		Y		Y		183

		360		89		149		0		10/31/10		10/31/10		12/31/99		Y		Less than 3 months		DURATION		Y		Y		184

		361		24999		156		0		10/31/10		10/31/10		12/31/99		Y		Less than $25000		EQCAPITAL		Y		Y		185

		362		24999		165		0		10/31/10		10/31/10		12/31/99		Y		Less than $25000		EXPOSURE		Y		Y		186

		363		24999		174		0		10/31/10		10/31/10		12/31/99		Y		Less than $25000		FEESIZE		Y		Y		187

		364		24999		192		0		10/31/10		10/31/10		12/31/99		Y		Less than $25000		LIABSIZE		Y		Y		188

		365		60		202		0.000001		10/31/10		10/31/10		12/31/99		Y		Up to 60%		LTVBAND						189

		366		0.49		212		0		10/31/10		10/31/10		12/31/99		Y		Rate Diff lt 0.5 pct		MRD		Y		Y		190

		367		4		223		1		10/31/10		10/31/10		12/31/99		Y		Less than 5 days		NMREQUEST		Y		Y		191

		368		1		231		0		10/31/10		10/31/10		12/31/99		Y		DOR No Accounts		NO_OF_ACCOUNTS		Y		Y		192

		369		1		239		1		10/31/10		10/31/10		12/31/99		Y		One Product		NO_OF_PRODUCTS		Y		Y		193

		370		100		259		1		10/31/10		10/31/10		12/31/99		Y		Less than 100		PURLIKEHOOD_SCORE		Y		Y		194

		371		100		270		1		10/31/10		10/31/10		12/31/99		Y		Less than 100		RESPONSE		Y		Y		195

		372		19		283		0		10/31/10		10/31/10		12/31/99		Y		Less than 20 %		RESPRATE		Y		Y		196

		373		100		294		1		10/31/10		10/31/10		12/31/99		Y		Less than 100		SALESMIGRATION_SCORE		Y		Y		197

		374		3		305		1		10/31/10		10/31/10		12/31/99		Y		1- 3 Service Requests		SER_REQUEST		Y		Y		198

		375		4		315		1		10/31/10		10/31/10		12/31/99		Y		Less than 5 days		SRVSLIP		Y		Y		199

		376		100		327		1		10/31/10		10/31/10		12/31/99		Y		Less than 100		TRANSALES_SCORE		Y		Y		200

		377		24999		338		0		10/31/10		10/31/10		12/31/99		Y		Less than $25000		TURNOVER		Y		Y		201

		378		10		347		0		10/31/10		10/31/10		12/31/99		Y		LT 10 percent		UTILIZATION						202

		379		96		51		90.000001		10/31/10		10/31/10		12/31/99		Y		90 to 96 months		AGEONBOOK		Y		Y		203

		380		102		52		96.000001		10/31/10		10/31/10		12/31/99		Y		96 to 102 months		AGEONBOOK		Y		Y		204

		381		108		53		102.000001		10/31/10		10/31/10		12/31/99		Y		102 to 108 months		AGEONBOOK		Y		Y		205

		382		114		54		108.000001		10/31/10		10/31/10		12/31/99		Y		108 to 114 months		AGEONBOOK		Y		Y		206

		383		120		55		114.000001		10/31/10		10/31/10		12/31/99		Y		114 to 120 months		AGEONBOOK		Y		Y		207

		384		156		56		120.000001		10/31/10		10/31/10		12/31/99		Y		120 to 156 months		AGEONBOOK		Y		Y		208

		385		192		57		156.000001		10/31/10		10/31/10		12/31/99		Y		156 to 192 months		AGEONBOOK		Y		Y		209

		386		228		58		192.000001		10/31/10		10/31/10		12/31/99		Y		192 to 228 months		AGEONBOOK		Y		Y		210

		387		264		59		228.000001		10/31/10		10/31/10		12/31/99		Y		228 to 264 months		AGEONBOOK		Y		Y		211

		388		999999		60		264.000001		10/31/10		10/31/10		12/31/99		Y		264 to 999999 months		AGEONBOOK		Y		Y		212

		389		6		33		3.000001		10/31/10		10/31/10		12/31/99		Y		3 to 6 months		AGEONBOOK		Y		Y		213

		390		49999		62		25000		10/31/10		10/31/10		12/31/99		Y		$25000 - $50000		ASTSIZE		Y		Y		214

		391		200		75		101		10/31/10		10/31/10		12/31/99		Y		Btwn 101- 200		BALGROWTH		Y		Y		215

		392		6		88		4		10/31/10		10/31/10		12/31/99		Y		Overdue 4 TO 6 months		CLASS		Y		Y		216

		393		4		98		3		10/31/10		10/31/10		12/31/99		Y		Between 3 to 5 Compliants		COMPLAINT		Y		Y		217

		394		200		110		101		10/31/10		10/31/10		12/31/99		Y		Btwn 101- 200		CUST_ATTRITION_SCORE		Y		Y		218

		395		200		121		101		10/31/10		10/31/10		12/31/99		Y		Btwn 101- 200		CUST_CROSSSELL		Y		Y		219

		396		180		150		89		10/31/10		10/31/10		12/31/99		Y		3 Months - 6 Months		DURATION		Y		Y		220

		397		49999		157		25000		10/31/10		10/31/10		12/31/99		Y		$25000 - $50000		EQCAPITAL		Y		Y		221

		398		49999		166		25000		10/31/10		10/31/10		12/31/99		Y		$25000 - $50000		EXPOSURE		Y		Y		222

		399		49999		175		25000		10/31/10		10/31/10		12/31/99		Y		$25000 - $50000		FEESIZE		Y		Y		223

		400		49999		193		25000		10/31/10		10/31/10		12/31/99		Y		$25000 - $50000		LIABSIZE		Y		Y		224

		401		70		203		60.000001		10/31/10		10/31/10		12/31/99		Y		>  60% <= 70%		LTVBAND						225

		402		0.74		213		0.5		10/31/10		10/31/10		12/31/99		Y		Rate Diff bw 0.5 and 0.75 pct		MRD		Y		Y		226

		403		9		224		5		10/31/10		10/31/10		12/31/99		Y		5 days - 10 days		NMREQUEST		Y		Y		227

		404		2		232		1		10/31/10		10/31/10		12/31/99		Y		DOR One Account		NO_OF_ACCOUNTS		Y		Y		228

		405		2		240		2		10/31/10		10/31/10		12/31/99		Y		Two Products		NO_OF_PRODUCTS		Y		Y		229

		406		200		260		101		10/31/10		10/31/10		12/31/99		Y		Btwn 101- 200		PURLIKEHOOD_SCORE		Y		Y		230

		407		200		271		101		10/31/10		10/31/10		12/31/99		Y		Btwn 101- 200		RESPONSE		Y		Y		231

		408		39		284		20		10/31/10		10/31/10		12/31/99		Y		20 - 40 %		RESPRATE		Y		Y		232

		409		200		295		101		10/31/10		10/31/10		12/31/99		Y		Btwn 101- 200		SALESMIGRATION_SCORE		Y		Y		233

		410		7		306		4		10/31/10		10/31/10		12/31/99		Y		4 - 7 Service Requests		SER_REQUEST		Y		Y		234

		411		9		316		5		10/31/10		10/31/10		12/31/99		Y		5 days - 10 days		SRVSLIP		Y		Y		235

		412		200		328		101		10/31/10		10/31/10		12/31/99		Y		Btwn 101- 200		TRANSALES_SCORE		Y		Y		236

		413		49999		339		25000		10/31/10		10/31/10		12/31/99		Y		$25000 - $50000		TURNOVER		Y		Y		237

		414		50		348		11		10/31/10		10/31/10		12/31/99		Y		10 to 50 percent		UTILIZATION						238

		415		0		3000		0		12/31/10		1/1/99		12/31/99		Y		No Score		ECS		Y		Y		239				ECS

		416		1000000000000000		1249		10000000000		12/31/10		1/1/99		12/31/99		Y		> 10000000000		EOP		Y		Y		240				EOP

		417		1000000000000000		1250		10000000000		12/31/10		1/1/99		12/31/99		Y		> 10000000000		INSCOV		Y		Y		241				INSCOV

		418		9999999		1251		100.001		12/31/10		1/1/99		12/31/99		Y		> 100		LEHHINC		Y		Y		242				LEHHINC

		419		9999999		1252		100.001		12/31/10		1/1/99		12/31/99		Y		> 100		LEMINC		Y		Y		243				LEMINC

		420		9999999		1253		100.001		12/31/10		1/1/99		12/31/99		Y		> 100		LERZINC		Y		Y		244				LERZINC

		421		9999999		1254		100.001		12/31/10		1/1/99		12/31/99		Y		> 100		LETE		Y		Y		245				LETE

		422		9999999		1255		200.001		12/31/10		1/1/99		12/31/99		Y		> 200		LETNW		Y		Y		246				LETNW

		423		9999999		1256		150.001		12/31/10		1/1/99		12/31/99		Y		> 150		LTPS		Y		Y		247				LTPS

		424		9999999		1257		1.001		12/31/10		1/1/99		12/31/99		Y		> 1		PD		Y		Y		248				PD

		425		9		34		6.000001		10/31/10		10/31/10		12/31/99		Y		6 to 9 months		AGEONBOOK		Y		Y		249

		426		99999		63		50000		10/31/10		10/31/10		12/31/99		Y		$50000 - $100000		ASTSIZE		Y		Y		250

		427		300		76		201		10/31/10		10/31/10		12/31/99		Y		Btwn 201- 300		BALGROWTH		Y		Y		251

		428		9		89		7		10/31/10		10/31/10		12/31/99		Y		Overdue 7 TO 9 Months		CLASS		Y		Y		252

		429		6		99		5		10/31/10		10/31/10		12/31/99		Y		Between 5 to 7 Compliants		COMPLAINT		Y		Y		253

		430		300		111		201		10/31/10		10/31/10		12/31/99		Y		Btwn 201- 300		CUST_ATTRITION_SCORE		Y		Y		254

		431		300		122		201		10/31/10		10/31/10		12/31/99		Y		Btwn 201- 300		CUST_CROSSSELL		Y		Y		255

		432		365		151		181		10/31/10		10/31/10		12/31/99		Y		6 Months - 1 Year		DURATION		Y		Y		256

		433		99999		158		50000		10/31/10		10/31/10		12/31/99		Y		$50000 - $100000		EQCAPITAL		Y		Y		257

		434		99999		167		50000		10/31/10		10/31/10		12/31/99		Y		$50000 - $100000		EXPOSURE		Y		Y		258

		435		99999		176		50000		10/31/10		10/31/10		12/31/99		Y		$50000 - $100000		FEESIZE		Y		Y		259

		436		99999		194		50000		10/31/10		10/31/10		12/31/99		Y		$50000 - $100000		LIABSIZE		Y		Y		260

		437		80		204		70.000001		10/31/10		10/31/10		12/31/99		Y		> 70% <= 80%		LTVBAND						261

		438		0.99		214		0.75		10/31/10		10/31/10		12/31/99		Y		Rate Diff bw 0.75 pct and 1 pct		MRD		Y		Y		262

		439		19		225		10		10/31/10		10/31/10		12/31/99		Y		10 days - 20 days		NMREQUEST		Y		Y		263

		440		3		233		2		10/31/10		10/31/10		12/31/99		Y		DOR Two Accounts		NO_OF_ACCOUNTS		Y		Y		264

		441		3		241		3		10/31/10		10/31/10		12/31/99		Y		Three Products		NO_OF_PRODUCTS		Y		Y		265

		442		300		261		201		10/31/10		10/31/10		12/31/99		Y		Btwn 201- 300		PURLIKEHOOD_SCORE		Y		Y		266

		443		300		272		201		10/31/10		10/31/10		12/31/99		Y		Btwn 201- 300		RESPONSE		Y		Y		267

		444		59		285		40		10/31/10		10/31/10		12/31/99		Y		40 - 60 %		RESPRATE		Y		Y		268

		445		300		296		201		10/31/10		10/31/10		12/31/99		Y		Btwn 201- 300		SALESMIGRATION_SCORE		Y		Y		269

		446		14		307		8		10/31/10		10/31/10		12/31/99		Y		8 - 14 Service Requests		SER_REQUEST		Y		Y		270

		447		19		317		10		10/31/10		10/31/10		12/31/99		Y		10 days - 20 days		SRVSLIP		Y		Y		271

		448		300		329		201		10/31/10		10/31/10		12/31/99		Y		Btwn 201- 300		TRANSALES_SCORE		Y		Y		272

		449		99999		340		50000		10/31/10		10/31/10		12/31/99		Y		$50000 - $100000		TURNOVER		Y		Y		273

		450		75		349		51		10/31/10		10/31/10		12/31/99		Y		50 to 75 percent		UTILIZATION						274

		451		12		35		9.000001		10/31/10		10/31/10		12/31/99		Y		9 to 12 months		AGEONBOOK		Y		Y		285

		452		149999		64		100000		10/31/10		10/31/10		12/31/99		Y		$100000 - $150000		ASTSIZE		Y		Y		286

		453		400		77		301		10/31/10		10/31/10		12/31/99		Y		Btwn 301- 400		BALGROWTH		Y		Y		287

		454		12		90		10		10/31/10		10/31/10		12/31/99		Y		Overdue 10 TO 12 Months		CLASS		Y		Y		288

		455		9		100		7		10/31/10		10/31/10		12/31/99		Y		Between 7 to 10 Compliants		COMPLAINT		Y		Y		289

		456		400		112		301		10/31/10		10/31/10		12/31/99		Y		Btwn 301- 400		CUST_ATTRITION_SCORE		Y		Y		290

		457		80		1067		71		12/31/10		1/1/99		12/31/99		Y		71-80		GENERAL		Y		Y		2347				GENERAL

		458		90		1068		81		12/31/10		1/1/99		12/31/99		Y		81-90		GENERAL		Y		Y		2348				GENERAL

		459		40		1113		20.001		12/31/10		1/1/99		12/31/99		Y		20-40		LETE		Y		Y		2349				LETE

		460		60		1114		40.001		12/31/10		1/1/99		12/31/99		Y		40-60		LETE		Y		Y		2350				LETE

		461		75		1115		60.001		12/31/10		1/1/99		12/31/99		Y		60-75		LETE		Y		Y		2351				LETE

		462		35		1190		30		12/31/10		1/1/99		12/31/99		Y		30-35		PROSDUR		Y		Y		2352				PROSDUR

		463		0.55		1014		0.351		12/31/10		1/1/99		12/31/99		Y		0.35-0.55		PD		Y		Y		2353				PD

		464		41		1191		36		12/31/10		1/1/99		12/31/99		Y		36-41		PROSDUR		Y		Y		2354				PROSDUR

		465		1000000		1044		700000.001		12/31/10		1/1/99		12/31/99		Y		700000-1000000		CORINC		Y		Y		2355				SME

		466		5000000		1045		1000000.001		12/31/10		1/1/99		12/31/99		Y		1000000-5000000		CORINC		Y		Y		2356				MED

		467		10000000		1046		5000000.001		12/31/10		1/1/99		12/31/99		Y		5000000-10000000		CORINC		Y		Y		2357				MED

		468		100		1069		91		12/31/10		1/1/99		12/31/99		Y		91-100		GENERAL		Y		Y		2358				GENERAL

		469		50000		1204		0		12/31/10		1/1/99		12/31/99		Y		0-50000		INSCOV		Y		Y		2359				INSCOV

		470		90		1116		75.001		12/31/10		1/1/99		12/31/99		Y		75-90		LETE		Y		Y		2360				LETE

		471		100		1117		90.001		12/31/10		1/1/99		12/31/99		Y		90-100		LETE		Y		Y		2361				LETE

		472		47		1192		42		12/31/10		1/1/99		12/31/99		Y		42-47		PROSDUR		Y		Y		2362				PROSDUR

		473		53		1193		48		12/31/10		1/1/99		12/31/99		Y		48-53		PROSDUR		Y		Y		2363				PROSDUR

		474		59		1194		54		12/31/10		1/1/99		12/31/99		Y		54-59		PROSDUR		Y		Y		2364				PROSDUR

		475		50000000		1047		10000000		12/31/10		1/1/99		12/31/99		Y		10000000-50000000		CORINC		Y		Y		2365				MED

		476		100000000		1048		50000000		12/31/10		1/1/99		12/31/99		Y		50000000-100000000		CORINC		Y		Y		2366				HIGH

		477		1000000000000000		3009		100000000		12/31/10		1/1/99		12/31/99		Y		> 100000000		CORINC		Y		Y		2367				HIGH

		478		70000		1205		50000.001		12/31/10		1/1/99		12/31/99		Y		50001-70000		INSCOV		Y		Y		2368				INSCOV

		479		100000		1206		70000.001		12/31/10		1/1/99		12/31/99		Y		70001-100000		INSCOV		Y		Y		2369				INSCOV

		480		10000000		1092		5000000.001		12/31/10		1/1/99		12/31/99		Y		5000001-10000000		EOP		Y		Y		2370				EOP

		481		5		1142		0		12/31/10		1/1/99		12/31/99		Y		0-5		LETNW		Y		Y		2371				LETNW

		482		10		1143		5.001		12/31/10		1/1/99		12/31/99		Y		10-May		LETNW		Y		Y		2372				LETNW

		483		80		1195		60		12/31/10		1/1/99		12/31/99		Y		60-80		PROSDUR		Y		Y		2373				PROSDUR

		484		100		1196		81		12/31/10		1/1/99		12/31/99		Y		81-100		PROSDUR		Y		Y		2374				PROSDUR

		485		9999999		1197		101		12/31/10		1/1/99		12/31/99		Y		> 100		PROSDUR		Y		Y		2375				PROSDUR

		486		0		2111		0		12/31/10		1/1/99		12/31/99		Y		Active		DELQ		Y		Y		2376				DELQ

		487		30		2112		1		12/31/10		1/1/99		12/31/99		Y		1-30  days		DELQ		Y		Y		2377				DELQ

		488		50		2113		31		12/31/10		1/1/99		12/31/99		Y		31-50  days		DELQ		Y		Y		2378				DELQ

		489		500000		1207		100000.001		12/31/10		1/1/99		12/31/99		Y		100001-500000		INSCOV		Y		Y		2379				INSCOV

		490		700000		1208		500000.001		12/31/10		1/1/99		12/31/99		Y		500001-700000		INSCOV		Y		Y		2380				INSCOV

		491		1000000		1209		700000.001		12/31/10		1/1/99		12/31/99		Y		700001-1000000		INSCOV		Y		Y		2381				INSCOV

		492		20		1144		10.001		12/31/10		1/1/99		12/31/99		Y		20-Oct		LETNW		Y		Y		2382				LETNW

		493		40		1145		20.001		12/31/10		1/1/99		12/31/99		Y		20-40		LETNW		Y		Y		2383				LETNW

		494		60		1146		40.001		12/31/10		1/1/99		12/31/99		Y		40-60		LETNW		Y		Y		2384				LETNW

		495		25		1098		17		12/31/10		1/1/99		12/31/99		Y		CCC+ INT to C- INT		RATING		Y		Y		2385				RATING

		496		33		1099		26		12/31/10		1/1/99		12/31/99		Y		P1+ INT to P5 INT		RATING		Y		Y		2386				RATING

		497		34		1100		34		12/31/10		1/1/99		12/31/99		Y		D INT		RATING		Y		Y		2387				RATING

		498		60		2114		51		12/31/10		1/1/99		12/31/99		Y		51-60  days		DELQ		Y		Y		2388				DELQ

		499		90		2115		61		12/31/10		1/1/99		12/31/99		Y		61-90  days		DELQ		Y		Y		2389				DELQ

		500		120		2116		91		12/31/10		1/1/99		12/31/99		Y		91-120  days		DELQ		Y		Y		2390				DELQ

		501		5000000		1210		1000000.001		12/31/10		1/1/99		12/31/99		Y		1000001-5000000		INSCOV		Y		Y		2391				INSCOV

		502		10000000		1211		5000000.001		12/31/10		1/1/99		12/31/99		Y		5000001-10000000		INSCOV		Y		Y		2392				INSCOV

		503		50000000		1212		10000000		12/31/10		1/1/99		12/31/99		Y		10000001-50000000		INSCOV		Y		Y		2393				INSCOV

		504		75		1147		60.001		12/31/10		1/1/99		12/31/99		Y		60-75		LETNW		Y		Y		2394				LETNW

		505		90		1148		75.001		12/31/10		1/1/99		12/31/99		Y		75-90		LETNW		Y		Y		2395				LETNW

		506		100		1149		90.001		12/31/10		1/1/99		12/31/99		Y		90-100		LETNW		Y		Y		2396				LETNW

		507		500000		1177		100000.001		12/31/10		1/1/99		12/31/99		Y		100000-500000		SANCLIMT		Y		Y		2397				SANCLIMT

		508		700000		1178		500000.001		12/31/10		1/1/99		12/31/99		Y		500000-700000		SANCLIMT		Y		Y		2398				SANCLIMT

		509		1000000		1179		700000.001		12/31/10		1/1/99		12/31/99		Y		700000-1000000		SANCLIMT		Y		Y		2399				SANCLIMT

		510		150		2117		121		12/31/10		1/1/99		12/31/99		Y		120-150  days		DELQ		Y		Y		2400				DELQ

		511		9999999		2118		151		12/31/10		1/1/99		12/31/99		Y		> 150 Days		DELQ		Y		Y		2401				DELQ

		512		0.55		1158		0.351		12/31/10		1/1/99		12/31/99		Y		0.35-0.55		DTI		Y		Y		2402				DTI

		513		100000000		1213		50000000		12/31/10		1/1/99		12/31/99		Y		50000001-100000000		INSCOV		Y		Y		2403				INSCOV

		514		10000000000		1214		100000000		12/31/10		1/1/99		12/31/99		Y		100000001-10000000000		INSCOV		Y		Y		2404				INSCOV

		515		50000000		1093		10000000		12/31/10		1/1/99		12/31/99		Y		10000001-50000000		EOP		Y		Y		2405				EOP

		516		120		1150		100.001		12/31/10		1/1/99		12/31/99		Y		100-120		LETNW		Y		Y		2406				LETNW

		517		140		1151		120.001		12/31/10		1/1/99		12/31/99		Y		120-140		LETNW		Y		Y		2407				LETNW

		518		160		1152		140.001		12/31/10		1/1/99		12/31/99		Y		140-160		LETNW		Y		Y		2408				LETNW

		519		7		1096		1		12/31/10		1/1/99		12/31/99		Y		AAA INT to A- INT		RATING		Y		Y		2409				RATING

		520		16		1097		8		12/31/10		1/1/99		12/31/99		Y		BBB+ INT to B- INT		RATING		Y		Y		2410				RATING

		521		0.8		1159		0.551		12/31/10		1/1/99		12/31/99		Y		0.55-0.80		DTI		Y		Y		2411				DTI

		522		0.9		1160		0.801		12/31/10		1/1/99		12/31/99		Y		0.80-0.90		DTI		Y		Y		2412				DTI

		523		1		1161		0.901		12/31/10		1/1/99		12/31/99		Y		0.9-1.00		DTI		Y		Y		2413				DTI

		524		5		1134		0		12/31/10		1/1/99		12/31/99		Y		0-5		LEHHINC		Y		Y		2414				LEHHINC

		525		10		1135		5.001		12/31/10		1/1/99		12/31/99		Y		10-May		LEHHINC		Y		Y		2415				LEHHINC

		526		180		1153		160.001		12/31/10		1/1/99		12/31/99		Y		160-180		LETNW		Y		Y		2416				LETNW

		527		200		1154		180.001		12/31/10		1/1/99		12/31/99		Y		180-200		LETNW		Y		Y		2417				LETNW

		528		5		1101		0		12/31/10		1/1/99		12/31/99		Y		0-5		LTPS		Y		Y		2418				LTPS

		529		50000		1174		0		12/31/10		1/1/99		12/31/99		Y		0-50000		SANCLIMT		Y		Y		2419				SANCLIMT

		530		70000		1175		50000.001		12/31/10		1/1/99		12/31/99		Y		50000-70000		SANCLIMT		Y		Y		2420				SANCLIMT

		531		100000		1176		70000.001		12/31/10		1/1/99		12/31/99		Y		70000-100000		SANCLIMT		Y		Y		2421				SANCLIMT

		532		9999999		1246		5.001		12/31/10		1/1/99		12/31/99		Y		> 5.00		DTI		Y		Y		2422				DTI

		533		5		1162		1.001		12/31/10		1/1/99		12/31/99		Y		1.00-5.00		DTI		Y		Y		2423				DTI

		534		0.1		1155		0		12/31/10		1/1/99		12/31/99		Y		0-0.10		DTI		Y		Y		2424				DTI

		535		20		1136		10.001		12/31/10		1/1/99		12/31/99		Y		20-Oct		LEHHINC		Y		Y		2425				LEHHINC

		536		40		1137		20.001		12/31/10		1/1/99		12/31/99		Y		20-40		LEHHINC		Y		Y		2426				LEHHINC

		537		60		1138		40.001		12/31/10		1/1/99		12/31/99		Y		40-60		LEHHINC		Y		Y		2427				LEHHINC

		538		10		1102		5.001		12/31/10		1/1/99		12/31/99		Y		10-May		LTPS		Y		Y		2428				LTPS

		539		20		1103		10.001		12/31/10		1/1/99		12/31/99		Y		20-Oct		LTPS		Y		Y		2429				LTPS

		540		40		1104		20.001		12/31/10		1/1/99		12/31/99		Y		20-40		LTPS		Y		Y		2430				LTPS

		541		5000000		1180		1000000.001		12/31/10		1/1/99		12/31/99		Y		1000000-5000000		SANCLIMT		Y		Y		2431				SANCLIMT

		542		10000000		1181		5000000.001		12/31/10		1/1/99		12/31/99		Y		5000000-10000000		SANCLIMT		Y		Y		2432				SANCLIMT

		543		0.8		1015		0.551		12/31/10		1/1/99		12/31/99		Y		0.55-0.80		PD		Y		Y		2433				PD

		544		0.25		1156		0.101		12/31/10		1/1/99		12/31/99		Y		0.10-0.25		DTI		Y		Y		2434				DTI

		545		0.35		1157		0.251		12/31/10		1/1/99		12/31/99		Y		0.25-0.35		DTI		Y		Y		2435				DTI

		546		319		3001		1		12/31/10		1/1/99		12/31/99		Y		0-319		ECS		Y		Y		2436				ECS

		547		75		1139		60.001		12/31/10		1/1/99		12/31/99		Y		60-75		LEHHINC		Y		Y		2437				LEHHINC

		548		90		1140		75.001		12/31/10		1/1/99		12/31/99		Y		75-90		LEHHINC		Y		Y		2438				LEHHINC

		549		100		1141		90.001		12/31/10		1/1/99		12/31/99		Y		90-100		LEHHINC		Y		Y		2439				LEHHINC

		550		60		1105		40.001		12/31/10		1/1/99		12/31/99		Y		40-60		LTPS		Y		Y		2440				LTPS

		551		75		1106		60.001		12/31/10		1/1/99		12/31/99		Y		60-75		LTPS		Y		Y		2441				LTPS

		552		100000000		1094		50000000		12/31/10		1/1/99		12/31/99		Y		50000001-100000000		EOP		Y		Y		2442				EOP

		553		5000000		1091		1000000.001		12/31/10		1/1/99		12/31/99		Y		1000001-5000000		EOP		Y		Y		2443				EOP

		554		10000		1024		0		12/31/10		1/1/99		12/31/99		Y		0-10000		CONINC		Y		Y		2444				LOW

		555		20000		1025		10000.001		12/31/10		1/1/99		12/31/99		Y		10000-20000		CONINC		Y		Y		2445				LOW

		556		450		3002		320		12/31/10		1/1/99		12/31/99		Y		320-450		ECS		Y		Y		2446				ECS

		557		550		3003		451		12/31/10		1/1/99		12/31/99		Y		451-550		ECS		Y		Y		2447				ECS

		558		5		1118		0		12/31/10		1/1/99		12/31/99		Y		0-5		LEMINC		Y		Y		2448				LEMINC

		559		10		1119		5.001		12/31/10		1/1/99		12/31/99		Y		10-May		LEMINC		Y		Y		2449				LEMINC

		560		20		1120		10.001		12/31/10		1/1/99		12/31/99		Y		20-Oct		LEMINC		Y		Y		2450				LEMINC

		561		90		1107		75.001		12/31/10		1/1/99		12/31/99		Y		75-90		LTPS		Y		Y		2451				LTPS

		562		100		1108		90.001		12/31/10		1/1/99		12/31/99		Y		90-100		LTPS		Y		Y		2452				LTPS

		563		150		1109		100.001		12/31/10		1/1/99		12/31/99		Y		100-150		LTPS		Y		Y		2453				LTPS

		564		30000		1026		20000.001		12/31/10		1/1/99		12/31/99		Y		20000-30000		CONINC		Y		Y		2454				LOW

		565		40000		1027		30000.001		12/31/10		1/1/99		12/31/99		Y		30000-40000		CONINC		Y		Y		2455				LOW

		566		55000		1028		40000.001		12/31/10		1/1/99		12/31/99		Y		40000-55000		CONINC		Y		Y		2456				MED

		567		650		3004		551		12/31/10		1/1/99		12/31/99		Y		551-650		ECS		Y		Y		2457				ECS

		568		700		3005		651		12/31/10		1/1/99		12/31/99		Y		651-700		ECS		Y		Y		2458				ECS

		569		750		3006		701		12/31/10		1/1/99		12/31/99		Y		701-750		ECS		Y		Y		2459				ECS

		570		40		1121		20.001		12/31/10		1/1/99		12/31/99		Y		20-40		LEMINC		Y		Y		2460				LEMINC

		571		60		1122		40.001		12/31/10		1/1/99		12/31/99		Y		40-60		LEMINC		Y		Y		2461				LEMINC

		572		70000		1029		55000.001		12/31/10		1/1/99		12/31/99		Y		55000-70000		CONINC		Y		Y		2464				MED

		573		90000		1030		70000.001		12/31/10		1/1/99		12/31/99		Y		70000-90000		CONINC		Y		Y		2465				MED

		574		100000		1031		90000.001		12/31/10		1/1/99		12/31/99		Y		90000-100000		CONINC		Y		Y		2466				MED

		575		820		3007		751		12/31/10		1/1/99		12/31/99		Y		750-820		ECS		Y		Y		2467				ECS

		576		9999999		3008		821		12/31/10		1/1/99		12/31/99		Y		> 820		ECS		Y		Y		2468				ECS

		577		75		1123		60.001		12/31/10		1/1/99		12/31/99		Y		60-75		LEMINC		Y		Y		2469				LEMINC

		578		90		1124		75.001		12/31/10		1/1/99		12/31/99		Y		75-90		LEMINC		Y		Y		2470				LEMINC

		579		100		1125		90.001		12/31/10		1/1/99		12/31/99		Y		90-100		LEMINC		Y		Y		2471				LEMINC

		580		200000		1032		100000.001		12/31/10		1/1/99		12/31/99		Y		100000-200000		CONINC		Y		Y		2475				HIGH

		581		350000		1033		200000.001		12/31/10		1/1/99		12/31/99		Y		200000-350000		CONINC		Y		Y		2476				HIGH

		582		500000		1034		350000.001		12/31/10		1/1/99		12/31/99		Y		350000-500000		CONINC		Y		Y		2477				HIGH

		583		500000		1088		100000.001		12/31/10		1/1/99		12/31/99		Y		100001-500000		EOP		Y		Y		2478				EOP

		584		700000		1089		500000.001		12/31/10		1/1/99		12/31/99		Y		500001-700000		EOP		Y		Y		2479				EOP

		585		1000000		1090		700000.001		12/31/10		1/1/99		12/31/99		Y		700001-1000000		EOP		Y		Y		2480				EOP

		586		5		1126		0		12/31/10		1/1/99		12/31/99		Y		0-5		LERZINC		Y		Y		2481				LERZINC

		587		10		1127		5.001		12/31/10		1/1/99		12/31/99		Y		10-May		LERZINC		Y		Y		2482				LERZINC

		588		700000		1035		500000.001		12/31/10		1/1/99		12/31/99		Y		500000-700000		CONINC		Y		Y		2486				HIGH

		589		900000		1036		700000.001		12/31/10		1/1/99		12/31/99		Y		700000-900000		CONINC		Y		Y		2487				HIGH

		590		1000000000000000		1037		900000.001		12/31/10		1/1/99		12/31/99		Y		> 900000		CONINC		Y		Y		2488				HIGH

		591		10000000000		1095		100000000		12/31/10		1/1/99		12/31/99		Y		100000001-10000000000		EOP		Y		Y		2489				EOP

		592		50000		1085		0		12/31/10		1/1/99		12/31/99		Y		0-50000		EOP		Y		Y		2490				EOP

		593		70000		1086		50000.001		12/31/10		1/1/99		12/31/99		Y		50001-70000		EOP		Y		Y		2491				EOP

		594		20		1128		10.001		12/31/10		1/1/99		12/31/99		Y		20-Oct		LERZINC		Y		Y		2492				LERZINC

		595		40		1129		20.001		12/31/10		1/1/99		12/31/99		Y		20-40		LERZINC		Y		Y		2493				LERZINC

		596		60		1130		40.001		12/31/10		1/1/99		12/31/99		Y		40-60		LERZINC		Y		Y		2494				LERZINC

		597		0.1		1011		0		12/31/10		1/1/99		12/31/99		Y		0-0.10		PD		Y		Y		2495				PD

		598		0.25		1012		0.101		12/31/10		1/1/99		12/31/99		Y		0.10-0.25		PD		Y		Y		2496				PD

		599		10000		1038		0		12/31/10		1/1/99		12/31/99		Y		0-10000		CORINC		Y		Y		2497				LOW

		600		50000		1039		10000.001		12/31/10		1/1/99		12/31/99		Y		10000-50000		CORINC		Y		Y		2498				LOW

		601		70000		1040		50000.001		12/31/10		1/1/99		12/31/99		Y		50000-70000		CORINC		Y		Y		2499				LOW

		602		100000		1087		70000.001		12/31/10		1/1/99		12/31/99		Y		70001-100000		EOP		Y		Y		2500				EOP

		603		10		1061		1		12/31/10		1/1/99		12/31/99		Y		10-Jan		GENERAL		Y		Y		2501				GENERAL

		604		20		1062		11		12/31/10		1/1/99		12/31/99		Y		20-Nov		GENERAL		Y		Y		2502				GENERAL

		605		75		1131		60.001		12/31/10		1/1/99		12/31/99		Y		60-75		LERZINC		Y		Y		2503				LERZINC

		606		90		1132		75.001		12/31/10		1/1/99		12/31/99		Y		75-90		LERZINC		Y		Y		2504				LERZINC

		607		100		1133		90.001		12/31/10		1/1/99		12/31/99		Y		90-100		LERZINC		Y		Y		2505				LERZINC

		608		0.35		1013		0.251		12/31/10		1/1/99		12/31/99		Y		0.25-0.35		PD		Y		Y		2506				PD

		609		5		1185		0		12/31/10		1/1/99		12/31/99		Y		0-5		PROSDUR		Y		Y		2507				PROSDUR

		610		11		1186		6		12/31/10		1/1/99		12/31/99		Y		11-Jun		PROSDUR		Y		Y		2508				PROSDUR

		611		100000		1041		70000.001		12/31/10		1/1/99		12/31/99		Y		70000-100000		CORINC		Y		Y		2509				LOW

		612		500000		1042		100000.001		12/31/10		1/1/99		12/31/99		Y		100000-500000		CORINC		Y		Y		2510				SME

		613		700000		1043		500000.001		12/31/10		1/1/99		12/31/99		Y		500000-700000		CORINC		Y		Y		2511				SME

		614		30		1063		21		12/31/10		1/1/99		12/31/99		Y		21-30		GENERAL		Y		Y		2512				GENERAL

		615		45		1064		31		12/31/10		1/1/99		12/31/99		Y		31-45		GENERAL		Y		Y		2513				GENERAL

		616		55		1065		46		12/31/10		1/1/99		12/31/99		Y		46-55		GENERAL		Y		Y		2514				GENERAL

		617		5		1110		0		12/31/10		1/1/99		12/31/99		Y		0-5		LETE		Y		Y		2515				LETE

		618		10		1111		5.001		12/31/10		1/1/99		12/31/99		Y		10-May		LETE		Y		Y		2516				LETE

		619		20		1112		10.001		12/31/10		1/1/99		12/31/99		Y		20-Oct		LETE		Y		Y		2517				LETE

		620		17		1187		12		12/31/10		1/1/99		12/31/99		Y		17-Dec		PROSDUR		Y		Y		2518				PROSDUR

		621		23		1188		18		12/31/10		1/1/99		12/31/99		Y		18-23		PROSDUR		Y		Y		2519				PROSDUR

		622		29		1189		24		12/31/10		1/1/99		12/31/99		Y		24-29		PROSDUR		Y		Y		2520				PROSDUR

		623		3.5		6001		0		9/30/13		3/31/00		12/31/99		Y		MISSING		MISSING						6001

		624		3		6010		0		9/30/13		3/31/00		12/31/99		Y		MISSING		MISSING						6010

		625		3.49		6011		3		9/30/13		3/31/00		12/31/99		Y		MISSING		MISSING						6011

		626		3.99		6012		3.5		9/30/13		3/31/00		12/31/99		Y		MISSING		MISSING						6012

		627		4.49		6013		4		9/30/13		3/31/00		12/31/99		Y		MISSING		MISSING						6013

		628		4.99		6014		4.5		9/30/13		3/31/00		12/31/99		Y		MISSING		MISSING						6014

		629		5.49		6015		5		9/30/13		3/31/00		12/31/99		Y		MISSING		MISSING						6015

		630		5.99		6016		5.5		9/30/13		3/31/00		12/31/99		Y		MISSING		MISSING						6016

		631		6.49		6017		6		9/30/13		3/31/00		12/31/99		Y		MISSING		MISSING						6017

		632		6.99		6018		6.5		9/30/13		3/31/00		12/31/99		Y		MISSING		MISSING						6018

		633		99999999		6019		6.99		9/30/13		3/31/00		12/31/99		Y		MISSING		MISSING						6019

		634		3.5		6020		0		9/30/13		3/31/00		12/31/99		Y		MISSING		MISSING						6020

		635		3.99		6021		3.5		9/30/13		3/31/00		12/31/99		Y		MISSING		MISSING						6021

		636		4.49		6022		4		9/30/13		3/31/00		12/31/99		Y		MISSING		MISSING						6022

		637		4.99		6023		4.5		9/30/13		3/31/00		12/31/99		Y		MISSING		MISSING						6023

		638		5.49		6024		5		9/30/13		3/31/00		12/31/99		Y		MISSING		MISSING						6024

		639		5.99		6025		5.5		9/30/13		3/31/00		12/31/99		Y		MISSING		MISSING						6025

		640		6.49		6026		6		9/30/13		3/31/00		12/31/99		Y		MISSING		MISSING						6026

		641		6.99		6027		6.5		9/30/13		3/31/00		12/31/99		Y		MISSING		MISSING						6027

		642		99999999		6028		6.99		9/30/13		3/31/00		12/31/99		Y		MISSING		MISSING						6028

		643		3.5		6029		0		9/30/13		3/31/00		12/31/99		Y		MISSING		MISSING						6029

		644		3.99		6030		3.5		9/30/13		3/31/00		12/31/99		Y		MISSING		MISSING						6030

		645		4.49		6031		4		9/30/13		3/31/00		12/31/99		Y		MISSING		MISSING						6031

		646		4.99		6032		4.5		9/30/13		3/31/00		12/31/99		Y		MISSING		MISSING						6032

		647		5.49		6033		5		9/30/13		3/31/00		12/31/99		Y		MISSING		MISSING						6033

		648		5.99		6034		5.5		9/30/13		3/31/00		12/31/99		Y		MISSING		MISSING						6034

		649		6.49		6035		6		9/30/13		3/31/00		12/31/99		Y		MISSING		MISSING						6035

		650		6.99		6036		6.5		9/30/13		3/31/00		12/31/99		Y		MISSING		MISSING						6036

		651		99999999		6037		6.99		9/30/13		3/31/00		12/31/99		Y		MISSING		MISSING						6037

		652		2.99		6038		2.5		9/30/13		3/31/00		12/31/99		Y		MISSING		MISSING						6038

		653		3.49		6039		3		9/30/13		3/31/00		12/31/99		Y		MISSING		MISSING						6039

		654		3.99		6040		3.5		9/30/13		3/31/00		12/31/99		Y		MISSING		MISSING						6040

		655		4.49		6041		4		9/30/13		3/31/00		12/31/99		Y		MISSING		MISSING						6041

		656		4.99		6042		4.5		9/30/13		3/31/00		12/31/99		Y		MISSING		MISSING						6042

		657		5.49		6043		5		9/30/13		3/31/00		12/31/99		Y		MISSING		MISSING						6043

		658				30025				9/30/13								Month 1		MONTH						30025

		659				30026				9/30/13								Month 2		MONTH						30026

		660				30027				9/30/13								Month 3		MONTH						30027

		661				30028				9/30/13								Month 4		MONTH						30028

		662				30029				9/30/13								Month 5		MONTH						30029

		663				30030				9/30/13								Month 6		MONTH						30030

		664				30031				9/30/13								Month 7		MONTH						30031

		665				30032				9/30/13								Month 8		MONTH						30032

		666				30033				9/30/13								Month 9		MONTH						30033

		667				30034				9/30/13								Month 10		MONTH						30034

		668				30035				9/30/13								Month 11		MONTH						30035

		669				30036				9/30/13								Month 12		MONTH						30036

		670				30037				9/30/13								Month 13		MONTH						30037

		671				30038				9/30/13								Month 14		MONTH						30038

		672				30039				9/30/13								Month 15		MONTH						30039

		673				30040				9/30/13								Month 16		MONTH						30040

		674				30041				9/30/13								Month 17		MONTH						30041

		675				30042				9/30/13								Month 18		MONTH						30042

		676				30043				9/30/13								Month 19		MONTH						30043

		677				30044				9/30/13								Month 20		MONTH						30044

		678				30045				9/30/13								Month 21		MONTH						30045

		679				30046				9/30/13								Month 22		MONTH						30046

		680				30047				9/30/13								Month 23		MONTH						30047

		681				30048				9/30/13								Month 24		MONTH						30048

		682				30049				9/30/13								Year 3		Year Bands						30049

		683				30050				9/30/13								Year 4		Year Bands						30050

		684				30051				9/30/13								Year 5		Year Bands						30051

		685				30052				9/30/13								Year 6		Year Bands						30052

		686				30053				9/30/13								Year 7		Year Bands						30053

		687				30054				9/30/13								Year 8		Year Bands						30054

		688				30055				9/30/13								Year 9		Year Bands						30055

		689				30056				9/30/13								Year 10-14		Year Bands						30056

		690				30057				9/30/13								Year 15-19		Year Bands						30057

		691				30058				9/30/13								Year 20+		Year Bands						30058

		692				30059				9/30/13								0-1 Day		Year Bands						30059

		693				1												<=620		INTLAUTOLNFICO						30060														International Auto loan-FICO

		694				2												>620		INTLAUTOLNFICO						30061														International Auto loan-FICO

		695				3												N/A		INTLAUTOLNFICO						30062														International Auto loan-FICO

		696				1												<= 620		USAUTOLNFICO						30063														US Auto Loan-FICO

		697				2												> 620 and <= 660		USAUTOLNFICO						30064														US Auto Loan-FICO

		698				3												> 660 and <= 720		USAUTOLNFICO						30065														US Auto Loan-FICO

		699				4												> 720		USAUTOLNFICO						30066														US Auto Loan-FICO

		700				5												N/A		USAUTOLNFICO						30067														US Auto Loan-FICO

		701				1												<=620		INTLCRCDFICO						30068														International Credit Card-FICO

		702				2												>620		INTLCRCDFICO						30069														International Credit Card-FICO

		703				3												N/A		INTLCRCDFICO						30070														International Credit Card-FICO

		704				1												<=660		INTLHOMEEQFICO						30071														International Home Equity-FICO

		705				2												>660		INTLHOMEEQFICO						30072														International Home Equity-FICO

		706				3												N/A		INTLHOMEEQFICO						30073														International Home Equity-FICO

		707				1												<=660		INTLFRSTLIMTGFICO						30074														International First Lien Mortgage-FICO

		708				2												>660		INTLFRSTLIMTGFICO						30075														International First Lien Mortgage-FICO

		709				3												N/A		INTLFRSTLIMTGFICO						30076														International First Lien Mortgage-FICO

		710				1												<=620		INTLOTHCONSFICO						30077														International Other Consumer-FICO

		711				2												>620		INTLOTHCONSFICO						30078														International Other Consumer-FICO

		712				3												N/A		INTLOTHCONSFICO						30079														International Other Consumer-FICO

		713				1												<=620		USOTHCONFICO						30080														US Other Consumer-FICO

		714				2												>620		USOTHCONFICO						30081														US Other Consumer-FICO

		715				3												N/A		USOTHCONFICO						30082														US Other Consumer-FICO

		716				1												<=620		INTLSMBFICO						30083														International Small Business-FICO

		717				2												>620		INTLSMBFICO						30084														International Small Business-FICO

		718				3												N/A		INTLSMBFICO						30085														International Small Business-FICO

		719				1												<=620		USSMBFICO						30086														US Small Business-FICO

		720				2												>620		USSMBFICO						30087														US Small Business-FICO

		721				3												N/A		USSMBFICO						30088														US Small Business-FICO

		722				1												<=660		STDNTLNFICO						30089														Student Loan-FICO

		723				2												>660		STDNTLNFICO						30090														Student Loan-FICO

		724				3												N/A		STDNTLNFICO						30091														Student Loan-FICO

		725				1												Current		INTLAUTOLNDLQN						30092														International Auto loan-Delinquency

		726				2												1-29 days past due		INTLAUTOLNDLQN						30093														International Auto loan-Delinquency

		727				3												30-59 DPD		INTLAUTOLNDLQN						30094														International Auto loan-Delinquency

		728				4												60-89 DPD		INTLAUTOLNDLQN						30095														International Auto loan-Delinquency

		729				5												90-119 DPD		INTLAUTOLNDLQN						30096														International Auto loan-Delinquency

		730				6												120+ DPD:		INTLAUTOLNDLQN						30097														International Auto loan-Delinquency

		731				1												Current + 1-29 days past due		USAUTOLNDLQN						30098														US Auto Loan-Delinquency

		732				2												30-59 DPD		USAUTOLNDLQN						30099														US Auto Loan-Delinquency

		733				3												60-89 DPD		USAUTOLNDLQN						30100														US Auto Loan-Delinquency

		734				4												90-119 DPD		USAUTOLNDLQN						30101														US Auto Loan-Delinquency

		735				5												120+ DPD:		USAUTOLNDLQN						30102														US Auto Loan-Delinquency

		736				1												Current + 1-29 days past due		INTLCRCDDLQN						30103														International Credit Card-Delinquency

		737				2												30-59 DPD		INTLCRCDDLQN						30104														International Credit Card-Delinquency

		738				3												60-89 DPD		INTLCRCDDLQN						30105														International Credit Card-Delinquency

		739				4												90-119 DPD		INTLCRCDDLQN						30106														International Credit Card-Delinquency

		740				5												120+ DPD:		INTLCRCDDLQN						30107														International Credit Card-Delinquency

		741				1												Current + 1-29 days past due		INTLHOMEEQDLQN						30108														International Home Equity-Delinquency

		742				2												30-89 DPD		INTLHOMEEQDLQN						30109														International Home Equity-Delinquency

		743				3												90-119 DPD		INTLHOMEEQDLQN						30110														International Home Equity-Delinquency

		744				4												120-179 DPD		INTLHOMEEQDLQN						30111														International Home Equity-Delinquency

		745				5												180+ DPD:		INTLHOMEEQDLQN						30112														International Home Equity-Delinquency

		746				1												Current + 1-29 days past due		INTLFRSTLIMTGDLQN						30113														International First Lien Mortgage-Delinquency

		747				2												30-89 DPD		INTLFRSTLIMTGDLQN						30114														International First Lien Mortgage-Delinquency

		748				3												90-119 DPD		INTLFRSTLIMTGDLQN						30115														International First Lien Mortgage-Delinquency

		749				4												120-179 DPD		INTLFRSTLIMTGDLQN						30116														International First Lien Mortgage-Delinquency

		750				5												180+ DPD:		INTLFRSTLIMTGDLQN						30117														International First Lien Mortgage-Delinquency

		751				1												Current + 1-29 days past due		INTLOTHCONSDLQN						30118														International Other Consumer-Delinquency

		752				2												30-59 DPD		INTLOTHCONSDLQN						30119														International Other Consumer-Delinquency

		753				3												60-89 DPD		INTLOTHCONSDLQN						30120														International Other Consumer-Delinquency

		754				4												90-119 DPD		INTLOTHCONSDLQN						30121														International Other Consumer-Delinquency

		755				5												120+ DPD:		INTLOTHCONSDLQN						30122														International Other Consumer-Delinquency

		756				1												Current + 1-29 days past due		USOTHCONDLQN						30123														US Other Consumer-Delinquency

		757				2												30-59 DPD		USOTHCONDLQN						30124														US Other Consumer-Delinquency

		758				3												60-89 DPD		USOTHCONDLQN						30125														US Other Consumer-Delinquency

		759				4												90-119 DPD		USOTHCONDLQN						30126														US Other Consumer-Delinquency

		760				5												120+ DPD:		USOTHCONDLQN						30127														US Other Consumer-Delinquency

		761				1												Current + 1-29 days past due		INTLSMBDLQN						30128														International Small Business-Delinquency

		762		5.99		6044		5.5		9/30/13		3/31/00		12/31/99		Y		MISSING		MISSING						6044

		763		6.49		6045		6		9/30/13		3/31/00		12/31/99		Y		MISSING		MISSING						6045

		764		99999999		6046		6.49		9/30/13		3/31/00		12/31/99		Y		MISSING		MISSING						6046

		765		2.99		6047		2.5		9/30/13		3/31/00		12/31/99		Y		MISSING		MISSING						6047

		766		3.49		6048		3		9/30/13		3/31/00		12/31/99		Y		MISSING		MISSING						6048

		767		3.99		6049		3.5		9/30/13		3/31/00		12/31/99		Y		MISSING		MISSING						6049

		768		4.49		6050		4		9/30/13		3/31/00		12/31/99		Y		MISSING		MISSING						6050

		769		4.99		6051		4.5		9/30/13		3/31/00		12/31/99		Y		MISSING		MISSING						6051

		770		5.49		6052		5		9/30/13		3/31/00		12/31/99		Y		MISSING		MISSING						6052

		771		5.99		6053		5.5		9/30/13		3/31/00		12/31/99		Y		MISSING		MISSING						6053

		772		6.49		6054		6		9/30/13		3/31/00		12/31/99		Y		MISSING		MISSING						6054

		773		99999999		6055		6.49		9/30/13		3/31/00		12/31/99		Y		MISSING		MISSING						6055

		774		3.5		6056		0		9/30/13		3/31/00		12/31/99		Y		MISSING		MISSING						6056

		775		3.99		6057		3.5		9/30/13		3/31/00		12/31/99		Y		MISSING		MISSING						6057

		776		4.49		6058		4		9/30/13		3/31/00		12/31/99		Y		MISSING		MISSING						6058

		777		4.99		6059		4.5		9/30/13		3/31/00		12/31/99		Y		MISSING		MISSING						6059

		778		5.49		6060		5		9/30/13		3/31/00		12/31/99		Y		MISSING		MISSING						6060

		779		5.99		6061		5.5		9/30/13		3/31/00		12/31/99		Y		MISSING		MISSING						6061

		780		6.49		6062		6		9/30/13		3/31/00		12/31/99		Y		MISSING		MISSING						6062

		781		6.99		6063		6.5		9/30/13		3/31/00		12/31/99		Y		MISSING		MISSING						6063

		782		99999999		6064		6.99		9/30/13		3/31/00		12/31/99		Y		MISSING		MISSING						6064

		783		3.5		6065		0		9/30/13		3/31/00		12/31/99		Y		MISSING		MISSING						6065

		784		3.99		6066		3.5		9/30/13		3/31/00		12/31/99		Y		MISSING		MISSING						6066

		785		4.49		6067		4		9/30/13		3/31/00		12/31/99		Y		MISSING		MISSING						6067

		786		4.99		6068		4.5		9/30/13		3/31/00		12/31/99		Y		MISSING		MISSING						6068

		787		5.49		6069		5		9/30/13		3/31/00		12/31/99		Y		MISSING		MISSING						6069

		788		5.99		6070		5.5		9/30/13		3/31/00		12/31/99		Y		MISSING		MISSING						6070

		789		6.49		6071		6		9/30/13		3/31/00		12/31/99		Y		MISSING		MISSING						6071

		790		6.99		6072		6.5		9/30/13		3/31/00		12/31/99		Y		MISSING		MISSING						6072

		791		99999999		6073		6.99		9/30/13		3/31/00		12/31/99		Y		MISSING		MISSING						6073

		792		2.99		6074		2.5		9/30/13		3/31/00		12/31/99		Y		MISSING		MISSING						6074

		793		3.49		6075		3		9/30/13		3/31/00		12/31/99		Y		MISSING		MISSING						6075

		794		3.99		6076		3.5		9/30/13		3/31/00		12/31/99		Y		MISSING		MISSING						6076

		795		4.49		6077		4		9/30/13		3/31/00		12/31/99		Y		MISSING		MISSING						6077

		796		4.99		6078		4.5		9/30/13		3/31/00		12/31/99		Y		MISSING		MISSING						6078

		797		5.49		6079		5		9/30/13		3/31/00		12/31/99		Y		MISSING		MISSING						6079

		798		5.99		6080		5.5		9/30/13		3/31/00		12/31/99		Y		MISSING		MISSING						6080

		799		6.49		6081		6		9/30/13		3/31/00		12/31/99		Y		MISSING		MISSING						6081

		800		99999999		6082		6.49		9/30/13		3/31/00		12/31/99		Y		MISSING		MISSING						6082

		801				2												30-59 DPD		INTLSMBDLQN						30129														International Small Business-Delinquency

		802				3												60-89 DPD		INTLSMBDLQN						30130														International Small Business-Delinquency

		803				4												90-119 DPD		INTLSMBDLQN						30131														International Small Business-Delinquency

		804				5												120+ DPD:		INTLSMBDLQN						30132														International Small Business-Delinquency

		805				1												Current + 1-29 days past due		USSMBDLQN						30133														US Small Business-Delinquency

		806				2												30-59 DPD		USSMBDLQN						30134														US Small Business-Delinquency

		807				3												60-89 DPD		USSMBDLQN						30135														US Small Business-Delinquency

		808				4												90-119 DPD		USSMBDLQN						30136														US Small Business-Delinquency

		809				5												120+ DPD:		USSMBDLQN						30137														US Small Business-Delinquency

		810				1												Current + 1-29 days past due		STDNTLNDLQN						30138														Student Loan-Delinquency

		811				2												30-59 DPD		STDNTLNDLQN						30139														Student Loan-Delinquency

		812				3												60-89 DPD		STDNTLNDLQN						30140														Student Loan-Delinquency

		813				4												90-119 DPD		STDNTLNDLQN						30141														Student Loan-Delinquency

		814				5												120+ DPD:		STDNTLNDLQN						30142														Student Loan-Delinquency

		815		1.99		1		0		9/30/13		1/1/01		12/31/99		Y		$ CDR [ 0% through 1.99%)		CDR		Y		Y		30143														Cohort Default Rate

		816		3.99		2		2		9/30/13		1/1/01		12/31/99		Y		$ CDR [ 2% through 3.99%)		CDR		Y		Y		30144														Cohort Default Rate

		817		5.99		3		4		9/30/13		1/1/01		12/31/99		Y		$ CDR [ 4% through 5.99%)		CDR		Y		Y		30145														Cohort Default Rate

		818		7.99		4		6		9/30/13		1/1/01		12/31/99		Y		$ CDR [ 6% through 7.99%)		CDR		Y		Y		30146														Cohort Default Rate

		819		9.99		5		8		9/30/13		1/1/01		12/31/99		Y		$ CDR [ 8% through 9.99%)		CDR		Y		Y		30147														Cohort Default Rate

		820		10000		6		10		9/30/13		1/1/01		12/31/99		Y		$ CDR >=10%		CDR		Y		Y		30148														Cohort Default Rate

		821		4		1		0		9/30/13		1/1/01		12/31/99		Y		less than 4 years		ORGMTYTRM						30150														Original Maturity Term Band

		822		5		2		4		9/30/13		1/1/01		12/31/99		Y		4 years to 5 years		ORGMTYTRM						30151														Original Maturity Term Band

		823		6		3		5		9/30/13		1/1/01		12/31/99		Y		5 years to 6 years		ORGMTYTRM						30152														Original Maturity Term Band

		824		10000		4		6		9/30/13		1/1/01		12/31/99		Y		6 and above years		ORGMTYTRM						30153														Original Maturity Term Band

		825		3		30060		0		9/30/13		1/1/01		12/31/99		Y		0% to 3%		TRANHEBND						30154														TRANCHE LOSS BAND

		826		7		30061		3		9/30/13		1/1/01		12/31/99		Y		3% to 7%		TRANHEBND						30155														TRANCHE LOSS BAND

		827		10		30062		7		9/30/13		1/1/01		12/31/99		Y		7% to 10%		TRANHEBND						30156														TRANCHE LOSS BAND

		828		15		30063		10		9/30/13		1/1/01		12/31/99		Y		10% to 15%		TRANHEBND						30157														TRANCHE LOSS BAND

		829		30		30064		15		9/30/13		1/1/01		12/31/99		Y		15% to 30%		TRANHEBND						30158														TRANCHE LOSS BAND

		830		100		30065		30		9/30/13		1/1/01		12/31/99		Y		30% to 100%		TRANHEBND						30159														TRANCHE LOSS BAND

		831		10		30066		0		9/30/13		1/1/01		12/31/99		Y		0% to 10%		TRANHEBND						30160														TRANCHE LOSS BAND

		832		25		30067		15		9/30/13		1/1/01		12/31/99		Y		15% to 25%		TRANHEBND						30161														TRANCHE LOSS BAND

		833		35		30068		25		9/30/13		1/1/01		12/31/99		Y		25% to 35%		TRANHEBND						30162														TRANCHE LOSS BAND

		834		100		30069		35		9/30/13		1/1/01		12/31/99		Y		35%to 100%		TRANHEBND						30163														TRANCHE LOSS BAND

		835		6		30070		3		9/30/13		1/1/01		12/31/99		Y		3% to 6%		TRANHEBND						30164														TRANCHE LOSS BAND

		836		9		30071		6		9/30/13		1/1/01		12/31/99		Y		6% to 9%		TRANHEBND						30165														TRANCHE LOSS BAND

		837		12		30072		9		9/30/13		1/1/01		12/31/99		Y		9% to 12%		TRANHEBND						30166														TRANCHE LOSS BAND

		838		22		30073		12		9/30/13		1/1/01		12/31/99		Y		12% to 22%		TRANHEBND						30167														TRANCHE LOSS BAND

		839		100		30074		22		9/30/13		1/1/01		12/31/99		Y		22% to 100%		TRANHEBND						30168														TRANCHE LOSS BAND

		840		8		30075		0		9/30/13		1/1/01		12/31/99		Y		0% to 8%		TRANHEBND						30169														TRANCHE LOSS BAND

		841		15		30076		8		9/30/13		1/1/01		12/31/99		Y		8% to 15%		TRANHEBND						30170														TRANCHE LOSS BAND

		842		620		1		0		9/30/13		10/31/10		12/31/99		Y		<=620		FICO1						40000				FICO1										Reg FICO Type 1

		843		9999		2		621		9/30/13		10/31/10		12/31/99		Y		>620		FICO1						40001				FICO1										Reg FICO Type 1

		844				3				9/30/13		10/31/10		12/31/99		Y		N/A – Original FICO or equivalent score is missing /unknown		FICO1						40002				FICO1										Reg FICO Type 1

		845		620		1		0		9/30/13		10/31/10		12/31/99		Y		<= 620		FICO2						40003				FICO2										Reg FICO Type 2

		846		660		2		621		9/30/13		10/31/10		12/31/99		Y		> 620 and <= 660		FICO2						40004				FICO2										Reg FICO Type 2

		847		720		3		661		9/30/13		10/31/10		12/31/99		Y		> 660 and <= 720		FICO2						40005				FICO2										Reg FICO Type 2

		848		9999		4		721		9/30/13		10/31/10		12/31/99		Y		> 720		FICO2						40006				FICO2										Reg FICO Type 2

		849				5				9/30/13		10/31/10		12/31/99		Y		N/A — Original FICO or equivalent score is missing/unknown		FICO2						40007				FICO2										Reg FICO Type 2

		850		90		1		0		9/30/13		10/31/10		12/31/99		Y		<= 90		LTV1						40008				LTV1										Reg LTV Type 1

		851		0		30077		0		12/31/99								Band - 0 - 0 Years		MATURITY		Y		Y		30000

		852		1		30078		0		12/31/99								Band - 0 - 0.5 Years		MATURITY		Y		Y		30001

		853		1		30079		1		12/31/99								Band - 0.5 - 1 Years		MATURITY		Y		Y		30002

		854		2		30080		1		12/31/99								Band - 1 - 1.5 Years		MATURITY		Y		Y		30003

		855		2		30081		2		12/31/99								Band - 1.5 - 2 Years		MATURITY		Y		Y		30004

		856		3		30082		2		12/31/99								Band - 2 - 2.5 Years		MATURITY		Y		Y		30005

		857		3		30083		3		12/31/99								Band - 2.5 - 3 Years		MATURITY		Y		Y		30006

		858		4		30084		3		12/31/99								Band - 3 - 3.5 Years		MATURITY		Y		Y		30007

		859		4		30085		4		12/31/99								Band - 3.5 - 4 Years		MATURITY		Y		Y		30008

		860		5		30086		4		12/31/99								Band - 4 - 4.5 Years		MATURITY		Y		Y		30009

		861		5		30087		5		12/31/99								Band - 4.5 - 5 Years		MATURITY		Y		Y		30010

		862		99		30088		5		12/31/99								Band - Above 5 Years		MATURITY		Y		Y		30011

		863		1		30012		0		12/31/99								Band - 1M		MATURITY		Y		Y		30012		Normal		MATURITY								1

		864		2		30013		1		12/31/99								Band - 3M		MATURITY		Y		Y		30013		Normal		MATURITY								3

		865		1		30014		1		12/31/99								Band - 6M		MATURITY		Y		Y		30014		Normal		MATURITY								6

		866		2		30015		2		12/31/99								Band - 9M		MATURITY		Y		Y		30015		Normal		MATURITY								9

		867		3		30016		2		12/31/99								Band - 1Y		MATURITY		Y		Y		30016		Normal		MATURITY								1

		868		3		30017		3		12/31/99								Band - 2Y		MATURITY		Y		Y		30017		Normal		MATURITY								2

		869		4		30018		3		12/31/99								Band - 3Y		MATURITY		Y		Y		30018		Normal		MATURITY								3

		870		4		30019		4		12/31/99								Band - 5Y		MATURITY		Y		Y		30019		Normal		MATURITY								5

		871		5		30020		4		12/31/99								Band - 7Y		MATURITY		Y		Y		30020		Normal		MATURITY								7

		872		5		30021		5		12/31/99								Band - 10Y		MATURITY		Y		Y		30021		Normal		MATURITY								10

		873		99		30022		5		12/31/99								Band - 15Y		MATURITY		Y		Y		30022		Normal		MATURITY								15

		874		1		30023		0		12/31/99								Band - 20Y		MATURITY		Y		Y		30023		Normal		MATURITY								20

		875		1		30024		1		12/31/99								Band - 30Y		MATURITY		Y		Y		30024		Normal		MATURITY								30

		876		120		2		91		9/30/13		10/31/10		12/31/99		Y		91 – 120		LTV1						40009				LTV1										Reg LTV Type 1

		877				30089				12/31/99								Missing		MATURITY						-30000

		878		999		3		121		9/30/13		10/31/10		12/31/99		Y		> 120		LTV1						40010				LTV1										Reg LTV Type 1

		879		80		1		0		9/30/13		10/31/10		12/31/99		Y		< 80		LTV2						40011				LTV2										Reg LTV Type 2

		880		999		2		81		9/30/13		10/31/10		12/31/99		Y		>=80		LTV2						40012				LTV2										Reg LTV Type 2

		881		70		1		0		9/30/13		10/31/10		12/31/99		Y		<= 70 or not applicable		LTV3						40013				LTV3										Reg LTV Type 3

		882		999		2		71		9/30/13		10/31/10		12/31/99		Y		> 70		LTV3						40014				LTV3										Reg LTV Type 3

		883		70		1		0		9/30/13		10/31/10		12/31/99		Y		<= 70 or not applicable		LTV4						40015				LTV4										Reg LTV Type 4

		884		99		2		71		9/30/13		10/31/10		12/31/99		Y		> 70 and < 100		LTV4						40016				LTV4										Reg LTV Type 4

		885		999		3		100		9/30/13		10/31/10		12/31/99		Y		>= 100		LTV4						40017				LTV4										Reg LTV Type 4

		886		999		1		6		9/30/13		10/31/10		12/31/99		Y		5 years <= Age		AGEONBOOK_1						40018				AGEONBOOK_1										Reg Age on Book Type 1

		887		5		2		4		9/30/13		10/31/10		12/31/99		Y		4 years <= Age < 5 years		AGEONBOOK_1						40019				AGEONBOOK_1										Reg Age on Book Type 1

		888		4		3		3		9/30/13		10/31/10		12/31/99		Y		3 years <= Age < 4 years		AGEONBOOK_1						40020				AGEONBOOK_1										Reg Age on Book Type 1

		889		3		4		2		9/30/13		10/31/10		12/31/99		Y		2 years <= Age < 3 years		AGEONBOOK_1						40021				AGEONBOOK_1										Reg Age on Book Type 1

		890		2		5		1		9/30/13		10/31/10		12/31/99		Y		1 year <= Age < 2 years		AGEONBOOK_1						40022				AGEONBOOK_1										Reg Age on Book Type 1

		891		1		6		0		9/30/13		10/31/10		12/31/99		Y		Age < 1 year		AGEONBOOK_1						40023				AGEONBOOK_1										Reg Age on Book Type 1

		892		2		1		0		9/30/13		10/31/10		12/31/99		Y		<= Two years old		AGEONBOOK_2						40024				AGEONBOOK_2										Reg Age on Book Type 2

		893		999		2		3		9/30/13		10/31/10		12/31/99		Y		> Two years old		AGEONBOOK_2						40025				AGEONBOOK_2										Reg Age on Book Type 2

		894		3		1		0		9/30/13		10/31/10		12/31/99		Y		<= Three years old		AGEONBOOK_3						40026				AGEONBOOK_3										Reg Age on Book Type 3

		895		999		2		4		9/30/13		10/31/10		12/31/99		Y		> Three years old		AGEONBOOK_3						40027				AGEONBOOK_3										Reg Age on Book Type 3

		896		999		1		6		9/30/13		10/31/10		12/31/99		Y		6 years <= Age		AGEONBOOK_4						40028				AGEONBOOK_4										Reg Age on Book Type 4

		897		6		2		5		9/30/13		10/31/10		12/31/99		Y		5 years <= Age < 6 years		AGEONBOOK_4						40029				AGEONBOOK_4										Reg Age on Book Type 4

		898		5		3		4		9/30/13		10/31/10		12/31/99		Y		4 years <= Age < 5 years		AGEONBOOK_4						40030				AGEONBOOK_4										Reg Age on Book Type 4

		899		4		4		3		9/30/13		10/31/10		12/31/99		Y		3 years <= Age < 4 years		AGEONBOOK_4						40031				AGEONBOOK_4										Reg Age on Book Type 4

		900		3		5		0		9/30/13		10/31/10		12/31/99		Y		Age < 3 years		AGEONBOOK_4						40032				AGEONBOOK_4										Reg Age on Book Type 4

		901		48		1		0		9/30/13		10/31/10		12/31/99		Y		Original Term < = 48 months		AGEONBOOK_5						40033				AGEONBOOK_5										Reg Age on Book Type 5

		902		60		2		49		9/30/13		10/31/10		12/31/99		Y		Original Term 49-60 months		AGEONBOOK_5						40034				AGEONBOOK_5										Reg Age on Book Type 5

		903		72		3		61		9/30/13		10/31/10		12/31/99		Y		Original Term 61-72 months		AGEONBOOK_5						40035				AGEONBOOK_5										Reg Age on Book Type 5

		904		999		4		73		9/30/13		10/31/10		12/31/99		Y		Original Term >72 months		AGEONBOOK_5						40036				AGEONBOOK_5										Reg Age on Book Type 5

		905				1				9/30/13		10/31/10		12/31/99		Y		Current		REGDELQ_1						40037				REGDELQ_1										Reg Delinquent Bands Type 1

		906		29		2		1		9/30/13		10/31/10		12/31/99		Y		1-29 DPD		REGDELQ_1						40038				REGDELQ_1										Reg Delinquent Bands Type 1

		907		59		3		30		9/30/13		10/31/10		12/31/99		Y		30-59 DPD		REGDELQ_1						40039				REGDELQ_1										Reg Delinquent Bands Type 1

		908		89		4		60		9/30/13		10/31/10		12/31/99		Y		60-89 DPD		REGDELQ_1						40040				REGDELQ_1										Reg Delinquent Bands Type 1

		909		119		5		90		9/30/13		10/31/10		12/31/99		Y		90-119 DPD		REGDELQ_1						40041				REGDELQ_1										Reg Delinquent Bands Type 1

		910		9999		6		120		9/30/13		10/31/10		12/31/99		Y		120+ DPD		REGDELQ_1						40042				REGDELQ_1										Reg Delinquent Bands Type 1

		911				1				9/30/13		10/31/10		12/31/99		Y		Current + 1-29 days DPD		REGDELQ_2						40043				REGDELQ_2										Reg Delinquent Bands Type 2

		912		59		2		30		9/30/13		10/31/10		12/31/99		Y		30-59 DPD		REGDELQ_2						40044				REGDELQ_2										Reg Delinquent Bands Type 2

		913		89		3		60		9/30/13		10/31/10		12/31/99		Y		60-89 DPD		REGDELQ_2						40045				REGDELQ_2										Reg Delinquent Bands Type 2

		914		119		4		90		9/30/13		10/31/10		12/31/99		Y		90-119 DPD		REGDELQ_2						40046				REGDELQ_2										Reg Delinquent Bands Type 2

		915		9999		5		120		9/30/13		10/31/10		12/31/99		Y		120+ DPD		REGDELQ_2						40047				REGDELQ_2										Reg Delinquent Bands Type 2

		916		29		1		1		9/30/13		10/31/10		12/31/99		Y		Current and 1-29 DPD		REGDELQ_3						40048				REGDELQ_3										Reg Delinquent Bands Type 3

		917		89		2		30		9/30/13		10/31/10		12/31/99		Y		30-89 DPD		REGDELQ_3						40049				REGDELQ_3										Reg Delinquent Bands Type 3

		918		119		3		90		9/30/13		10/31/10		12/31/99		Y		90-119 DPD		REGDELQ_3						40050				REGDELQ_3										Reg Delinquent Bands Type 3

		919		179		4		120		9/30/13		10/31/10		12/31/99		Y		120-179 DPD		REGDELQ_3						40051				REGDELQ_3										Reg Delinquent Bands Type 3

		920		9999		5		180		9/30/13		10/31/10		12/31/99		Y		180+ DPD		REGDELQ_3						40052				REGDELQ_3										Reg Delinquent Bands Type 3

		921				401				9/30/13		3/31/00		12/31/99		Y		<=48 Months		USAUTOLNMAT						401														US Auto Loan-Maturity

		922				402				9/30/13		3/31/00		12/31/99		Y		49-60 Months		USAUTOLNMAT						402														US Auto Loan-Maturity

		923				403				9/30/13		3/31/00		12/31/99		Y		61-72 Months		USAUTOLNMAT						403														US Auto Loan-Maturity

		924				404				9/30/13		3/31/00		12/31/99		Y		>72 Months		USAUTOLNMAT						404														US Auto Loan-Maturity

		925				405				10/31/10		10/31/10		12/31/99				0-1.99 percent		USSTDLN CDR						405

		926				406				10/31/10		10/31/10		12/31/99				2-3.99 Percent		USSTDLN CDR						406

		927				407				10/31/10		10/31/10		12/31/99				4-5.99 percent		USSTDLN CDR						407

		928		0.013499		5		0.0075		12/31/99								0.75 to < 1.35		PD BAND		Y		Y		2063

		929		0.024999		6		0.0135		12/31/99								1.35 to < 2.50		PD BAND		Y		Y		2064

		930		0.054999		7		0.025		12/31/99								2.50 to < 5.50		PD BAND		Y		Y		2065

		931		0.099999		8		0.055		12/31/99								5.50 to < 10.00		PD BAND		Y		Y		2066

		932		0.199999		9		0.1		12/31/99								10.00 to < 20.00		PD BAND		Y		Y		2067

		933		0.999999		10		0.2		12/31/99								20.00 to < 100		PD BAND		Y		Y		2068

		934		1		11		1		12/31/99								100 Default		PD BAND		Y		Y		2069

		935		-1		0		-1		12/31/99								Missing Risk Weight		RW BAND		Y		Y		2070

		936		0.1		1		0		12/31/99								Risk Weight 0 - 10 %		RW BAND		Y		Y		2071

		937		0.2		2		0.100001		12/31/99								Risk Weight 11 - 20 %		RW BAND		Y		Y		2072

		938		0.3		3		0.200001		12/31/99								Risk Weight 21 - 30 %		RW BAND		Y		Y		2073

		939		0.4		4		0.300001		12/31/99								Risk Weight 31 - 40 %		RW BAND		Y		Y		2074

		940		0.5		5		0.400001		12/31/99								Risk Weight 41 - 50 %		RW BAND		Y		Y		2075

		941		0.6		6		0.500001		12/31/99								Risk Weight 51 - 60 %		RW BAND		Y		Y		2076

		942		0.7		7		0.600001		12/31/99								Risk Weight 61 - 70 %		RW BAND		Y		Y		2077

		943		0.8		8		0.700001		12/31/99								Risk Weight 71 - 80 %		RW BAND		Y		Y		2078

		944		0.9		9		0.800001		12/31/99								Risk Weight 81 - 90 %		RW BAND		Y		Y		2079

		945		1		10		0.900001		12/31/99								Risk Weight 91 - 100 %		RW BAND		Y		Y		2080

		946		1.5		11		1.000001		12/31/99								Risk Weight 101 - 150%		RW BAND		Y		Y		2081

		947		3.5		12		1.500001		12/31/99								Risk Weight 151 - 350%		RW BAND		Y		Y		2082

		948		5		13		3.500001		12/31/99								Risk Weight 351 - 500%		RW BAND		Y		Y		2083

		949		10		14		5.000001		12/31/99								Risk Weight 501 - 1000%		RW BAND		Y		Y		2084

		950		12.5		15		10.000001		12/31/99								Risk Weight 1001 - 1250%		RW BAND		Y		Y		2085

		951		10		1		0		12/31/99								LGD - 0 - 10		LGD BAND		Y		Y		2086

		952		20		2		10		12/31/99								LGD - 10 - 20		LGD BAND		Y		Y		2087

		953		30		3		20		12/31/99								LGD - 20 - 30		LGD BAND		Y		Y		2088

		954		40		4		30		12/31/99								LGD - 30 - 40		LGD BAND		Y		Y		2089

		955		50		5		40		12/31/99								LGD - 40 - 50		LGD BAND		Y		Y		2090

		956		60		6		50		12/31/99								LGD - 50 - 60		LGD BAND		Y		Y		2091

		957		70		7		60		12/31/99								LGD - 60 - 70		LGD BAND		Y		Y		2092

		958		75		8		70		12/31/99								LGD - 70 - 75		LGD BAND		Y		Y		2093

		959		80		9		75		12/31/99								LGD - 75 - 80		LGD BAND		Y		Y		2094

		960		90		10		80		12/31/99								LGD - 80 - 90		LGD BAND		Y		Y		2095

		961		100		11		90		12/31/99								LGD - 90 - 100		LGD BAND		Y		Y		2096

		962		0.59		3		0.2		10/31/10		10/31/10		12/31/99		Y		0.2 - 0.59		ACCT_ATTRITION_SCORE						2150

		963		0.99		4		0.6		10/31/10		10/31/10		12/31/99		Y		0.6 - 0.99		ACCT_ATTRITION_SCORE						2151

		964		180		31		91		12/31/99						Y		3 to 6 Months - Coupon < 3%		MR TIME BAND		Y		Y		2171		MBND16		MATCL3						Maturity having coupon value less than 3%

		965		960		34		631		12/31/99						Y		1.9 to 2.8 Years - Coupon < 3%		MR TIME BAND		Y		Y		2172		MBND19		MATCL3						Maturity having coupon value less than 3%

		966		1260		35		961		12/31/99						Y		2.8 to 3.6 Years - Coupon < 3%		MR TIME BAND		Y		Y		2173		MBND20		MATCL3						Maturity having coupon value less than 3%

		967		1530		36		1261		12/31/99						Y		3.6 to 4.3 Years - Coupon < 3%		MR TIME BAND		Y		Y		2174		MBND21		MATCL3						Maturity having coupon value less than 3%

		968		2010		37		1531		12/31/99						Y		4.3 to 5.7 Years - Coupon < 3%		MR TIME BAND		Y		Y		2175		MBND22		MATCL3						Maturity having coupon value less than 3%

		969		2610		38		2011		12/31/99						Y		5.7 to 7.3 Years - Coupon < 3%		MR TIME BAND		Y		Y		2176		MBND23		MATCL3						Maturity having coupon value less than 3%

		970		3330		39		2611		12/31/99						Y		7.3 to 9.3 Years - Coupon < 3%		MR TIME BAND		Y		Y		2177		MBND24		MATCL3						Maturity having coupon value less than 3%

		971		3780		40		3331		12/31/99						Y		9.3 to 10.6 Years - Coupon < 3%		MR TIME BAND		Y		Y		2178		MBND25		MATCL3						Maturity having coupon value less than 3%

		972		4320		41		3781		12/31/99						Y		10.6 to 12 Years - Coupon < 3%		MR TIME BAND		Y		Y		2179		MBND26		MATCL3						Maturity having coupon value less than 3%

		973		7200		42		4321		12/31/99						Y		12 to 20 Years - Coupon < 3%		MR TIME BAND		Y		Y		2180		MBND27		MATCL3						Maturity having coupon value less than 3%

		974		99999		43		7201		12/31/99						Y		Over 20 Years - Coupon < 3%		MR TIME BAND		Y		Y		2181		MBND28		MATCL3						Maturity having coupon value less than 3%

		975		30		44		0		12/31/99						Y		0 to 1 month		MR TIME BAND		Y		Y		2182		CBND1		MATCOM						Maturity Band for Commodities

		976		90		45		31		12/31/99						Y		1 to 3 months		MR TIME BAND		Y		Y		2183		CBND2		MATCOM						Maturity Band for Commodities

		977		180		46		91		12/31/99						Y		3 to 6 months		MR TIME BAND		Y		Y		2184		CBND3		MATCOM						Maturity Band for Commodities

		978		360		47		181		12/31/99						Y		6 o 12 months		MR TIME BAND		Y		Y		2185		CBND4		MATCOM						Maturity Band for Commodities

		979		720		48		361		12/31/99						Y		1 to 2 years		MR TIME BAND		Y		Y		2186		CBND5		MATCOM						Maturity Band for Commodities

		980		1080		49		721		12/31/99						Y		2 to 3 years		MR TIME BAND		Y		Y		2187		CBND6		MATCOM						Maturity Band for Commodities

		981		99999		50		1081		12/31/99						Y		Over 3 years		MR TIME BAND		Y		Y		2188		CBND7		MATCOM						Maturity Band for Commodities

		982				51				12/31/99						Y		Time Band 1		MR TIME BAND		Y		Y		2189		IRBN1		IRBN						Maturity Band for Interest Rate Instruments

		983				52				12/31/99						Y		Time Band 2		MR TIME BAND		Y		Y		2190		IRBN2		IRBN						Maturity Band for Interest Rate Instruments

		984				53				12/31/99						Y		Time Band 3		MR TIME BAND		Y		Y		2191		IRBN3		IRBN						Maturity Band for Interest Rate Instruments

		985				54				12/31/99						Y		Time Band 4		MR TIME BAND		Y		Y		2192		IRBN4		IRBN						Maturity Band for Interest Rate Instruments

		986				55				12/31/99						Y		Time Band 5		MR TIME BAND		Y		Y		2193		IRBN5		IRBN						Maturity Band for Interest Rate Instruments

		987				56				12/31/99						Y		Time Band 6		MR TIME BAND		Y		Y		2194		IRBN6		IRBN						Maturity Band for Interest Rate Instruments

		988				57				12/31/99						Y		Time Band 7		MR TIME BAND		Y		Y		2195		IRBN7		IRBN						Maturity Band for Interest Rate Instruments

		989				58				12/31/99						Y		Time Band 8		MR TIME BAND		Y		Y		2196		IRBN8		IRBN						Maturity Band for Interest Rate Instruments

		990				59				12/31/99						Y		Time Band 9		MR TIME BAND		Y		Y		2197		IRBN9		IRBN						Maturity Band for Interest Rate Instruments

		991				60				12/31/99						Y		Time Band 10		MR TIME BAND		Y		Y		2198		IRBN10		IRBN						Maturity Band for Interest Rate Instruments

		992				61				12/31/99						Y		Time Band 11		MR TIME BAND		Y		Y		2199		IRBN11		IRBN						Maturity Band for Interest Rate Instruments

		993				62				12/31/99						Y		Time Band 12		MR TIME BAND		Y		Y		2200		IRBN12		IRBN						Maturity Band for Interest Rate Instruments

		994				63				12/31/99						Y		Time Band 13		MR TIME BAND		Y		Y		2201		IRBN13		IRBN						Maturity Band for Interest Rate Instruments

		995				64				12/31/99						Y		Time Band 14		MR TIME BAND		Y		Y		2202		IRBN14		IRBN						Maturity Band for Interest Rate Instruments

		996				65				12/31/99						Y		Time Band 15		MR TIME BAND		Y		Y		2203		IRBN15		IRBN						Maturity Band for Interest Rate Instruments

		997		180		66		0		12/31/99						Y		0 to 6 Months		MR TIME BAND		Y		Y		2204		RM1		RM						Residual Maturity Band for Specific Risk

		998		360		67		181		12/31/99						Y		6 to 24 Months		MR TIME BAND		Y		Y		2205		RM2		RM						Residual Maturity Band for Specific Risk

		999		99999		68		361		12/31/99						Y		Over 24 Months		MR TIME BAND		Y		Y		2206		RM3		RM						Residual Maturity Band for Specific Risk

		1000		30		69		0		12/31/99						Y		1 Month or Less		MR TIME BAND		Y		Y		2207		SBND1		MATSUK						Maturity Band for Sukuk

		1001		90		70		31		12/31/99						Y		1 to 3 Months		MR TIME BAND		Y		Y		2208		SBND2		MATSUK						Maturity Band for Sukuk

		1002		180		71		91		12/31/99						Y		3 to 6 Months		MR TIME BAND		Y		Y		2209		SBND3		MATSUK						Maturity Band for Sukuk

		1003		360		72		181		12/31/99						Y		6 to 12 Months		MR TIME BAND		Y		Y		2210		SBND4		MATSUK						Maturity Band for Sukuk

		1004		720		73		361		12/31/99						Y		1 to 2 Years		MR TIME BAND		Y		Y		2211		SBND5		MATSUK						Maturity Band for Sukuk

		1005		1080		74		721		12/31/99						Y		2 to 3 Years		MR TIME BAND		Y		Y		2212		SBND6		MATSUK						Maturity Band for Sukuk

		1006		1440		75		1081		12/31/99						Y		3 to 4 Years		MR TIME BAND		Y		Y		2213		SBND7		MATSUK						Maturity Band for Sukuk

		1007		1800		76		1441		12/31/99						Y		4 to 5 Years		MR TIME BAND		Y		Y		2214		SBND8		MATSUK						Maturity Band for Sukuk

		1008		2520		78		1801		12/31/99						Y		5 to 7 Years		MR TIME BAND		Y		Y		2215		SBND9		MATSUK						Maturity Band for Sukuk

		1009		3600		79		2521		12/31/99						Y		7 to 10 Years		MR TIME BAND		Y		Y		2216		SBND10		MATSUK						Maturity Band for Sukuk

		1010		5400		80		3601		12/31/99						Y		10 to 15 Years		MR TIME BAND		Y		Y		2217		SBND11		MATSUK						Maturity Band for Sukuk

		1011		7200		81		5401		12/31/99						Y		15 to 20 Years		MR TIME BAND		Y		Y		2218		SBND12		MATSUK						Maturity Band for Sukuk

		1012		99999		82		7201		12/31/99						Y		Over 20 Years		MR TIME BAND		Y		Y		2219		SBND13		MATSUK						Maturity Band for Sukuk

		1013		360		32		181		12/31/99						Y		6 to 12 Months - Coupon < 3%		MR TIME BAND		Y		Y		2220		MBND17		MATCL3						Maturity having coupon value less than 3%

		1014		630		33		361		12/31/99						Y		1 to 1.9 Years - Coupon < 3%		MR TIME BAND		Y		Y		2221		MBND18		MATCL3						Maturity having coupon value less than 3%

		1015		30		1		0		12/31/99						Y		1 Month or Less		MR TIME BAND		Y		Y		2222		DBND1		DUR						Duration

		1016		90		2		31		12/31/99						Y		1 to 3 Months		MR TIME BAND		Y		Y		2223		DBND2		DUR						Duration

		1017		180		3		91		12/31/99						Y		3 to 6 Months		MR TIME BAND		Y		Y		2224		DBND3		DUR						Duration

		1018		360		4		181		12/31/99						Y		6 to 12 Months		MR TIME BAND		Y		Y		2225		DBND4		DUR						Duration

		1019		630		5		361		12/31/99						Y		1 to 1.9 Years		MR TIME BAND		Y		Y		2226		DBND5		DUR						Duration

		1020		960		6		631		12/31/99						Y		1.9 to 2.8 Years		MR TIME BAND		Y		Y		2227		DBND6		DUR						Duration

		1021		1260		7		961		12/31/99						Y		2.8 to 3.6 Years		MR TIME BAND		Y		Y		2228		DBND7		DUR						Duration

		1022		1530		8		1261		12/31/99						Y		3.6 to 4.3 Years		MR TIME BAND		Y		Y		2229		DBND8		DUR						Duration

		1023		2010		9		1531		12/31/99						Y		4.3 to 5.7 Years		MR TIME BAND		Y		Y		2230		DBND9		DUR						Duration

		1024		2610		10		2011		12/31/99						Y		5.7 to 7.3 Years		MR TIME BAND		Y		Y		2231		DBND10		DUR						Duration

		1025		3330		11		2611		12/31/99						Y		7.3 to 9.3 Years		MR TIME BAND		Y		Y		2232		DBND11		DUR						Duration

		1026		3780		12		3331		12/31/99						Y		9.3 to 10.6 Years		MR TIME BAND		Y		Y		2233		DBND12		DUR						Duration

		1027		4320		13		3781		12/31/99						Y		10.6 to 12 Years		MR TIME BAND		Y		Y		2234		DBND13		DUR						Duration

		1028		7200		14		4321		12/31/99						Y		12 to 20 Years		MR TIME BAND		Y		Y		2235		DBND14		DUR						Duration

		1029		99999		15		7201		12/31/99						Y		Over 20 Years		MR TIME BAND		Y		Y		2236		DBND15		DUR						Duration

		1030		30		16		0		12/31/99						Y		1 Month or Less - Coupon >= 3%		MR TIME BAND		Y		Y		2237		MBND1		MATCG3						Maturity having coupon value greater than or equal to 3%

		1031		90		17		31		12/31/99						Y		1 to 3 Months - Coupon >= 3%		MR TIME BAND		Y		Y		2238		MBND2		MATCG3						Maturity having coupon value greater than or equal to 3%

		1032		180		18		91		12/31/99						Y		3 to 6 Months - Coupon >= 3%		MR TIME BAND		Y		Y		2239		MBND3		MATCG3						Maturity having coupon value greater than or equal to 3%

		1033		360		19		181		12/31/99						Y		6 to 12 Months - Coupon >= 3%		MR TIME BAND		Y		Y		2240		MBND4		MATCG3						Maturity having coupon value greater than or equal to 3%

		1034		720		20		361		12/31/99						Y		1 to 2 Years - Coupon >= 3%		MR TIME BAND		Y		Y		2241		MBND5		MATCG3						Maturity having coupon value greater than or equal to 3%

		1035		1080		21		721		12/31/99						Y		2 to 3 Years - Coupon >= 3%		MR TIME BAND		Y		Y		2242		MBND6		MATCG3						Maturity having coupon value greater than or equal to 3%

		1036		1440		22		1081		12/31/99						Y		3 to 4 Years - Coupon >= 3%		MR TIME BAND		Y		Y		2243		MBND7		MATCG3						Maturity having coupon value greater than or equal to 3%

		1037		1800		23		1441		12/31/99						Y		4 to 5 Years - Coupon >= 3%		MR TIME BAND		Y		Y		2244		MBND8		MATCG3						Maturity having coupon value greater than or equal to 3%

		1038		2520		24		1801		12/31/99						Y		5 to 7 Years - Coupon >= 3%		MR TIME BAND		Y		Y		2245		MBND9		MATCG3						Maturity having coupon value greater than or equal to 3%

		1039		3600		25		2521		12/31/99						Y		7 to 10 Years - Coupon >= 3%		MR TIME BAND		Y		Y		2246		MBND10		MATCG3						Maturity having coupon value greater than or equal to 3%

		1040		5400		26		3601		12/31/99						Y		10 to 15 Years - Coupon >= 3%		MR TIME BAND		Y		Y		2247		MBND11		MATCG3						Maturity having coupon value greater than or equal to 3%

		1041		7200		27		5401		12/31/99						Y		15 to 20 Years - Coupon >= 3%		MR TIME BAND		Y		Y		2248		MBND12		MATCG3						Maturity having coupon value greater than or equal to 3%

		1042		99999		28		7201		12/31/99						Y		Over 20 Years - Coupon >= 3%		MR TIME BAND		Y		Y		2249		MBND13		MATCG3						Maturity having coupon value greater than or equal to 3%

		1043		30		29		0		12/31/99						Y		1 Month or Less - Coupon < 3%		MR TIME BAND		Y		Y		2250		MBND14		MATCL3						Maturity having coupon value less than 3%

		1044		90		30		31		12/31/99						Y		1 to 3 Months - Coupon < 3%		MR TIME BAND		Y		Y		2251		MBND15		MATCL3						Maturity having coupon value less than 3%

		1045		0.000299		13		0		12/31/99		11/30/99		12/31/99		Y		0.00 to < 0.03		PD BAND USFR		Y		Y		2252		OTD		PD BAND USFR				Over the counter Exposures

		1046		0.000299		55		0		12/31/99		11/30/99		12/31/99		Y		0.00 to < 0.03		PD BAND USFR		Y		Y		2253		SFT		PD BAND USFR				Securities Financing Transactions

		1047		0.000499		25		0		12/31/99		11/30/99		12/31/99		Y		0.00 to < 0.05		PD BAND USFR		Y		Y		2254		RME		PD BAND USFR				Residential Mortgage Exposures

		1048		0.000999		14		0.0003		12/31/99		11/30/99		12/31/99		Y		0.03 to < 0.10		PD BAND USFR		Y		Y		2255		OTD		PD BAND USFR				Over the counter Exposures

		1049		0.000999		26		0.0005		12/31/99		11/30/99		12/31/99		Y		0.05 to < 0.10		PD BAND USFR		Y		Y		2256		RME		PD BAND USFR				Residential Mortgage Exposures

		1050		0.000999		56		0.0003		12/31/99		11/30/99		12/31/99		Y		0.03 to < 0.10		PD BAND USFR		Y		Y		2257		SFT		PD BAND USFR				Securities Financing Transactions

		1051		0.001499		1		0		12/31/99		11/30/99		12/31/99		Y		0.00 to <0.15		PD BAND USFR		Y		Y		2258		WSE		PD BAND USFR				Wholesale Exposures

		1052		0.001499		15		0.001		12/31/99		11/30/99		12/31/99		Y		0.10 to < 0.15		PD BAND USFR		Y		Y		2259		OTD		PD BAND USFR				Over the counter Exposures

		1053		0.001499		27		0.001		12/31/99		11/30/99		12/31/99		Y		0.10 to < 0.15		PD BAND USFR		Y		Y		2260		RME		PD BAND USFR				Residential Mortgage Exposures

		1054		0.001499		57		0.001		12/31/99		11/30/99		12/31/99		Y		0.10 to < 0.15		PD BAND USFR		Y		Y		2261		SFT		PD BAND USFR				Securities Financing Transactions

		1055		0.001999		28		0.0015		12/31/99		11/30/99		12/31/99		Y		0.15 to < 0.20		PD BAND USFR		Y		Y		2262		RME		PD BAND USFR				Residential Mortgage Exposures

		1056		0.002499		16		0.0015		12/31/99		11/30/99		12/31/99		Y		0.15 to < 0.25		PD BAND USFR		Y		Y		2263		OTD		PD BAND USFR				Over the counter Exposures

		1057		0.002499		2		0.0015		12/31/99		11/30/99		12/31/99		Y		0.15 to < 0.25		PD BAND USFR		Y		Y		2264		WSE		PD BAND USFR				Wholesale Exposures

		1058		0.002499		29		0.002		12/31/99		11/30/99		12/31/99		Y		0.20 to < 0.25		PD BAND USFR		Y		Y		2265		RME		PD BAND USFR				Residential Mortgage Exposures

		1059		0.002499		58		0.0015		12/31/99		11/30/99		12/31/99		Y		0.15 to < 0.25		PD BAND USFR		Y		Y		2266		SFT		PD BAND USFR				Securities Financing Transactions

		1060		0.003499		3		0.0025		12/31/99		11/30/99		12/31/99		Y		0.25 to < 0.35		PD BAND USFR		Y		Y		2267		WSE		PD BAND USFR				Wholesale Exposures

		1061		0.003499		30		0.0025		12/31/99		11/30/99		12/31/99		Y		0.25 to < 0.35		PD BAND USFR		Y		Y		2268		RME		PD BAND USFR				Residential Mortgage Exposures

		1062		0.004999		17		0.0025		12/31/99		11/30/99		12/31/99		Y		0.25 to < 0.50		PD BAND USFR		Y		Y		2269		OTD		PD BAND USFR				Over the counter Exposures

		1063		0.004999		31		0.0035		12/31/99		11/30/99		12/31/99		Y		0.35 to < 0.50		PD BAND USFR		Y		Y		2270		RME		PD BAND USFR				Residential Mortgage Exposures

		1064		0.004999		4		0.0035		12/31/99		11/30/99		12/31/99		Y		0.35 to < 0.50		PD BAND USFR		Y		Y		2271		WSE		PD BAND USFR				Wholesale Exposures

		1065		0.004999		40		0		12/31/99		11/30/99		12/31/99		Y		0.00 to < 0.50		PD BAND USFR		Y		Y		2272		RET		PD BAND USFR				Retail Exposures

		1066		0.004999		59		0.0025		12/31/99		11/30/99		12/31/99		Y		0.25 to < 0.50		PD BAND USFR		Y		Y		2273		SFT		PD BAND USFR				Securities Financing Transactions

		1067		0.007499		18		0.005		12/31/99		11/30/99		12/31/99		Y		0.50 to < .75		PD BAND USFR		Y		Y		2274		OTD		PD BAND USFR				Over the counter Exposures

		1068		0.007499		32		0.005		12/31/99		11/30/99		12/31/99		Y		0.50 to < 0.75		PD BAND USFR		Y		Y		2275		RME		PD BAND USFR				Residential Mortgage Exposures

		1069		0.007499		5		0.005		12/31/99		11/30/99		12/31/99		Y		0.50 to<  0.75		PD BAND USFR		Y		Y		2276		WSE		PD BAND USFR				Wholesale Exposures

		1070		0.007499		60		0.005		12/31/99		11/30/99		12/31/99		Y		0.50 to < .75		PD BAND USFR		Y		Y		2277		SFT		PD BAND USFR				Securities Financing Transactions

		1071		0.009999		41		0.005		12/31/99		11/30/99		12/31/99		Y		0.50 to < 1.00		PD BAND USFR		Y		Y		2278		RET		PD BAND USFR				Retail Exposures

		1072		0.013499		19		0.0075		12/31/99		11/30/99		12/31/99		Y		0.75 to < 1.35		PD BAND USFR		Y		Y		2279		OTD		PD BAND USFR				Over the counter Exposures

		1073		0.013499		33		0.0075		12/31/99		11/30/99		12/31/99		Y		0.75 to < 1.35		PD BAND USFR		Y		Y		2280		RME		PD BAND USFR				Residential Mortgage Exposures

		1074		0.013499		6		0.0075		12/31/99		11/30/99		12/31/99		Y		0.75 to < 1.35		PD BAND USFR		Y		Y		2281		WSE		PD BAND USFR				Wholesale Exposures

		1075		0.013499		61		0.0075		12/31/99		11/30/99		12/31/99		Y		0.75 to < 1.35		PD BAND USFR		Y		Y		2282		SFT		PD BAND USFR				Securities Financing Transactions

		1076		0.014999		42		0.01		12/31/99		11/30/99		12/31/99		Y		1.00 to < 1.50		PD BAND USFR		Y		Y		2283		RET		PD BAND USFR				Retail Exposures

		1077		0.019999		43		0.015		12/31/99		11/30/99		12/31/99		Y		1.50 to < 2.00		PD BAND USFR		Y		Y		2284		RET		PD BAND USFR				Retail Exposures

		1078		0.024999		20		0.0135		12/31/99		11/30/99		12/31/99		Y		1.35 to < 2.50		PD BAND USFR		Y		Y		2285		OTD		PD BAND USFR				Over the counter Exposures

		1079		0.024999		34		0.0135		12/31/99		11/30/99		12/31/99		Y		1.35 to < 2.50		PD BAND USFR		Y		Y		2286		RME		PD BAND USFR				Residential Mortgage Exposures

		1080		0.024999		44		0.02		12/31/99		11/30/99		12/31/99		Y		2.00 to < 2.50		PD BAND USFR		Y		Y		2287		RET		PD BAND USFR				Retail Exposures

		1081		0.024999		62		0.0135		12/31/99		11/30/99		12/31/99		Y		1.35 to < 2.50		PD BAND USFR		Y		Y		2288		SFT		PD BAND USFR				Securities Financing Transactions

		1082		0.024999		7		0.0135		12/31/99		11/30/99		12/31/99		Y		1.35 to < 2.50		PD BAND USFR		Y		Y		2289		WSE		PD BAND USFR				Wholesale Exposures

		1083		0.029999		45		0.025		12/31/99		11/30/99		12/31/99		Y		2.50 to < 3.00		PD BAND USFR		Y		Y		2290		RET		PD BAND USFR				Retail Exposures

		1084		0.034999		46		0.03		12/31/99		11/30/99		12/31/99		Y		3.00 to < 3.50		PD BAND USFR		Y		Y		2291		RET		PD BAND USFR				Retail Exposures

		1085		0.039999		47		0.035		12/31/99		11/30/99		12/31/99		Y		3.50 to < 4.00		PD BAND USFR		Y		Y		2292		RET		PD BAND USFR				Retail Exposures

		1086		0.049999		48		0.04		12/31/99		11/30/99		12/31/99		Y		4.00 to < 5.00		PD BAND USFR		Y		Y		2293		RET		PD BAND USFR				Retail Exposures

		1087		0.054999		21		0.025		12/31/99		11/30/99		12/31/99		Y		2.50 to < 5.50		PD BAND USFR		Y		Y		2294		OTD		PD BAND USFR				Over the counter Exposures

		1088		0.054999		35		0.025		12/31/99		11/30/99		12/31/99		Y		2.50 to < 5.50		PD BAND USFR		Y		Y		2295		RME		PD BAND USFR				Residential Mortgage Exposures

		1089		0.054999		63		0.025		12/31/99		11/30/99		12/31/99		Y		2.50 to < 5.50		PD BAND USFR		Y		Y		2296		SFT		PD BAND USFR				Securities Financing Transactions

		1090		0.054999		8		0.025		12/31/99		11/30/99		12/31/99		Y		2.50 to < 5.50		PD BAND USFR		Y		Y		2297		WSE		PD BAND USFR				Wholesale Exposures

		1091		0.059999		49		0.05		12/31/99		11/30/99		12/31/99		Y		5.00 to < 6.00		PD BAND USFR		Y		Y		2298		RET		PD BAND USFR				Retail Exposures

		1092		0.069999		50		0.06		12/31/99		11/30/99		12/31/99		Y		6.00 to < 7.00		PD BAND USFR		Y		Y		2299		RET		PD BAND USFR				Retail Exposures

		1093		0.079999		51		0.07		12/31/99		11/30/99		12/31/99		Y		7.00 to < 8.00		PD BAND USFR		Y		Y		2300		RET		PD BAND USFR				Retail Exposures

		1094		0.099999		22		0.055		12/31/99		11/30/99		12/31/99		Y		5.50 to < 10.00		PD BAND USFR		Y		Y		2301		OTD		PD BAND USFR				Over the counter Exposures

		1095		0.099999		36		0.055		12/31/99		11/30/99		12/31/99		Y		5.50 to < 10.00		PD BAND USFR		Y		Y		2302		RME		PD BAND USFR				Residential Mortgage Exposures

		1096		0.099999		52		0.08		12/31/99		11/30/99		12/31/99		Y		8.00 to < 10.00		PD BAND USFR		Y		Y		2303		RET		PD BAND USFR				Retail Exposures

		1097		0.099999		64		0.055		12/31/99		11/30/99		12/31/99		Y		5.50 to < 10.00		PD BAND USFR		Y		Y		2304		SFT		PD BAND USFR				Securities Financing Transactions

		1098		0.099999		9		0.055		12/31/99		11/30/99		12/31/99		Y		5.50 to < 10.00		PD BAND USFR		Y		Y		2305		WSE		PD BAND USFR				Wholesale Exposures

		1099		0.199999		10		0.1		12/31/99		11/30/99		12/31/99		Y		10.00 to < 20.00		PD BAND USFR		Y		Y		2306		WSE		PD BAND USFR				Wholesale Exposures

		1100		0.199999		37		0.1		12/31/99		11/30/99		12/31/99		Y		10.00 to < 20.00		PD BAND USFR		Y		Y		2307		RME		PD BAND USFR				Residential Mortgage Exposures

		1101		0.999999		11		0.2		12/31/99		11/30/99		12/31/99		Y		20.00 to < 100		PD BAND USFR		Y		Y		2308		WSE		PD BAND USFR				Wholesale Exposures

		1102		0.999999		23		0.1		12/31/99		11/30/99		12/31/99		Y		10.00 to < 100.00		PD BAND USFR		Y		Y		2309		OTD		PD BAND USFR				Over the counter Exposures

		1103		0.999999		38		0.2		12/31/99		11/30/99		12/31/99		Y		20.00 to < 100		PD BAND USFR		Y		Y		2310		RME		PD BAND USFR				Residential Mortgage Exposures

		1104		0.999999		53		0.1		12/31/99		11/30/99		12/31/99		Y		10.00 to < 100		PD BAND USFR		Y		Y		2311		RET		PD BAND USFR				Retail Exposures

		1105		0.999999		65		0.1		12/31/99		11/30/99		12/31/99		Y		10.00 to < 100.00		PD BAND USFR		Y		Y		2312		SFT		PD BAND USFR				Securities Financing Transactions

		1106		1		1		0		3/31/12						Y		1 working day or less		MATIRBCB		Y		Y		2313

		1107		1008		9		756		3/31/12						Y		757 - 1008 working days		MATIRBCB		N		Y		2314

		1108		126		5		63		3/31/12						Y		64 - 126 working days		MATIRBCB		N		Y		2315

		1109		1260		10		1008		3/31/12						Y		1009 - 1260 working days		MATIRBCB		N		Y		2316

		1110		21		2		1		3/31/12						Y		2 - 21 working days		MATIRBCB		N		Y		2317

		1111		252		6		126		3/31/12						Y		127 - 252 working days		MATIRBCB		N		Y		2318

		1112		2520		11		1260		3/31/12						Y		1261 - 2520 working days		MATIRBCB		N		Y		2319

		1113		42		3		21		3/31/12						Y		22 - 42 working days		MATIRBCB		N		Y		2320

		1114		504		7		252		3/31/12						Y		253 - 504 working days		MATIRBCB		N		Y		2321

		1115		63		4		42		3/31/12						Y		43 - 63 working days		MATIRBCB		N		Y		2322

		1116		756		8		504		3/31/12						Y		505 - 756 working days		MATIRBCB		N		Y		2323

		1117		99999		12		2520		3/31/12						Y		2521 working days or more		MATIRBCB		N		Y		2324

		1118		9999999		12		1		12/31/99		11/30/99		12/31/99		Y		100 Default		PD BAND USFR		Y		Y		2325		WSE		PD BAND USFR				Wholesale Exposures

		1119		9999999		24		1		12/31/99		11/30/99		12/31/99		Y		100 Default		PD BAND USFR		Y		Y		2326		OTD		PD BAND USFR				Over the counter Exposures

		1120		9999999		39		1		12/31/99		11/30/99		12/31/99		Y		100 Default		PD BAND USFR		Y		Y		2327		RME		PD BAND USFR				Residential Mortgage Exposures

		1121		9999999		54		1		12/31/99		11/30/99		12/31/99		Y		100 Default		PD BAND USFR		Y		Y		2328		RET		PD BAND USFR				Retail Exposures

		1122		9999999		66		1		12/31/99		11/30/99		12/31/99		Y		100 Default		PD BAND USFR		Y		Y		2329		SFT		PD BAND USFR				Securities Financing Transactions

		1123		120		1172		100.001		12/31/10		1/1/99		12/31/99		Y		100-120		UTIL		Y		Y		2330				UTIL

		1124		9999999		1173		120.001		12/31/10		1/1/99		12/31/99		Y		> 120		UTIL		Y		Y		2331				UTIL

		1125		0.9		1016		0.801		12/31/10		1/1/99		12/31/99		Y		0.80-0.90		PD		Y		Y		2332				PD

		1126		1		1017		0.901		12/31/10		1/1/99		12/31/99		Y		0.90-1.00		PD		Y		Y		2333				PD

		1127		50000000		1182		10000000		12/31/10		1/1/99		12/31/99		Y		10000000-50000000		SANCLIMT		Y		Y		2334				SANCLIMT

		1128		100000000		1183		50000000		12/31/10		1/1/99		12/31/99		Y		50000000-100000000		SANCLIMT		Y		Y		2335				SANCLIMT

		1129		1000000000000000		1258		100000000		12/31/10		1/1/99		12/31/99		Y		> 100000000		SANCLIMT		Y		Y		2336				SANCLIMT

		1130		1		1163		0		12/31/10		1/1/99		12/31/99		Y		0-1		UTIL		Y		Y		2337				UTIL

		1131		10		1164		1.001		12/31/10		1/1/99		12/31/99		Y		10-Jan		UTIL		Y		Y		2338				UTIL

		1132		20		1165		10.001		12/31/10		1/1/99		12/31/99		Y		20-Nov		UTIL		Y		Y		2339				UTIL

		1133		35		1166		20.001		12/31/10		1/1/99		12/31/99		Y		20-35		UTIL		Y		Y		2340				UTIL

		1134		45		1167		35.001		12/31/10		1/1/99		12/31/99		Y		35-45		UTIL		Y		Y		2341				UTIL

		1135		55		1168		45.001		12/31/10		1/1/99		12/31/99		Y		45-55		UTIL		Y		Y		2342				UTIL

		1136		70		1169		55.001		12/31/10		1/1/99		12/31/99		Y		55-70		UTIL		Y		Y		2343				UTIL

		1137		90		1170		70.001		12/31/10		1/1/99		12/31/99		Y		70-90		UTIL		Y		Y		2344				UTIL

		1138		100		1171		90.001		12/31/10		1/1/99		12/31/99		Y		90-100		UTIL		Y		Y		2345				UTIL

		1139		70		1066		56		12/31/10		1/1/99		12/31/99		Y		56-70		GENERAL		Y		Y		2346				GENERAL

		1140				408				10/31/10		10/31/10		12/31/99				6-7.99 percent		USSTDLN CDR						408

		1141				409				10/31/10		10/31/10		12/31/99				8-9.99 percent		USSTDLN CDR						409

		1142				410				10/31/10		10/31/10		12/31/99				>10 percent		USSTDLN CDR						410





DIM_BUSINESS_SEGMENT

				N_BUSINESS_SEGMENT_SKEY		V_BUSINESS_SEGMENT_CODE		V_BUSINESS_SEGMENT_DESC		D_RECORD_START_DATE		D_RECORD_END_DATE		FIC_MIS_DATE		F_LATEST_RECORD_INDICATOR		V_BUSINESS_SEGMENT_PARENT_CD

		4		1		INTLAUTOLN		International Auto Loan		9/30/13		9/30/13		9/30/13		Y

		5		2		USAUTOLN		US Auto Loan		9/30/13		9/30/13		9/30/13		Y

		6		3		INTLCRCD		International Credit Card		9/30/13		9/30/13		9/30/13		Y

		7		4		INTLHOMEEQ		International Home Equity		9/30/13		9/30/13		9/30/13		Y

		8		5		INTLFRSTLIMTG		International First Lien Mortgage		9/30/13		9/30/13		9/30/13		Y

		9		6		INTLOTHCON		International Other Consumer		9/30/13		9/30/13		9/30/13		Y

		10		7		USOTHCON		US Other Consumer		9/30/13		9/30/13		9/30/13		Y

		11		8		INTLSMB		International Small Business		9/30/13		9/30/13		9/30/13		Y

		12		9		USSMB		US Small Business		9/30/13		9/30/13		9/30/13		Y

		13		10		STDNTLN		Student Loan		9/30/13		9/30/13		9/30/13		Y

		1		11		WHLSLE		Corporate		9/30/13		9/30/13		9/30/13		Y

		2		12		CRE		Commercial Real Estate		9/30/13		9/30/13		9/30/13		Y

		3		13		USCRCD		US Credit Card		9/30/13		9/30/13		9/30/13		Y

		14		14		USHOMEEQ		US Home Equity		9/30/13		9/30/13		9/30/13		Y

		15		15		USFRSTLIMTG		US First Lien Mortgage		9/30/13		9/30/13		9/30/13		Y





DIM_CAPITAL_COMP_GROUP

				V_CAP_COMP_GROUP_CODE		N_CAP_COMP_GROUP_SKEY		V_CAP_COMP_GROUP_DESC		FIC_MIS_DATE		F_LATEST_RECORD_INDICATOR		D_RECORD_START_DATE		D_RECORD_END_DATE

		1		ALL		0		ALL		12/31/10		Y		12/31/00		12/31/99

		2		MIS		-1		NA		12/31/10		Y		12/31/00		12/31/99

		3		SHEQ		26		Shareholder's Equity		12/31/99		Y		12/31/99		12/31/99

		4		DETC		27		Deduction from Total Capital		12/31/99		Y		12/31/99		12/31/99

		5		T1COMP		1		All components of T1		12/31/99		Y		12/31/99		12/31/99

		6		T2COMP		2		All components of T2		12/31/99		Y		12/31/99		12/31/99

		7		T3COMP		3		All components of T3		12/31/99		Y		12/31/99		12/31/99

		8		STDRWA		4		Std RWA		12/31/99		Y		12/31/99		12/31/99

		9		IRBRWA		5		IRB RWA		12/31/99		Y		12/31/99		12/31/99

		10		ORRWA		6		Operational RWA		12/31/99		Y		12/31/99		12/31/99

		11		MRRWA		7		Market RWA		12/31/99		Y		12/31/99		12/31/99

		12		REPIT		8		Reporting Items		12/31/99		Y		12/31/99		12/31/99

		13		T1INN		9		Items to be deducted frm T1 fr ascertg Innov instr Permsable		12/31/99		Y		12/31/99		12/31/99

		14		T1EXCL		10		Other amount deducted exclusively from Tier1		12/31/99		Y		12/31/99		12/31/99

		15		T1-50		11		50-50% deduction from T1		12/31/99		Y		12/31/99		12/31/99

		16		T2-50		12		50-50% deduction from T2		12/31/99		Y		12/31/99		12/31/99

		17		IRBRP		13		IRB related Provisions		12/31/99		Y		12/31/99		12/31/99

		18		CALC		14		All items needed for calc, not used in roll up of T1/T2/T3.		12/31/99		Y		12/31/99		12/31/99

		19		ELPROV		15		EL used for calculating excess EL over Provision,under IRB		12/31/99		Y		12/31/99		12/31/99

		20		CEIO		16		Credit Enhancing IO's		12/31/99		Y		12/31/99		12/31/99

		21		GP-50		17		General Provision which will b split into GP-IRB and GP-Std.		12/31/99		Y		12/31/99		12/31/99

		22		OTH		18		OTHERS		12/31/99		Y		12/31/99		12/31/99

		23		AGGT1		19		Agg Ent:Net T1		12/31/99		Y		12/31/99		12/31/99

		24		AGGT2		20		Agg Ent:Net T2		12/31/99		Y		12/31/99		12/31/99

		25		AGGT3		21		Agg Ent:Net T3		12/31/99		Y		12/31/99		12/31/99

		26		AGGCR		22		Agg Ent:Credit RWA		12/31/99		Y		12/31/99		12/31/99

		27		AGGMR		23		Agg Ent:Market Risk RWA		12/31/99		Y		12/31/99		12/31/99

		28		AGGOR		24		Agg Ent:Operational RWA		12/31/99		Y		12/31/99		12/31/99

		29		DEPROV		25		Ded from Provisions for calc Net IRB related prov in USA.		12/31/99		Y		12/31/99		12/31/99

		30		CET1COMP		32		All components of Common Equity Tier 1		12/31/99		Y		12/31/99		12/31/99

		31		AT1COMP		33		All components of Additional Tier 1		12/31/99		Y		12/31/99		12/31/99

		32		BFCET1		28		Buffers from CET1		12/31/99		Y		12/31/99		12/31/99

		33		BFT1		29		Buffers from T1		12/31/99		Y		12/31/99		12/31/99

		34		BFCAR		30		Buffers from CAR		12/31/99		Y		12/31/99		12/31/99

		35		CVARWA		31		Credit Valuation Adjustments RWA		12/31/99		Y		12/31/99		12/31/99

		36		DEDCET1		34		Deduction from Common Equity Tier 1		12/31/99		Y		12/31/99		12/31/99

		37		DEDAT1		35		Deduction from Additional Tier 1		12/31/99		Y		12/31/99		12/31/99

		38		DEDT2		36		Deduction from Tier 2		12/31/99		Y		12/31/99		12/31/99

		39		NQINST1		37		Non qualifying instrument in tier 1		12/31/99		Y		12/31/99		12/31/99

		40		NQINST2		38		Non qualifying instrument in tier 2		12/31/99		Y		12/31/99		12/31/99





DIM_COMMODITY

				N_COMMODITY_SKEY		V_COMMODITY_GROUP_CODE		V_COMMODITY_CODE		V_COMMODITY_DESC		V_COMMODITY_GROUP_DESC		D_RECORD_START_DATE		D_RECORD_END_DATE		F_LATEST_RECORD_INDICATOR		FIC_MIS_DATE

		74		1		SOFTS		CFE		Coffee		Softs and Ags		11/30/99		12/29/09		Y		12/31/99

		75		2		SOFTS		SUG		Sugar		Softs and Ags		11/30/99		12/29/09		Y		12/31/99

		76		3		SOFTS		COC		Cocoa		Softs and Ags		11/30/99		12/29/09		Y		12/31/99

		77		4		SOFTS		CORN		Corn		Softs and Ags		11/30/99		12/29/09		Y		12/31/99

		78		5		AGR		RICE		Rice		Agricultural		11/30/99		12/29/09		N		12/31/99

		79		6		SOFTS		SOYBN		Soybeans		Softs and Ags		11/30/99		12/29/09		Y		12/31/99

		80		7		SOFTS		SOYM		Soymeal		Softs and Ags		11/30/99		12/29/09		Y		12/31/99

		81		8		SOFTS		SOYOIL		Soybean Oil		Softs and Ags		11/30/99		12/29/09		Y		12/31/99

		82		9		SOFTS		WHEAT		Wheat		Softs and Ags		11/30/99		12/29/09		Y		12/31/99

		83		10		AGR		SFOIL		Sunflower Oil (Eu)		Agricultural		11/30/99		12/29/09		N		12/31/99

		84		11		AGR		LINOIL		Linseed Oil (Eu)		Agricultural		11/30/99		12/29/09		N		12/31/99

		85		12		AGR		FLOW		Flowers		Agricultural		11/30/99		12/29/09		N		12/31/99

		86		13		AGR		BARLEY		Barley		Agricultural		11/30/99		12/29/09		N		12/31/99

		87		14		AGR		ORANGE		Orange		Agricultural		11/30/99		12/29/09		N		12/31/99

		88		15		OIL		SWCROL		Light, Sweet Crude Oil		Oil		11/30/99		12/29/09		Y		12/31/99

		89		16		OIL		UNGAS		Unleaded Gasoline		Oil		11/30/99		12/29/09		N		12/31/99

		90		17		OIL		DEISEL		Diesel (Max. 0.035% Sulfur)		Oil		11/30/99		12/29/09		N		12/31/99

		91		18		OIL		LPETRL		Light Petrol (Max. 0.2% Sulfur)		Oil		11/30/99		12/29/09		N		12/31/99

		92		19		OIL		HPETRL		Heavy Petrol (Max. 1.0% Sulfur)		Oil		11/30/99		12/29/09		N		12/31/99

		93		20		PRECMETAL		GOLD		Gold		Precious Metals		11/30/99		12/29/09		Y		12/31/99

		94		21		PRECMETAL		PT		Platinum		Precious Metals		11/30/99		12/29/09		Y		12/31/99

		95		22		PRECMETAL		PD		Palladium		Precious Metals		11/30/99		12/29/09		Y		12/31/99

		96		23		PRECMETAL		SILVER		Silver		Precious Metals		11/30/99		12/29/09		Y		12/31/99

		97		24		MET		COPPER		Copper		Metals		11/30/99		12/29/09		N		12/31/99

		98		25		MET		LEAD		Lead		Metals		11/30/99		12/29/09		N		12/31/99

		99		26		MET		ZINC		Zinc		Metals		11/30/99		12/29/09		N		12/31/99

		100		27		MET		TIM		Tin		Metals		11/30/99		12/29/09		N		12/31/99

		101		28		MET		AL		Aluminium		Metals		11/30/99		12/29/09		N		12/31/99

		102		29		MET		NICKEL		Nickel		Metals		11/30/99		12/29/09		N		12/31/99

		103		30		MET		STEEL		Steel		Metals		11/30/99		12/29/09		N		12/31/99

		104		31		MET		GE		Germanium		Metals		11/30/99		12/29/09		N		12/31/99

		105		32		MET		IN		Indium		Metals		11/30/99		12/29/09		N		12/31/99

		106		33		MET		CD		Cadmium		Metals		11/30/99		12/29/09		N		12/31/99

		107		34		MET		CO		Cobalt		Metals		11/30/99		12/29/09		N		12/31/99

		108		35		MET		CR		Chromium		Metals		11/30/99		12/29/09		N		12/31/99

		109		36		MET		MG		Magnesium		Metals		11/30/99		12/29/09		N		12/31/99

		110		37		MET		MN		Manganese		Metals		11/30/99		12/29/09		N		12/31/99

		111		38		MET		MO		Molybdenum		Metals		11/30/99		12/29/09		N		12/31/99

		112		39		MET		SI		Silicon		Metals		11/30/99		12/29/09		N		12/31/99

		113		40		PMET		RH		Rhodium		Precious Metals		11/30/99		12/29/09		N		12/31/99

		114		41		MET		SE		Selenium		Metals		11/30/99		12/29/09		N		12/31/99

		115		42		MET		TI		Titanium		Metals		11/30/99		12/29/09		N		12/31/99

		116		43		MET		VN		Vanadium		Metals		11/30/99		12/29/09		N		12/31/99

		117		44		MET		TG		Wolfram (Ferro) Or Tungsten		Metals		11/30/99		12/29/09		N		12/31/99

		118		45		AGR		ETHNOL		Ethanol		Agricultural		11/30/99		12/29/09		N		12/31/99

		119		46		SOFTS		COTTON		Cotton		Softs and Ags		11/30/99		12/29/09		Y		12/31/99

		120		47		AGR		RUBBER		Rubber		Agricultural		11/30/99		12/29/09		N		12/31/99

		121		48		AGR		WOOL		Wool		Agricultural		11/30/99		12/29/09		N		12/31/99

		122		49		AGR		HAY		Hay		Agricultural		11/30/99		12/29/09		N		12/31/99

		123		66		AGR		COC		Cocoa		Agricultural		12/31/10		12/31/99		Y		12/31/10

		124		67		AGR		CORN		Maize (Corn)		Agricultural		12/31/10		12/31/99		Y		12/31/10

		125		68		AGR		RICE		Rice		Agricultural		12/31/10		12/31/99		Y		12/31/10

		126		69		AGR		SOYBN		Soybeans		Agricultural		12/31/10		12/31/99		Y		12/31/10

		127		70		AGR		SOYM		Soybean Meal		Agricultural		12/31/10		12/31/99		Y		12/31/10

		128		71		AGR		SOYOIL		Soybean Oil		Agricultural		12/31/10		12/31/99		Y		12/31/10

		129		73		AGR		SFOIL		Sunflower Oil (Eu)		Agricultural		12/31/10		12/31/99		Y		12/31/10

		130		74		AGR		LINOIL		Linseed Oil (Eu)		Agricultural		12/31/10		12/31/99		Y		12/31/10

		131		75		AGR		FLOW		Flowers		Agricultural		12/31/10		12/31/99		Y		12/31/10

		132		76		AGR		BARLEY		Barley		Agricultural		12/31/10		12/31/99		Y		12/31/10

		133		77		AGR		ORANGE		Orange		Agricultural		12/31/10		12/31/99		Y		12/31/10

		134		78		OIL		UNGAS		Unleaded Gasoline		Oil		12/31/10		12/31/99		Y		12/31/10

		135		79		OIL		DEISEL		Diesel (Max. 0.035% Sulfur)		Oil		12/31/10		12/31/99		Y		12/31/10

		136		80		OIL		LPETRL		Light Petrol (Max. 0.2% Sulfur)		Oil		12/31/10		12/31/99		Y		12/31/10

		137		81		OIL		HPETRL		Heavy Petrol (Max. 1.0% Sulfur)		Oil		12/31/10		12/31/99		Y		12/31/10

		138		82		PMET		GOLD		Gold		Precious Metals		12/31/10		12/31/99		Y		12/31/10

		139		83		PMET		PT		Platinum		Precious Metals		12/31/10		12/31/99		Y		12/31/10

		140		84		PMET		PD		Palladium		Precious Metals		12/31/10		12/31/99		Y		12/31/10

		141		85		PMET		SILVER		Silver		Precious Metals		12/31/10		12/31/99		Y		12/31/10

		142		86		BASEMETAL		COPPER		Copper		Base Metal		12/31/10		12/31/99		Y		12/31/10

		143		87		BASEMETAL		LEAD		Lead		Base Metal		12/31/10		12/31/99		Y		12/31/10

		144		88		BASEMETAL		ZINC		Zinc		Base Metal		12/31/10		12/31/99		Y		12/31/10

		145		89		BASEMETAL		TIM		Tin		Base Metal		12/31/10		12/31/99		Y		12/31/10

		146		90		MET		AL		Aluminium		Metals		12/31/10		12/31/99		Y		12/31/10

		147		91		BASEMETAL		NICKEL		Nickel		Base Metal		12/31/10		12/31/99		Y		12/31/10

		148		92		MET		STEEL		Steel		Metals		12/31/10		12/31/99		Y		12/31/10

		149		93		MET		GE		Germanium		Metals		12/31/10		12/31/99		Y		12/31/10

		150		94		MET		IN		Indium		Metals		12/31/10		12/31/99		Y		12/31/10

		151		95		MET		CD		Cadmium		Metals		12/31/10		12/31/99		Y		12/31/10

		152		96		MET		CO		Cobalt		Metals		12/31/10		12/31/99		Y		12/31/10

		153		97		MET		CR		Chromium		Metals		12/31/10		12/31/99		Y		12/31/10

		154		98		MET		MG		Magnesium		Metals		12/31/10		12/31/99		Y		12/31/10

		155		99		MET		MN		Manganese		Metals		12/31/10		12/31/99		Y		12/31/10

		156		100		MET		MO		Molybdenum		Metals		12/31/10		12/31/99		Y		12/31/10

		157		101		MET		SI		Silicon		Metals		12/31/10		12/31/99		Y		12/31/10

		158		102		PMET		RH		Rhodium		Precious Metals		12/31/10		12/31/99		Y		12/31/10

		159		103		MET		SE		Selenium		Metals		12/31/10		12/31/99		Y		12/31/10

		160		104		MET		TI		Titanium		Metals		12/31/10		12/31/99		Y		12/31/10

		161		105		MET		VN		Vanadium		Metals		12/31/10		12/31/99		Y		12/31/10

		162		106		MET		TG		Wolfram (Ferro) Or Tungsten		Metals		12/31/10		12/31/99		Y		12/31/10

		163		107		AGR		ETHNOL		Ethanol		Agricultural		12/31/10		12/31/99		Y		12/31/10

		164		108		AGR		COTTON		Cotton		Agricultural		12/31/10		12/31/99		Y		12/31/10

		165		109		AGR		RUBBER		Rubber		Agricultural		12/31/10		12/31/99		Y		12/31/10

		166		110		AGR		WOOL		Wool		Agricultural		12/31/10		12/31/99		Y		12/31/10

		167		111		AGR		HAY		Hay		Agricultural		12/31/10		12/31/99		Y		12/31/10

		168		112		PREC		NCDEXGOLD100MUM		Gold 100gm Mumbai		Precious Metals		12/31/10		12/31/99		Y		12/31/10

		169		113		AGRO		NCDEXJEERAUNJHA		Jeera		Agro Products		12/31/10		12/31/99		Y		12/31/10

		170		114		PREC		NCDEXSILVER5DEL		Silver 5 Kgs		Precious Metals		12/31/10		12/31/99		Y		12/31/10

		171		115		AGRO		NCDEXCHARJDDEL		Channa		Agro Products		12/31/10		12/31/99		Y		12/31/10

		172		116		AGRO		NCDEXBARLEYJPR		Barley		Agro Products		12/31/10		12/31/99		Y		12/31/10

		173		117		AGRO		NCDEXCOCUDCAKL		Cotton seed oilcake		Agro Products		12/31/10		12/31/99		Y		12/31/10

		174		118		AGRO		NCDEXGARSEDJDR		Guarseed		Agro Products		12/31/10		12/31/99		Y		12/31/10

		175		119		AGRO		NCDEXMAIZYRNZM		Maize		Agro Products		12/31/10		12/31/99		Y		12/31/10

		176		120		AGRO		NCDEXRMSEEDJPR		Mustard seed		Agro Products		12/31/10		12/31/99		Y		12/31/10

		177		121		AGRO		NCDEXJUTRAWKOL		Raw Jute		Agro Products		12/31/10		12/31/99		Y		12/31/10

		178		122		AGRO		NCDEXSYBEANIDR		Soy Bean		Agro Products		12/31/10		12/31/99		Y		12/31/10

		179		123		AGRO		NCDEXSUGARMGRADE		Sugar M Grade		Agro Products		12/31/10		12/31/99		Y		12/31/10

		180		124		AGRO		NCDEXGNTOIL		Groundnut Oil		Agro Products		12/31/10		12/31/99		Y		12/31/10

		181		125		BASE		NCDEXALUM		Aluminium		Base Metal		12/31/10		12/31/99		Y		12/31/10

		182		126		BASE		NCDEXNICKEL		Nickel		Base Metal		12/31/10		12/31/99		Y		12/31/10

		183		127		AGRO		NCDEXSESNW		Sesame Seeds		Agro Products		12/31/10		12/31/99		Y		12/31/10

		184		128		AGRO		NCDEXWHTS		Wheat		Agro Products		12/31/10		12/31/99		N		12/31/10

		185		129		AGR		CFE		Coffee		Agricultural		12/31/10		12/31/99		Y		12/31/10

		186		130		AGR		SUG		Sugar		Agricultural		12/31/10		12/31/99		Y		12/31/10

		8		131		CROIL		BRE		Brent		Crude Oil		12/31/10		12/31/99		Y		9/30/13

		9		132		CROIL		DFH		Dubai Fateh		Crude Oil		12/31/10		12/31/99		Y		9/30/13

		10		133		CROIL		MAY		Maya		Crude Oil		12/31/10		12/31/99		Y		9/30/13

		11		134		CROIL		TPS		Tapis		Crude Oil		12/31/10		12/31/99		Y		9/30/13

		12		135		CROIL		WTI		West Texas Intermediate		Crude Oil		12/31/10		12/31/99		Y		9/30/13

		13		136		CROIL		OMN		OMAN		Crude Oil		12/31/10		12/31/99		Y		9/30/13

		14		137		CROIL		OSC		Other Sour Crude		Crude Oil		12/31/10		12/31/99		Y		9/30/13

		15		138		CROIL		OSW		Other sweet crude		Crude Oil		12/31/10		12/31/99		Y		9/30/13

		16		139		CROIL		UNC		Unspecified crude		Crude Oil		12/31/10		12/31/99		Y		9/30/13

		17		140		OTHOILPROD		DIE		Diesel		Other Oil Products		12/31/10		12/31/99		Y		9/30/13

		18		141		OTHOILPROD		FOL		Fuel Oil		Other Oil Products		12/31/10		12/31/99		Y		9/30/13

		19		142		OTHOILPROD		HOL		Heating Oil		Other Oil Products		12/31/10		12/31/99		Y		9/30/13

		20		143		OTHOILPROD		NPA		Naptha		Other Oil Products		12/31/10		12/31/99		Y		9/30/13

		21		144		OTHOILPROD		ETH		Ethanol		Other Oil Products		12/31/10		12/31/99		Y		9/30/13

		22		145		OTHOILPROD		LPG		Liqueified Petroleum Gas		Other Oil Products		12/31/10		12/31/99		Y		9/30/13

		23		146		OTHOILPROD		JFL		Jet Fuel		Other Oil Products		12/31/10		12/31/99		Y		9/30/13

		24		147		OTHOILPROD		GOL		Gas Oils		Other Oil Products		12/31/10		12/31/99		Y		9/30/13

		25		148		OTHOILPROD		GAS		Gasoline		Other Oil Products		12/31/10		12/31/99		Y		9/30/13

		26		149		OTHOILPROD		OOP		Other Oil Products		Other Oil Products		12/31/10		12/31/99		Y		9/30/13

		27		150		NATGASUS		GCT		Gulf Coast		Natural Gas - US		12/31/10		12/31/99		Y		9/30/13

		28		151		NATGASUS		MCT		MidCont		Natural Gas - US		12/31/10		12/31/99		Y		9/30/13

		29		152		NATGASUS		NEO		North East		Natural Gas - US		12/31/10		12/31/99		Y		9/30/13

		30		153		NATGASUS		RKS		Rockies		Natural Gas - US		12/31/10		12/31/99		Y		9/30/13

		31		154		NATGASUS		WNG		West		Natural Gas - US		12/31/10		12/31/99		Y		9/30/13

		32		155		NATGASUS		NYMEX		Newyork Mercantile Exchange		Natural Gas - US		12/31/10		12/31/99		Y		9/30/13

		33		156		NATGASUS		OUS		Other US		Natural Gas - US		12/31/10		12/31/99		Y		9/30/13

		34		157		NATGASEUR		UKNG		United Kingdom		Natural Gas - Europe		12/31/10		12/31/99		Y		9/30/13

		35		158		NATGASEUR		BG		Belgium		Natural Gas - Europe		12/31/10		12/31/99		Y		9/30/13

		36		159		NATGASEUR		DU		Dutch		Natural Gas - Europe		12/31/10		12/31/99		Y		9/30/13

		37		160		NATGASEUR		FRNG		French		Natural Gas - Europe		12/31/10		12/31/99		Y		9/30/13

		38		161		NATGASEUR		GERNG		German		Natural Gas - Europe		12/31/10		12/31/99		Y		9/30/13

		39		162		NATGASEUR		OENG		Other Europe		Natural Gas - Europe		12/31/10		12/31/99		Y		9/30/13

		40		163		NATGAS		CAN		Canada		Natural Gas		12/31/10		12/31/99		Y		9/30/13

		41		164		NATGAS		ORNG		Other Regions		Natural Gas		12/31/10		12/31/99		Y		9/30/13

		42		165		POWERUS		ET		Ercot		Power-US		12/31/10		12/31/99		Y		9/30/13

		43		166		POWERUS		MW		Midwest		Power-US		12/31/10		12/31/99		Y		9/30/13

		44		167		POWERUS		NE		North East		Power-US		12/31/10		12/31/99		Y		9/30/13

		45		168		POWERUS		NYISO		Newyork Independent System Operator		Power-US		12/31/10		12/31/99		Y		9/30/13

		46		169		POWERUS		WEST		West		Power-US		12/31/10		12/31/99		Y		9/30/13

		47		170		POWERUS		OUSP		Other US		Power-US		12/31/10		12/31/99		Y		9/30/13

		48		171		POWEREUR		NP		Nordpool		Power-Europe		12/31/10		12/31/99		Y		9/30/13

		49		172		POWEREUR		BX		Benelux		Power-Europe		12/31/10		12/31/99		Y		9/30/13

		50		173		POWEREUR		UKP		UK		Power-Europe		12/31/10		12/31/99		Y		9/30/13

		51		174		POWEREUR		GER		Germany		Power-Europe		12/31/10		12/31/99		Y		9/30/13

		52		175		POWEREUR		FRP		France		Power-Europe		12/31/10		12/31/99		Y		9/30/13

		53		176		POWEREUR		ITL		Italy		Power-Europe		12/31/10		12/31/99		Y		9/30/13

		54		177		POWEREUR		OEP		Other Europe		Power-Europe		12/31/10		12/31/99		Y		9/30/13

		55		178		POWER		ORP		Other Regions		Power		12/31/10		12/31/99		Y		9/30/13

		56		179		EMISSION		EUA		European union Emissions Allowance/Emissions Trading System		Emissions		12/31/10		12/31/99		Y		9/30/13

		57		180		EMISSION		CER		Certified Emission Reductions		Emissions		12/31/10		12/31/99		Y		9/30/13

		58		181		EMISSION		VER		Verified Emission Reductions		Emissions		12/31/10		12/31/99		Y		9/30/13

		59		182		EMISSION		OTE		Other		Emissions		12/31/10		12/31/99		Y		9/30/13

		60		183		COAL		API2		Argus Coal Price Index		Coal		12/31/10		12/31/99		Y		9/30/13

		61		184		COAL		API4		Richards Bay / API4		Coal		12/31/10		12/31/99		Y		9/30/13

		62		185		COAL		IN		Indonesia		Coal		12/31/10		12/31/99		Y		9/30/13

		63		186		COAL		ORC		Other Regions		Coal		12/31/10		12/31/99		Y		9/30/13

		64		187		DRYFRGT		BDI		Baltic Dry Index		Dry Freight		12/31/10		12/31/99		Y		9/30/13

		65		188		DRYFRGT		OF		Other Freight		Dry Freight		12/31/10		12/31/99		Y		9/30/13

		66		189		OTHENG		SP		Structured Products		Other Energy		12/31/10		12/31/99		Y		9/30/13

		67		190		OTHENG		OUE		Other / Unspecified Energy		Other Energy		12/31/10		12/31/99		Y		9/30/13

		68		191		PRECMETAL		OTHPRECMET		Other Precious Metals		Precious Metals		12/31/10		12/31/99		Y		9/30/13

		69		192		BASEMETAL		ALPR		Aluminium (Primary)		Base Metal		12/31/10		12/31/99		Y		9/30/13

		70		193		BASEMETAL		ALALO		Aluminium (Alloy)		Base Metal		12/31/10		12/31/99		Y		9/30/13

		71		194		BASEMETAL		OTHBASMET		Other Base Metals		Base Metal		12/31/10		12/31/99		Y		9/30/13

		72		195		BASEMETAL		FE		Iron		Base Metal		12/31/10		12/31/99		Y		9/30/13

		73		196		BASEMETAL		UR		Uranium		Base Metal		12/31/10		12/31/99		Y		9/30/13

		1		197		SOFTS		CATTLE		Cattle		Softs and Ags		12/31/10		12/31/99		Y		9/30/13

		2		198		SOFTS		LEANHOG		Lean Hogs		Softs and Ags		12/31/10		12/31/99		Y		9/30/13

		3		199		SOFTS		LIVESTOCK		Livestock		Softs and Ags		12/31/10		12/31/99		Y		9/30/13

		4		200		SOFTS		LUMBER		Lumber		Softs and Ags		12/31/10		12/31/99		Y		9/30/13

		5		201		SOFTS		PALMOIL		Palm Oil		Softs and Ags		12/31/10		12/31/99		Y		9/30/13

		6		202		SOFTS		RAPESEED		Rapeseed		Softs and Ags		12/31/10		12/31/99		Y		9/30/13

		7		203		SOFTS		OTHUNSAG		Other / Unspecified Ags/Softs		Softs and Ags		12/31/10		12/31/99		Y		9/30/13
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		1		ANG		Angu		Anguilla								11/30/10		11/30/10		12/31/99		569		Y										Angu

		2		ANT		Ant		Antigua and Barbuda								11/30/10		11/30/10		12/31/99		570		Y										Ant

		3		ARG		Arg		Argentina								11/30/10		11/30/10		12/31/99		571		Y										Arg

		4		ARM		Arm		Armenia								11/30/10		11/30/10		12/31/99		574		Y										Arm

		5		ARU		Aru		Aruba								11/30/10		11/30/10		12/31/99		575		Y										Aru

		6		AUS		Aus		Australia								11/30/10		11/30/10		12/31/99		576		Y										Aus

		7		AUST		Aus		Austria								11/30/10		11/30/10		12/31/99		577		Y										Aus

		8		AZER		Aze		Azerbaijan								11/30/10		11/30/10		12/31/99		578		Y										Aze

		9		BAH		Bah		Bahamas								11/30/10		11/30/10		12/31/99		579		Y										Bah

		10		BAHR		Bah		Bahrain								11/30/10		11/30/10		12/31/99		580		Y										Bah

		11		BAN		Ban		Bangladesh								11/30/10		11/30/10		12/31/99		581		Y										Ban

		12		BAR		Bar		Barbados								11/30/10		11/30/10		12/31/99		582		Y										Bar

		13		BEL		Bel		Belarus								11/30/10		11/30/10		12/31/99		583		Y										Bel

		14		PAK		Pak		Pakistan								11/30/10		11/30/10		12/31/99		584		Y										Pak

		15		BELI		Bel		Belize								11/30/10		11/30/10		12/31/99		585		Y										Bel

		16		BEN		Ben		Benin								11/30/10		11/30/10		12/31/99		586		Y										Ben

		17		BER		Ber		Bermuda								11/30/10		11/30/10		12/31/99		587		Y										Ber

		18		BHU		Bhu		Bhutan								11/30/10		11/30/10		12/31/99		588		Y										Bhu

		19		BOL		Bol		Bolivia								11/30/10		11/30/10		12/31/99		589		Y										Bol

		20		BOS		Bos		Bosnia and Herzegowina								11/30/10		11/30/10		12/31/99		590		Y										Bos

		21		BOST		Bot		Botswana								11/30/10		11/30/10		12/31/99		591		Y										Bot

		22		BOU		Bou		Bouvet Island								11/30/10		11/30/10		12/31/99		592		Y										Bou

		23		BRA		Bra		Brazil								11/30/10		11/30/10		12/31/99		593		Y										Bra

		24		PAL		Pal		Palau								11/30/10		11/30/10		12/31/99		594		Y										Pal

		25		BIOT		Bri		British Indian Ocean Territory								11/30/10		11/30/10		12/31/99		595		Y										Bri

		26		BRU		Bru		Brunei Darussalam								11/30/10		11/30/10		12/31/99		596		Y										Bru

		27		BUL		Bul		Bulgaria								11/30/10		11/30/10		12/31/99		597		Y										Bul

		28		BUR		Bur		Burkina Faso								11/30/10		11/30/10		12/31/99		598		Y										Bur

		29		BURU		Bur		Burundi								11/30/10		11/30/10		12/31/99		599		Y										Bur

		30		CAM		Cam		Cambodia								11/30/10		11/30/10		12/31/99		600		Y										Cam

		31		CAME		Cam		Cameroon								11/30/10		11/30/10		12/31/99		601		Y										Cam

		32		CA		Canada		Canada								11/30/10		11/30/10		12/31/99		602		Y										Can

		33		PAN		Pan		Panama								11/30/10		11/30/10		12/31/99		605		Y										Pan

		34		CAR		Cen		Central African Republic								11/30/10		11/30/10		12/31/99		606		Y										Cen

		35		CHL		Chi		Chili								11/30/10		11/30/10		12/31/99		608		Y										Chi

		36		CHI		Chi		China								11/30/10		11/30/10		12/31/99		609		Y										Chi

		37		COL		Col		Colombia								11/30/10		11/30/10		12/31/99		610		Y										Col

		38		COM		Com		Comoros								11/30/10		11/30/10		12/31/99		611		Y										Com

		39		CON		Con		Congo								11/30/10		11/30/10		12/31/99		612		Y										Con

		40		PNG		Pap		Papua New Guinea								11/30/10		11/30/10		12/31/99		613		Y										Pap

		41		CKI		Coo		Cook Islands								11/30/10		11/30/10		12/31/99		614		Y										Coo

		42		CRO		Cro		Croatia								11/30/10		11/30/10		12/31/99		616		Y										Cro

		43		CUB		Cub		Cuba								11/30/10		11/30/10		12/31/99		617		Y										Cub

		44		CYP		Cyp		Cyprus								11/30/10		11/30/10		12/31/99		618		Y										Cyp

		45		CZR		Cze		Czech Republic								11/30/10		11/30/10		12/31/99		619		Y										Cze

		46		DEN		Den		Denmark								11/30/10		11/30/10		12/31/99		620		Y										Den

		47		DJI		Dji		Djibouti								11/30/10		11/30/10		12/31/99		621		Y										Dji

		48		DOM		Dom		Dominica								11/30/10		11/30/10		12/31/99		622		Y										Dom

		49		DP		Dom		Dominican Republic								11/30/10		11/30/10		12/31/99		623		Y										Dom

		50		PAR		Par		Paraguay								11/30/10		11/30/10		12/31/99		624		Y										Par

		51		ECU		Ecu		Ecuador								11/30/10		11/30/10		12/31/99		626		Y										Ecu

		52		EGT		Egy		Egypt								11/30/10		11/30/10		12/31/99		627		Y										Egy

		53		ELS		El		El Salvador								11/30/10		11/30/10		12/31/99		628		Y										El

		54		EST		Est		Estonia								11/30/10		11/30/10		12/31/99		631		Y										Est

		55		BO		Bolivia		Bolivia				BOB		1		11/30/10		11/30/10		12/31/99		25		Y		1								Bolivia

		56		BR		Brazil		Brazil				BRL		1		11/30/10		11/30/10		12/31/99		29		Y		1								Brazil

		57		BS		Bahamas		Bahamas				BSD		1		11/30/10		11/30/10		12/31/99		15		Y		1								Bahamas

		58		BT		Bhutan		Bhutan				BTN		1		11/30/10		11/30/10		12/31/99		24		Y		1								Bhutan				6

		59		BV		Bouvet Island		Bouvet Island						1		11/30/10		11/30/10		12/31/99		28		Y		1								Bouvet Island

		60		BW		Botswana		Botswana				BWP		1		11/30/10		11/30/10		12/31/99		27		Y		1								Botswana				7

		61		BY		Belarus		Belarus				BYR		1		11/30/10		11/30/10		12/31/99		19		Y		1								Belarus				2

		62		BZ		Belize		Belize				BZD		1		11/30/10		11/30/10		12/31/99		21		Y		1								Belize

		63		CC		Cocos (Keeling) Islands		Cocos (Keeling) Islands				AUD		1		11/30/10		11/30/10		12/31/99		45		Y		1								Cocos (Keeling) Islands

		64		CD		Congo		Democratic Republic of the Congo				CDF		1		11/30/10		11/30/10		12/31/99		48		Y		1								Congo				7

		65		CF		Central African Republic		Central African Republic				XAF		1		11/30/10		11/30/10		12/31/99		40		Y		1								Central African Republic				7

		66		CG		Congo		Republic of the Congo				XAF		1		11/30/10		11/30/10		12/31/99		49		Y		1								Congo				7

		67		CH		Switzerland		Switzerland				CHF		1		11/30/10		11/30/10		12/31/99		206		Y		1								Switzerland				2

		68		CI		Ivory Coast		Ivory Coast				XOF		1		11/30/10		11/30/10		12/31/99		106		Y		1								Ivory Coast

		69		CK		Cook Islands		Cook Islands				NZD		1		11/30/10		11/30/10		12/31/99		50		Y		1								Cook Islands

		70		KH		Cambodia		Cambodia				KHR		1		11/30/10		11/30/10		12/31/99		35		Y		1								Cambodia				6

		71		KI		Kiribati		Kiribati				AUD		1		11/30/10		11/30/10		12/31/99		112		Y		1								Kiribati

		72		KM		Comoros		Comoros				KMF		1		11/30/10		11/30/10		12/31/99		47		Y		1								Comoros				7

		73		KN		Saint Kitts and Nevis		Saint Kitts (Christopher) and Nevis				XCD		1		11/30/10		11/30/10		12/31/99		179		Y		1								Saint Kitts and Nevis

		74		KP		North Korea		North Korea				KPW		1		11/30/10		11/30/10		12/31/99		113		Y		1								North Korea				6

		75		KR		South Korea		Republic of Korea (South Korea)				KRW		1		11/30/10		11/30/10		12/31/99		114		Y		1								South Korea				6

		76		KW		Kuwait		Kuwait				KWD		1		11/30/10		11/30/10		12/31/99		115		Y		1								Kuwait				6

		77		KY		Cayman Islands		Cayman Islands				KYD		1		11/30/10		11/30/10		12/31/99		39		Y		1								Cayman Islands

		78		KZ		Kazakhstan		Kazakhstan				KZT		1		11/30/10		11/30/10		12/31/99		110		Y		1								Kazakhstan				6

		79		LA		Laos		Lao Peoples Democratic Republic				LAK		1		11/30/10		11/30/10		12/31/99		117		Y		1								Laos				6

		80		LB		Lebanon		Lebanon				LBP		1		11/30/10		11/30/10		12/31/99		119		Y		1								Lebanon				6

		81		LC		Saint Lucia		Saint Lucia				XCD		1		11/30/10		11/30/10		12/31/99		180		Y		1								Saint Lucia

		82		NF		Norfolk Island		Norfolk Island				AUD		1		11/30/10		11/30/10		12/31/99		159		Y		1								Norfolk Island

		83		NG		Nigeria		Nigeria				NGN		1		11/30/10		11/30/10		12/31/99		157		Y		1								Nigeria				7

		84		NI		Nicaragua		Nicaragua				NIO		1		11/30/10		11/30/10		12/31/99		155		Y		1								Nicaragua

		85		NL		Netherlands		Netherlands				EUR		1		11/30/10		11/30/10		12/31/99		151		Y		1								Netherlands				2

		86		NO		Norway		Norway				NOK		1		11/30/10		11/30/10		12/31/99		161		Y		1								Norway				2

		87		NP		Nepal		Nepal				NPR		1		11/30/10		11/30/10		12/31/99		150		Y		1								Nepal				6

		88		NR		Nauru		Nauru				AUD		1		11/30/10		11/30/10		12/31/99		149		Y		1								Nauru

		89		NU		Niue		Niue				NZD		1		11/30/10		11/30/10		12/31/99		158		Y		1								Niue

		90		NZ		New Zealand		New Zealand				NZD		1		11/30/10		11/30/10		12/31/99		154		Y		1								New Zealand

		91		OM		Oman		Oman				OMR		1		11/30/10		11/30/10		12/31/99		162		Y		1								Oman				6

		92		OTH		Other Countries		Other Countries						1		11/30/10		11/30/10		12/31/99		0		Y		1								Other Countries

		93		LI		Liechtenstein		Liechtenstein				CHF		1		11/30/10		11/30/10		12/31/99		123		Y		1								Liechtenstein				2

		94		LK		Sri Lanka		Sri Lanka				LKR		1		11/30/10		11/30/10		12/31/99		198		Y		1								Sri Lanka				6

		95		LR		Liberia		Liberia				LRD		1		11/30/10		11/30/10		12/31/99		121		Y		1								Liberia				7

		96		LS		Lesotho		Lesotho				LSL		1		11/30/10		11/30/10		12/31/99		120		Y		1								Lesotho				7

		97		LT		Lithuania		Lithuania				LTL		1		11/30/10		11/30/10		12/31/99		124		Y		1								Lithuania				2

		98		MP		Northern Mariana Islands		Northern Mariana Islands				USD		1		11/30/10		11/30/10		12/31/99		160		Y		1								Northern Mariana Islands

		99		MQ		Martinique		Martinique				EUR		1		11/30/10		11/30/10		12/31/99		135		Y		1								Martinique

		100		MR		Mauritania		Mauritania				MRO		1		11/30/10		11/30/10		12/31/99		136		Y		1								Mauritania				7

		101		MS		Montserrat		Montserrat				XCD		1		11/30/10		11/30/10		12/31/99		144		Y		1								Montserrat

		102		MSG		Missing Countries		Missing Countries						1		11/30/10		11/30/10		12/31/99		240		Y		1								Missing Countries

		103		MT		Malta		Malta				EUR		1		11/30/10		11/30/10		12/31/99		133		Y		1								Malta				2

		104		MU		Mauritius		Mauritius				MUR		1		11/30/10		11/30/10		12/31/99		137		Y		1								Mauritius				7

		105		MV		Maldives		Maldives				MVR		1		11/30/10		11/30/10		12/31/99		131		Y		1								Maldives				6

		106		MW		Malawi		Malawi				MWK		1		11/30/10		11/30/10		12/31/99		129		Y		1								Malawi				7

		107		MX		Mexico		Mexico				MXN		1		11/30/10		11/30/10		12/31/99		139		Y		1								Mexico

		108		MY		Malaysia		Malaysia				MYR		1		11/30/10		11/30/10		12/31/99		130		Y		1								Malaysia				6

		109		MZ		Mozambique		Mozambique				MZM		1		11/30/10		11/30/10		12/31/99		146		Y		1								Mozambique				7

		110		NA		Namibia		Namibia				NAD		1		11/30/10		11/30/10		12/31/99		148		Y		1								Namibia				7

		111		NC		New Caledonia		New Caledonia				XPF		1		11/30/10		11/30/10		12/31/99		153		Y		1								New Caledonia

		112		NE		Niger		Niger				XOF		1		11/30/10		11/30/10		12/31/99		156		Y		1								Niger				7

		113		PA		Panama		Panama				PAB		1		11/30/10		11/30/10		12/31/99		165		Y		1								Panama

		114		PE		Peru		Peru				PEN		1		11/30/10		11/30/10		12/31/99		168		Y		1								Peru

		115		PF		French Polynesia		French Polynesia				XPF		1		11/30/10		11/30/10		12/31/99		75		Y		1								French Polynesia

		116		PG		Papua New Guinea		Papua New Guinea				PGK		1		11/30/10		11/30/10		12/31/99		166		Y		1								Papua New Guinea

		117		PH		Philippines		Philippines				PHP		1		11/30/10		11/30/10		12/31/99		169		Y		1								Philippines				6

		118		PK		Pakistan		Pakistan				PKR		1		11/30/10		11/30/10		12/31/99		163		Y		1								Pakistan				6

		119		PL		Poland		Poland				PLN		1		11/30/10		11/30/10		12/31/99		171		Y		1								Poland				2

		120		PM		St Pierre and Miquelon		St Pierre and Miquelon				EUR		1		11/30/10		11/30/10		12/31/99		200		Y		1								St Pierre and Miquelon

		121		PN		Pitcairn Island		Pitcairn Island				NZD		1		11/30/10		11/30/10		12/31/99		170		Y		1								Pitcairn Island

		122		PR		Puerto Rico		Puerto Rico				USD		1		11/30/10		11/30/10		12/31/99		173		Y		1								Puerto Rico

		123		PT		Portugal		Portugal				EUR		1		11/30/10		11/30/10		12/31/99		172		Y		1								Portugal				2

		124		PW		Palau		Palau				USD		1		11/30/10		11/30/10		12/31/99		164		Y		1								Palau

		125		PY		Paraguay		Paraguay				PYG		1		11/30/10		11/30/10		12/31/99		167		Y		1								Paraguay

		126		QA		Qatar		Qatar				QAR		1		11/30/10		11/30/10		12/31/99		174		Y		1								Qatar				6

		127		RE		R?union		R?union				EUR		1		11/30/10		11/30/10		12/31/99		175		Y		1								R?union

		128		RO		Romania		Romania				ROL		1		11/30/10		11/30/10		12/31/99		176		Y		1								Romania				2

		129		RU		Russia		Russian Federation				RUB		1		11/30/10		11/30/10		12/31/99		177		Y		1								Russian Federation				2

		130		RW		Rwanda		Rwanda				RWF		1		11/30/10		11/30/10		12/31/99		178		Y		1								Rwanda				7

		131		SA		Saudi Arabia		Saudi Arabia				SAR		1		11/30/10		11/30/10		12/31/99		185		Y		1								Saudi Arabia				6

		132		SB		Solomon Islands		Solomon Islands				SBD		1		11/30/10		11/30/10		12/31/99		193		Y		1								Solomon Islands				6

		133		SC		Seychelles		Seychelles				SCR		1		11/30/10		11/30/10		12/31/99		188		Y		1								Seychelles				7

		134		SD		Sudan		Sudan				SDG		1		11/30/10		11/30/10		12/31/99		201		Y		1								Sudan				7

		135		SE		Sweden		Sweden				SEK		1		11/30/10		11/30/10		12/31/99		205		Y		1								Sweden				2

		136		SG		Singapore		Singapore				SGD		1		11/30/10		11/30/10		12/31/99		190		Y		1								Singapore				6

		137		SH		St Helena		St Helena				SHP		1		11/30/10		11/30/10		12/31/99		199		Y		1								St Helena

		138		SI		Slovenia		Slovenia				EUR		1		11/30/10		11/30/10		12/31/99		192		Y		1								Slovenia				2

		139		HAI		Hai		Haiti								11/30/10		11/30/10		12/31/99		427		Y										Hai

		140		HMI		Hea		Heard and McDonald Islands								11/30/10		11/30/10		12/31/99		428		Y										Hea

		141		VCS		Vat		Vatican City State								11/30/10		11/30/10		12/31/99		429		Y										Vat

		142		HOND		Hon		Honduras								11/30/10		11/30/10		12/31/99		430		Y										Hon

		143		HUN		Hun		Hungary								11/30/10		11/30/10		12/31/99		432		Y										Hun

		144		ICE		Ice		Iceland								11/30/10		11/30/10		12/31/99		433		Y										Ice

		145		IND		Ind		India								11/30/10		11/30/10		12/31/99		434		Y										Ind

		146		POL		Pol		Poland								11/30/10		11/30/10		12/31/99		435		Y										Pol

		147		INDO		Ind		Indonesia								11/30/10		11/30/10		12/31/99		436		Y										Ind

		148		IRI		Isl		Islamic Republic of Iran								11/30/10		11/30/10		12/31/99		437		Y										Isl

		149		IRQ		Ira		Iraq								11/30/10		11/30/10		12/31/99		438		Y										Ira

		150		IREL		Ire		Ireland								11/30/10		11/30/10		12/31/99		439		Y										Ire

		151		ISR		Isr		Israel								11/30/10		11/30/10		12/31/99		440		Y										Isr

		152		ITL		Ita		Italy								11/30/10		11/30/10		12/31/99		441		Y										Ita

		153		JAM		Jam		Jamaica								11/30/10		11/30/10		12/31/99		442		Y										Jam

		154		JAP		Jap		Japan								11/30/10		11/30/10		12/31/99		443		Y										Jap

		155		JOR		Jor		Jordan								11/30/10		11/30/10		12/31/99		444		Y										Jor

		156		POR		Por		Portugal								11/30/10		11/30/10		12/31/99		446		Y										Por

		157		LU		Luxembourg		Luxembourg				EUR		1		11/30/10		11/30/10		12/31/99		125		Y		1								Luxembourg				2

		158		LV		Latvia		Latvia				LVL		1		11/30/10		11/30/10		12/31/99		118		Y		1								Latvia				2

		159		LY		Libyan Arab Jamahiriya		Libyan Arab Jamahiriya				LYD		1		11/30/10		11/30/10		12/31/99		122		Y		1								Libyan Arab Jamahiriya

		160		MA		Morocco		Morocco				MAD		1		11/30/10		11/30/10		12/31/99		145		Y		1								Morocco				7

		161		MC		Monaco		Monaco				EUR		1		11/30/10		11/30/10		12/31/99		142		Y		1								Monaco				2

		162		MD		Moldova		Republic of Moldova				MDL		1		11/30/10		11/30/10		12/31/99		141		Y		1								Republic of Moldova				2

		163		MG		Madagascar		Madagascar				MGF		1		11/30/10		11/30/10		12/31/99		128		Y		1								Madagascar				7

		164		MH		Marshall Islands		Marshall Islands				USD		1		11/30/10		11/30/10		12/31/99		134		Y		1								Marshall Islands

		165		MK		Macedonia		Macedonia				MKD		1		11/30/10		11/30/10		12/31/99		127		Y		1								Macedonia				2

		166		ML		Mali		Mali				XOF		1		11/30/10		11/30/10		12/31/99		132		Y		1								Mali				7

		167		MM		Myanmar		Myanmar				MMK		1		11/30/10		11/30/10		12/31/99		147		Y		1								Myanmar				6

		168		MN		Mongolia		Mongolia				MNT		1		11/30/10		11/30/10		12/31/99		143		Y		1								Mongolia				6

		169		MO		Macao		Macao				MOP		1		11/30/10		11/30/10		12/31/99		126		Y		1								Macao

		170		KAZ		Kaz		Kazakhstan								11/30/10		11/30/10		12/31/99		447		Y										Kaz

		171		KEN		Ken		Kenya								11/30/10		11/30/10		12/31/99		448		Y										Ken

		172		KIRI		Kir		Kiribati								11/30/10		11/30/10		12/31/99		449		Y										Kir

		173		NK		Nor		North Korea								11/30/10		11/30/10		12/31/99		450		Y										Nor

		174		KUW		Kuw		Kuwait								11/30/10		11/30/10		12/31/99		452		Y										Kuw

		175		KYR		Kyr		Kyrgyzstan								11/30/10		11/30/10		12/31/99		453		Y										Kyr

		176		LAO		Lao		Laos								11/30/10		11/30/10		12/31/99		454		Y										Lao

		177		LAT		Lat		Latvia								11/30/10		11/30/10		12/31/99		455		Y										Lat

		178		LEB		Leb		Lebanon								11/30/10		11/30/10		12/31/99		456		Y										Leb

		179		PUR		Pue		Puerto Rico								11/30/10		11/30/10		12/31/99		457		Y										Pue

		180		LES		Les		Lesotho								11/30/10		11/30/10		12/31/99		458		Y										Les

		181		LIB		Lib		Liberia								11/30/10		11/30/10		12/31/99		459		Y										Lib

		182		LAJ		Lib		Libyan Arab Jamahiriya								11/30/10		11/30/10		12/31/99		460		Y										Lib

		183		LIE		Lie		Liechtenstein								11/30/10		11/30/10		12/31/99		461		Y										Lie

		184		LITH		Lit		Lithuania								11/30/10		11/30/10		12/31/99		462		Y										Lit

		185		LUX		Lux		Luxembourg								11/30/10		11/30/10		12/31/99		463		Y										Lux

		186		MAC		Mac		Macao								11/30/10		11/30/10		12/31/99		464		Y										Mac

		187		MACE		Mac		Macedonia								11/30/10		11/30/10		12/31/99		465		Y										Mac

		188		MAD		Mad		Madagascar								11/30/10		11/30/10		12/31/99		466		Y										Mad

		189		MAL		Mal		Malawi								11/30/10		11/30/10		12/31/99		467		Y										Mal

		190		QAT		Qat		Qatar								11/30/10		11/30/10		12/31/99		468		Y										Qat

		191		MALD		Mal		Maldives								11/30/10		11/30/10		12/31/99		469		Y										Mal

		192		MALI		Mal		Mali								11/30/10		11/30/10		12/31/99		470		Y										Mal

		193		MALT		Mal		Malta								11/30/10		11/30/10		12/31/99		471		Y										Mal

		194		MI		Mar		Marshall Islands								11/30/10		11/30/10		12/31/99		472		Y										Mar

		195		MAR		Mar		Martinique								11/30/10		11/30/10		12/31/99		473		Y										Mar

		196		MAUR		Mau		Mauritania								11/30/10		11/30/10		12/31/99		474		Y										Mau

		197		MAURI		Mau		Mauritius								11/30/10		11/30/10		12/31/99		475		Y										Mau

		198		MAY		May		Mayotte								11/30/10		11/30/10		12/31/99		476		Y										May

		199		MEX		Mex		Mexico								11/30/10		11/30/10		12/31/99		477		Y										Mex

		200		REU		Reu		Reunion								11/30/10		11/30/10		12/31/99		478		Y										Reu

		201		FSM		Fed		Federated States of Micronesia								11/30/10		11/30/10		12/31/99		479		Y										Fed

		202		REP		Rep		Republic of Moldova								11/30/10		11/30/10		12/31/99		480		Y										Rep

		203		MON		Mon		Monaco								11/30/10		11/30/10		12/31/99		481		Y										Mon

		204		MONG		Mon		Mongolia								11/30/10		11/30/10		12/31/99		482		Y										Mon

		205		MONT		Mon		Montserrat								11/30/10		11/30/10		12/31/99		483		Y										Mon

		206		MORO		Mor		Morocco								11/30/10		11/30/10		12/31/99		484		Y										Mor

		207		MOZ		Moz		Mozambique								11/30/10		11/30/10		12/31/99		485		Y										Moz

		208		MYA		Mya		Myanmar								11/30/10		11/30/10		12/31/99		486		Y										Mya

		209		NAM		Nam		Namibia								11/30/10		11/30/10		12/31/99		487		Y										Nam

		210		NAU		Nau		Nauru								11/30/10		11/30/10		12/31/99		488		Y										Nau

		211		ROM		Rom		Romania								11/30/10		11/30/10		12/31/99		489		Y										Rom

		212		NEP		Nep		Nepal								11/30/10		11/30/10		12/31/99		490		Y										Nep

		213		NET		Net		Netherlands								11/30/10		11/30/10		12/31/99		491		Y										Net

		214		ZAM		Zam		Zambia								11/30/10		11/30/10		12/31/99		492		Y										Zam

		215		ZIM		Zim		Zimbabwe								11/30/10		11/30/10		12/31/99		493		Y										Zim

		216		NOR		Nor		Norway								11/30/10		11/30/10		12/31/99		496		Y										Nor

		217		COU		Cou		Country Total								11/30/10		11/30/10		12/31/99		497		Y										Cou

		218		AFG		Afg		Afghanistan								11/30/10		11/30/10		12/31/99		498		Y										Afg

		219		RUS		Rus		Russian Federation								11/30/10		11/30/10		12/31/99		500		Y										Rus

		220		RWA		Rwa		Rwanda								11/30/10		11/30/10		12/31/99		501		Y										Rwa

		221		SKN		Sai		Saint Kitts and Nevis								11/30/10		11/30/10		12/31/99		502		Y										Sai

		222		NIC		Nic		Nicaragua								11/30/10		11/30/10		12/31/99		505		Y										Nic

		223		SAM		Sam		Samoa								11/30/10		11/30/10		12/31/99		506		Y										Sam

		224		SAN		San		San Marino								11/30/10		11/30/10		12/31/99		507		Y										San

		225		SOI		Soi		Soi Tomi and Principe								11/30/10		11/30/10		12/31/99		508		Y										Soi

		226		SAU		Sau		Saudi Arabia								11/30/10		11/30/10		12/31/99		509		Y										Sau

		227		SEN		Sen		Senegal								11/30/10		11/30/10		12/31/99		510		Y										Sen

		228		SER		Ser		Serbia and Montenegro								11/30/10		11/30/10		12/31/99		511		Y										Ser

		229		SEY		Sey		Seychelles								11/30/10		11/30/10		12/31/99		512		Y										Sey

		230		SIE		Sie		Sierra Leone								11/30/10		11/30/10		12/31/99		513		Y										Sie

		231		SIN		Sin		Singapore								11/30/10		11/30/10		12/31/99		514		Y										Sin

		232		SLO		Slo		Slovenia								11/30/10		11/30/10		12/31/99		515		Y										Slo

		233		SOL		Sol		Solomon Islands								11/30/10		11/30/10		12/31/99		516		Y										Sol

		234		SOM		Som		Somalia								11/30/10		11/30/10		12/31/99		517		Y										Som

		235		SPN		Spa		Spain								11/30/10		11/30/10		12/31/99		520		Y										Spa

		236		SPM		St		St Pierre and Miquelon								11/30/10		11/30/10		12/31/99		522		Y										St

		237		SUD		Sud		Sudan								11/30/10		11/30/10		12/31/99		523		Y										Sud

		238		NIG		Nig		Nigeria								11/30/10		11/30/10		12/31/99		524		Y										Nig

		239		SUR		Sur		Suriname								11/30/10		11/30/10		12/31/99		525		Y										Sur

		240		SJMI		Sva		Svalbard and Jan Mayen Islands								11/30/10		11/30/10		12/31/99		526		Y										Sva

		241		SWAZ		Swa		Swaziland								11/30/10		11/30/10		12/31/99		527		Y										Swa

		242		SWD		Swe		Sweden								11/30/10		11/30/10		12/31/99		528		Y										Swe

		243		SWI		Swi		Switzerland								11/30/10		11/30/10		12/31/99		529		Y										Swi

		244		SYR		Syr		Syrian Arab Republic								11/30/10		11/30/10		12/31/99		530		Y										Syr

		245		TAI		Tai		Taiwan								11/30/10		11/30/10		12/31/99		531		Y										Tai

		246		TAJ		Taj		Tajikistan								11/30/10		11/30/10		12/31/99		532		Y										Taj

		247		UNI		Uni		United Republic of Tanzania								11/30/10		11/30/10		12/31/99		533		Y										Uni

		248		THA		Tha		Thailand								11/30/10		11/30/10		12/31/99		534		Y										Tha

		249		NIU		Niu		Niue								11/30/10		11/30/10		12/31/99		535		Y										Niu

		250		TOG		Tog		Togo								11/30/10		11/30/10		12/31/99		536		Y										Tog

		251		TOK		Tok		Tokelau								11/30/10		11/30/10		12/31/99		537		Y										Tok

		252		TON		Ton		Tonga								11/30/10		11/30/10		12/31/99		538		Y										Ton

		253		TRI		Tri		Trinidad and Tobago								11/30/10		11/30/10		12/31/99		539		Y										Tri

		254		TUN		Tun		Tunisia								11/30/10		11/30/10		12/31/99		540		Y										Tun

		255		TUR		Tur		Turkey								11/30/10		11/30/10		12/31/99		541		Y										Tur

		256		TURK		Tur		Turkmenistan								11/30/10		11/30/10		12/31/99		542		Y										Tur

		257		TCI		Tur		Turks and Caicos Islands								11/30/10		11/30/10		12/31/99		543		Y										Tur

		258		TUV		Tuv		Tuvalu								11/30/10		11/30/10		12/31/99		544		Y										Tuv

		259		UGA		Uga		Uganda								11/30/10		11/30/10		12/31/99		545		Y										Uga

		260		UKR		Ukr		Ukraine								11/30/10		11/30/10		12/31/99		547		Y										Ukr

		261		USSR		USS		USSR								11/30/10		11/30/10		12/31/99		548		Y										USS

		262		UAE		Uni		United Arab Emirates								11/30/10		11/30/10		12/31/99		549		Y										Uni

		263		FG		Fre		French Guiana								11/30/10		11/30/10		12/31/99		408		Y										Fre

		264		SJ		Svalbard and Jan Mayen Islands		Svalbard and Jan Mayen Islands				NOK		1		11/30/10		11/30/10		12/31/99		203		Y		1								Svalbard and Jan Mayen Islands

		265		SK		Slovakia		Slovakia				EUR		1		11/30/10		11/30/10		12/31/99		191		Y		1								Slovakia				2

		266		SL		Sierra Leone		Sierra Leone				SLL		1		11/30/10		11/30/10		12/31/99		189		Y		1								Sierra Leone				7

		267		SM		San Marino		San Marino				EUR		1		11/30/10		11/30/10		12/31/99		183		Y		1								San Marino				2

		268		SN		Senegal		Senegal				XOF		1		11/30/10		11/30/10		12/31/99		186		Y		1								Senegal				7

		269		SO		Somalia		Somalia				SOS		1		11/30/10		11/30/10		12/31/99		194		Y		1								Somalia				7

		270		SR		Suriname		Suriname				SRG		1		11/30/10		11/30/10		12/31/99		202		Y		1								Suriname

		271		ST		Sao Tome and Principe		Sao Tome and Principe				STD		1		11/30/10		11/30/10		12/31/99		184		Y		1								Sao Tome and Principe

		272		SU		USSR		Union of Soviet Socialist Republics				RUB		1		11/30/10		11/30/10		12/31/99		223		Y		1								USSR

		273		SV		El Salvador		El Salvador				USD		1		11/30/10		11/30/10		12/31/99		63		Y		1								El Salvador

		274		SY		Syria		Syrian Arab Republic				SYP		1		11/30/10		11/30/10		12/31/99		207		Y		1								Syrian Arab Republic				6

		275		SZ		Swaziland		Swaziland				SZL		1		11/30/10		11/30/10		12/31/99		204		Y		1								Swaziland				7

		276		TC		Turks and Caicos Islands		Turks and Caicos Islands				USD		1		11/30/10		11/30/10		12/31/99		219		Y		1								Turks and Caicos Islands

		277		TF		Frnch South and Antarctic Terr		French Southern and Antarctic Territories						1		11/30/10		11/30/10		12/31/99		76		Y		1								Frnch South and Antarctic Terr

		278		TG		Togo		Togo				XOF		1		11/30/10		11/30/10		12/31/99		212		Y		1								Togo				7

		279		TH		Thailand		Thailand				THB		1		11/30/10		11/30/10		12/31/99		211		Y		1								Thailand				6

		280		TJ		Tajikistan		Tajikistan				TJR		1		11/30/10		11/30/10		12/31/99		209		Y		1								Tajikistan				6

		281		TK		Tokelau		Tokelau				NZD		1		11/30/10		11/30/10		12/31/99		213		Y		1								Tokelau

		282		TM		Turkmenistan		Turkmenistan				TMM		1		11/30/10		11/30/10		12/31/99		218		Y		1								Turkmenistan				6

		283		TN		Tunisia		Tunisia				TND		1		11/30/10		11/30/10		12/31/99		216		Y		1								Tunisia				7

		284		TO		Tonga		Tonga				TOP		1		11/30/10		11/30/10		12/31/99		214		Y		1								Tonga				6

		285		TP		East Timor		East Timor				USD		1		11/30/10		11/30/10		12/31/99		60		Y		1								East Timor

		286		TR		Turkey		Turkey				TRY		1		11/30/10		11/30/10		12/31/99		217		Y		1								Turkey				6

		287		TT		Trinidad and Tobago		Trinidad and Tobago				TTD		1		11/30/10		11/30/10		12/31/99		215		Y		1								Trinidad and Tobago

		288		TV		Tuvalu		Tuvalu				AUD		1		11/30/10		11/30/10		12/31/99		220		Y		1								Tuvalu

		289		TW		Taiwan		Taiwan				TWD		1		11/30/10		11/30/10		12/31/99		208		Y		1								Taiwan				6

		290		TZ		Tanzania		United Republic of Tanzania				TZS		1		11/30/10		11/30/10		12/31/99		210		Y		1								United Republic of Tanzania				7

		291		UA		Ukraine		Ukraine				UAH		1		11/30/10		11/30/10		12/31/99		222		Y		1								Ukraine				2

		292		UG		Uganda		Uganda				UGX		1		11/30/10		11/30/10		12/31/99		221		Y		1								Uganda				7

		293		UM		US Minor Outlying Islands		United States Minor Outlying Islands						1		11/30/10		11/30/10		12/31/99		227		Y		1								US Minor Outlying Islands

		294		US		United States		United States of America				USD		1		11/30/10		11/30/10		12/31/99		226		Y		10000								United States of America				26

		295		UY		Uruguay		Uruguay				UYU		1		11/30/10		11/30/10		12/31/99		228		Y		1								Uruguay

		296		UZ		Uzbekistan		Uzbekistan				UZS		1		11/30/10		11/30/10		12/31/99		229		Y		1								Uzbekistan				6

		297		VA		Vatican City		Vatican City State				EUR		1		11/30/10		11/30/10		12/31/99		94		Y		1								Vatican City State				2

		298		VC		Saint Vincent		Saint Vincent and the Grenadines				XCD		1		11/30/10		11/30/10		12/31/99		181		Y		1								Saint Vincent

		299		VE		Venezuela		Venezuela				VEF		1		11/30/10		11/30/10		12/31/99		231		Y		1								Venezuela

		300		VG		British Virgin Islands		Virgin Islands (British)				USD		1		11/30/10		11/30/10		12/31/99		233		Y		1								British Virgin Islands

		301		VI		US Virgin Islands		Virgin Islands (US)				USD		1		11/30/10		11/30/10		12/31/99		234		Y		1								US Virgin Islands

		302		VN		Vietnam		Viet Nam				VND		1		11/30/10		11/30/10		12/31/99		232		Y		1								Viet Nam				6

		303		VU		Vanautu		Vanautu				VUV		1		11/30/10		11/30/10		12/31/99		230		Y		1								Vanautu				6

		304		WF		Wallis and Futuna Islands		Wallis and Futuna Islands				XPF		1		11/30/10		11/30/10		12/31/99		235		Y		1								Wallis and Futuna Islands

		305		WS		Samoa		Samoa				USD		1		11/30/10		11/30/10		12/31/99		182		Y		1								Samoa

		306		YE		Yemen		Yemen				YER		1		11/30/10		11/30/10		12/31/99		237		Y		1								Yemen				6

		307		YT		Mayotte		Mayotte				EUR		1		11/30/10		11/30/10		12/31/99		138		Y		1								Mayotte

		308		ZA		South Africa		South Africa				ZAR		1		11/30/10		11/30/10		12/31/99		195		Y		1								South Africa				7

		309		ZM		Zambia		Zambia				ZMK		1		11/30/10		11/30/10		12/31/99		238		Y		1								Zambia				7

		310		ZW		Zimbabwe		Zimbabwe				USD		1		11/30/10		11/30/10		12/31/99		239		Y		1								Zimbabwe				7

		311		AD		Andorra		Andorra				EUR		1		11/30/10		11/30/10		12/31/99		5		Y		1								Andorra				2

		312		AE		United Arab Emirates		United Arab Emirates				AED		1		11/30/10		11/30/10		12/31/99		224		Y		1								United Arab Emirates				6

		313		AF		Afghanistan		Afghanistan				AFA		1		11/30/10		11/30/10		12/31/99		1		Y		1								Afghanistan				6

		314		AG		Antigua and Barbuda		Antigua and Barbuda				XCD		1		11/30/10		11/30/10		12/31/99		8		Y		1								Antigua and Barbuda

		315		AI		Anguilla		Anguilla				XCD		1		11/30/10		11/30/10		12/31/99		7		Y		1								Anguilla

		316		AL		Albania		Albania				ALL		1		11/30/10		11/30/10		12/31/99		2		Y		1								Albania				2

		317		AM		Armenia		Armenia				AMD		1		11/30/10		11/30/10		12/31/99		10		Y		1								Armenia				6

		318		AN		Netherlands Antilles		Netherlands Antilles				ANG		1		11/30/10		11/30/10		12/31/99		152		Y		1								Netherlands Antilles

		319		AO		Angola		Angola				AOA		1		11/30/10		11/30/10		12/31/99		6		Y		1								Angola				7

		320		AR		Argentina		Argentina				ARS		1		11/30/10		11/30/10		12/31/99		9		Y		1								Argentina

		321		AS		American Samoa		American Samoa				USD		1		11/30/10		11/30/10		12/31/99		4		Y		1								American Samoa

		322		AT		Austria		Austria				EUR		1		11/30/10		11/30/10		12/31/99		13		Y		1								Austria				2

		323		AU		Australia		Australia				AUD		1		11/30/10		11/30/10		12/31/99		12		Y		1								Australia

		324		AW		Aruba		Aruba				AWG		1		11/30/10		11/30/10		12/31/99		11		Y		1								Aruba

		325		AZ		Azerbaijan		Azerbaijan				AZM		1		11/30/10		11/30/10		12/31/99		14		Y		1								Azerbaijan				6

		326		BA		Bosnia and Herzegowina		Bosnia and Herzegovina				BAM		1		11/30/10		11/30/10		12/31/99		26		Y		1								Bosnia & Herzegowina				2

		327		BB		Barbados		Barbados				BBD		1		11/30/10		11/30/10		12/31/99		18		Y		1								Barbados

		328		BD		Bangladesh		Bangladesh				BDT		1		11/30/10		11/30/10		12/31/99		17		Y		1								Bangladesh				6

		329		BE		Belgium		Belgium				EUR		1		11/30/10		11/30/10		12/31/99		20		Y		1								Belgium				2

		330		BF		Burkina Faso		Burkina Faso				XOF		1		11/30/10		11/30/10		12/31/99		33		Y		1								Burkina Faso				7

		331		BG		Bulgaria		Bulgaria				BGL		1		11/30/10		11/30/10		12/31/99		32		Y		1								Bulgaria				2

		332		BH		Bahrain		Bahrain				BHD		1		11/30/10		11/30/10		12/31/99		16		Y		1								Bahrain				6

		333		BI		Burundi		Burundi				BIF		1		11/30/10		11/30/10		12/31/99		34		Y		1								Burundi				7

		334		BJ		Benin		Benin				XOF		1		11/30/10		11/30/10		12/31/99		22		Y		1								Benin				7

		335		BM		Bermuda		Bermuda				BMD		1		11/30/10		11/30/10		12/31/99		23		Y		1								Bermuda

		336		BN		Brunei		Brunei Darussalam				BND		1		11/30/10		11/30/10		12/31/99		31		Y		1								Brunei Darussalam				6

		337		MIS		Mis		Missing Countries								11/30/10		11/30/10		12/31/99		-1		Y										Missing Countries

		338		ETH		Eth		Ethiopia								11/30/10		11/30/10		12/31/99		401		Y										Eth

		339		FAI		Far		Faroe Islands								11/30/10		11/30/10		12/31/99		402		Y										Far

		340		PER		Per		Peru								11/30/10		11/30/10		12/31/99		403		Y										Per

		341		FIN		Fin		Finland								11/30/10		11/30/10		12/31/99		405		Y										Fin

		342		FRA		Fra		France								11/30/10		11/30/10		12/31/99		406		Y										Fra

		343		DE		Germany		Germany				EUR		1		11/30/10		11/30/10		12/31/99		80		Y		1								Germany				2

		344		DJ		Djibouti		Djibouti				DJF		1		11/30/10		11/30/10		12/31/99		57		Y		1								Djibouti				7

		345		DK		Denmark		Denmark				DKK		1		11/30/10		11/30/10		12/31/99		56		Y		1								Denmark				2

		346		DM		Dominica		Dominica				XCD		1		11/30/10		11/30/10		12/31/99		58		Y		1								Dominica

		347		DO		Dominican Republic		Dominican Republic				DOP		1		11/30/10		11/30/10		12/31/99		59		Y		1								Dominican Republic

		348		DZ		Algeria		Algeria				DZD		1		11/30/10		11/30/10		12/31/99		3		Y		1								Algeria				7

		349		EC		Ecuador		Ecuador				ECS		1		11/30/10		11/30/10		12/31/99		61		Y		1								Ecuador

		350		EE		Estonia		Estonia				EUR		1		11/30/10		11/30/10		12/31/99		66		Y		1								Estonia				2

		351		EG		Egypt		Egypt				EGP		1		11/30/10		11/30/10		12/31/99		62		Y		1								Egypt				7

		352		EH		Western Sahara		Western Sahara				MAD		1		11/30/10		11/30/10		12/31/99		236		Y		1								Western Sahara

		353		ER		Eritrea		Eritrea				ERN		1		11/30/10		11/30/10		12/31/99		65		Y		1								Eritrea				7

		354		ES		Spain		Spain				EUR		1		11/30/10		11/30/10		12/31/99		197		Y		1								Spain				2

		355		ET		Ethiopia		Ethiopia				ETB		1		11/30/10		11/30/10		12/31/99		67		Y		1								Ethiopia				7

		356		FI		Finland		Finland				EUR		1		11/30/10		11/30/10		12/31/99		71		Y		1								Finland				2

		357		FJ		Fiji		Fiji Islands				FJD		1		11/30/10		11/30/10		12/31/99		70		Y		1								Fiji Islands				6

		358		FK		Falkland Islands		Falkland Islands				FKP		1		11/30/10		11/30/10		12/31/99		68		Y		1								Falkland Islands

		359		FM		Federated States of Micronesia		Federated States of Micronesia				USD		1		11/30/10		11/30/10		12/31/99		140		Y		1								Federated States of Micronesia

		360		FO		Faroe Islands		Faroe Islands				DKK		1		11/30/10		11/30/10		12/31/99		69		Y		1								Faroe Islands

		361		FR		France		France				EUR		1		11/30/10		11/30/10		12/31/99		72		Y		1								France				2

		362		FX		France, Metropolitan		France, Metropolitan				EUR		1		11/30/10		11/30/10		12/31/99		73		Y		1								France, Metropolitan

		363		GA		Gabon		Gabon				XAF		1		11/30/10		11/30/10		12/31/99		77		Y		1								Gabon				7

		364		GB		United Kingdom		United Kingdom				GBP		1		11/30/10		11/30/10		12/31/99		225		Y		1								United Kingdom				2

		365		GD		Grenada		Grenada				XCD		1		11/30/10		11/30/10		12/31/99		85		Y		1								Grenada

		366		GE		Georgia		Georgia				GEL		1		11/30/10		11/30/10		12/31/99		79		Y		1								Georgia				6

		367		GF		French Guiana		French Guiana				EUR		1		11/30/10		11/30/10		12/31/99		74		Y		1								French Guiana

		368		GH		Ghana		Ghana				GHC		1		11/30/10		11/30/10		12/31/99		81		Y		1								Ghana				7

		369		GI		Gibraltar		Gibraltar				GIP		1		11/30/10		11/30/10		12/31/99		82		Y		1								Gibraltar				2

		370		GM		Gambia		Gambia				GMD		1		11/30/10		11/30/10		12/31/99		78		Y		1								Gambia				7

		371		GN		Guinea		Guinea				GNF		1		11/30/10		11/30/10		12/31/99		89		Y		1								Guinea				7

		372		GP		Guadeloupe		Guadeloupe				EUR		1		11/30/10		11/30/10		12/31/99		86		Y		1								Guadeloupe

		373		GQ		Equatorial Guinea		Equatorial Guinea				GQE		1		11/30/10		11/30/10		12/31/99		64		Y		1								Equatorial Guinea				7

		374		GR		Greece		Greece				EUR		1		11/30/10		11/30/10		12/31/99		83		Y		1								Greece				2

		375		GS		South Georgia		South Georgia and the South Sandwich Islands						1		11/30/10		11/30/10		12/31/99		196		Y		1								South Georgia

		376		GT		Guatemala		Guatemala				GTQ		1		11/30/10		11/30/10		12/31/99		88		Y		1								Guatemala

		377		GU		Guam		Guam				USD		1		11/30/10		11/30/10		12/31/99		87		Y		1								Guam

		378		GW		Guinea-Bissau		Guinea-Bissau				XOF		1		11/30/10		11/30/10		12/31/99		90		Y		1								Guinea-Bissau				7

		379		GY		Guyana		Guyana				GYD		1		11/30/10		11/30/10		12/31/99		91		Y		1								Guyana

		380		HK		Hong Kong		Hong Kong				HKD		1		11/30/10		11/30/10		12/31/99		96		Y		1								Hong Kong				6

		381		HM		Heard and McDonald Islands		Heard and McDonald Islands						1		11/30/10		11/30/10		12/31/99		93		Y		1								Heard and McDonald Islands

		382		HN		Honduras		Honduras				HNL		1		11/30/10		11/30/10		12/31/99		95		Y		1								Honduras

		383		HR		Croatia		Croatia				HRK		1		11/30/10		11/30/10		12/31/99		52		Y		1								Croatia				2

		384		HT		Haiti		Haiti				HTG		1		11/30/10		11/30/10		12/31/99		92		Y		1								Haiti

		385		HU		Hungary		Hungary				HUF		1		11/30/10		11/30/10		12/31/99		97		Y		1								Hungary				2

		386		ID		Indonesia		Indonesia				IDR		1		11/30/10		11/30/10		12/31/99		100		Y		1								Indonesia				6

		387		IE		Ireland		Ireland				EUR		1		11/30/10		11/30/10		12/31/99		103		Y		1								Ireland				2

		388		IL		Israel		Israel				ILS		1		11/30/10		11/30/10		12/31/99		104		Y		1								Israel				6

		389		IN		India		India				INR		1		11/30/10		11/30/10		12/31/99		99		Y		8000								India				6

		390		IO		British Indian Ocean Territory		British Indian Ocean Territory						1		11/30/10		11/30/10		12/31/99		30		Y		1								British Indian Ocean Territory

		391		IQ		Iraq		Iraq				IQD		1		11/30/10		11/30/10		12/31/99		102		Y		1								Iraq				6

		392		IR		Iran		Islamic Republic of Iran				IRR		1		11/30/10		11/30/10		12/31/99		101		Y		1								Islamic Republic of Iran				6

		393		IS		Iceland		Iceland				ISK		1		11/30/10		11/30/10		12/31/99		98		Y		1								Iceland				2

		394		IT		Italy		Italy				EUR		1		11/30/10		11/30/10		12/31/99		105		Y		1								Italy				2

		395		JM		Jamaica		Jamaica				JMD		1		11/30/10		11/30/10		12/31/99		107		Y		1								Jamaica

		396		JO		Jordan		Jordan				JOD		1		11/30/10		11/30/10		12/31/99		109		Y		1								Jordan				6

		397		JP		Japan		Japan				JPY		1		11/30/10		11/30/10		12/31/99		108		Y		1								Japan				30

		398		KE		Kenya		Kenya				KES		1		11/30/10		11/30/10		12/31/99		111		Y		1								Kenya				7

		399		KG		Kyrgyzstan		Kyrgyzstan				KGS		1		11/30/10		11/30/10		12/31/99		116		Y		1								Kyrgyzstan

		400		TD		Chad		Chad				XAF		1		11/30/10		11/30/10		12/31/99		41		Y		1								Chad				7

		401		FSAT		Frn		Frnch South and Antarctic Terr								11/30/10		11/30/10		12/31/99		410		Y										Frn

		402		GAB		Gab		Gabon								11/30/10		11/30/10		12/31/99		411		Y										Gab

		403		GAM		Gam		Gambia								11/30/10		11/30/10		12/31/99		412		Y										Gam

		404		PHI		Phi		Philippines								11/30/10		11/30/10		12/31/99		413		Y										Phi

		405		GER		Ger		Germany								11/30/10		11/30/10		12/31/99		414		Y										Ger

		406		GHA		Gha		Ghana								11/30/10		11/30/10		12/31/99		415		Y										Gha

		407		GIB		Gib		Gibraltar								11/30/10		11/30/10		12/31/99		416		Y										Gib

		408		GRE		Gre		Greece								11/30/10		11/30/10		12/31/99		417		Y										Gre

		409		GREEN		Gre		Greenland								11/30/10		11/30/10		12/31/99		418		Y										Gre

		410		GREN		Gre		Grenada								11/30/10		11/30/10		12/31/99		419		Y										Gre

		411		FP		Fre		French Polynesia								11/30/10		11/30/10		12/31/99		409		Y										Fre

		412		CL		Chile		Chile				CLP		1		11/30/10		11/30/10		12/31/99		42		Y		1								Chili

		413		CM		Cameroon		Cameroon				XAF		1		11/30/10		11/30/10		12/31/99		36		Y		1								Cameroon				7

		414		GUA		Gua		Guadeloupe								11/30/10		11/30/10		12/31/99		420		Y										Gua

		415		GUAM		Gua		Guam								11/30/10		11/30/10		12/31/99		421		Y										Gua

		416		CN		China		China				CNY		1		11/30/10		11/30/10		12/31/99		43		Y		1								China				6

		417		CO		Colombia		Colombia				COP		1		11/30/10		11/30/10		12/31/99		46		Y		1								Colombia

		418		COTOT		Country Total		Country Total						1		11/30/10		11/30/10		12/31/99		242		Y		1								Country Total

		419		CR		Costa Rica		Costa Rica				CRC		1		11/30/10		11/30/10		12/31/99		51		Y		1								Costa Rica

		420		CS		Serbia and Montenegro		Serbia and Montenegro				CSD		1		11/30/10		11/30/10		12/31/99		187		Y		1								Serbia and Montenegro				2

		421		CU		Cuba		Cuba				CUP		1		11/30/10		11/30/10		12/31/99		53		Y		1								Cuba

		422		CV		Cape Verde		Cape Verde				CVE		1		11/30/10		11/30/10		12/31/99		38		Y		1								Cape Verde

		423		CX		Christmas Island		Christmas Island				AUD		1		11/30/10		11/30/10		12/31/99		44		Y		1								Christmas Island

		424		CY		Cyprus		Cyprus				EUR		1		11/30/10		11/30/10		12/31/99		54		Y		1								Cyprus				6

		425		CZ		Czech Republic		Czech Republic				CZK		1		11/30/10		11/30/10		12/31/99		55		Y		1								Czech Republic				2

		426		GUAT		Gua		Guatemala								11/30/10		11/30/10		12/31/99		422		Y										Gua

		427		GUI		Gui		Guinea								11/30/10		11/30/10		12/31/99		423		Y										Gui

		428		PI		Pit		Pitcairn Island								11/30/10		11/30/10		12/31/99		424		Y										Pit

		429		GUIB		Gui		Guinea Bissau								11/30/10		11/30/10		12/31/99		425		Y										Gui

		430		GUY		Guy		Guyana								11/30/10		11/30/10		12/31/99		426		Y										Guy

		431		UK		United Kingdom		United Kingdom								11/30/10		11/30/10		12/31/99		550		Y										United Kingdom

		432		USA		Uni		United States of America								11/30/10		11/30/10		12/31/99		551		Y										Uni

		433		UMOI		US		US Minor Outlying Islands								11/30/10		11/30/10		12/31/99		552		Y										US

		434		URU		Uru		Uruguay								11/30/10		11/30/10		12/31/99		553		Y										Uru

		435		UZB		Uzb		Uzbekistan								11/30/10		11/30/10		12/31/99		554		Y										Uzb

		436		VAN		Van		Vanautu								11/30/10		11/30/10		12/31/99		555		Y										Van

		437		VEN		Ven		Venezuela								11/30/10		11/30/10		12/31/99		556		Y										Ven

		438		NMI		Nor		Northern Mariana Islands								11/30/10		11/30/10		12/31/99		557		Y										Nor

		439		VIE		Vie		Viet Nam								11/30/10		11/30/10		12/31/99		558		Y										Vie

		440		BVI		Bri		British Virgin Islands								11/30/10		11/30/10		12/31/99		559		Y										Bri

		441		USVI		US		US Virgin Islands								11/30/10		11/30/10		12/31/99		560		Y										US

		442		WFI		Wal		Wallis and Futuna Islands								11/30/10		11/30/10		12/31/99		561		Y										Wal

		443		WES		Wes		Western Sahara								11/30/10		11/30/10		12/31/99		562		Y										Wes

		444		YEM		Yem		Yemen								11/30/10		11/30/10		12/31/99		563		Y										Yem

		445		ALB		Alb		Albania								11/30/10		11/30/10		12/31/99		564		Y										Alb

		446		ALG		Alg		Algeria								11/30/10		11/30/10		12/31/99		565		Y										Alg

		447		AME		Ame		American Samoa								11/30/10		11/30/10		12/31/99		566		Y										Ame

		448		AND		And		Andorra								11/30/10		11/30/10		12/31/99		567		Y										And

		449		ANGO		Ang		Angola								11/30/10		11/30/10		12/31/99		568		Y										Ang





DIM_CREDIT_RATING

				N_CREDIT_RATING_SKEY		V_CREDIT_RATING_NAME		V_CREATED_BY		D_CREATED_DATE		V_LAST_MODIFIED_BY		D_LAST_MODIFIED_DATE		V_CREDIT_RATING_AGENCY		V_CREDIT_RATING_CODE		V_CREDIT_RATING_DESC		V_RATING_TYPE_IDENTIFIER		F_ST_LT_RATING_FLAG		N_RATING_RANK		V_RATING_SRC_CODE		V_RATING_SRC_DESC

		7		-1		Missing												MIS

		8		0		Others												OTH

		9		1		LT AAA										Standard & Poors		LT AAA

		10		2		LT AA										Standard & Poors		LT AA

		11		3		LT AA+										Standard & Poors		LT AA+

		12		4		LT AA-										Standard & Poors		LT AA-

		13		5		LT A										Standard & Poors		LT A

		14		6		LT A+										Standard & Poors		LT A+

		15		7		LT A-										Standard & Poors		LT A-

		16		8		LT BBB										Standard & Poors		LT BBB

		17		9		LT BBB+										Standard & Poors		LT BBB+

		18		10		LT BBB-										Standard & Poors		LT BBB-

		19		11		LT BB										Standard & Poors		LT BB

		20		12		LT BB+										Standard & Poors		LT BB+

		21		13		LT BB-										Standard & Poors		LT BB-

		22		14		LT B										Standard & Poors		LT B

		23		15		LT B+										Standard & Poors		LT B+

		24		16		LT B-										Standard & Poors		LT B-

		25		17		LT CCC										Standard & Poors		LT CCC

		26		18		LT CCC+										Standard & Poors		LT CCC+

		27		19		LT CCC-										Standard & Poors		LT CCC-

		28		20		LT CC										Standard & Poors		LT CC

		29		21		LT C										Standard & Poors		LT C

		30		22		ST A1										Standard & Poors		ST A1

		31		23		ST A2										Standard & Poors		ST A2

		32		24		ST A3										Standard & Poors		ST A3

		33		25		ST A4										Standard & Poors		ST A4

		34		26		ST A5										Standard & Poors		ST A5

		35		27		Dflt Grde										Standard & Poors		Dflt Grde

		36		28		No Rating										Standard & Poors		No Rating

		37		29		Unrated										Standard & Poors		Unrated

		38		30		ECA RS 0										Export Credit Agency		ECA RS 0

		39		31		ECA RS 1										Export Credit Agency		ECA RS 1

		40		32		ECA RS 2										Export Credit Agency		ECA RS 2

		41		33		ECA RS 3										Export Credit Agency		ECA RS 3

		42		34		ECA RS 4										Export Credit Agency		ECA RS 4

		43		35		ECA RS 5										Export Credit Agency		ECA RS 5

		44		36		ECA RS 6										Export Credit Agency		ECA RS 6

		45		37		ECA RS 7										Export Credit Agency		ECA RS 7

		46		38		Glt Edgd										Moodys Corporation		Glt Edgd

		47		39		HG Aa1										Moodys Corporation		HG Aa1

		48		40		HG Aa2										Moodys Corporation		HG Aa2

		49		41		HG Aa3										Moodys Corporation		HG Aa3

		50		42		UMG A1										Moodys Corporation		UMG A1

		51		43		UMG A2										Moodys Corporation		UMG A2

		52		44		UMG A3										Moodys Corporation		UMG A3

		53		45		MG Baa1										Moodys Corporation		MG Baa1

		54		46		MG Baa2										Moodys Corporation		MG Baa2

		55		47		MG Baa3										Moodys Corporation		MG Baa3

		56		48		SE Ba1										Moodys Corporation		SE Ba1

		57		49		SE Ba2										Moodys Corporation		SE Ba2

		58		50		SE Ba3										Moodys Corporation		SE Ba3

		59		51		LCDI B1										Moodys Corporation		LCDI B1

		60		52		LCDI B2										Moodys Corporation		LCDI B2

		61		53		LCDI B3										Moodys Corporation		LCDI B3

		62		54		BPSCaa1										Moodys Corporation		BPSCaa1

		63		55		BPSCaa2										Moodys Corporation		BPSCaa2

		64		56		BPSCaa3										Moodys Corporation		BPSCaa3

		65		57		HS Ca										Moodys Corporation		HS Ca

		66		58		LR C										Moodys Corporation		LR C

		67		59		HQSTDR										Moodys Corporation		HQSTDR

		68		60		MQSTDR										Moodys Corporation		MQSTDR

		69		61		LQSTDR										Moodys Corporation		LQSTDR

		70		62		SGSTDRP4										Moodys Corporation		SGSTDRP4

		71		63		SGSTDRP5										Moodys Corporation		SGSTDRP5

		72		64		Deflt Grd										Moodys Corporation		Deflt Grd

		73		65		Unrated										Moodys Corporation		UNRATED

		74		66		IG AAA										Fitch Ratings		IG AAA

		75		67		IG AA										Fitch Ratings		IG AA

		76		68		IG AA+										Fitch Ratings		IG AA+

		77		69		IG AA-										Fitch Ratings		IG AA-

		78		70		IG A										Fitch Ratings		IG A

		79		71		IG A+										Fitch Ratings		IG A+

		80		72		IG A-										Fitch Ratings		IG A-

		81		73		IG BBB										Fitch Ratings		IG BBB

		82		74		IG BBB+										Fitch Ratings		IG BBB+

		83		75		IG BBB-										Fitch Ratings		IG BBB-

		84		76		SG BB										Fitch Ratings		SG BB

		85		77		SG BB+										Fitch Ratings		SG BB+

		86		78		SG BB-										Fitch Ratings		SG BB-

		87		79		SG B										Fitch Ratings		SG B

		88		80		SG B+										Fitch Ratings		SG B+

		89		81		SG B-										Fitch Ratings		SG B-

		90		82		SG C										Fitch Ratings		SG C

		91		83		SG D										Fitch Ratings		SG D

		92		84		HCQSTR F1										Fitch Ratings		HCQSTR F1

		93		85		HCQSTRF1+										Fitch Ratings		HCQSTRF1+

		94		86		GCQSTRF2										Fitch Ratings		GCQSTRF2

		95		87		GCQSTRF2+										Fitch Ratings		GCQSTRF2+

		96		88		FCQSTRF3										Fitch Ratings		FCQSTRF3

		97		89		FCQSTRF4										Fitch Ratings		FCQSTRF4

		98		90		FCQSTRF5										Fitch Ratings		FCQSTRF5

		99		91		Unrated										Fitch Ratings		Unrated

		100		92		SLIR AAA										Internal Rating		SLIR AAA

		101		93		SLIR AA+										Internal Rating		SLIR AA+

		102		94		SLIR AA										Internal Rating		SLIR AA

		103		95		SLIR AA-										Internal Rating		SLIR AA-

		104		96		SLIR A+										Internal Rating		SLIR A+

		105		97		SLIR A										Internal Rating		SLIR A

		106		98		SLIR A-										Internal Rating		SLIR A-

		107		99		SLIR BBB+										Internal Rating		SLIR BBB+

		108		100		SLIR BBB										Internal Rating		SLIR BBB

		109		101		SLIR BBB-										Internal Rating		SLIR BBB-

		110		102		SLIR BB+										Internal Rating		SLIR BB+

		111		103		SLIR BB										Internal Rating		SLIR BB

		112		104		SLIR BB-										Internal Rating		SLIR BB-

		113		105		SLIR B+										Internal Rating		SLIR B+

		114		106		SLIR B										Internal Rating		SLIR B

		115		107		SLIR B-										Internal Rating		SLIR B-

		116		108		SLIR CCC+										Internal Rating		SLIR CCC+

		117		109		SLIR CCC										Internal Rating		SLIR CCC

		118		110		SLIR CCC-										Internal Rating		SLIR CCC-

		119		111		SLIR CC+										Internal Rating		SLIR CC+

		120		112		SLIR CC										Internal Rating		SLIR CC

		121		113		SLIR CC-										Internal Rating		SLIR CC-

		122		114		SLIR C+										Internal Rating		SLIR C+

		123		115		SLIR C										Internal Rating		SLIR C

		124		116		SLIR C-										Internal Rating		SLIR C-

		125		117		SLIR Delt										Internal Rating		SLIR Delt

		126		118		CLTR AAA										Crisil		CLTR AAA

		127		119		CLTR AA+										Crisil		CLTR AA+

		128		120		CLTR AA										Crisil		CLTR AA

		129		121		CLTR AA-										Crisil		CLTR AA-

		130		122		CLTR A+										Crisil		CLTR A+

		131		123		CLTR A										Crisil		CLTR A

		132		124		CLTR A-										Crisil		CLTR A-

		133		125		CLTR BBB+										Crisil		CLTR BBB+

		134		126		CLTR BBB										Crisil		CLTR BBB

		135		127		CLTR BBB-										Crisil		CLTR BBB-

		136		128		CLTR BB+										Crisil		CLTR BB+

		137		129		CLTR BB										Crisil		CLTR BB

		138		130		CLTR BB-										Crisil		CLTR BB-

		139		131		CLTR B										Crisil		CLTR B

		140		132		CLTR B										Crisil		CLTR B

		141		133		CLTR B-										Crisil		CLTR B-

		142		134		CLTR C+										Crisil		CLTR C+

		143		135		CLTR C										Crisil		CLTR C

		144		136		CLTR C-										Crisil		CLTR C-

		145		137		CLTR D										Crisil		CLTR D

		146		138		CLSTR P1+										Crisil		CLSTR P1+

		147		139		CLSTR P1										Crisil		CLSTR P1

		148		140		CLSTR P2+										Crisil		CLSTR P2+

		149		141		CLSTR P2										Crisil		CLSTR P2

		150		142		CLSTR P3+										Crisil		CLSTR P3+

		151		143		CLSTR P3										Crisil		CLSTR P3

		152		144		CLSTR P4										Crisil		CLSTR P4

		153		145		CLSTR P5										Crisil		CLSTR P5

		154		146		CALTR AAA										Care		CALTR AAA

		155		147		CALTR AA										Care		CALTR AA

		156		148		CALTR A										Care		CALTR A

		157		149		CALTR BBB										Care		CALTR BBB

		158		150		CALTR BB										Care		CALTR BB

		159		151		CALTR B										Care		CALTR B

		160		152		CALTR C										Care		CALTR C

		161		153		CALTR D										Care		CALTR D

		162		154		CASTRPR1+										Care		CASTRPR1+

		163		155		CASTRPR1										Care		CASTRPR1

		164		156		CASTRPR2										Care		CASTRPR2

		165		157		CASTRPR3										Care		CASTRPR3

		166		158		CASTRPR4										Care		CASTRPR4

		167		159		CASTRPR5										Care		CASTRPR5

		168		160		ILTRLAAA										Icra		ILTRLAAA

		169		161		ILTRLAA+										Icra		ILTRLAA+

		170		162		ILTRLAA										Icra		ILTRLAA

		171		163		ILTRLAA-										Icra		ILTRLAA-

		172		164		ILTRLA+										Icra		ILTRLA+

		173		165		ILTRLA										Icra		ILTRLA

		174		166		ILTRLA-										Icra		ILTRLA-

		175		167		ILTRLBBB+										Icra		ILTRLBBB+

		176		168		ILTRLBBB										Icra		ILTRLBBB

		177		169		ILTRLBBB-										Icra		ILTRLBBB-

		178		170		ILTRLBB+										Icra		ILTRLBB+

		179		171		ILTRLBB										Icra		ILTRLBB

		180		172		ILTRLBB-										Icra		ILTRLBB-

		181		173		ILTRLB+										Icra		ILTRLB+

		182		174		ILTRLB										Icra		ILTRLB

		183		175		ILTRLB-										Icra		ILTRLB-

		184		176		ICR LC+										Icra		ICR LC+

		185		177		ICR LC										Icra		ICR LC

		186		178		ICR LC-										Icra		ICR LC-

		187		179		ICR LD										Icra		ICR LD

		188		180		ICR A1+										Icra		ICR A1+

		189		181		ICR A1										Icra		ICR A1

		190		182		ICR A2+										Icra		ICR A2+

		191		183		ICR A2										Icra		ICR A2

		192		184		ICR A3+										Icra		ICR A3+

		193		185		ICR A3										Icra		ICR A3

		194		186		ICR A4+										Icra		ICR A4+

		195		187		ICR A4										Icra		ICR A4

		196		188		ICR A5										Icra		ICR A5

		197		189		AAA										Icra		AAA								1

		198		190		AA										Icra		AA								2

		199		191		A										Icra		A								3

		200		192		BBB										Icra		BBB								4

		201		193		BB										Icra		BB								5

		202		194		B										Icra		B								6

		203		195		<B										Icra		<B								7

		204		196		NR										Icra		NR								9999

		205		219		MG Baa3										Moodys Corporation		MG Baa3

		206		221		MG Baa4										Moodys Corporation		MG Baa4

		4		222		C										Icra		C								9

		5		223		CC										Icra		CC								8

		6		224		CCC										Icra		CCC								7

		1		225		<B: Defaulted										Icra		DEFLTD								8				Defaulted Below B Rating

		2		226		<B: Not Defaulted										Icra		NDEFLTD								9				Not Defaulted Below B Rating

		3		227		<B: Default Stat UnK										Icra		DEFLTSTUK								10				Default Status Unknown Below B Rating
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				V_ISO_CURRENCY_CD		D_CREATED_DATE		D_LAST_MODIFIED_DATE		F_EXCH_RATE_OPTION		V_CREATED_BY		V_CURRENCY_NAME		V_LAST_MODIFIED_BY

		1		LYD		3/31/05		4/11/12 18:39		S		-1		Libyan Dinar		-1

		2		MAD		3/31/05		4/11/12 18:39		S		-1		Moroccan Dirham		-1

		3		MGF		3/31/05		4/11/12 18:39		S		-1		Malagasy Franc		-1

		4		MMK		3/31/05		4/11/12 18:39		S		-1		Myanmar (Burma) Kyat		-1

		5		MNT		3/31/05		4/11/12 18:39		S		-1		Mongolian Tugrik		-1

		6		MOP		3/31/05		4/11/12 18:39		S		-1		Macau Pataca		-1

		7		MRO		3/31/05		4/11/12 18:39		S		-1		Mauritanian Ouguiya		-1

		8		MUR		3/31/05		4/11/12 18:39		S		-1		Mauritius Rupee		-1

		9		MVR		3/31/05		4/11/12 18:39		S		-1		Maldive Rufiyaa		-1

		10		MWK		3/31/05		4/11/12 18:39		S		-1		Malawi Kwacha		-1

		11		MXN		3/31/05		4/11/12 18:39		S		-1		Mexican Peso		-1

		12		MYR		3/31/05		4/11/12 18:39		S		-1		Malaysian Ringgit		-1

		13		MZM		3/31/05		4/11/12 18:39		S		-1		Mozambique Metical		-1

		14		NGN		3/31/05		4/11/12 18:39		S		-1		Nigerian Naira		-1

		15		NIC		3/31/05		4/11/12 18:39		S		-1		Nicaraguan Cordoba		-1

		16		NOK		3/31/05		4/11/12 18:39		S		-1		Norwegian Kroner		-1

		17		NPR		3/31/05		4/11/12 18:39		S		-1		Nepalese Rupee		-1

		18		NZD		3/31/05		4/11/12 18:39		S		-1		New Zealand Dollar		-1

		19		OMR		3/31/05		4/11/12 18:39		S		-1		Omani Rial		-1

		20		PAB		3/31/05		4/11/12 18:39		S		-1		Panamanian Balboa		-1

		21		PGK		3/31/05		4/11/12 18:39		S		-1		Papua New Guinea Kina		-1

		22		PHP		3/31/05		4/11/12 18:39		S		-1		Philippine Peso		-1

		23		PKR		3/31/05		4/11/12 18:39		S		-1		Pakistan Rupee		-1

		24		PLN		3/31/05		4/11/12 18:39		S		-1		Polish Zloty		-1

		25		PYG		3/31/05		4/11/12 18:39		S		-1		Paraguay Guarani		-1

		26		QAR		3/31/05		4/11/12 18:39		S		-1		Qatari Rial		-1

		27		ROL		3/31/05		4/11/12 18:39		S		-1		Romanian Leu		-1

		28		SAR		3/31/05		4/11/12 18:39		S		-1		Saudi Arabian Riyal		-1

		29		SBD		3/31/05		4/11/12 18:39		S		-1		Solomon Islands Dollar		-1

		30		SCR		3/31/05		4/11/12 18:39		S		-1		Seychelles Rupee		-1

		31		SEK		3/31/05		4/11/12 18:39		S		-1		Swedish Krona		-1

		32		SGD		3/31/05		4/11/12 18:39		S		-1		Singapore Dollar		-1

		33		SHP		3/31/05		4/11/12 18:39		S		-1		St. Helena Pound		-1

		34		SLL		3/31/05		4/11/12 18:39		S		-1		Sierra Leone Leone		-1

		35		SOS		3/31/05		4/11/12 18:39		S		-1		Somali Schilling		-1

		36		SRG		3/31/05		4/11/12 18:39		S		-1		Suriname Guilder		-1

		37		STD		3/31/05		4/11/12 18:39		S		-1		Sao Tome and Principe Dobra		-1

		38		SYP		3/31/05		4/11/12 18:39		S		-1		Syrian Pound		-1

		39		SZL		3/31/05		4/11/12 18:39		S		-1		Swaziland Lilangeni		-1

		40		THB		3/31/05		4/11/12 18:39		S		-1		Thai Baht		-1

		41		TND		3/31/05		4/11/12 18:39		S		-1		Tunisian Dinar		-1

		42		TOP		3/31/05		4/11/12 18:39		S		-1		Tongan Paanga		-1

		43		TPE		3/31/05		4/11/12 18:39		S		-1		East Timor Escudo		-1

		44		TTD		3/31/05		4/11/12 18:39		S		-1		Trinidad and Tobago Dollar		-1

		45		TWD		3/31/05		4/11/12 18:39		S		-1		Taiwan Dollar		-1

		46		TZS		3/31/05		4/11/12 18:39		S		-1		Tanzanian Schilling		-1

		47		UGS		3/31/05		4/11/12 18:39		S		-1		Uganda Shilling		-1

		48		USD		3/31/05		4/11/12 18:39		S		-1		US Dollar		-1

		49		UZS		3/31/05		4/11/12 18:39		S		-1		Uzbekistan Sum		-1

		50		VND		3/31/05		4/11/12 18:39		S		-1		Vietnamese Dong		-1

		51		VUV		3/31/05		4/11/12 18:39		S		-1		Vanuatu Vatu		-1

		52		WST		3/31/05		4/11/12 18:39		S		-1		Samoan Tala		-1

		53		YER		3/31/05		4/11/12 18:39		S		-1		Yemeni Rial		-1

		54		ZAR		3/31/05		4/11/12 18:39		S		-1		South African Rand		-1

		55		ZWD		3/31/05		4/11/12 18:39		S		-1		Zimbabwe Dollar		-1

		56		LVL		3/31/05		4/11/12 18:39		S		-1		Lats		-1

		57		LTL		3/31/05		4/11/12 18:39		S		-1		Litas		-1

		58		AED		3/31/05		4/11/12 18:39		S		-1		United Arab Emirates Dirham		-1

		59		AFA		3/31/05		4/11/12 18:39		S		-1		Afghanistan Afghani		-1

		60		ALL		3/31/05		4/11/12 18:39		S		-1		Albanian Lek		-1

		61		AMD		3/31/05		4/11/12 18:39		S		-1		Armenia Dram		-1

		62		ANG		3/31/05		4/11/12 18:39		S		-1		Netherlands Antillian Guilder		-1

		63		ARS		3/31/05		4/11/12 18:39		S		-1		Argentine Peso		-1

		64		AUD		3/31/05		4/11/12 18:39		S		-1		Australian Dollar		-1

		65		AWG		3/31/05		4/11/12 18:39		S		-1		Aruban Florin		-1

		66		BBD		3/31/05		4/11/12 18:39		S		-1		Barbados Dollar		-1

		67		BDT		3/31/05		4/11/12 18:39		S		-1		Bangladeshi Taka		-1

		68		BGL		3/31/05		4/11/12 18:39		S		-1		Bulgarian Lev		-1

		69		BHD		3/31/05		4/11/12 18:39		S		-1		Bahraini Dinar		-1

		70		BIF		3/31/05		4/11/12 18:39		S		-1		Burundi Franc		-1

		71		BMD		3/31/05		4/11/12 18:39		S		-1		Bermudian Dollar		-1

		72		BND		3/31/05		4/11/12 18:39		S		-1		Brunei Dollar		-1

		73		BRL		3/31/05		4/11/12 18:39		S		-1		Brazil Real		-1

		74		BSD		3/31/05		4/11/12 18:39		S		-1		Bahamian Dollar		-1

		75		BTN		3/31/05		4/11/12 18:39		S		-1		Bhutan Ngultrum		-1

		76		BWP		3/31/05		4/11/12 18:39		S		-1		Botswanian Pula		-1

		77		BZD		3/31/05		4/11/12 18:39		S		-1		Belize Dollar		-1

		78		CAD		3/31/05		4/11/12 18:39		S		-1		Canadian Dollar		-1

		79		CHF		3/31/05		4/11/12 18:39		S		-1		Swiss Franc		-1

		80		CLF		3/31/05		4/11/12 18:39		S		-1		Chilean Unidades de Fomento		-1

		81		CNY		3/31/05		4/11/12 18:39		S		-1		Yuan (Chinese) Renminbi		-1

		82		COP		3/31/05		4/11/12 18:39		S		-1		Colombian Peso		-1

		83		CRC		3/31/05		4/11/12 18:39		S		-1		Costa Rican Colon		-1

		84		CUP		3/31/05		4/11/12 18:39		S		-1		Cuban Peso		-1

		85		CVE		3/31/05		4/11/12 18:39		S		-1		Cape Verde Escudo		-1

		86		CZK		3/31/05		4/11/12 18:39		S		-1		Czech Koruna		-1

		87		DJF		3/31/05		4/11/12 18:39		S		-1		Djibouti Franc		-1

		88		DKK		3/31/05		4/11/12 18:39		S		-1		Danish Krone		-1

		89		DOP		3/31/05		4/11/12 18:39		S		-1		Dominican Peso		-1

		90		DZD		3/31/05		4/11/12 18:39		S		-1		Algerian Dinar		-1

		91		EEK		3/31/05		4/11/12 18:39		S		-1		Estonian Kroon		-1

		92		EGP		3/31/05		4/11/12 18:39		S		-1		Egyptian Pound		-1

		93		ETB		3/31/05		4/11/12 18:39		S		-1		Ethiopian Birr		-1

		94		EUR		3/31/05		4/11/12 18:39		S		-1		Euro		-1

		95		FJD		3/31/05		4/11/12 18:39		S		-1		Fiji Dollar		-1

		96		FKP		3/31/05		4/11/12 18:39		S		-1		Falkland Islands Pound		-1

		97		GBP		3/31/05		4/11/12 18:39		S		-1		British Pound		-1

		98		GEL		3/31/05		4/11/12 18:39		S		-1		Georgian Lari		-1

		99		GHC		3/31/05		4/11/12 18:39		S		-1		Ghanaian Cedi		-1

		100		GIP		3/31/05		4/11/12 18:39		S		-1		Gibraltar Pound		-1

		101		GMD		3/31/05		4/11/12 18:39		S		-1		Gambian Dalasi		-1

		102		GNS		3/31/05		4/11/12 18:39		S		-1		Guinea Franc		-1

		103		GTQ		3/31/05		4/11/12 18:39		S		-1		Guatemalan Quetzal		-1

		104		GWP		3/31/05		4/11/12 18:39		S		-1		Guinea-Bissau Peso		-1

		105		GYD		3/31/05		4/11/12 18:39		S		-1		Guyanan Dollar		-1

		106		HKD		3/31/05		4/11/12 18:39		S		-1		Hong Kong Dollar		-1

		107		HNL		3/31/05		4/11/12 18:39		S		-1		Honduran Lempira		-1

		108		HRK		3/31/05		4/11/12 18:39		S		-1		Croatian Kuna		-1

		109		HTG		3/31/05		4/11/12 18:39		S		-1		Haitian Gourde		-1

		110		HUF		3/31/05		4/11/12 18:39		S		-1		Hungarian Forint		-1

		111		IDR		3/31/05		4/11/12 18:39		S		-1		Indonesian Rupiah		-1

		112		INR		3/31/05		4/11/12 18:39		S		-1		Indian Rupee		-1

		113		IQD		3/31/05		4/11/12 18:39		S		-1		Iraqi Dinar		-1

		114		IRR		3/31/05		4/11/12 18:39		S		-1		Iranian Rial		-1

		115		ISK		3/31/05		4/11/12 18:39		S		-1		Iceland Krona		-1

		116		JMD		3/31/05		4/11/12 18:39		S		-1		Jamaican Dollar		-1

		117		JOD		3/31/05		4/11/12 18:39		S		-1		Jordanian Dinar		-1

		118		JPY		3/31/05		4/11/12 18:39		S		-1		Japanese Yen		-1

		119		KES		3/31/05		4/11/12 18:39		S		-1		Kenyan Schilling		-1

		120		KHR		3/31/05		4/11/12 18:39		S		-1		Kampuchean (Cambodian) Riel		-1

		121		KMF		3/31/05		4/11/12 18:39		S		-1		Comoros Franc		-1

		122		KPW		3/31/05		4/11/12 18:39		S		-1		North Korean Won		-1

		123		KRW		3/31/05		4/11/12 18:39		S		-1		Korean (South) Won		-1

		124		KWD		3/31/05		4/11/12 18:39		S		-1		Kuwaiti Dinar		-1

		125		KYD		3/31/05		4/11/12 18:39		S		-1		Cayman Islands Dollar		-1

		126		LAK		3/31/05		4/11/12 18:39		S		-1		Lao Kip		-1

		127		LBP		3/31/05		4/11/12 18:39		S		-1		Lebanese Pound		-1

		128		LKR		3/31/05		4/11/12 18:39		S		-1		Sri Lanka Rupee		-1

		129		LRD		3/31/05		4/11/12 18:39		S		-1		Liberian Dollar		-1

		130		BGN		3/31/05		4/11/12 18:39		S		-1		Bulgarian Lev 1		-1

		131		0		4/11/12 18:39		4/11/12 18:39		S		-1		Default Currency		-1

		132		1		4/11/12 18:39		4/11/12 18:39		S		-1		Functional Currency		-1

		133		2		4/11/12 18:39		4/11/12 18:39		S		-1		Non Currency Basis		-1

		134		ADP		4/11/12 18:39		4/11/12 18:39		S		-1		Andorran Peseta		-1

		135		AOK		4/11/12 18:39		4/11/12 18:39		S		-1		Angolan Kwanza		-1

		136		AZS		4/11/12 18:39		4/11/12 18:39		S		-1		Azerbaijan Manat		-1

		137		BEF		4/11/12 18:39		4/11/12 18:39		S		-1		Belgian Franc		-1

		138		BES		4/11/12 18:39		4/11/12 18:39		S		-1		Belarus Rouble		-1

		139		BOP		4/11/12 18:39		4/11/12 18:39		S		-1		Bolivian Boliviano		-1

		140		BUK		4/11/12 18:39		4/11/12 18:39		S		-1		Burma Kyat		-1

		141		CLP		4/11/12 18:39		4/11/12 18:39		S		-1		Chilean Peso		-1

		142		CPF		4/11/12 18:39		4/11/12 18:39		S		-1		French Pacific Island Franc		-1

		143		CYP		4/11/12 18:39		4/11/12 18:39		S		-1		Cyprus Pound		-1

		144		DDM		4/11/12 18:39		4/11/12 18:39		S		-1		East German Mark (DDR)		-1

		145		DEM		4/11/12 18:39		4/11/12 18:39		S		-1		German Deutsche Mark		-1

		146		ESP		4/11/12 18:39		4/11/12 18:39		S		-1		Spanish Peseta		-1

		147		ESS		4/11/12 18:39		4/11/12 18:39		S		-1		Ecuadoran Sucre		-1

		148		FIM		4/11/12 18:39		4/11/12 18:39		S		-1		Finnish Markka		-1

		149		FRF		4/11/12 18:39		4/11/12 18:39		S		-1		French Franc		-1

		150		GRD		4/11/12 18:39		4/11/12 18:39		S		-1		Greek Drachma		-1

		151		IEP		4/11/12 18:39		4/11/12 18:39		S		-1		Irish Punt		-1

		152		ISS		4/11/12 18:39		4/11/12 18:39		S		-1		Israeli Shekel		-1

		153		ITL		4/11/12 18:39		4/11/12 18:39		S		-1		Italian Lira		-1

		154		KTS		4/11/12 18:39		4/11/12 18:39		S		-1		Kazakhstan Tenge		-1

		155		KYS		4/11/12 18:39		4/11/12 18:39		S		-1		Kyrgyzstan Som		-1

		156		LSM		4/11/12 18:39		4/11/12 18:39		S		-1		Lesotho Loti		-1

		157		LTT		4/11/12 18:39		4/11/12 18:39		S		-1		Lithuanian Lit		-1

		158		LUF		4/11/12 18:39		4/11/12 18:39		S		-1		Luxembourg Franc		-1

		159		LVR		4/11/12 18:39		4/11/12 18:39		S		-1		Latvian Lat		-1

		160		MTL		4/11/12 18:39		4/11/12 18:39		S		-1		Maltese Lira		-1

		161		MVS		4/11/12 18:39		4/11/12 18:39		S		-1		Moldova Lei		-1

		162		NLG		4/11/12 18:39		4/11/12 18:39		S		-1		Dutch Guilder		-1

		163		PSS		4/11/12 18:39		4/11/12 18:39		S		-1		Peruvian New Sol		-1

		164		PTE		4/11/12 18:39		4/11/12 18:39		S		-1		Portuguese Escudo		-1

		165		RUR		4/11/12 18:39		4/11/12 18:39		S		-1		Russian Rouble		-1

		166		RWS		4/11/12 18:39		4/11/12 18:39		S		-1		Rwanda Franc		-1

		167		SDD		4/11/12 18:39		4/11/12 18:39		S		-1		Sudanese Pound		-1

		168		SIT		4/11/12 18:39		4/11/12 18:39		S		-1		Slovenia Tolar		-1

		169		SKK		4/11/12 18:39		4/11/12 18:39		S		-1		Slovakia Koruna		-1

		170		SVC		4/11/12 18:39		4/11/12 18:39		S		-1		El Salvador Colon		-1

		171		TJS		4/11/12 18:39		4/11/12 18:39		S		-1		Tajikistan Ruble		-1

		172		TMS		4/11/12 18:39		4/11/12 18:39		S		-1		Turkmenistan Manat		-1

		173		TRL		4/11/12 18:39		4/11/12 18:39		S		-1		Turkish Lira		-1

		174		UAK		4/11/12 18:39		4/11/12 18:39		S		-1		Ukraine Hryvna		-1

		175		UYP		4/11/12 18:39		4/11/12 18:39		S		-1		Uruguayan Peso		-1

		176		VEB		4/11/12 18:39		4/11/12 18:39		S		-1		Venezuelan Bolivar		-1

		177		XEU		4/11/12 18:39		4/11/12 18:39		S		-1		European Currency Unit		-1

		178		YDD		4/11/12 18:39		4/11/12 18:39		S		-1		Yemeni Dinar		-1

		179		YUD		4/11/12 18:39		4/11/12 18:39		S		-1		New Yugoslavia Dinar		-1

		180		ZMK		4/11/12 18:39		4/11/12 18:39		S		-1		Zambian Kwacha		-1

		181		ZRZ		4/11/12 18:39		4/11/12 18:39		S		-1		Zaire Zaire		-1

		182		YEN		1/22/10		1/22/10		S		LRMUSER		Chinese Yen		LRMUSER

		183		OTH		1/21/10		1/21/10		S		LRMUSER		Others		LRMUSER

		184		MIS		1/21/10		1/21/10		S		LRMUSER		Missing		LRMUSER





DIM_CVA_SENSTVTY_FCTOR_DTLS

				N_CVA_FACTOR_DETAIL_SKEY		V_CVA_RISK_FACTOR_DESC		V_CVA_RISK_FACTOR_CD		FIC_MIS_DATE		D_RECORD_START_DATE		D_RECORD_END_DATE		F_LATEST_RECORD_INDICATOR

		8		-1		Missing		MIS		3/31/10		3/31/00		3/31/99		Y

		9		0		Other		OTH		3/31/10		3/31/00		3/31/99		Y

		3		1		Credit Spread		CS		3/31/10		3/31/00		3/31/99		Y

		4		2		Interest Rate		INT		3/31/10		3/31/00		3/31/99		Y

		5		3		FX		FX		3/31/10		3/31/00		3/31/99		Y

		6		4		Commodity		COM		3/31/10		3/31/00		3/31/99		Y

		7		5		Equity		EQ		3/31/10		3/31/00		3/31/99		Y

		1		6		Commodity2		CM2		3/31/10		3/31/00		3/31/99		Y

		2		7		Equity2		EQ2		3/31/10		3/31/00		3/31/99		Y





DIM_HOLDING_TYPE

				N_HOLDING_TYPE_CD		V_HOLDING_TYPE		V_HOLDING_TYPE_DESC

		3		-1		Mis		Miscellenaous

		4		0		oth		others

		1		1		AFS		Available for sale

		2		2		HTM		Held to maturity

		5		3		HFT		Held For Trading

		6		4		HFI		Held for Investment





DIM_REG_INSTR_CLASSIFICATION

				N_REG_INSTR_CLASS_SKEY		V_REG_INSTR_CLASS_CODE		V_REG_INSTR_CLASS_DESC		F_LATEST_RECORD_INDICATOR		D_RECORD_START_DATE		D_RECORD_END_DATE		FIC_MIS_DATE		F_OTTI_REG_INSTR_TYPE_IND		F_REG_CAPITAL_INSTRUMENT_IND		V_MORTGAGE_TYPE_CODE		F_SECURITIZED_INSTR_INDICATOR		V_REGINSTR_CLASS_REG_DISP_CD

		6		0		OTH		Other		Y		3/31/00		12/31/99		9/30/13		Y						N

		55		1		CS		Common Stock (CS)		Y		3/31/00		12/31/99		9/30/13								N

		56		2		CSW		CS Warrants		Y		3/31/00		12/31/99		9/30/13								N

		57		3		CSUSG		CS USG Investment		Y		3/31/00		12/31/99		9/30/13								N

		58		4		NCPP		Non-Cumulative Perpetual Preferred (NCPP)		Y		3/31/00		12/31/99		9/30/13								N

		59		5		NCPPC		NCPP Convertible		Y		3/31/00		12/31/99		9/30/13								N

		60		6		CPPT1		Cumulative Perpetual Preferred (CPP)		Y		3/31/00		12/31/99		9/30/13								N

		61		7		CPPTARP		CPP TARP Preferred		Y		3/31/00		12/31/99		9/30/13								N

		62		8		MCP		Mandatory Convertible Preferred (MCP)		Y		3/31/00		12/31/99		9/30/13								N

		63		9		MCPUSG		MCP USG Preferred		Y		3/31/00		12/31/99		9/30/13								N

		64		10		TRUPST1		Cumulative Dated Preferred (TRUPS)		Y		3/31/00		12/31/99		9/30/13								N

		65		11		USG TRUPS		USG Preferred TRUPS		Y		3/31/00		12/31/99		9/30/13								N

		66		12		REIT		REIT Preferred		Y		3/31/00		12/31/99		9/30/13								N

		67		13		OTHT1		Other Tier 1 Instruments		Y		3/31/00		12/31/99		9/30/13								N

		68		14		CPPT2		Cumulative Perpetual Preferred (CPP)		Y		3/31/00		12/31/99		9/30/13								N

		69		15		MCPT2		Mandatory Convertible Preferred (MCP)		Y		3/31/00		12/31/99		9/30/13								N

		70		16		TRUPST2		Cumulative Dated Preferred (TRUPS)		Y		3/31/00		12/31/99		9/30/13								N

		71		17		SD		Subordinated Debt		Y		3/31/00		12/31/99		9/30/13								N

		72		18		OTHT2		Other Tier 2 Instruments		Y		3/31/00		12/31/99		9/30/13								N

		74		19		CIS		Capital Instrument Issued by Subsidiary		Y		3/31/00		12/31/99		9/30/13								N

		75		20		OCET1		Other Common Equity Tier 1 Instruments		Y		3/31/00		12/31/99		9/30/13								N

		76		21		ONQT1		Other Non-qualifying Instruments in Tier 1		Y		3/31/00		12/31/99		9/30/13								N

		77		22		ONQT2		Other Non-qualifying Instruments in Tier 2		Y		3/31/00		12/31/99		9/30/13								N

		73		23		OAT1		Other Additional Tier 1 Instruments		Y		3/31/00		12/31/99		9/30/13								N

		7		24		AMBS		Agency MBS		Y		3/31/00		12/31/99		9/30/13		Y						N

		8		25		ARS		Auction Rate Securities		Y		3/31/00		12/31/99		9/30/13		Y		Y		COMMERCIAL		N

		9		26		CDO		CDO		Y		3/31/00		12/31/99		9/30/13		Y		Y		RESIDENTIAL		N

		10		27		CLO		CLO		Y		3/31/00		12/31/99		9/30/13		Y						N

		11		28		CMBS		CMBS		Y		3/31/00		12/31/99		9/30/13		Y						N

		12		29		CSE		Common Stock (Equity)		Y		3/31/00		12/31/99		9/30/13		Y						N

		13		30		AABS		Auto ABS		Y		3/31/00		12/31/99		9/30/13		Y						N

		14		31		CBS		Credit Card ABS		Y		3/31/00		12/31/99		9/30/13		Y						N

		15		32		SABS		Student Loan ABS		Y		3/31/00		12/31/99		9/30/13		Y						N

		16		33		OCABS		Other ABS (excl HEL ABS)		Y		3/31/00		12/31/99		9/30/13		Y						N

		17		34		CB		Corporate Bond		Y		3/31/00		12/31/99		9/30/13		Y						N

		18		35		DNARMBS		Domestic Non-Agency RMBS (incl HEL ABS)		Y		3/31/00		12/31/99		9/30/13		Y						N

		19		36		OARM		Alt-A (Option ARM)		Y		3/31/00		12/31/99		9/30/13		Y						N

		20		37		FRM		Alt-A FRM		Y		3/31/00		12/31/99		9/30/13		Y						N

		21		38		ARM		Alt-A ARM		Y		3/31/00		12/31/99		9/30/13		Y						N

		22		39		CES		Closed-End Second		Y		3/31/00		12/31/99		9/30/13		Y						N

		23		40		HELOC		HELOC		Y		3/31/00		12/31/99		9/30/13		Y						N

		24		41		SCD		Scratch and Dent		Y		3/31/00		12/31/99		9/30/13		Y						N

		25		42		SP		Subprime		Y		3/31/00		12/31/99		9/30/13		Y						N

		26		43		PF		Prime Fixed		Y		3/31/00		12/31/99		9/30/13		Y						N

		27		44		PARM		Prime ARM		Y		3/31/00		12/31/99		9/30/13		Y						N

		28		45		FRMBS		Foreign RMBS		Y		3/31/00		12/31/99		9/30/13		Y						N

		29		46		MB		Municipal Bond		Y		3/31/00		12/31/99		9/30/13		Y						N

		30		47		MF		Mutual Fund		Y		3/31/00		12/31/99		9/30/13		Y						N

		31		48		PS		Preferred Stock (Equity)		Y		3/31/00		12/31/99		9/30/13		Y						N

		32		49		SB		Sovereign Bond		Y		3/31/00		12/31/99		9/30/13		Y						N

		33		50		UST		US Treasuries and Agencies		Y		3/31/00		12/31/99		9/30/13		Y						N

		78		51		IOS		Interest Only Strips		Y		3/31/00		12/31/99		9/30/13				Y		RESIDENTIAL		N

		79		52		POS		Principal only Strips		Y		3/31/00		12/31/99		9/30/13				Y		RESIDENTIAL		N

		80		53		OCMO		Other Collateralized Mortgage Obligations		Y		3/31/00		12/31/99		9/30/13				Y		RESIDENTIAL		N

		81		54		PTC		Pass Through Certificates		Y		3/31/00		12/31/99		9/30/13				Y		RESIDENTIAL		N

		82		55		AGDEBT		Debt/Debentures Issued by Agencies		Y		3/31/00		12/31/99		9/30/13				Y		RESIDENTIAL		N

		83		56		IOSX		Interest Only Strips Index		Y		3/31/00		12/31/99		9/30/13				Y		RESIDENTIAL		N

		84		57		POSX		Principal only Strips Index		Y		3/31/00		12/31/99		9/30/13				Y		RESIDENTIAL		N

		85		58		MBX		Agency Issued MBS Indices		Y		3/31/00		12/31/99		9/30/13				Y		RESIDENTIAL		N

		86		59		OTHAGDER		Agency Derivatives		Y		3/31/00		12/31/99		9/30/13				Y		RESIDENTIAL		N

		87		60		TBA		To Be Announced		Y		3/31/00		12/31/99		9/30/13				Y		RESIDENTIAL		N

		88		61		REVMORT		Reverse Mortgages		Y		3/31/00		12/31/99		9/30/13				Y		RESIDENTIAL		N

		89		62		CACMBS		Cash Agency CMBS		Y		3/31/00		12/31/99		9/30/13				Y		COMMERCIAL		N

		90		63		CMBSDER		Agency CMBS Derivatives		Y		3/31/00		12/31/99		9/30/13				Y		COMMERCIAL		N

		34		64		NAPRIME		RMBS Non-Agency Prime		Y		3/31/00		12/31/99		9/30/13				Y				N

		35		65		OPARMS		RMBS Option ARMS		Y		3/31/00		12/31/99		9/30/13				Y				N

		36		66		OALTA		RMBS Other AltA		Y		3/31/00		12/31/99		9/30/13				Y				N

		37		67		USNAPRIME		RMBS Unspec Non-Prime		Y		3/31/00		12/31/99		9/30/13				Y				N

		38		68		RCDO		RMBS CDO		Y		3/31/00		12/31/99		9/30/13				Y				N

		39		69		RCDS		RMBS CDS		Y		3/31/00		12/31/99		9/30/13				Y				N

		40		70		RCBASK		RMBS Credit Basket		Y		3/31/00		12/31/99		9/30/13				Y				N

		41		71		PRIMEX		RMBS PrimeX		Y		3/31/00		12/31/99		9/30/13				Y				N

		42		72		ATBX		RMBS ABX / TABX		Y		3/31/00		12/31/99		9/30/13				Y				N

		43		73		PRWHLNS		RMBS Prime Whole Loans		Y		3/31/00		12/31/99		9/30/13				Y				N

		44		74		NPWHLNS		RMBS Non-Prime Whole Loans		Y		3/31/00		12/31/99		9/30/13				Y				N

		45		75		EURMBS		RMBS European RMBS		Y		3/31/00		12/31/99		9/30/13				Y				N

		46		76		ABCDS		ABS CDS		Y		3/31/00		12/31/99		9/30/13				Y				N

		47		77		ACBASK		ABS Credit Basket		Y		3/31/00		12/31/99		9/30/13				Y				N

		48		78		ABINDXTRNCH		ABS Index Tranches		Y		3/31/00		12/31/99		9/30/13				Y				N

		49		79		CNACMBS		Cash Non-Agency CMBS		Y		3/31/00		12/31/99		9/30/13				Y				N

		50		80		CCDS		CMBS CDS		Y		3/31/00		12/31/99		9/30/13				Y				N

		51		81		CCDO		CMBS CDO		Y		3/31/00		12/31/99		9/30/13				Y				N

		52		82		CCBASK		CMBS Credit Basket		Y		3/31/00		12/31/99		9/30/13				Y				N

		53		83		CMINDXTRNCH		CMBS Index Tranches		Y		3/31/00		12/31/99		9/30/13				Y				N

		54		84		CMWHLOANS		CMBS Whole Loans		Y		3/31/00		12/31/99		9/30/13				Y				N

		1		85		SLARS		Student Loan Auction Rate Securities (SLARS)		Y		3/31/00		12/31/99		9/30/13				Y				N

		2		86		MARS		Municipal Auction Rate Securities (MARS)		Y		3/31/00		12/31/99		9/30/13				Y				N

		3		87		ARPS		Auction Rate Preferred Securities (ARPS)		Y		3/31/00		12/31/99		9/30/13				Y				N

		4		88		CARS		Credit Card Auction Rate Securities (CARS)		Y		3/31/00		12/31/99		9/30/13				Y				N

		5		89		OARS		Other Auction Rate Securities		Y		3/31/00		12/31/99		9/30/13				Y				N





DIM_REGION

				V_D_REGION_CODE		FIC_MIS_DATE		V_D_REGION_DESC		N_REGION_SKEY		D_RECORD_START_DATE		F_LATEST_RECORD_INDICATOR		D_RECORD_END_DATE		V_PARENT_REGION_CODE		V_REGION_DISPLAY_CODE

		1		CANADA		9/30/13		Canada		31				Y						1

		2		REGION1		9/30/13		Region 1: California, Nevada, Florida, Arizona, and US Territories and possessions (Puerto Rico, Guam, etc.)		35				Y						1

		3		REGION2		9/30/13		Region 2: Rhode Island, South Carolina, Oregon, Michigan, Indiana, Kentucky, Georgia, Ohio, Illinois		36				Y						2

		4		REGION3		9/30/13		Region 3: Washington D.C., Mississippi, North Carolina, New Jersey, Tennessee, Missouri, West Virginia, Connecticut, Idaho, Pennsylvania, Washington, Alabama		37				Y						3

		5		REGION4		9/30/13		Region 4: Delaware, Massachusetts, New York, Colorado, New Mexico, Texas		38				Y						4

		6		REGION5		9/30/13		Region 5: Alaska, Louisiana, Wisconsin, Arkansas, Maine, Maryland, Utah, Montana, Minnesota, Oklahoma, Iowa, Virginia, Wyoming, Kansas, Hawaii		39				Y						5

		7		REGION6		9/30/13		Region 6: Vermont, New Hampshire, Nebraska, South Dakota, North Dakota		40				Y						6

		8		ASPAC		3/8/10		Asia Pacific		1		3/31/08		Y		12/31/99				4

		9		EMEA		3/8/10		Europe, Middle East		2		3/31/08		Y		12/31/99				2

		10		AUS		3/8/10		Australia		3		3/31/08		Y		12/31/99

		11		NAM		3/8/10		North America		4		3/31/08		Y		12/31/99

		12		LATAM		3/8/10		Latin America		5		3/31/08		Y		12/31/99				3

		13		MSG		3/8/10		missing		0		3/31/08		Y		12/31/99

		14		OTH		3/8/10		others		-1		3/31/08		Y		12/31/99

		15		USR9		11/30/10		US Region 9		9		1/1/01		Y		12/31/99

		16		QUEENSLAND		11/30/10		QUEENSLAND		11		1/1/01		Y		12/31/99

		17		NSW		11/30/10		NSW		12		1/1/01		Y		12/31/99

		18		WESTERN AUSTRALIA		11/30/10		WESTERN AUSTRALIA		13		1/1/01		Y		12/31/99

		19		VICTORIA		11/30/10		VICTORIA		14		1/1/01		Y		12/31/99

		20		SOUTH AUSTRALIA		11/30/10		SOUTH AUSTRALIA		15		1/1/01		Y		12/31/99

		21		IRELAND		11/30/10		IRELAND		21		1/1/01		Y		12/31/99

		22		SCOTLAND		11/30/10		SCOTLAND		22		1/1/01		Y		12/31/99

		23		NORTH WEST(UK)		11/30/10		NORTH WEST(UK)		23		1/1/01		Y		12/31/99

		24		SOUTH WEST(UK)		11/30/10		SOUTH WEST(UK)		24		1/1/01		Y		12/31/99

		25		UKE		11/30/10		EAST(UK)		25		1/1/01		Y		12/31/99

		26		ASIA		12/31/10		Asia		6		1/1/01		Y		12/31/99

		27		AFRICA		12/31/10		Africa		7		1/1/01		Y		12/31/99

		28		US		3/31/10		US		26		1/1/01		Y		12/31/99

		29		EU		3/31/10		EUROPE		27		1/1/01		Y		12/31/99

		30		UK		3/31/10		UNITED KINGDOM		28		1/1/01		Y		12/31/99

		31		DEVASIA		3/31/10		DEVELOPING ASIA		29		1/1/01		Y		12/31/99

		32		JAP		3/31/10		JAPAN		30		1/1/01		Y		12/31/99

		33		EM		3/31/10		Emerging Markets		8		3/31/10		y		12/31/99

		34		CEEMEA		3/31/10		Central and Eastern Europe, Middle East and Africa		10		3/31/10		y		12/31/99





DIM_REP_LINE

				N_REP_LINE_CD		V_REP_LINE_NAME		N_PARENT_IS_BS_REP_LINE_CD		N_ROLLUP_SIGNAGE		V_CONSOLIDATION_CD

		1		520000010		Non-farm, non-residential other loans Net Charge-Offs

		2		520000011		Credit cards Net Charge-Offs

		3		520000012		Automobile Loans Net Charge-Offs

		4		520000013		Other consumer Net Charge-Offs

		5		520000014		All other loans and leases Net Charge-Offs

		6		520000000		Total loan and lease net charge offs

		7		500000001		Provision for loan and lease losses

		8		500000002		Realized gains (losses) on HTM securities

		9		500000003		Realized gains (losses) on AFS securities

		10		500000004		All other gains (losses)

		11		500000005		Taxes

		12		500000000		Net income

		13		530000000		Net gains (losses) on sales of other real estate owned

		14		540000000		Total other-than-temporary impairment (OTTI) losses

		15		510000201		Item 1 amount greater than 15% of non-interest income

		16		510000202		Item 2 amount greater than 15% of non-interest income

		17		510000203		Item 3 amount greater than 15% of non-interest income

		18		510000204		Item 4 amount greater than 15% of non-interest income

		19		510000205		Item 5 amount greater than 15% of non-interest income

		20		510000206		Item 6 amount greater than 15% of non-interest income

		21		510000301		Item 1 amounts greater than 15% of non-interest expense

		22		510000302		Item 2 amounts greater than 15% of non-interest expense

		23		510000303		Item 3 amounts greater than 15% of non-interest expense

		24		510000304		Item 4 amounts greater than 15% of non-interest expense

		25		510000305		Item 5 amounts greater than 15% of non-interest expense

		26		510000306		Item 6 amounts greater than 15% of non-interest expense

		27		510000401		Item 1 amounts greater than 15% of all other gains (losses)

		28		510000402		Item 2 amounts greater than 15% of all other gains (losses)

		29		510000403		Item 3 amounts greater than 15% of all other gains (losses)

		30		510000404		Item 4 amounts greater than 15% of all other gains (losses)

		31		510000405		Item 5 amounts greater than 15% of all other gains (losses)

		32		510000406		Item 6 amounts greater than 15% of all other gains (losses)

		33		411000002		First lien Mortgages loans  (excluding FDIC Loss Sharing Agreements)

		34		411000003		Closed-end Junior Liens loans  (excluding FDIC Loss Sharing Agreements)

		35		411000004		HELOCs  (excluding FDIC Loss Sharing Agreements)

		36		411000005		CandI Loans  (excluding FDIC Loss Sharing Agreements)

		37		411000006		1-4 family construction loans  (excluding FDIC Loss Sharing Agreements)

		38		411000007		Other construction loans  (excluding FDIC Loss Sharing Agreements)

		39		411000008		Multifamily loans  (excluding FDIC Loss Sharing Agreements)

		40		411000009		Non-farm, non-residential owner occupied loans  (excluding FDIC Loss Sharing Agreements)

		41		411000010		Non-farm, non-residential other loans  (excluding FDIC Loss Sharing Agreements)

		42		411000011		Credit cards  (excluding FDIC Loss Sharing Agreements)

		43		411000012		Automobile loans  (excluding FDIC Loss Sharing Agreements)

		44		411000013		Other consumer loans  (excluding FDIC Loss Sharing Agreements)

		45		411000014		All other loans and leases  (excluding FDIC Loss Sharing Agreements)

		46		411000015		Loans covered by FDIC loss sharing agreements  (excluding FDIC Loss Sharing Agreements)

		47		411000000		Total loans and leases  (excluding FDIC Loss Sharing Agreements)

		48		412000000		Allowance for loan and lease losses

		49		413000001		U.S. Government Obligation and Obligations of GSE

		50		413000002		Securities issued by states and political subdivisions of U.S.

		51		413000003		Non-agency MBS and ABS securities

		52		413000004		All other HTM securities

		53		413000000		Total securities (HTM)

		54		412000001		U.S. Government Obligation and Obligations of GSE

		55		412000002		Securities issued by states and political subdivisions of U.S.

		56		412000003		Non-agency MBS and ABS securities

		57		412000004		All other AFS securities

		58		414000003		All other assets

		59		414000000		Total assets

		60		415000001		Loans and leases guaranteed by other U.S. government or GSE guarantees

		61		415000002		Troubled Debt restructurings

		62		415000003		Loans secured by 1-4 family in foreclosure

		63		420000001		Retail funding (core deposits)

		64		420000002		Wholesale funding

		65		420000003		All other liabilities

		66		420000000		Total liabilities

		67		430000010		Other equity capital components

		68		430000000		Total equity capital

		69		430000001		Average rate for loans

		70		430000002		Average rate for securities

		71		430000003		Average rate for retail funding

		72		430000004		Average rate for wholesale funding

		73		430000005		Average rate for interest-bearing deposits

		74		430000006		Average rate for trading liabilities

		75		430000007		Average rate for all other liabilities

		76		442000000		Unrealized gains(losses) on AFS securities

		77		443000000		Disallowed Deferred tax asset

		78		441000000		Tier 1 Common capital (item 57-item 56)

		79		441000001		Non-common capital elements (see instructions)

		80		441000002		Tier 1 capital

		81		441100002		Qualifying subordinated debt and redeemable preferred stock

		82		441200002		Allowance includible in Tier 2 capital

		83		441000003		Tier 2 capital

		84		441000004		Total risk-based capital

		85		440000000		Total capital

		86		444000000		Tier 1 common equity ratio

		87		445000000		Tier 1 risk-based capital ratio

		88		446000000		Tier 1 leverage ratio

		89		447000000		Total risk-based capital ratio

		90		450000000		Sale, conversion, acquisition, or retirement of capital stock

		91		460000000		Cash dividends declared on preferred stock

		92		470000000		Cash dividends declared on common stock

		93		864100002		Balance from vintage PQ 1 - PQ 5

		94		864100003		Balance from vintage PQ 6 - PQ 9

		95		864110000		Paydowns

		96		864120000		Asset Purchases

		97		864130000		Asset Sales

		98		711410000		Loan Losses

		99		861110010		Bank Card (Domestic)

		100		864200000		Balances

		101		864200001		Balance from vintages < PQ 1

		102		864200002		Balance from vintage PQ 1 - PQ 5

		103		864200003		Balance from vintage PQ 6 - PQ 9

		104		864210000		Paydowns

		105		864220000		Asset Purchases

		106		864230000		Asset Sales

		107		711420000		Loan Losses

		108		861110011		Business and Corporate Card (International)

		109		863330000		Balances

		110		863331000		Paydowns

		111		863332000		Asset Purchases

		112		863333000		Asset Sales

		113		711333000		Loan Losses

		114		861110012		Bank and Charge Card (International)

		115		864300000		Balances

		116		864310000		Paydowns

		117		864320000		Asset Purchases

		118		864330000		Asset Sales

		119		711430000		Loan Losses

		120		861110013		Auto Loans (Domestic)

		121		865110000		Balances

		122		865111000		New originations

		123		865112000		Paydowns

		124		865113000		Asset Purchases

		125		865114000		Asset Sales

		126		711511000		Loan Losses

		127		861110014		Auto Loans (International)

		128		865120000		Balances

		129		865121000		New originations

		130		865122000		Paydowns

		131		865123000		Asset Purchases

		132		865124000		Asset Sales

		133		711512000		Loan Losses

		134		861110015		Auto Leases (Domestic)

		135		99999111		General Purpose Consumer Bank Card Credit Card Portfolio Extraordinary Items

		136		99999112		General Purpose Consumer Charge Card Credit Card Portfolio Extraordinary Items

		137		99999113		General Purpose Non Consumer Card Credit Card Portfolio Extraordinary Items

		138		99999114		General Purpose Non Consumer Charge Card Credit Card Portfolio Extraordinary Items

		139		99999115		Private Label Consumer Bank Card Credit Card Portfolio Extraordinary Items

		140		99999116		Private Label Consumer Charge Card Credit Card Portfolio Extraordinary Items

		141		99999117		Private Label Non Consumer Card Credit Card Portfolio Extraordinary Items

		142		99999118		Private Label Non Consumer Charge Card Credit Card Portfolio Extraordinary Items

		143		99999119		Business Card Consumer Bank Card Credit Card Portfolio Extraordinary Items

		144		99999120		Business Card Consumer Charge Card Credit Card Portfolio Extraordinary Items

		145		99999121		Business Card Non Consumer Card Credit Card Portfolio Extraordinary Items

		146		99999122		Business Card Non Consumer Charge Card Credit Card Portfolio Extraordinary Items

		147		99999123		Corporate Card Consumer Bank Card Credit Card Portfolio Extraordinary Items

		148		99999124		Corporate Card Consumer Charge Card Credit Card Portfolio Extraordinary Items

		149		99999125		Corporate Card Non Consumer Card Credit Card Portfolio Extraordinary Items

		150		99999126		Corporate Card Non Consumer Charge Card Credit Card Portfolio Extraordinary Items

		151		99999127		General Purpose Consumer Bank Card Credit Card Projected Managed Losses

		152		99999128		General Purpose Consumer Charge Card Credit Card Projected Managed Losses

		153		99999129		General Purpose Non Consumer Card Credit Card Projected Managed Losses

		154		99999130		General Purpose Non Consumer Charge Card Credit Card Projected Managed Losses

		155		99999131		Private Label Consumer Bank Card Credit Card Projected Managed Losses

		156		99999132		Private Label Consumer Charge Card Credit Card Projected Managed Losses

		157		99999133		Private Label Non Consumer Card Credit Card Projected Managed Losses

		158		99999134		Private Label Non Consumer Charge Card Credit Card Projected Managed Losses

		159		99999135		Business Card Consumer Bank Card Credit Card Projected Managed Losses

		160		99999136		Business Card Consumer Charge Card Credit Card Projected Managed Losses

		161		99999137		Business Card Non Consumer Card Credit Card Projected Managed Losses

		162		99999138		Business Card Non Consumer Charge Card Credit Card Projected Managed Losses

		163		99999139		Corporate Card Consumer Bank Card Credit Card Projected Managed Losses

		164		99999140		Corporate Card Consumer Charge Card Credit Card Projected Managed Losses

		165		99999141		Corporate Card Non Consumer Card Credit Card Projected Managed Losses

		166		99999142		Corporate Card Non Consumer Charge Card Credit Card Projected Managed Losses

		167		99999143		General Purpose Consumer Bank Card Credit Card Projected Booked Losses

		168		99999144		General Purpose Consumer Charge Card Credit Card Projected Booked Losses

		169		99999145		General Purpose Non Consumer Card Credit Card Projected Booked Losses

		170		99999146		General Purpose Non Consumer Charge Card Credit Card Projected Booked Losses

		171		99999147		Private Label Consumer Bank Card Credit Card Projected Booked Losses

		172		99999148		Private Label Consumer Charge Card Credit Card Projected Booked Losses

		173		99999149		Private Label Non Consumer Card Credit Card Projected Booked Losses

		174		99999150		Private Label Non Consumer Charge Card Credit Card Projected Booked Losses

		175		99999151		Business Card Consumer Bank Card Credit Card Projected Booked Losses

		176		99999152		Business Card Consumer Charge Card Credit Card Projected Booked Losses

		177		99999153		Business Card Non Consumer Card Credit Card Projected Booked Losses

		178		99999154		Business Card Non Consumer Charge Card Credit Card Projected Booked Losses

		179		99999155		Corporate Card Consumer Bank Card Credit Card Projected Booked Losses

		180		99999156		Corporate Card Consumer Charge Card Credit Card Projected Booked Losses

		181		99999157		Corporate Card Non Consumer Card Credit Card Projected Booked Losses

		182		99999158		Corporate Card Non Consumer Charge Card Credit Card Projected Booked Losses

		183		8531000		Deductions for total risk-based capital		8530000		1

		184		8533000		For validation purposes, enter the value of Total risk-based capital per Schedule HC-R		8530000		1

		185		8600000		CVA sensitivities and slides		107000		1

		186		7825000		(TruPS) and TruPS Issued by Consolidated Special Purpose Entities		7820001		1

		187		7826000		All Other Long Term Debt		7820001		1

		188		7827000		Money Market Accounts		7730002		1

		189		7828000		Savings		7730002		1

		190		7829000		NOW, ATS, and other Transaction Accounts		7730002		1

		191		7830000		Time Deposits		7730002		1

		192		8500000		Regulatory Capital Instruments - Reconciliation of Tier 1 and Tier 2 capital positions		107000		1

		193		8530000		Reconciliation of Total risk-based capital position		8500000		1

		194		8532000		Total Risk-Based Capital		8530000		1

		195		8660000		REGULATORY CAPITAL AND RATIOS		8600000		1

		196		8661000		Tier 1 Common Capital		8660000		1

		197		8662000		Tier 1 Capital		8660000		1

		198		8663000		Risk-Weighted Assets		8660000		1

		199		8664000		Average Total Assets for Leverage Capital Purposes		8660000		1

		200		9100700		Unpaid Principal Balance		107000		1

		201		9100800		Credit Mark Usage		107000		1

		202		9100900		SOP03-3 Reserve Usage		107000		1

		203		9101000		Ending Credit Marks		107000		1

		204		9101100		Ending SOP03-3 Reserves		107000		1

		205		9101200		Firm Wide Metrics		107000		1

		206		9101210		Number of Employees		9101200		1

		207		9101220		Net Revenues - APAC		9101200		1

		208		9101230		Net Revenues - EMEA		9101200		1

		209		9101240		Net Revenues - LatAm		9101200		1

		210		9101250		Net Revenues - Canada		9101200		1

		211		9101260		Net Revenues - Domestic		9101200		1

		212		9101270		OREO Balances		9101200		1

		213		9101400		Nonaccrual Loan Balance		107000		1

		214		7410000		Trading MTM Losses		7400000		1

		215		7420000		Trading Default Losses		7400000		1

		216		7430000		Realized Gains (Losses) on held-to-maturity securities		7400000		1

		217		7440000		Realized Gains (Losses) on available-for-sale securities		7400000		1

		218		7450000		Counterparty Credit MTM Losses		7400000		1

		219		7460000		Counterparty Default Losses		7400000		1

		220		7470000		Other losses (describe in supporting documentation)		7400000		1

		221		7471000		CVA losses		7470000		1

		222		7472000		CCR IDR losses		7470000		1

		223		7473000		Impact of hedges (as defined in the Instructions)		7470000		1

		224		7474000		Trading IDR losses		7470000		1

		225		7475000		Trading IDR losses from securitized products		7470000		1

		226		7476000		Trading IDR losses from other credit sensitive instruments		7470000		1

		227		7480000		Memo: Provision for unfunded off-balance sheet credit exposures		7400000		1

		228		7500000		ALLOWANCE FOR LOAN and LEASE LOSSES		107000		1

		229		7510000		ALLL, prior quarter		7500000		1

		230		7520000		Provisions during the quarter		7500000		1

		231		7530000		Other ALLL Changes		7500000		1

		232		7540000		ALLL, current quarter		7500000		1

		233		7550000		Loans sold to GSEs		7500000		1

		234		7551000		Original UPB		7550000		1

		235		7552000		Outstanding UPB (Excluding UPB Exempted or Settled)		7550000		1

		236		7553000		Delinquency Status as of 3Q		7550000		1

		237		7553010		Current		7553000		1

		238		7553020		Current, Previously Delinquent		7553000		1

		239		7553030		Current and Modified		7553000		1

		240		7553040		Past due 30 to 90 days		7553000		1

		241		7553050		Past due 90+ days		7553000		1

		242		7553100		Net Credit Loss Realized to-date		7550000		1

		243		7553200		Estimated Lifetime Net Credit Losses		7550000		1

		244		7553300		Repurchased UPB		7550000		1

		245		7553400		Repurchase Loss to-date		7550000		1

		246		7553500		Settlements/Make-Whole Payments to-date		7550000		1

		247		716		Regulatory Capital per Revised Regulatory Capital Rule (July 2013)

		248		717		AOCI opt-out election? (enter 1 for Yes/ enter 0 for No)

		249		506		Significant investments in the capital of unconsolidated financial institutions in the form of common stock, net of associated DTLs, that exceed the 10 percent common equity tier 1 capital deduction threshold (from the Exceptions Bucket Calc tab)

		250		512		MSAs, net of associated DTLs, that exceed the 10 percent common equity tier 1 capital deduction threshold (from the Exceptions Bucket Calc tab)

		251		516		DTAs arising from temporary differences that could not be realized through net operating loss carrybacks, net of related valuation allowances and net of DTLs, that exceed the 10 percent common equity tier 1 capital deduction threshold (from the Exceptions Bucket Calc tab)

		252		522		Amount of significant investments in the capital of unconsolidated financial institutions in the form of common stock/ MSAs, net of associated DTLs/ and DTAs arising from temporary differences that could not be realized through net operating loss carrybacks, net of related valuation allowances and net of DTLs/ that exceeds the 15 percent common equity tier 1 capital deduction threshold (from the Exceptions Bucket Calc tab)

		253		701		Additional tier 1 capital before deductions (sum of items 27 through 28)

		254		702		Additional tier 1 capital (greater of item 29 minus item 30 or zero)

		255		703		Tier 1 capital

		256		704		Periodic changes in common stock

		257		705		Common stock and related surplus (net of treasury stock, common stock of prior period plus item 34 minus item 35)

		258		706		Issuance of common stock (including conversion to common stock)

		259		707		Repurchases of common stock

		260		708		Periodic changes in retained earnings

		261		709		Net income (loss) attributable to bank holding company

		262		710		Previously issued tier 1 capital instruments (excluding minority interest) that would no longer qualify (please report 100% value)

		263		711		Previously issued tier 1 minority interest that would no longer qualify (please report 100% value)

		264		712		Data Validation Check (The following cells provide checks for consistency of the projected schedules)

		265		713		Does line 33, Common stock and related surplus = Line 2, Common stock and related surplus?

		266		714		Data Completeness Check

		267		715		If No, please complete all non-shaded cells until all cells to the right say Yes. Do not leave cells blank/ enter 0 if not applicable.

		268		501		Significant investments in the capital of unconsolidated financial institutions in the form of common stock

		269		502		Gross significant investments in the capital of unconsolidated financial institutions in the form of common stock

		270		503		Permitted offsetting short positions in relation to the specific gross holdings included above

		271		504		Significant investments in the capital of unconsolidated financial institutions in the form of common stock net of short positions  (greater of item Exceptions Bucket Calc minus Exceptions Bucket Calc or zero)

		272		505		10 percent common equity tier 1 deduction threshold (10 percent of item 25 in the Capital Composition tab)

		273		507		Mortgage servicing assets

		274		508		Total mortgage servicing assets classified as intangible

		275		509		Associated deferred tax liabilities which would be extinguished if the intangible becomes impaired or derecognized under the relevant accounting standards

		276		510		Mortgage servicing assets net of related deferred tax liabilities (item Exceptions Bucket Calc minus item Exceptions Bucket Calc)

		277		511		10 percent common equity tier 1 deduction threshold (10 percent of item 25 in the Capital Composition tab)

		278		513		Deferred tax assets due to temporary differences

		279		7310000		Other-than temporary impairment ? Held to Maturity (HTM) Securities		7300000		1

		280		7320000		Other-than temporary impairment ? Available for Sale (AFS) Securities		7300000		1

		281		7400000		TRADING ACCOUNT		107000		1

		282		6111300		Equity		6111000		1

		283		6111310		Common Stock (Equity)		6111300		1

		284		6111320		Preferred Stock (Equity)		6111300		1

		285		6111400		Total Consumer ABS (excl HEL ABS)		6111000		1

		286		6111410		Auto ABS		6111400		1

		287		6111420		Credit Card ABS		6111400		1

		288		6111430		Student Loan ABS		6111400		1

		289		6111440		Other ABS (that is not home equity, CDO or CLO ABS)		6111400		1

		290		6111500		Bonds		6111000		1

		291		6111510		Corporate Bonds (Domestic)		6111500		1

		292		6111520		Corporate Bonds (Foreign)		6111500		1

		293		6111530		Municipal Bonds		6111500		1

		294		6111540		Sovereign Bonds		6111500		1

		295		6111550		US Treasuries & Agencies		6111500		1

		296		6111600		Total Domestic Non-Agency RMBS (incl HEL ABS)		6111000		1

		297		6111610		Alt-A (Option ARM)		6111600		1

		298		6111620		Alt-A FRM		6111600		1

		299		6111630		Alt-A ARM		6111600		1

		300		6111640		Closed-End Second		6111600		1

		301		6111650		HELOC		6111600		1

		302		6111660		Scratch & Dent		6111600		1

		303		6111670		Subprime		6111600		1

		304		6111680		Prime Fixed		6111600		1

		305		6111690		Prime ARM		6111600		1

		306		6111700		Mutual Funds		6111000		1

		307		6111800		Other HTM Securities		6111000		1

		308		6112100		RMBS		6112000		1

		309		6112110		Agency RMBS		6112100		1

		310		6112120		Foreign RMBS		6112100		1

		311		6112200		Auction Rate Securities		6112000		1

		312		6112210		CDO		6112200		1

		313		6112220		CLO		6112200		1

		314		6112230		CMBS		6112200		1

		315		6112300		Equity		6112000		1

		316		6112310		Common Stock (Equity)		6112300		1

		317		6112320		Preferred Stock (Equity)		6112300		1

		318		6112400		Total Consumer ABS (excl HEL ABS)		6112000		1

		319		6112410		Auto ABS		6112400		1

		320		6112420		Credit Card ABS		6112400		1

		321		6112430		Student Loan ABS		6112400		1

		322		6112440		Other ABS (that is not home equity, CDO or CLO ABS)		6112400		1

		323		6112500		Bonds		6112000		1

		324		6112510		Corporate Bonds (Domestic)		6112500		1

		325		6112520		Corporate Bonds (Foreign)		6112500		1

		326		6112530		Municipal Bonds		6112500		1

		327		6112540		Sovereign Bonds		6112500		1

		328		6112550		US Treasuries & Agencies		6112500		1

		329		6112600		Total Domestic Non-Agency RMBS (incl HEL ABS)		6112000		1

		330		6112610		Alt-A (Option ARM)		6112600		1

		331		6112620		Alt-A FRM		6112600		1

		332		6112630		Alt-A ARM		6112600		1

		333		6112640		Closed-End Second		6112600		1

		334		6112650		HELOC		6112600		1

		335		6112660		Scratch & Dent		6112600		1

		336		6112670		Subprime		6112600		1

		337		6112680		Prime Fixed		6112600		1

		338		6112690		Prime ARM		6112600		1

		339		6112700		Mutual Funds		6112000		1

		340		6112800		Other AFS Securities		6112000		1

		341		61213220		HELOC (International)		6121320		1

		342		6123400		Lease		6123000		1

		343		6123410		Domestic		6123400		1

		344		6123420		International		6123400		1

		345		6124200		Delinquency Managed		6124000		1

		346		6124210		Domestic		6124200		1

		347		6124220		International		6124200		1

		348		6142000		Deposits with Banks & Other		6140000		1

		349		6240000		All Other Long Term Debt		6200000		1

		350		7777000		Total Interest Expense		7770000		1

		351		7778000		Excludes Goodwill Impairment included in item 32.		7770000		1

		352		7780000		Trading, PE & Other Fair Value Exposures		7700000		1

		353		7781000		Equity		7780000		1

		354		7782000		FX		7780000		1

		355		7783000		Rates		7780000		1

		356		7784000		Commodities		7780000		1

		357		7785000		Securitized Products		7780000		1

		358		7786000		Other Credit		7780000		1

		359		7787000		Private Equity		7780000		1

		360		7788000		Other Fair Value Assets		7780000		1

		361		7790000		Subcomponents		7700000		1

		362		7791000		Cross-Gamma		7790000		1

		363		7792000		Correlation		7790000		1

		364		7793000		CVA Hedges		7790000		1

		365		7794000		Mortgage Servicing Rights (MSR) [Only if Trading Book]		7790000		1

		366		7794100		MSR		7794000		1

		367		7794200		MSR Hedges		7794000		1

		368		7900000		Operational Risk Losses		107000		1

		369		8100000		Basel III Capital Composition		107000		1

		370		8110000		Basel III Tier 1 Common		8100000		1

		371		8110001		Common Stock and Related Surplus (Net of Treasury Stock)		8110000		1

		372		8110002		Retained Earnings		8110000		1

		373		8110003		Accumulated Other Comprehensive Income		8110000		1

		374		8110004		Unrealized Gains and Losses on Available-for-Sale Items		8110000		1

		375		8110005		Gains and Losses on Derivatives Held as Cash Flow Hedges		8110000		1

		376		8110006		Gains and Losses Resulting from Converting Foreign Currency Subsidiaries to the Parent Currency (If Applicable)		8110000		1

		377		8110007		Actuarial Reserve (If Applicable)		8110000		1

		378		8110008		Unrealized Gains and Losses from a Foreign Currency Hedge of a Net Investment in a Foreign Operation (If Applicable)		8110000		1

		379		8110009		All Other Reserves (If Applicable)		8110000		1

		380		8110010		Other Equity Capital Components (Including Unearned Employee Stock Ownership Program Shares)		8110000		1

		381		8110011		Minority Interest Included in Tier 1 Common		8110000		1

		382		8120000		Deductions		8100000		1

		383		8120001		Goodwill, Net of Related Deferred Tax Liability		8120000		1

		384		8120002		Intangibles Other than Mortgage Servicing Rights, Net of Related Deferred Tax Liability		8120000		1

		385		8120003		Deferred Tax Assets (Excluding Temporary Differences Only), Net of Related Deferred Tax Liabilities		8120000		1

		386		8120004		Investments in Own Shares (Excluding Treasury Stock)		8120000		1

		387		8120005		Reciprocal Cross Holdings in Common Equity		8120000		1

		388		8120006		Shortfall of Provisions to Expected Losses		8120000		1

		389		8120007		Cash Flow Hedge Reserve (If Gain, Report as Positive
/ If Loss, Report as Negative)		8120000		1

		390		8120008		Cumulative G/L Due to Changes in Own Credit Risk on Fair Valued Liabilities (If Gain, Report as Positive
/ If Loss, Report as Negative)		8120000		1

		391		8120009		Defined Benefit Pension Fund Assets		8120000		1

		392		8120010		Securitization Gain on Sale		8120000		1

		393		8130000		Regulatory Adjustments		8100000		1

		394		8131000		Insignificant Investments in the Common Share of Unconsolidated Financial Entities That Exceed 10% of Tier 1 Common (line 25)1		8130000		1

		395		8132000		Significant Investments in the Common Stock of Financial Entities (Amount Above 10% Threshold)		8130000		1

		396		8133000		Mortgage Servicing Rights (Amount Above 10% Threshold)		8130000		1

		397		8134000		Deferred Tax Assets Arising from Temporary Differences (Amount Above 10% Threshold)		8130000		1

		398		8140000		Regulatory Adjustments to be Applied to Common Equity Tier 1 Due to Insufficient Additional Tier 1 to Cover Deductions		8100000		1

		399		8150000		Amount Exceeding the 15% Threshold		8100000		1

		400		8160000		Basel III Tier 1 Capital		8100000		1

		401		8161000		Non-common Tier 1 Capital Instruments		8160000		1

		402		8162000		Minority Interest Included in Tier 1 Capital		8160000		1

		403		8163000		Deductions		8160000		1

		404		8164000		Regulatory Adjustments to be Deducted from Additional Tier 1 Capital		8160000		1

		405		8165000		Tier 2 Regulatory Adjustments Which have to be Deducted from Additional Tier 1 Capital		8160000		1

		406		8200000		Basel III Exception Bucket Calculator		107000		1

		407		8210000		Significant investments in the capital of unconsolidated financial entities(i.e. where the bank owns more than 10% of the issued common share capital or where the entity is an affiliate)		8200000		1

		408		8211000		Gross holdings of common stock		8210000		1

		409		8212000		Permitted offsetting short positions in relation to the specific gross holdings included above		8210000		1

		410		8213000		Holdings of common stock net of short positions		8210000		1

		411		8214000		Common Equity Tier 1 capital after all regulatory adjustments except significant investments in financials, MSRs and DTA temporary difference		8210000		1

		412		8215000		Amount to be deducted from Common Equity Tier 1 capital as a result of application of 10% cap		8210000		1

		413		8220000		Mortgage servicing rights		8200000		1

		414		8221000		Total mortgage servicing rights classified as intangible		8220000		1

		415		8222000		Associated deferred tax liability which would be extinguished if the intangible becomes impaired or derecognized under the relevant accounting standards		8220000		1

		416		8231000		Common Equity Tier 1 after all regulatory adjustments except significant investments in financials, MSRs and DTA temporary difference		8230000		1

		417		8232000		Amount to be deducted from Common Equity Tier 1 capital as a result of application of 10% cap		8230000		1

		418		8240000		Deferred tax assets due to temporary differences		8200000		1

		419		8241000		Net deferred tax assets due to temporary differences		8240000		1

		420		8242000		Common Equity Tier 1 capital after all regulatory adjustments except significant investments in financials, MSRs and DTA temporary differences		8240000		1

		421		8243000		Amount to be deducted from Common Equity Tier 1 capital as a result of application of 10% cap		8240000		1

		422		8250000		Aggregate of items subject to the 15% limit (significant investments in financial institutions, mortgage servicing rights and DTAs that arise from temporary differences)		8200000		1

		423		8251000		Significant investments in the common equity of financial entities not deducted as part of the 10% cap		8250000		1

		424		8252000		Mortgage servicing rights not deducted as part of the 10% cap		8250000		1

		425		8253000		Deferred tax assets due to temporary differences not deducted as part of the 10% cap		8250000		1

		426		8254000		Sum of significant investments in financials, mortgage servicing rights and DTA temporary differences not deducted as a result of the 10% cap		8250000		1

		427		8255000		Deduction from Common Equity Tier 1 capital in respect of amounts above the 15% cap		8250000		1

		428		8300000		Basel III Risk-weighted Assets		107000		1

		429		8310000		Credit risk (Including CCR and non-trading credit risk), with 1.06 scaling factor		8300000		1

		430		8311000		Corporate		8310000		1

		431		8311100		Counterparty Credit Risk Exposures  (not including CVA charges or charges to CCPs)		8311000		1

		432		8311200		Other Exposures		8311000		1

		433		8312000		Sovereign		8310000		1

		434		8312100		Counterparty Credit Risk Exposures  (not including CVA charges or charges to CCPs)		8312000		1

		435		8312200		Other Exposures		8312000		1

		436		8312300		Bank		8312000		1

		437		8313000		Counterparty Credit Risk Exposures  (not including CVA charges or charges to CCPs)		8310000		1

		438		8313100		Other Exposures		8313000		1

		439		8313101		Retail		8313100		1

		440		8313102		Counterparty Credit Risk Exposures  (not including CVA charges or charges to CCPs)		8313100		1

		441		8313103		Other Exposures		8313100		1

		442		8313104		Equity		8313100		1

		443		8313105		Securitization		8313100		1

		444		8314000		Trading Book Counterparty Credit Risk Exposures (if not included in above)		8310000		1

		445		8314100		CVA Capital Charge (Risk-Weighted Asset Equivalent)		8314000		1

		446		8314110		Advanced CVA		8314100		1

		447		8314111		Unstressed VaR with multipliers		8314110		1

		448		8314112		Stressed VaR with multipliers		8314110		1

		449		8314120		Standardized CVA		8314100		1

		450		8315000		Other Credit Risk		8310000		1

		451		8315100		Total Credit RWA		8315000		1

		452		8320000		Market risk		8300000		1

		453		8321000		Standardized Specific Risk (excluding securitization and correlation)		8320000		1

		454		8322000		VaR with multiplier		8320000		1

		455		8323000		Stressed VaR with multiplier		8320000		1

		456		8324000		Incremental Risk Charge (IRC)		8320000		1

		457		8325000		Correlation Trading		8320000		1

		458		8325100		Comprehensive Risk Measurement (CRM), Before Application of Floor		8325000		1

		459		8325200		Standardized Measurement Method (100%) for Exposures Subject to the CRM		8325000		1

		460		8325210		CRM Floor Based on 100% of Standardized - Net Long		8325200		1

		461		8325220		CRM Floor Based on 100% of Standardized - Net Short		8325200		1

		462		8325300		Standardized Measurement Method for Exposures Not Subject to CRM		8325000		1

		463		8325310		Net Long		8325300		1

		464		8325320		Net Short		8325300		1

		465		8325400		Securitization Non-correlation		8325000		1

		466		8325410		Net Long		8325400		1

		467		8325420		Net Short		8325400		1

		468		8326000		Other Market Risk		8320000		1

		469		8326100		Total Market RWA		8326000		1

		470		8327000		Other Pillar 1 Capital Requirements		8320000		1

		471		8327100		Operational Risk		8327000		1

		472		8327110		Change in Risk-Weighted Assets Due to Impact of Basel III Definition of Capital		8327100		1

		473		8400000		Basel III Leverage Exposures (quarterly averages)		107000		1

		474		8410000		On-Balance Sheet Derivatives, Basel II Netting		8400000		1

		475		8420000		Derivatives, Potential Future Exposure Applying Basel II Netting		8400000		1

		476		8430000		On-Balance Sheet Securities Financing Transactions, Basel II Netting		8400000		1

		477		8440000		Other On-Balance Sheet Items, Gross Value (Excluding Derivatives and Securities Financing Transactions)		8400000		1

		478		8450000		Off-Balanace Sheet Items (excluding derivatives)		8400000		1

		479		8450100		Of Which: Unconditionally Cancellable Commitments eligible for 10% CCF		8450000		1

		480		8450200		Of Which: All Other		8450000		1

		481		8460000		Amounts Deducted from Tier 1 Capital (Report as Negative)		8400000		1

		482		8470000		Total Exposures for Basel III Leverage Exposure		8400000		1

		483		8510000		Reconciliation of Tier 1 capital position		8500000		1

		484		8511000		Funded Tier 1 instruments		8510000		1

		485		8512000		Noncontrolling (minority) interest		8510000		1

		486		8512100		Class A		8512000		1

		487		8512200		Class B		8512000		1

		488		8512300		Class C		8512000		1

		489		8513000		Retained earnings		8510000		1

		490		8514000		Accumulated other comprehensive income		8510000		1

		491		8515000		Regulatory adjustments		8510000		1

		492		8515100		Restricted core capital in excess of the Tier 1 limit (if addition, report as a positive value
/ if deduction, report as a negative value)		8515000		1

		493		8515200		Other additions/reductions		8515000		1

		494		8515201		Net unrealized gains (losses) on available-for-sale securities (if a gain, report as a positive value
/ if a loss, report as a negative value)		8515200		1

		495		8515202		Net unrealized loss on available-for-sale equity securities (report loss as a positive value)		8515200		1

		496		8515203		Accumulated net gains (losses) on cash flow hedges (if a gain, report as a positive value
/ if a loss, report as a negative value)		8515200		1

		497		8515204		Disallowed goodwill and other disallowed intangible assets		8515200		1

		498		8515205		Cumulative change in fair value of all financial liabilities accounted for under a fair value option that is included in retained earnings and is attributable to changes in the		8515200		1

		499		8515206		Bank holding company's own creditworthiness (if a net gain, report as a positive value
/ if a net loss, report as a negative value)		8515200		1

		500		8515207		Disallowed servicing assets and purchased credit card relationships		8515200		1

		501		8515208		Disallowed deferred tax assets		8515200		1

		502		8515209		Other additions/deduction to tier 1 capital		8515200		1

		503		8516000		Tier 1 capital (includes funded instruments, noncontrolling interest, retained earnings and AOCI LESS regulatory adjustments)		8510000		1

		504		8517000		For validation purposes, enter the value of Tier 1 capital per Schedule HC-R		8510000		1

		505		8520000		Reconciliation of Tier 2 capital position		8500000		1

		506		8521000		Funded Tier 2 instruments		8520000		1

		507		8522000		Noncontrolling (minority) interest		8520000		1

		508		8522100		Class B		8522000		1

		509		8522200		Class C		8522000		1

		510		8523000		Regulatory adjustments		8520000		1

		511		8523100		Restricted core capital in excess of the Tier 2 limit (if addition, report as a positive value
/ if deduction, report as a negative value)		8523000		1

		512		8523200		Allowance for loan and lease losses includible in Tier 2 capital		8523000		1

		513		8523300		Unrealized gains on available-for-sale equity securities includable in Tier 2 capital		8523000		1

		514		8523400		Other Tier 2 capital components		8523000		1

		515		8524000		Tier 2 capital (includes funded instruments, noncontrolling interest, and regulatory adjustments)		8520000		1

		516		8230000		Mortgage servicing rights net of related tax liability		8200000		1

		517		9101500		Carrying Value of Purchased Credit Impaired (PCI) Loans		107000		1

		518		6100000		Assets		107000		1

		519		6110000		SECURITIES		6100000		1

		520		6111000		Held to Maturity (HTM)		6110000		1

		521		6111100		RMBS		6111000		1

		522		6111110		Agency RMBS		6111100		1

		523		6111120		Foreign RMBS		6111100		1

		524		6111200		Auction Rate Securities		6111000		1

		525		6111210		CDO		6111200		1

		526		6111220		CLO		6111200		1

		527		6111230		CMBS		6111200		1

		528		6112000		Available for Sale (AFS)		6110000		1

		529		6113000		TRADING		6110000		1

		530		6113100		Trading Assets		6113000		1

		531		6120000		LOANS		6100000		1

		532		6121000		Real Estate Loans		6120000		1

		533		6121100		First Lien Mortgages (In Domestic Offices)		6121000		1

		534		6121110		1st Mortgage (Domestic)		6121100		1

		535		6121111		Balances		6121110		1

		536		6121112		New originations		6121110		1

		537		6121113		Paydowns		6121110		1

		538		6121114		Asset Purchases		6121110		1

		539		6121115		Asset Sales		6121110		1

		540		6121120		1st Lien HELOAN (Domestic)		6121100		1

		541		6121121		Balances		6121120		1

		542		6121122		New originations		6121120		1

		543		6121123		Paydowns		6121120		1

		544		6121124		Asset Purchases		6121120		1

		545		6121125		Asset Sales		6121120		1

		546		6121200		Second / Junior Lien Mortgages (In Domestic Offices)		6121000		1

		547		6121210		Closed-End Junior Liens (Domestic)		6121200		1

		548		6121211		Balances		6121210		1

		549		6121212		New originations		6121210		1

		550		6121213		Paydowns		6121210		1

		551		6121214		Asset Purchases		6121210		1

		552		6121215		Asset Sales		6121210		1

		553		6121220		HELOC (Domestic)		6121200		1

		554		6121221		Balances		6121220		1

		555		6121222		New originations		6121220		1

		556		6121223		Paydowns		6121220		1

		557		6121224		Asset Purchases		6121220		1

		558		6121225		Asset Sales		6121220		1

		559		6121300		Mortgages (International)		6121000		1

		560		6121310		1st Lien Mortgages (International)		6121300		1

		561		6121311		Balances		6121310		1

		562		6121312		New originations		6121310		1

		563		6121313		Paydowns		6121310		1

		564		6121314		Asset Purchases		6121310		1

		565		6121315		Asset Sales		6121310		1

		566		6121320		2nd Lien Mortgages and HELOCs (International)		6121300		1

		567		6121400		CRE Loans (In Domestic Offices)		6121000		1

		568		6121410		Construction		6121400		1

		569		6121420		Multifamily		6121400		1

		570		6121430		Nonfarm, Non-residential		6121400		1

		571		6121431		Owner-Occupied		6121430		1

		572		6121600		Loans Secured by Farmland (In Domestic Offices)		6121000		1

		573		6121700		Real Estate Loans Not in Domestic Offices		6121000		1

		574		6121800		C & I Loans		6121000		1

		575		6121810		Large Commercial Credits		6121800		1

		576		6121820		Small Business (Graded)		6121800		1

		577		6121830		Small Business (Scored/Delinquency Managed)		6121800		1

		578		6122000		Credit Cards		6120000		1

		579		6122100		Card (Domestic)		6122000		1

		580		6122110		Balances		6122100		1

		581		6122120		New originations		6122100		1

		582		6122130		Paydowns		6122100		1

		583		6122140		Asset Purchases		6122100		1

		584		6122150		Asset Sales		6122100		1

		585		6122200		Card (International)		6122000		1

		586		6122210		Balances		6122200		1

		587		6122220		New originations		6122200		1

		588		6122230		Paydowns		6122200		1

		589		6122240		Asset Purchases		6122200		1

		590		6122250		Asset Sales		6122200		1

		591		6123000		Other Consumer		6120000		1

		592		6123100		Auto Loan/Lease (Domestic)		6123000		1

		593		6123110		Balances		6123100		1

		594		6123120		New originations		6123100		1

		595		6123130		Paydowns		6123100		1

		596		6123140		Asset Purchases		6123100		1

		597		6123150		Asset Sales		6123100		1

		598		6123200		Auto Loan/Lease (International)		6123000		1

		599		6123210		Balances		6123200		1

		600		6123220		New originations		6123200		1

		601		6123230		Paydowns		6123200		1

		602		6123240		Asset Purchases		6123200		1

		603		6123250		Asset Sales		6123200		1

		604		6123300		Auto Loans		6123000		1

		605		6123310		Domestic		6123300		1

		606		6123320		International		6123300		1

		607		6123500		Student Loans		6123000		1

		608		6123510		Balances		6123500		1

		609		6123520		New originations		6123500		1

		610		6123530		Paydowns		6123500		1

		611		6123540		Asset Purchases		6123500		1

		612		6123550		Asset Sales		6123500		1

		613		6124000		Total Small Business (Scored/Delinquency Managed)		6120000		1

		614		6124100		Scored		6124000		1

		615		6124110		Small Business Loan - Scored (Domestic)		6124100		1

		616		6124111		Balances		6124110		1

		617		6124112		New originations		6124110		1

		618		6124113		Paydowns		6124110		1

		619		6124114		Asset Purchases		6124110		1

		620		6124115		Asset Sales		6124110		1

		621		6124120		Small Business Loan - Scored (International)		6124100		1

		622		6124121		Balances		6124120		1

		623		6124122		New originations		6124120		1

		624		6124123		Paydowns		6124120		1

		625		6124124		Asset Purchases		6124120		1

		626		6124125		Asset Sales		6124120		1

		627		6125000		Other		6120000		1

		628		6125100		Other Consumer Loan (Domestic)		6125000		1

		629		6125110		Balances		6125100		1

		630		6125120		New originations		6125100		1

		631		6125130		Paydowns		6125100		1

		632		6125140		Asset Purchases		6125100		1

		633		6125150		Asset Sales		6125100		1

		634		6125200		Other Consumer Loan (International)		6125000		1

		635		6125210		Balances		6125200		1

		636		6125220		New originations		6125200		1

		637		6125230		Paydowns		6125200		1

		638		6125240		Asset Purchases		6125200		1

		639		6125250		Asset Sales		6125200		1

		640		6125300		Loans to Foreign Governments		6125000		1

		641		6125400		Agricultural Loans		6125000		1

		642		6125500		Securities Lending		6125000		1

		643		6125600		Loans to Depositories and Other Financial Institutions		6125000		1

		644		6125700		All Other Loans and Leases		6125000		1

		645		6125800		Unearned Income on Loans		6125000		1

		646		6130000		INTANGIBLES		6100000		1

		647		6131000		Goodwill		6130000		1

		648		6132000		Mortgage Servicing Rights		6130000		1

		649		6133000		Purchased Credit Card Relationships and Nonmortgage Servicing Rights		6130000		1

		650		6134000		All Other Identifiable Intangible Assets		6130000		1

		651		6140000		OTHER		6100000		1

		652		6141000		Other Assets		6140000		1

		653		6143000		Net deferred tax assets		6140000		1

		654		6200000		Liabilities		107000		1

		655		6210000		Deposits		6200000		1

		656		6211000		Customer Deposits-Domestic		6210000		1

		657		6211100		Non-Interest-Bearing Demand		6211000		1

		658		6211200		Money Market Accounts		6211000		1

		659		6211300		Savings		6211000		1

		660		6211400		NOW, ATS, and other Transaction Accounts		6211000		1

		661		6211500		Time Deposits		6211000		1

		662		6212000		Customer Deposits-Foreign		6210000		1

		663		6212100		Foreign Deposits		6212000		1

		664		6212200		Foreign Deposits-Time		6212000		1

		665		6220000		Fed Funds, Repos, & Other Short Term Borrowing		6200000		1

		666		6221000		Fed Funds		6220000		1

		667		6222000		Repos		6220000		1

		668		6223000		Other Short Term Borrowing		6220000		1

		669		6230000		Trading Liabilities		6200000		1

		670		6250000		Subordinated Notes Payable to Unconsolidated Trusts Issuing TruPS and TruPS		6200000		1

		671		6251000		Issued by Consolidated Special Purpose Entities		6250000		1

		672		6260000		Other Liabilities		6200000		1

		673		6270000		Net deferred tax liabilities		6200000		1

		674		6280000		Memo: Allowance for off-balance sheet credit exposures		6200000		1

		675		6300000		Capital		107000		1

		676		6310000		Perpetual Preferred Stock and Related Surplus		6300000		1

		677		6311000		Preferred stock (including related surplus) eligible for inclusion in Tier 1 capital		6310000		1

		678		6311100		Noncumulative perpetual preferred stock		6311000		1

		679		6311200		Other noncumulative preferred stock eligible for inclusion in Tier 1 capital (e.g., REIT preferred securities)		6311000		1

		680		6311300		Other cumulative preferred stock eligible for inclusion in Tier 1 capital (excluding TruPS)		6311000		1

		681		6320000		Treasury stock (including offsetting debit to the liability for ESOP debt)		6300000		1

		682		6321000		In the form of perpetual preferred stock		6320000		1

		683		6322000		In the form of common stock		6320000		1

		684		6323000		Issuances associated with the U.S. Department of Treasury Capital Purchase Program:		6320000		1

		685		6323100		Senior perpetual preferred stock or similar items		6323000		1

		686		6323200		Warrants to purchase common stock or similar items		6323000		1

		687		6330000		Common Stock (Par Value)		6300000		1

		688		6331000		Issuance of common stock for employee compensation		6330000		1

		689		6332000		Other issuance of common stock		6330000		1

		690		6340000		Gains and Losses		6300000		1

		691		6341000		Net unrealized gains (losses) on available-for-sale securities (if a gain, report as a positive value
/ if a loss, report as a negative value)		6340000		1

		692		6342000		Net unrealized loss on available-for-sale equity securities (report loss as a positive value)		6340000		1

		693		6343000		Accumulated net gains (losses) on cash flow hedges (if a gain, report as a positive value
/ if a loss, report as a negative value)		6340000		1

		694		6350000		Total BHC Equity Capital		6300000		1

		695		6351000		Total bank holding company equity capital most recently reported for the end of previous QUARTER		6350000		1

		696		6352000		Effect of changes in accounting principles and corrections of material accounting errors		6350000		1

		697		6353000		Balance end of previous QUARTER as restated		6350000		1

		698		6354000		Net income (loss) attributable to bank holding company		6350000		1

		699		6355000		Sale & Purchase of Stock		6350000		1

		700		6355100		Sale of perpetual preferred stock (excluding treasury stock transactions):		6355000		1

		701		6355110		Sale of perpetual preferred stock, gross		6355100		1

		702		6355120		Conversion or retirement of perpetual preferred stock		6355100		1

		703		6355200		Sale of common stock:		6355000		1

		704		6355210		Sale of common stock, gross		6355200		1

		705		6355220		Conversion or retirement of common stock		6355200		1

		706		6355300		Sale of treasury stock		6355000		1

		707		6355400		Purchase of treasury		6355000		1

		708		6355410		Share repurchases to offset issuance for employee compensation		6355400		1

		709		6355420		Other share repurchase		6355400		1

		710		6355500		(f) Enter the portion		6355000		1

		711		6355510		Future taxes paid used to determine item		6355500		1

		712		6355600		Changes incident to business combinations, net		6355000		1

		713		6355700		(f) Enter the portion of (e)		6355000		1

		714		6355800		Purchase of treasury stock		6355000		1

		715		6356000		Other		6350000		1

		716		6356100		Change in the offsetting debit to the liability for Employee Stock Ownership Plan (ESOP) debt guaranteed by the bank holding company		6356000		1

		717		6356200		Other adjustments to equity capital (not included above)		6356000		1

		718		6356300		Nonqualifying perpetual preferred stock		6356000		1

		719		6356400		Qualifying Class A noncontrolling (minority) interests in consolidated subsidiaries		6356000		1

		720		6356500		Qualifying restricted core capital elements (other than cumulative perpetual preferred stock)		6356000		1

		721		6356510		Restricted core capital elements included in Tier 1 capital		6356500		1

		722		6356511		Qualifying Class B noncontrolling (minority) interest		6356510		1

		723		6356512		Qualifying Class C noncontrolling (minority) interest		6356510		1

		724		6356513		Qualifying cumulative perpetual preferred stock		6356510		1

		725		6356514		Qualifying TruPS		6356510		1

		726		6356515		Goodwill net of any associated deferred tax liability		6356510		1

		727		6356600		Qualifying mandatory convertible preferred securities of internationally active bank holding companies		6356000		1

		728		6356700		Cumulative change in fair value of all financial liabilities accounted for under a fair value option that is included in retained earnings and is attributable to changes in the bank holding company's own creditworthiness (if a net gain, report as a positive value
/ if a net loss, report as a negative value)		6356000		1

		729		6357000		Disallowed		6350000		1

		730		6357100		Disallowed goodwill and other disallowed intangible assets		6357000		1

		731		6357200		Disallowed servicing assets and purchased credit card relationships		6357000		1

		732		6357300		Disallowed deferred tax assets		6357000		1

		733		6357310		Enter the amount of of deferred tax assets to be used when calculating the regulatory capital limit		6357300		1

		734		6357320		Enter any optional adjustment made to item 53 in item 60 as allowed in the FR Y-9C instructions		6357300		1

		735		6357330		Enter the amount of taxes previously paid that the bank holding company could recover through loss carrybacks if the		6357300		1

		736		6357340		Bank holding company?s temporary differences		6357300		1

		737		6357341		Taxes paid during fiscal year ended ----		6357340		1

		738		6357342		Taxes paid during fiscal year ended ----		6357340		1

		739		6357343		Taxes paid during the 9 months ended --/--/--		6357340		1

		740		6357350		Bank holding company?s temporary differences (both deductible and taxable) fully reverse at the report date		6357300		1

		741		6358000		Other additions to (deductions from) Tier 1 capital		6350000		1

		742		6360000		Other Equity		6300000		1

		743		6361000		Cash dividends declared on preferred stock		6360000		1

		744		6362000		Cash dividends declared on common stock		6360000		1

		745		6363000		Other comprehensive income		6360000		1

		746		6364000		Surplus (Exclude All Surplus Related to Preferred Stock)		6360000		1

		747		6365000		Retained Earnings		6360000		1

		748		6366000		Accumulated Other Comprehensive Income (AOCI)		6360000		1

		749		6367000		Noncontrolling (Minority) Interests in Consolidated Subsidiaries		6360000		1

		750		6368000		Supplemental Capital Action Information (report in $Millions unless otherwise noted)		6360000		1

		751		6368100		Common shares outstanding (Millions)		6368000		1

		752		6368110		Total number of bank holding company common shares outstanding		6368100		1

		753		6370000		Other Equity Capital Components		6300000		1

		754		6400000		OFF BALANCESHEET		107000		1

		755		6410000		Unused Commercial Lending Commitments and Letters of Credit		6400000		1

		756		7100000		LOAN LOSSES		107000		1

		757		7110000		First Lien Mortgages		7100000		1

		758		7120000		Second / Junior Lien Mortgages		7100000		1

		759		7121000		Closed-End Junior Liens		7120000		1

		760		7122000		HELOCs		7120000		1

		761		7130000		C & I Loans		7100000		1

		762		7131000		Large Commercial Credits		7130000		1

		763		7132000		Small Business (Graded)		7130000		1

		764		7133000		Small Business (Scored/Delinquency Managed)		7130000		1

		765		7140000		CRE Loans		7100000		1

		766		7141000		Construction		7140000		1

		767		7142000		Multifamily		7140000		1

		768		7143000		Nonfarm, Non-residential		7140000		1

		769		7150000		Credit Cards		7100000		1

		770		7160000		Other Consumer		7100000		1

		771		7161000		Auto Loans		7160000		1

		772		7162000		Student Loans		7160000		1

		773		7163000		Other		7160000		1

		774		7170000		Other Loans		7100000		1

		775		7171000		Loans to foreign governments		7170000		1

		776		7172000		Agricultural loans		7170000		1

		777		7173000		Securities Lending		7170000		1

		778		7174000		Loans to depositories and other financial institutions		7170000		1

		779		7175000		All other loans		7170000		1

		780		7200000		COMMITMENTS AND CONTINGENT OBLIGATIONS		107000		1

		781		7210000		Total Commitment and Contingent Losses		7200000		1

		782		7300000		SECURITIES		107000		1

		783		7553600		Repurchase Requests Outstanding		7550000		1

		784		7553700		Repurchase Reserve		7550000		1

		785		7553800		Litigation Reserve for Rep and Warrant Issues		7550000		1

		786		7553900		Projected Future Repurchase Losses		7550000		1

		787		7560000		Loans Securitized		7500000		1

		788		7561000		Original UPB		7560000		1

		789		7562000		Outstanding UPB (Excluding UPB Exempted or Settled)		7560000		1

		790		7563000		Delinquency Status as of 3Q		7560000		1

		791		7563010		Current		7563000		1

		792		7563020		Current, Previously Delinquent		7563000		1

		793		7563030		Current and Modified		7563000		1

		794		7563040		Past due 30 to 90 days		7563000		1

		795		7563050		Past due 90+ days		7563000		1

		796		7563100		Net Credit Loss Realized to-date		7560000		1

		797		7563200		Estimated Lifetime Net Credit Losses		7560000		1

		798		7563300		Repurchased UPB		7560000		1

		799		7563400		Repurchase Loss to-date		7560000		1

		800		7563500		Settlements/Make-Whole Payments to-date		7560000		1

		801		7563600		Repurchase Requests Outstanding		7560000		1

		802		7563700		Repurchase Reserve		7560000		1

		803		7563800		Litigation Reserve for Rep and Warrant Issues		7560000		1

		804		7563900		Projected Future Repurchase Losses		7560000		1

		805		7570000		Whole Loans sold		7500000		1

		806		7571000		Original UPB		7570000		1

		807		7572000		Outstanding UPB (Excluding UPB Exempted or Settled)		7570000		1

		808		7573000		Delinquency Status as of 3Q		7570000		1

		809		7573010		Current		7573000		1

		810		7573020		Current, Previously Delinquent		7573000		1

		811		7573030		Current and Modified		7573000		1

		812		7573040		Past due 30 to 90 days		7573000		1

		813		7573050		Past due 90+ days		7573000		1

		814		7573100		Net Credit Loss Realized to-date		7570000		1

		815		520000002		First lien Mortgages Net Charge-Offs

		816		520000003		Closed-end Junior Liens Net Charge-Offs

		817		520000004		HELOCs Net Charge-Offs

		818		520000005		CandI Loans Net Charge-Offs

		819		520000006		1-4 family construction loans Net Charge-Offs

		820		520000007		Other construction loans Net Charge-Offs

		821		520000008		Multifamily loans Net Charge-Offs

		822		520000009		Non-farm, non-residential owner occupied loans Net Charge-Offs

		823		7581000		Original UPB		7580000		1

		824		7582000		Outstanding UPB (Excluding UPB Exempted or Settled)		7580000		1

		825		7583000		Delinquency Status as of 3Q		7580000		1

		826		7583010		Current		7583000		1

		827		7583020		Current, Previously Delinquent		7583000		1

		828		7583030		Current and Modified		7583000		1

		829		7583040		Past due 30 to 90 days		7583000		1

		830		7583050		Past due 90+ days		7583000		1

		831		7583100		Net Credit Loss Realized to-date		7580000		1

		832		7583200		Estimated Lifetime Net Credit Losses		7580000		1

		833		7583300		Repurchased UPB		7580000		1

		834		7583400		Repurchase Loss to-date		7580000		1

		835		7583500		Settlements/Make-Whole Payments to-date		7580000		1

		836		7583600		Repurchase Requests Outstanding		7580000		1

		837		7583700		Repurchase Reserve		7580000		1

		838		7583800		Litigation Reserve for Rep and Warrant Issues		7580000		1

		839		7583900		Projected Future Repurchase Losses		7580000		1

		840		7600000		PRE-PROVISION NET REVENUE		107000		1

		841		7610000		Net interest income		7600000		1

		842		7611000		Retail and Small Business		7610000		1

		843		7611100		Domestic		7611000		1

		844		7611110		Credit Cards		7611100		1

		845		7611111		Credit Card Interchange Revenues - Gross (exclude charge cards)		7611110		1

		846		7611112		Credit Card Purchase Volume (exclude charge cards)		7611110		1

		847		7611200		Mortgages		7611000		1

		848		7611210		Average Third-Party Residential Mortgages Serviced		7611200		1

		849		7611220		Production Revenues - Gross (1)		7611200		1

		850		7611230		Servicing Revenue - Net (2)		7611200		1

		851		7611300		Home Equity		7611000		1

		852		7611400		Retail and Small Business Banking		7611000		1

		853		7611410		Debit Card Interchange - Gross		7611400		1

		854		7611420		Debit Card Purchase Volume		7611400		1

		855		7611500		Other Retail and Small Business		7611000		1

		856		7611600		International Retail and Small Business		7611000		1

		857		7611610		Credit Card Net Revenues (3)		7611600		1

		858		7612000		Commercial Lending		7610000		1

		859		7613000		Investment Banking		7610000		1

		860		7614000		Sales and Trading		7610000		1

		861		7615000		Investment Management		7610000		1

		862		7616000		Investment Services		7610000		1

		863		7617000		Treasury Services		7610000		1

		864		7618000		Insurance Services		7610000		1

		865		7618100		Retirement / Corporate Benefits Products		7618000		1

		866		7618200		Corporate / Other		7618000		1

		867		7620000		Noninterest income		7600000		1

		868		7621000		Retail and Small Business		7620000		1

		869		7621200		Credit Cards		7621000		1

		870		7621300		Mortgages and Home Equity		7621000		1

		871		7621400		Retail and Small Business Banking		7621000		1

		872		7621500		Other Retail and Small Business		7621000		1

		873		7621600		International Retail and Small Business		7621000		1

		874		7622000		Commercial Lending		7620000		1

		875		7623000		Investment Banking		7620000		1

		876		7623100		Compensation - Total		7623000		1

		877		7623200		Compensation - Variable Pay		7623000		1

		878		7623300		Advisory		7623000		1

		879		7623310		Average Fee Rate		7623300		1

		880		7623320		Deal Volume		7623300		1

		881		7623330		Number of Deals		7623300		1

		882		7623340		Market Share		7623300		1

		883		7623400		Equity Underwriting		7623000		1

		884		7623410		Average Fee Rate		7623400		1

		885		7623420		Deal Volume		7623400		1

		886		7623430		Market Share		7623400		1

		887		7623500		Debt Underwriting		7623000		1

		888		7623510		Average Fee Rate		7623500		1

		889		7623520		Deal Volume		7623500		1

		890		7623530		Market Share		7623500		1

		891		7623600		Corporate Lending		7623000		1

		892		7623610		Average Fee Rate		7623600		1

		893		7623620		Deal Volume		7623600		1

		894		7623630		Market Share		7623600		1

		895		7623700		Merchant Banking / Private Equity		7623000		1

		896		7623710		AUM		7623700		1

		897		7624000		Sales and Trading		7620000		1

		898		7624100		Total Proprietary Trading Revenues		7624000		1

		899		7624200		Compensation - Total		7624000		1

		900		7624300		Compensation - Variable Pay		7624000		1

		901		7624400		Equities		7624000		1

		902		7624410		Commission and Fees		7624400		1

		903		7624420		Average Asset Balance		7624400		1

		904		7624500		Fixed Income		7624000		1

		905		7624510		Commission and Fees		7624500		1

		906		7624520		Average Asset Balance		7624500		1

		907		7624600		Commodities		7624000		1

		908		7624610		Commission and Fees		7624600		1

		909		7624620		Average Asset Balance		7624600		1

		910		7624700		Prime Brokerage		7624000		1

		911		7624710		Average Client Balances		7624700		1

		912		7624720		Transaction Volume		7624700		1

		913		7625000		Investment Management		7620000		1

		914		7625100		Asset Management		7625000		1

		915		7625110		AUM - Total		7625100		1

		916		7625120		AUM - Equities		7625100		1

		917		7625130		AUM - Other		7625100		1

		918		7625140		Net Inflows/Outflows		7625100		1

		919		7626000		Wealth Management / Private Banking		7620000		1

		920		7626100		AUM		7626000		1

		921		7626200		Net Inflows/Outflows		7626000		1

		922		7626300		Number of Financial Advisors		7626000		1

		923		7627000		Investment Services		7620000		1

		924		7627100		Asset Servicing		7627000		1

		925		7627110		Assets under Custody and Administration		7627100		1

		926		7627120		Securities Lending Revenue		7627100		1

		927		7627200		Issuer Services		7627000		1

		928		7627220		Number of Deals Administered		7627200		1

		929		7627300		Other Investment Services		7627000		1

		930		7628000		Treasury Services		7620000		1

		931		7628100		Average Interest Rate Spread between Loan and Deposit Yields		7628000		1

		932		7629000		Insurance Services		7620000		1

		933		7629100		Retirement / Corporate Benefits Products		7629000		1

		934		7629200		Corporate / Other		7629000		1

		935		7630000		Noninterest expense		7600000		1

		936		7631000		Compensation Expense		7630000		1

		937		7631010		Salary Expense		7631000		1

		938		7631020		Benefits Expense		7631000		1

		939		7631030		Stock Based Compensation		7631000		1

		940		7631040		Variable Pay		7631000		1

		941		7631100		Operational Risk Expense (links to Operational Risk Template)		7630000		1

		942		7631110		Litigation Expense & Penalties		7630000		1

		943		7631120		Occupancy Expense		7630000		1

		944		7631130		Professional and Outside Service Expense		7630000		1

		945		7631140		Other Non-Interest Expense		7630000		1

		946		7631150		Applicable income taxes (foreign and domestic)		7630000		1

		947		7631160		Valuation Adjustment for firm's own debt under fair value option (FVO)		7630000		1

		948		7631170		Loss resulting from trading shock exercise (if applicable)		7630000		1

		949		7631180		Goodwill Impairment		7630000		1

		950		7631190		One Time Items - Income		7630000		1

		951		7631200		One Time Items - Expenses		7630000		1

		952		7631210		Extraordinary items and other adjustments, net of income taxes		7630000		1

		953		7631220		Net income (loss) attributable to minority interests		7630000		1

		954		7640000		Optional Immaterial Segment Revenue		7600000		1

		955		7700000		AVERAGE EXPOSURES		107000		1

		956		7710000		Quarter End Weighted Average Maturity of Assets		7700000		1

		957		7710001		Primary		7710000		1

		958		7710100		First Lien Mortgages		7710001		1

		959		7710200		Closed-End Junior Liens		7710001		1

		960		7710300		HELOCs		7710001		1

		961		7710400		C & I Loans		7710001		1

		962		7710500		CRE Loans		7710001		1

		963		7710600		Credit Cards		7710001		1

		964		7710700		Auto Loans		7710001		1

		965		7710800		Student Loans		7710001		1

		966		7710900		Other		7710001		1

		967		7711000		Small Business (Scored/Delinquency Managed)		7710001		1

		968		7711100		Other Loans & Leases		7710001		1

		969		7711200		Interest-Bearing Securities (AFS, HTM, and/or Trading)		7710001		1

		970		7720000		Quarter End Weighted Average Maturity of Liabilities		7700000		1

		971		7720001		Primary		7720000		1

		972		7721000		Domestic Time Deposits		7720001		1

		973		7722000		Foreign Deposits-Time		7720001		1

		974		7723000		Fed Funds		7720001		1

		975		7724000		Repos		7720001		1

		976		7725000		Other Short Term Borrowing		7720001		1

		977		7726000		Trading Liabilities		7720001		1

		978		7727000		Subordinated Notes Payable to Unconsolidated Trusts Issuing TruPS and TruPS		7720001		1

		979		7729000		All Other Long Term Debt		7720001		1

		980		7730000		Retail Deposit Repricing Beta for normal rate movements		7700000		1

		981		7730001		Primary		7730000		1

		982		7730002		Supplementary		7730000		1

		983		7731000		Money Market Accounts		7730001		1

		984		7732000		Savings		7730001		1

		985		7733000		NOW, ATS, and other Transaction Accounts		7730001		1

		986		7734000		Time Deposits		7730001		1

		987		7740000		Average Interest-Bearing Asset Balances ($ Mil) (1)		7700000		1

		988		7741000		First Lien Mortgages		7740000		1

		989		7742000		Second / Junior Lien Mortgages		7740000		1

		990		7742100		Closed-End Junior Liens		7742000		1

		991		7742200		HELOCs		7742000		1

		992		7743000		C & I Loans		7740000		1

		993		7744000		CRE Loans		7740000		1

		994		7745000		Credit Cards		7740000		1

		995		7746000		Other Consumer		7740000		1

		996		7746100		Auto Loans		7746000		1

		997		7746200		Student Loans		7746000		1

		998		7746300		Other		7746000		1

		999		7746400		Small Business (Scored/Delinquency Managed)		7746000		1

		1000		7747000		Other Loans & Leases		7740000		1

		1001		7748000		Interest-Bearing Securities (AFS, HTM, and/or Trading Assets)		7740000		1

		1002		7749000		Deposits with Banks & Other		7740000		1

		1003		7750000		Average Rates Earned (%)		7700000		1

		1004		7751000		Loans		7750000		1

		1005		7751100		First Lien Mortgages		7751000		1

		1006		7751200		Second / Junior Lien Mortgages		7751000		1

		1007		7751210		Closed-End Junior Liens		7751200		1

		1008		7751220		HELOCs		7751200		1

		1009		7751300		C & I Loans		7751000		1

		1010		7751400		CRE Loans		7751000		1

		1011		7751500		Credit Cards		7751000		1

		1012		7751600		Other Consumer		7751000		1

		1013		7751610		Auto Loans		7751600		1

		1014		7751620		Student Loans		7751600		1

		1015		7751630		Other		7751600		1

		1016		7751700		Small Business (Scored/Delinquency Managed)		7751000		1

		1017		7751800		Other Loans & Leases		7751000		1

		1018		7752000		Interest-Bearing Securities (AFS, HTM, and/or Trading)		7750000		1

		1019		7753000		Deposits with Banks & Other		7750000		1

		1020		7754000		Interest Income from above		7750000		1

		1021		7755000		Other Interest Income (2)		7750000		1

		1022		7760000		Average Interest-Bearing Liability Balance ($ Mil)		7700000		1

		1023		7761000		Customer Deposits-Domestic		7760000		1

		1024		7761100		Non-Interest-Bearing Demand		7761000		1

		1025		7761200		Money Market Accounts		7761000		1

		1026		7761300		Savings		7761000		1

		1027		7761400		NOW, ATS, and other Transaction Accounts		7761000		1

		1028		7761500		Time Deposits		7761000		1

		1029		7762000		Customer Deposits-Foreign		7760000		1

		1030		7762100		Foreign Deposits		7762000		1

		1031		7762200		Foreign Deposits-Time		7762000		1

		1032		7763000		Fed Funds, Repos, & Other Short Term Borrowing		7760000		1

		1033		7763100		Fed Funds		7763000		1

		1034		7763200		Repos		7763000		1

		1035		7763300		Other Short Term Borrowing		7763000		1

		1036		7764000		Trading Liabilities		7760000		1

		1037		7765000		Subordinated Notes Payable to Unconsolidated Trusts Issuing TruPS and TruPS		7760000		1

		1038		7767000		All Other Long Term Debt		7760000		1

		1039		7770000		Average Liability Rates (%)		7700000		1

		1040		7771000		Customer Deposits-Domestic		7770000		1

		1041		7771100		Non-Interest-Bearing Demand		7771000		1

		1042		7771200		Money Market Accounts		7771000		1

		1043		7771300		Savings		7771000		1

		1044		7771400		NOW, ATS, and other Transaction Accounts		7771000		1

		1045		7771500		Time Deposits		7771000		1

		1046		7772000		Customer Deposits-Foreign		7770000		1

		1047		7772100		Foreign Deposits		7772000		1

		1048		7772200		Foreign Deposits-Time		7772000		1

		1049		7773000		Fed Funds, Repos, & Other Short Term Borrowing		7770000		1

		1050		7773100		Fed Funds		7773000		1

		1051		7773200		Repos		7773000		1

		1052		7773300		Other Short Term Borrowing		7773000		1

		1053		7774000		Trading Liabilities		7770000		1

		1054		7775000		Subordinated Notes Payable to Unconsolidated Trusts Issuing TruPS and TruPS		7770000		1

		1055		7775100		Issued by Consolidated Special Purpose Entities		7775000		1

		1056		7776000		All Other Long Term Debt		7770000		1

		1057		7776100		Interest Expense from above		7776000		1

		1058		7776200		Other Interest Expense (3)		7776000		1

		1059		7810001		Supplementary		7710000		1

		1060		7810100		First Lien Mortgages		7810001		1

		1061		7810200		Second/Junior Lien Mortgages		7810001		1

		1062		7810210		Closed-End Junior Liens		7810001		1

		1063		7810220		HELOCs		7810001		1

		1064		7810300		C & I Loans		7810001		1

		1065		7810400		CRE Loans		7810001		1

		1066		7810500		Credit Cards		7810001		1

		1067		7810600		Other Consumer		7810001		1

		1068		7810610		Auto Loans		7810001		1

		1069		7810620		Student Loans		7810001		1

		1070		7810630		Other		7810001		1

		1071		7810640		Small Business (Scored/Delinquency Managed)		7810001		1

		1072		7810700		Other Loans & Leases		7810001		1

		1073		7810800		Interest-Bearing Securities (AFS, HTM, and/or Trading)		7810001		1

		1074		7820001		Supplementary		7720000		1

		1075		7821000		Domestic Time Deposits		7820001		1

		1076		7822000		Foreign Deposits-Time		7820001		1

		1077		7823000		Fed Funds, Repos, & Other Short Term Borrowing		7820001		1

		1078		7823100		Fed Funds		7823000		1

		1079		7823200		Repos		7823000		1

		1080		7823300		Other Short Term Borrowing		7823000		1

		1081		7824000		Trading LiabilitiesSubordinated Notes Payable to Unconsolidated Trusts Issuing Trusted Preferred Securities		7820001		1

		1082		9101600		Net Accretion of discount on PCI Loans included in interest income		107000		1

		1083		61213210		2nd Lien Mortgages (International)		6121320		1

		1084		61213211		Balances		61213210		1

		1085		61213212		New originations		61213210		1

		1086		61213213		Paydowns		61213210		1

		1087		61213214		Asset Purchases		61213210		1

		1088		61213215		Asset Sales		61213210		1

		1089		63555110		Future taxable income consistent with item		6355510		1

		1090		63555111		Income (loss) reported to IRS on Schedule M3 (line 30) for fiscal year ended ----		63555110		1

		1091		63555112		Income (loss) reported to IRS on Schedule M3 (line 30) for fiscal year ended ----		63555110		1

		1092		8610000		Credit Spreads		8600000		1

		1093		8611000		Counterparty Spread		8610000		1

		1094		8611100		Aggregate by rating:		8611000		1

		1095		8611101		AAA		8611100		1

		1096		8611102		AA		8611100		1

		1097		8611103		A		8611100		1

		1098		8611104		BBB		8611100		1

		1099		8611105		BB		8611100		1

		1100		8611106		B		8611100		1

		1101		8611107		CCC		8611100		1

		1102		8611108		CC		8611100		1

		1103		8611109		C		8611100		1

		1104		8611110		NR		8611100		1

		1105		8612000		Reference Spread		8610000		1

		1106		8612100		Aggregate by rating:		8612000		1

		1107		8612101		AAA		8612100		1

		1108		8612102		AA		8612100		1

		1109		8612103		A		8612100		1

		1110		8612104		BBB		8612100		1

		1111		8612105		BB		8612100		1

		1112		8612106		B		8612100		1

		1113		8612107		CCC		8612100		1

		1114		8612108		CC		8612100		1

		1115		8612109		C		8612100		1

		1116		8612110		NR		8612100		1

		1117		8620000		Interest Rates (bps)		8600000		1

		1118		8621000		EUR		8620000		1

		1119		8621100		<=1Y		8621000		1

		1120		8621200		1-5Y		8621000		1

		1121		8621300		>=5-10Y		8621000		1

		1122		8621400		>=10Y		8621000		1

		1123		8621500		All Maturities		8621000		1

		1124		8622000		GBP		8620000		1

		1125		8622100		<=1Y		8622000		1

		1126		8622200		1-5Y		8622000		1

		1127		8622300		>=5-10Y		8622000		1

		1128		8622400		>=10Y		8622000		1

		1129		8622500		All Maturities		8622000		1

		1130		8623000		USD		8620000		1

		1131		8623100		<=1Y		8623000		1

		1132		8623200		1-5Y		8623000		1

		1133		8623300		>=5-10Y		8623000		1

		1134		8623400		>=10Y		8623000		1

		1135		8623500		All Maturities		8623000		1

		1136		8624000		Other material sensitivities		8620000		1

		1137		8624100		<<Insert name/ definition>>		8624000		1

		1138		8630000		FX (%)		8600000		1

		1139		8631000		EUR		8630000		1

		1140		8632000		GBP		8630000		1

		1141		8633000		Other material FX sensitivities		8630000		1

		1142		8633100		<<Insert name/ definition>>		8633000		1

		1143		8640000		Equity (%)		8600000		1

		1144		8641000		US <<Define>>		8640000		1

		1145		8642000		Europe <<Define>>		8640000		1

		1146		8643000		Other  <<Define>>		8640000		1

		1147		8644000		Other material Equity sensitivities		8640000		1

		1148		8644100		<<Insert name/ definition>>		8644000		1

		1149		8650000		Commodities (%)		8600000		1

		1150		8651000		Oil & Oil Products		8650000		1

		1151		8652000		Natural Gas		8650000		1

		1152		8653000		Power		8650000		1

		1153		8654000		Coal & Freight		8650000		1

		1154		8655000		Softs & Ags		8650000		1

		1155		8656000		Precious Metals		8650000		1

		1156		8657000		Base Metals		8650000		1

		1157		8658000		Other material Commodity sensitivities		8650000		1

		1158		8658100		<<Insert name/ definition>>		8658000		1

		1159		8659000		Other material sensitivities		8650000		1

		1160		8659100		<<Insert name/ definition/units>>		8659000		1

		1161		9100100		Schedule HC-R?Regulatory Capital		107000		1

		1162		9100200		Average Total Assets for Leverage Capital Purposes		107000		1

		1163		9100300		Schedule HC-R ? Memoranda		107000		1

		1164		9100400		Schedule HC-F?Other Assets		107000		1

		1165		9100500		Schedule HC-G?Other Liabilities		107000		1

		1166		9100600		Schedule HC-M?Memoranda		107000		1

		1167		861110009		Charge Card (Domestic)

		1168		864100000		Balances

		1169		864100001		Balance from vintages < PQ 1

		1170		9101300		Metrics for Net Interest Income Worksheet (Required only for BHCs that were required to complete the Net Interest Income Worksheet)		107000		1

		1171		7621100		Domestic		7621000		1

		1172		7728000		Issued by Consolidated Special Purpose Entities		7720001		1

		1173		7756000		Total Interest Income		7750000		1

		1174		7766000		Issued by Consolidated Special Purpose Entities		7760000		1

		1175		8525000		For validation purposes, enter the value of Tier 2 capital per Schedule HC-R		8520000		1

		1176		623000000		Accumulated net gains (losses) on cash flow hedges (if a gain, report as a positive value/ if a loss, report as a negative value)

		1177		624000000		Nonqualifying perpetual preferred stock

		1178		625000000		Qualifying Class A noncontrolling (minority) interests in consolidated subsidiaries

		1179		626000000		Qualifying restricted core capital elements (other than cumulative perpetual preferred stock)

		1180		627000000		Qualifying mandatory convertible preferred securities of internationally active bank holding companies

		1181		628000000		Disallowed goodwill and other disallowed intangible assets

		1182		629000001		Cumulative change in fair value of all financial liabilities accounted for under a fair value option that is included in retained earnings and is attributable to changes in the bank holding company's own creditworthiness (if a net gain, report as a positive value/ if a net loss, report as a negative value)

		1183		629000002		Subtotal (sum of items 18, 23, 24, 25, less items 19, 20, 21, 22, 26, 27)

		1184		629000003		Disallowed servicing assets and purchased credit card relationships

		1185		629000004		Disallowed deferred tax assets

		1186		629000006		Shortfall of eligible credit reserves below total expected credit losses (50% of shortfall plus any Tier 2 carryover) (advanced approaches institutions that exit parallel run only)

		1187		629000007		Gain-on-sale associated with securitization exposures (advanced approaches institutions that exit parallel run only)

		1188		629000008		Certain failed capital markets transactions (50% of deductions plus any Tier 2 carryover) (advanced approaches institutions that exit parallel run only)

		1189		629000009		Other securitization deductions (50% of deductions plus any Tier 2 carryover) (advanced approaches institutions that exit parallel run only)

		1190		629000010		Insurance underwriting subsidiaries' minimum regulatory capital (advanced approaches institutions that exit parallel run only)

		1191		629000005		Other additions to (deductions from) Tier 1 capital**

		1192		620000000		Tier 1 capital (sum of items 28 and 36, less items 29 through 35)

		1193		610000004		Tier 2 capital

		1194		630000001		Qualifying subordinated debt, redeemable preferred stock, and restricted core capital elements (except Class B noncontrolling (minority) interest) not includable in items 24 or 25

		1195		630000002		Cumulative perpetual preferred stock included in item 22 and Class B noncontrolling (minority) interest not included in item 24, but includable in Tier 2 capital

		1196		630000003		Allowance for loan and lease losses includable in Tier 2 capital (non-advanced approaches institutions and advanced approaches institutions that have not exited parallel run only)

		1197		630000004		Excess of eligible credit reserves over total expected credit losses (up to 0.60% of credit risk-weighted assets) (advanced approaches institutions that exit parallel run only)

		1198		630000005		Unrealized gains on available-for-sale equity securities includable in Tier 2 capital

		1199		630000006		Insurance underwriting subsidiaries' minimum regulatory capital (advanced approaches institutions that exit parallel run only)

		1200		630000007		Other additions to (deductions from) Tier 2 capital (advanced approaches institutions that exit parallel run only)

		1201		630000008		Shortfall of eligible credit reserves below total expected credit losses (up to lower of 50% of the shortfall or amount of Tier 2 capital) (advanced approaches institutions that exit parallel run only)

		1202		630000009		Certain failed capital markets transactions (up to lower of 50% of deductions from such failed transactions or amount of Tier 2 capital) (advanced approaches institutions that exit parallel run only)

		1203		630000010		Other securitization deductions (up to lower of 50% of deductions or amount of Tier 2 capital) (advanced approaches institutions that exit parallel run only)

		1204		630000011		Other Tier 2 capital components

		1205		630000012		Tier 2 capital (sum of items 38 through 42 and 44 and 48, less item 43 and items 45 through 47)

		1206		630000013		Allowable Tier 2 capital (lesser of item 37 or 49)

		1207		630000014		Deductions for total risk-based capital

		1208		630000015		Total risk-based capital (sum of items 37 and 50 less item 51)

		1209		610000005		Regulatory Capital per Revised Regulatory Capital Rule (July 2013)

		1210		630000016		AOCI opt-out election? (enter 1 for Yes/ enter 0 for No)

		1211		610000006		Common equity tier 1

		1212		629000011		Common stock and related surplus, net of treasury stock and unearned employee stock ownership plan (ESOP) shares

		1213		629000012		Retained earnings

		1214		629000013		Accumulated other comprehensive income (AOCI)

		1215		629000014		Common equity tier 1 minority interest includable in common equity tier 1 capital

		1216		629000015		Common equity tier 1 before adjustments and deductions (sum of items 54 through 57, reflective of transition provisions)

		1217		610000007		Common equity tier 1 capital: adjustments and deductions

		1218		629000016		Goodwill net of associated deferred tax liabilities (DTLs)

		1219		629000017		Intangible assets (other than goodwill and mortgage servicing assets (MSAs)), net of associated DTLs

		1220		629000018		Deferred tax assets (DTAs) that arise from net operating loss and tax credit carryforwards, net of any related valuation allowances and net of DTLs

		1221		610000008		If Item 53 is ??for ?es? complete items 62 through 66 only for AOCI related adjustments.

		1222		629000019		AOCI related adjustments: Net unrealized gains (losses) on available-for-sale securities (if a gain, report as a positive value/ if a loss, report as a negative value)

		1223		629000020		AOCI related adjustments: Net unrealized loss on available-for-sale preferred stock classified as an equity security under GAAP and available-for-sale equity exposures (report loss as a positive value)

		1224		629000021		AOCI related adjustments: Accumulated net gains (losses) on cash flow hedges (if a gain, report as a positive value/ if a loss, report as a negative value)

		1225		629000022		AOCI related adjustments: Amounts recorded in AOCI attributed to defined benefit postretirement plans resulting from the initial and subsequent application of the relevant GAAP standards that pertain to such plans  (if a gain, report as a positive value/ if a loss, report as a negative value)

		1226		629000023		AOCI related adjustments: Net unrealized gains (losses) on held-to-maturity securities that are included in AOCI (if a gain, report as a positive value/ if a loss, report as a negative value)

		1227		610000009		If Item 53 is ??for ?o? complete item 67 only for AOCI related adjustments.

		1228		629000024		AOCI related adjustments: Accumulated net gain (loss) on cash flow hedges included in AOCI, net of applicable tax effects, that relate to the hedging of items that are not recognized at fair value on the balance sheet (if a gain, report as a positive value/ if a loss, report as a negative value)

		1229		629000025		Other deductions from (additions to) common equity tier capital 1 before threshold-based deductions: Unrealized net gain (loss) related to changes in the fair value of liabilities that are due to changes in own credit risk (if a gain, report as a positive value/ if a loss, report as a negative value)

		1230		629000026		Other deductions from (additions to) common equity tier capital 1 before threshold-based deductions: All other deductions from (additions to) common equity tier 1 capital before threshold-based deductions

		1231		629000027		Non-significant investments in the capital of unconsolidated financial institutions in the form of common stock that exceed the 10 percent threshold for non-significant investments

		1232		629000028		Subtotal (item 58 minus items 59 through 70, reflective of transition provisions)

		1233		631000007		Significant investments in the capital of unconsolidated financial institutions in the form of common stock, net of associated DTLs, that exceed the 10 percent common equity tier 1 capital deduction threshold (item 103)

		1234		631000012		MSAs, net of associated DTLs, that exceed the 10 percent common equity tier 1 capital deduction threshold (item 108)

		1235		629000042		DTAs arising from temporary differences that could not be realized through net operating loss carrybacks, net of related valuation allowances and net of DTLs, that exceed the 10 percent common equity tier 1 capital deduction threshold (item 111)

		1236		631000021		Amount of significant investments in the capital of unconsolidated financial institutions in the form of common stock/ MSAs, net of associated DTLs/ and DTAs arising from temporary differences that could not be realized through net operating loss carrybacks, net of related valuation allowances and net of DTLs/ that exceeds the 15 percent common equity tier 1 capital deduction threshold (item 117)

		1237		629000029		Deductions applied to common equity tier 1 capital due to insufficient amount of additional tier 1 capital and tier 2 capital to cover deductions

		1238		629000030		Total adjustments and deductions for common equity tier 1 capital (sum of items 72 through 76 reflective of transition provisions)

		1239		629000031		Common equity tier 1 capital

		1240		610000010		Additional tier 1 capital

		1241		629000032		Additional tier 1 capital instruments plus related surplus

		1242		629000033		Non-qualifying capital instruments subject to phase out from additional tier 1 capital

		1243		629000034		Tier 1 minority interest not included in common equity tier 1 capital

		1244		629000035		Additional tier 1 capital before deductions, reflective of transition provisions

		1245		629000036		Additional tier 1 capital deductions

		1246		629000037		Additional tier 1 capital, reflective of transition provisions

		1247		610000011		Tier 1 capital

		1248		629000038		Tier 1 capital, reflective of transition provisions (sum of items 78 and 84)

		1249		610000012		Tier 2 capital

		1250		629000039		Tier 2 capital instruments plus related surplus

		1251		629000040		Non-qualifying capital instruments subject to phase out from tier 2 capital

		1252		629000041		Total capital minority interest that is not included in tier 1 capital

		1253		629000043		(Advanced approaches holding companies that exit parallel run only): eligible credit reserves includable in tier 2 capital

		1254		629000044		Unrealized gains on available-for-sale preferred stock classified as an equity security under GAAP and available-for-sale equity exposures includable in tier 2 capital

		1255		629000045		Tier 2 capital before deductions, reflective of transition provisions

		1256		629000046		(Advanced approaches holding companies that exit parallel run only): Tier 2 capital before deductions, reflective of transition provisions

		1257		629000047		Tier 2 capital deductions

		1258		629000048		Tier 2 capital, reflective of transition provisions

		1259		629000049		(Advanced approaches holding companies that exit parallel run only): Tier 2 capital, reflective of transition provisions

		1260		610000013		Total capital

		1261		631000001		Total capital, relfective of transition provisions (sum of items 85 and 95)

		1262		631000002		(Advanced approaches holding companies that exit parallel run only): Total capital, reflective of transition provisions (sum of items 85 and 96)

		1263		610000014		10%/15% Threshold Deductions Calculations

		1264		610000015		Significant investments in the capital of unconsolidated financial institutions in the form of common stock, net of associated DTLs

		1265		631000003		Gross significant investments in the capital of unconsolidated financial institutions in the form of common stock

		1266		631000004		Permitted offsetting short positions in relation to the specific gross holdings included above

		1267		631000005		Significant investments in the capital of unconsolidated financial institutions in the form of common stock net of short positions  (greater of item 99 minus 100 or zero)

		1268		631000006		10 percent common equity tier 1 deduction threshold (10 percent of item 71)

		1269		610000016		MSAs, net of associated DTLs

		1270		631000008		Total mortgage servicing assets classified as intangible

		1271		631000009		Associated deferred tax liabilities which would be extinguished if the intangible becomes impaired or derecognized under the relevant accounting standards

		1272		631000010		Mortgage servicing assets net of related deferred tax liabilities (item 104 minus item 105)

		1273		631000011		10 percent common equity tier 1 deduction threshold (10 percent of item 71)

		1274		610000017		DTAs arising from temporary differences that could not be realized through net operating loss carrybacks, net of related valuation allowances and net of DTLs

		1275		631000013		DTAs arising from temporary differences that could not be realized through net operating loss carrybacks, net of related valuation allowances and net of DTLs

		1276		631000014		10 percent common equity tier 1 deduction threshold (10 percent of item 71)

		1277		631000015		Amount to be deducted from common equity tier 1 due to 10 percent deduction threshold (greater of item 109 minus 10 percent of item 110 or zero)

		1278		610000018		Aggregate of items subject to the 15% limit (significant investments, mortgage servicing assets and deferred tax assets arising from temporary differences)

		1279		631000016		Sum of items 101, 106, and 109

		1280		631000017		15 percent common equity tier 1 deduction threshold (15 percent of item 71)

		1281		631000018		Sum of items 103, 108, and 111

		1282		631000019		Item 112 minus item 114

		1283		631000020		Amount to be deducted from common equity tier 1 due to 15 percent deduction threshold, before transition provision (greater of item 115 minus item 113 or zero)

		1284		610000019		Total Assets for the Leverage Ratio

		1285		634000001		Average total consolidated assets

		1286		634000002		Deductions from common equity tier 1 capital and additional tier 1 capital (sum of items 59, 60, and 61, and 68)

		1287		634000003		Other deductions from (additions to) assets for leverage ratio purposes

		1288		634000004		Total assets for the leverage ratio (item 118 minus items 119 and 120, reflective of transition provisions)

		1289		610000020		REGULATORY CAPITAL AND RATIOS

		1290		631000000		Tier 1 common capital***

		1291		404		Total risk-weighted assets using general risk-based capital rules ('General RWA' worksheet item 5)

		1292		405		Total risk-weighted assets using standardized approach ('General RWA' worksheet item 6)

		1293		204		(Advanced approaches holding companies that exit parallel run only): total risk-weighted assets using advanced approaches rules  (from 'Advanced RWA' worksheet item 5)

		1294		634000019		Total assets for the leverage ratio per general risk-based capital rules

		1295		634000005		Tier 1 common ratio (%) (based upon generally applicable risk weighted assets) (item 122 divided by item 129)

		1296		634000006		(Advanced approaches holding companies that exit parallel run only): Tier 1 common ratio (%) (item 122 divided by item 131)

		1297		634000007		Common equity tier 1 ratio (%) (item 123 divided by item 129 or 130)

		1298		634000008		(Advanced approaches holding companies that exit parallel run only): Common equity tier 1 ratio (%) (item 123 divided by item 131)

		1299		634000009		Tier 1 capital ratio (%) (item 124 or 125 divided by item 129 or 130)

		1300		634000010		(Advanced approaches holding companies that exit parallel run only): Tier 1 capital ratio (%) (item 124 or 125 divided by item 131)

		1301		634000011		Total capital ratio (%) (item 126 or 127 divided by item 129 or 130)

		1302		634000012		(Advanced approaches holding companies that exit parallel run only): Total capital ratio (%) (item 128 divided by item 131)

		1303		634000013		Tier 1 leverage ratio (%) (item 124 or 125 divided by item 132 or 133)

		1304		635000000		Schedule HC-R ?Memoranda

		1305		634000020		Preferred stock (including related surplus) eligible for inclusion in Tier 1 capital:

		1306		635000001		Noncumulative perpetual preferred stock

		1307		635000002		Other noncumulative preferred stock eligible for inclusion in Tier 1 capital (e.g., REIT preferred securities)

		1308		635000003		Other cumulative preferred stock eligible for inclusion in Tier 1 capital (excluding TruPS)

		1309		634000021		Treasury stock (including offsetting debit to the liability for ESOP debt):

		1310		635000004		In the form of perpetual preferred stock

		1311		635000005		In the form of common stock

		1312		634000022		Restricted core capital elements included in Tier 1 capital:

		1313		635000006		Qualifying Class B no controlling (minority) interest

		1314		635000007		Qualifying Class C no controlling (minority) interest)

		1315		635000008		Qualifying cumulative perpetual preferred stock

		1316		635000009		Qualifying TruPS

		1317		635000010		Goodwill net of any associated deferred tax liability

		1318		634000014		Is the bank holding company internationally active for purposes of the qualifying restricted core capital limit tests?

		1319		634000023		Schedule HC-F?ther Assets

		1320		636000000		Net deferred tax assets

		1321		634000024		Schedule HC-G?ther Liabilities

		1322		637000000		Net deferred tax liabilities

		1323		638000000		Schedule HC-M?emoranda

		1324		638000001		Total number of bank holding company common shares outstanding

		1325		634000025		Issuances associated with the U.S. Department of Treasury Capital Purchase Program:

		1326		638000002		Senior perpetual preferred stock or similar items

		1327		638000003		Warrants to purchase common stock or similar items

		1328		639000000		Disallowed Deferred Tax Assets Calculation (Schedule HC-R Instructions)

		1329		634000015		(b) Enter 10% of the tier 1 subtotal

		1330		639000011		(c) Enter the amount of  deferred tax assets to be used when calculating the regulatory capital limit

		1331		634000026		Enter any optional adjustment made to item 155 in item 162 as allowed in the FR Y-9C instructions

		1332		639000001		(d) Enter the amount of taxes previously paid that the bank holding company could recover through loss carrybacks if the bank holding company? temporary differences (both deductible and taxable) fully reverse at the report date****

		1333		634000027		(e) Amount of deferred tax assets that is dependent upon future taxable income

		1334		639000002		(f) Enter the portion of (e) that the bank holding company could realize within the next 12 months based on its projected future taxable income. Future taxable income should not include net operating loss carryforwards to be used during the next 12 months or existing temporary differences that are expected to reverse over the next 12 months

		1335		634000016		(h) Subtract (g) from (e), cannot be less than 0 (must equal item 30)

		1336		639000003		Future taxes paid used to determine item 166

		1337		639000004		Future taxable income consistent with item 166

		1338		634000028		Supplemental Capital Action Information (report in $Millions unless otherwise noted)*****

		1339		639000005		Cash dividends declared on common stock

		1340		265		Balance Sheet Amount

		1341		266		RWA

		1342		267		Default fund contributions

		1343		268		Balance Sheet Amount

		1344		269		RWA

		1345		270		Equity Exposures RWA

		1346		271		Other Assets

		1347		272		Balance Sheet Amount

		1348		273		RWA

		1349		274		CVA Capital Charge (risk-weighted asset equivalent)(Revised regulatory capital rule, July 2013)

		1350		275		Advanced CVA Approach

		1351		276		Unstressed VaR with Multipliers

		1352		277		Stressed VaR with Multipliers

		1353		278		Simple CVA Approach

		1354		279		Assets subject to the general risk-based capital requirements

		1355		280		Operational RWA

		1356		281		Operational RWA

		1357		282		Total risk-based capital requirement for operational risk without dependence assumptions

		1358		285		Market RWA

		1359		286		VaR-based capital requirement

		1360		287		Stressed VaR-based capital requirement

		1361		288		Incremental risk capital requirement

		1362		289		Comprehensive risk capital requirement (excluding non-modeled correlation)

		1363		290		Non-modeled Securitization

		1364		291		Net Long

		1365		292		Net Short

		1366		293		Specific risk add-on (excluding securitization and correlation)

		1367		294		Sovereign debt positions

		1368		295		Government sponsored entity debt positions

		1369		296		Depository institution, foreign bank, and credit union debt positions

		1370		297		Public sector entity debt positions

		1371		298		Corporate debt positions

		1372		299		Equity

		1373		300		Capital requirement for de minimis exposures

		1374		302		Other RWA

		1375		303		Excess eligible credit reserves not included in tier 2 capital

		1376		305		Total RWA

		1377		861110001		First Lien Mortgages (in Domestic Offices)

		1378		861111000		New originations

		1379		861112000		Paydowns

		1380		861113000		Asset Purchases

		1381		861114000		Asset Sales

		1382		711111100		Cumulative interim loan losses - Non PCI

		1383		711111200		Cumulative interim loan losses - PCI

		1384		861110002		First Lien HELOANs (in Domestic Offices)

		1385		861121000		New originations

		1386		861122000		Paydowns

		1387		861123000		Asset Purchases

		1388		861124000		Asset Sales

		1389		711112100		Cumulative interim loan losses - Non PCI

		1390		711112200		Cumulative interim loan losses - PCI

		1391		861110003		Closed-End Junior Liens (in Domestic Offices)

		1392		861211000		New originations

		1393		861212000		Paydowns

		1394		861213000		Asset Purchases

		1395		861214000		Asset Sales

		1396		711121100		Cumulative interim loan losses - Non PCI

		1397		711121200		Cumulative interim loan losses - PCI

		1398		861110004		HELOCs (in Domestic Offices)

		1399		861220001		Balance from vintages < PQ 1

		1400		861220002		Balance from vintage PQ 1 - PQ 5

		1401		861220003		Balance from vintage PQ 6 - PQ 9

		1402		861221000		Paydowns

		1403		861222000		Asset Purchases

		1404		861223000		Asset Sales

		1405		711122100		Cumulative interim loan losses - Non PCI

		1406		711122200		Cumulative interim loan losses - PCI

		1407		861110005		First Lien Mortgages and HELOANs (International)

		1408		862110000		New originations

		1409		862120000		Paydowns

		1410		862130000		Asset Purchases

		1411		862140000		Asset Sales

		1412		711211000		Cumulative interim loan losses - Non PCI

		1413		711212000		Cumulative interim loan losses - PCI

		1414		861110006		Closed-End Junior Liens and HELOCs (International)

		1415		862210000		New originations

		1416		862220000		Paydowns

		1417		862230000		Asset Purchases

		1418		862240000		Asset Sales

		1419		711221000		Cumulative interim loan losses - Non PCI

		1420		711222000		Cumulative interim loan losses - PCI

		1421		861110007		Corporate Card (Domestic)

		1422		863310000		Balances

		1423		863311000		Paydowns

		1424		863312000		Asset Purchases

		1425		863313000		Asset Sales

		1426		711331000		Loan Losses

		1427		861110008		Business Card (Domestic)

		1428		863320000		Balances

		1429		863321000		Paydowns

		1430		863322000		Asset Purchases

		1431		863323000		Asset Sales

		1432		711332000		Loan Losses

		1433		514		DTAs arising from temporary differences that could not be realized through net operating loss carrybacks, net of related valuation allowances and net of DTLs

		1434		515		10 percent common equity tier 1 deduction threshold (10 percent of item 25 in the Capital Composition tab)

		1435		517		Aggregate of items subject To the 15% limit (significant investments, mortgage servicing assets and deferred tax assets arising from temporary differences)

		1436		518		Sum of items Exceptions Bucket Calc, Exceptions Bucket Calc, and Exceptions Bucket Calc

		1437		519		15 percent common equity tier 1 deduction threshold (15 percent of item 25 in the Capital Composition tab)

		1438		520		Sum of items Exceptions Bucket Calc, Exceptions Bucket Calc, and Exceptions Bucket Calc

		1439		521		Item Exceptions Bucket Calc minus item Exceptions Bucket Calc

		1440		523		Data Completeness Check

		1441		524		If No, please complete all non-shaded cells until all cells to the right say Yes. Do not leave cells blank/ enter 0 if not applicable.

		1442		135		Credit Risk (Including counterparty credit risk and non-trading credit risk), with 1.06 scaling factor - Applicable to Advanced Approaches Banking Organizations

		1443		100		Corporate

		1444		101		Counterparty Credit Risk Exposures  (not including CVA charges or charges to CCPs)

		1445		102		Other Exposures

		1446		103		Sovereign

		1447		104		Counterparty Credit Risk Exposures  (not including CVA charges or charges to CCPs)

		1448		105		Other Exposures

		1449		106		Bank

		1450		107		Counterparty Credit Risk Exposures  (not including CVA charges or charges to CCPs)

		1451		108		Other Exposures

		1452		109		Retail

		1453		110		Counterparty Credit Risk Exposures  (not including CVA charges or charges to CCPs)

		1454		111		Other Exposures

		1455		112		Equity

		1456		113		Securitization

		1457		114		Trading Book Counterparty Credit Risk Exposures (if not included in above)

		1458		120		Other Credit Risk

		1459		121		Total Credit RWA

		1460		122		Market Risk

		1461		123		Standardized Specific Risk (excluding securitization and correlation)

		1462		124		Comprehensive Risk Measurement (CRM), Before Application of Surcharge

		1463		125		Standardized Measurement Method (100%) for Exposures Subject to CRM

		1464		126		CRM Floor Based on 100% of Standardized - Net Long

		1465		127		CRM Floor Based on 100% of Standardized - Net Short

		1466		128		Other Market Risk

		1467		129		Other

		1468		130		Other Capital Requirements

		1469		131		Operational Risk

		1470		132		Total Risk-weighted Assets

		1471		133		Data Completeness Check

		1472		134		If No, please complete all non-shaded cells until all cells to the right say Yes. Do not leave cells blank/ enter 0 if not applicable.

		1473		301		Total Credit RWA per Standardized Approach

		1474		304		VaR with Multiplier

		1475		306		Incremental Risk Charge (IRC)

		1476		307		Correlation Trading

		1477		308		Comprehensive Risk Measurement (CRM), Before Application of Surcharge

		1478		309		Standardized Measurement Method (100%) for Exposures Subject to CRM

		1479		310		CRM Floor Based on 100% of Standardized - Net Long

		1480		311		CRM Floor Based on 100% of Standardized - Net Short

		1481		312		Non-modeled Securitization

		1482		313		Other Market Risk

		1483		314		Total Market RWA

		1484		315		Other

		1485		316		Other Capital Requirements

		1486		317		Total Risk-weighted Assets

		1487		318		Data Completeness Check

		1488		319		If No, please complete all non-shaded cells until all cells to the right say Yes. Do not leave cells blank/ enter 0 if not applicable.

		1489		619		Leverage Exposure for Tier 1 Leverage Ratio (Applicable to All BHCs)

		1490		601		Average Total Assets

		1491		602		Amounts Deducted from Common Equity Tier 1 Capital and Additional Tier 1 Capital

		1492		36105800		Net Credit Loss Realized to-date (Excluding Exempt Population)

		1493		36105900		Repurchase Requests Outstanding (Excluding Exempt Population)

		1494		36106000		Estimated Lifetime Net Credit Losses (Excluding Exempt Population)

		1495		36106100		Projected Future Losses to BHC Charged to Repurchase Reserve (Excluding Exempt Population)

		1496		36105410		Original UPB

		1497		36105510		Original UPB (Excluding Exempt Population)

		1498		36105610		Outstanding UPB (Excluding Exempt Population)

		1499		36105710		Delinquency Status as of 3Q (Excluding Exempt Population)

		1500		36105711		Current

		1501		36105712		Past due 30 to 89 days

		1502		36105713		Past due 90 to 179 days

		1503		36105714		Past due 180+ days

		1504		36105810		Net Credit Loss Realized to-date (Excluding Exempt Population)

		1505		36105910		Repurchase Requests Outstanding (Excluding Exempt Population)

		1506		36106010		Estimated Lifetime Net Credit Losses (Excluding Exempt Population)

		1507		36106110		Projected Future Losses to BHC Charged to Repurchase Reserve (Excluding Exempt Population)

		1508		36106200		Original UPB

		1509		36106300		Original UPB (Excluding Exempt Population)

		1510		36106400		Outstanding UPB (Excluding Exempt Population)

		1511		36106500		Projected Future Losses to BHC Charged to Repurchase Reserve (Excluding Exempt Population)

		1512		36106600		Projected Future Losses to BHC Charged to Repurchase Reserve

		1513		36106210		Original UPB

		1514		36106310		Original UPB (Excluding Exempt Population)

		1515		36106410		Outstanding UPB (Excluding Exempt Population)

		1516		36106510		Projected Future Losses to BHC Charged to Repurchase Reserve (Excluding Exempt Population)

		1517		36106610		Projected Future Losses to BHC Charged to Repurchase Reserve

		1518		36106700		Original UPB

		1519		36106800		Original UPB (Excluding Exempt Population)

		1520		36106900		Outstanding UPB (Excluding Exempt Population)

		1521		36107000		Delinquency Status as of 3Q (Excluding Exempt Population)

		1522		36107001		Current

		1523		36107002		Past due 30 to 89 days

		1524		36107003		Past due 90 to 179 days

		1525		36107004		Past due 180+ days

		1526		36107100		Net Credit Loss Realized to-date (Excluding Exempt Population)

		1527		36107200		Repurchase Requests Outstanding (Excluding Exempt Population)

		1528		36107300		Estimated Lifetime Net Credit Losses (Excluding Exempt Population)

		1529		36107400		Projected Future Losses to BHC Charged to Repurchase Reserve (Excluding Exempt Population)

		1530		36106710		Original UPB

		1531		36106810		Original UPB (Excluding Exempt Population)

		1532		36106910		Outstanding UPB (Excluding Exempt Population)

		1533		36107010		Delinquency Status as of 3Q (Excluding Exempt Population)

		1534		36107011		Current

		1535		36107012		Past due 30 to 89 days

		1536		36107013		Past due 90 to 179 days

		1537		36107014		Past due 180+ days

		1538		36107110		Net Credit Loss Realized to-date (Excluding Exempt Population)

		1539		36107210		Repurchase Requests Outstanding (Excluding Exempt Population)

		1540		36107310		Estimated Lifetime Net Credit Losses (Excluding Exempt Population)

		1541		36107410		Projected Future Losses to BHC Charged to Repurchase Reserve (Excluding Exempt Population)

		1542		36107500		Original UPB

		1543		36107600		Original UPB (Excluding Exempt Population)

		1544		36107700		Outstanding UPB (Excluding Exempt Population)

		1545		36107800		Projected Future Losses to BHC Charged to Repurchase Reserve (Excluding Exempt Population)

		1546		36107510		Original UPB

		1547		36107610		Original UPB (Excluding Exempt Population)

		1548		36107710		Outstanding UPB (Excluding Exempt Population)

		1549		36107810		Projected Future Losses to BHC Charged to Repurchase Reserve (Excluding Exempt Population)

		1550		36107900		Projected Future Losses to BHC Charged to Repurchase Reserve

		1551		36108000		Projected Future Losses to BHC Charged to Repurchase Reserve

		1552		310000101		Carry Value

		1553		310000102		Allowance

		1554		310000100		Net Carry Value

		1555		310000200		Unpaid Principal Balance

		1556		36103200		Repurchase Requests Outstanding (Excluding Exempt Population)

		1557		36103300		Loss to-date due to Denied Insurance

		1558		36103400		Estimated Lifetime Net Credit Losses (Excluding Exempt Population)

		1559		36103500		Projected Future Losses to BHC Charged to Repurchase Reserve (Excluding Exempt Population)

		1560		36102810		Original UPB (Excluding Exempt Population)

		1561		36102910		Outstanding UPB (Excluding Exempt Population)

		1562		36103010		Delinquency Status as of 3Q (Excluding Exempt Population)

		1563		36103011		Current

		1564		36103012		Past due 30 to 89 days

		1565		36103013		Past due 90 to 179 days

		1566		36103014		Past due 180+ days

		1567		36103110		Net Credit Loss Realized to-date (Excluding Exempt Population)

		1568		36103210		Repurchase Requests Outstanding (Excluding Exempt Population)

		1569		36103310		Loss to-date due to Denied Insurance

		1570		36103410		Estimated Lifetime Net Credit Losses (Excluding Exempt Population)

		1571		36103510		Projected Future Losses to BHC Charged to Repurchase Reserve (Excluding Exempt Population)

		1572		36103600		Original UPB

		1573		36103700		Original UPB (Excluding Exempt Population)

		1574		36103800		Outstanding UPB (Excluding Exempt Population)

		1575		36103900		Projected Future Losses to BHC Charged to Repurchase Reserve (Excluding Exempt Population)

		1576		36103610		Original UPB

		1577		36103710		Original UPB (Excluding Exempt Population)

		1578		36103810		Outstanding UPB (Excluding Exempt Population)

		1579		36103910		Projected Future Losses to BHC Charged to Repurchase Reserve (Excluding Exempt Population)

		1580		36104000		Projected Future Losses to BHC Charged to Repurchase Reserve

		1581		36104100		Original UPB

		1582		36104200		Original UPB (Excluding Exempt Population)

		1583		861330000		Nonfarm, Non-residential

		1584		861331000		Owner-Occupied

		1585		861332000		Non-Owner-Occupied

		1586		861400000		Loans Secured by Farmland

		1587		862000000		Real Estate Loans (Not in Domestic Offices)

		1588		862100000		First Lien Mortgages

		1589		862200000		Second/ Junior Lien Mortgages

		1590		862300000		CRE Loans

		1591		862310000		Construction

		1592		862320000		Multifamily

		1593		862330000		Nonfarm, Non-residential

		1594		862331000		Owner-Occupied

		1595		862332000		Non-Owner-Occupied

		1596		862400000		Loans Secured by Farmland

		1597		863000000		Ca Loans

		1598		863100000		Ca Graded

		1599		863200000		Small Business (Scored/Delinquency Managed)

		1600		863300000		Business and Corporate Card

		1601		864000000		Credit Cards

		1602		865000000		Other Consumer

		1603		865100000		Auto Loans

		1604		865200000		Student Loans

		1605		865300000		Other loans backed by securities (non-purpose lending)

		1606		865400000		Other

		1607		866000000		Other Loans and Leases

		1608		866100000		Loans to Foreign Governments

		1609		866200000		Agricultural Loans

		1610		866300000		Loans for purchasing or carrying securities (secured or unsecured)

		1611		866400000		Loans to Depositories and Other Financial Institutions

		1612		866500000		All Other Loans and Leases

		1613		866510000		All Other Loans (exclude consumer loans)

		1614		866520000		All Other Leases

		1615		860000000		Total Loans and Leases

		1616		811000010		Loans Held for Sale and Loans Accounted for under the Fair Value Option

		1617		812110000		Real Estate Loans (in Domestic Offices)

		1618		812111000		First Lien Mortgages

		1619		812112000		Second/ Junior Lien Mortgages

		1620		812113000		CRE Loans

		1621		812114000		Loans Secured by Farmland

		1622		812120000		Real Estate Loans (Not in Domestic Offices)

		1623		812121000		Residential Mortgages

		1624		812122000		CRE Loans

		1625		812123000		Loans Secured by Farmland

		1626		812130000		Ca Loans

		1627		812140000		Credit Cards

		1628		812150000		Other Consumer

		1629		812160000		Other Loans and Leases

		1630		812100000		Total Loans Held for Sale and Loans Accounted for under the Fair Value Option

		1631		812200000		Unearned Income on Loans

		1632		812300000		Allowance for Loan and Lease Losses

		1633		812000000		Loans and Leases (Held for Investment and Held for Sale), Net of Unearned Income and Allowance for Loan and Lease Losses

		1634		811000011		TRADING

		1635		813000000		Trading Assets

		1636		811000012		INTANGIBLES

		1637		814100000		Goodwill

		1638		814200000		Mortgage Servicing Rights

		1639		814300000		Purchased Credit Card Relationships and Nonmortgage Servicing Rights

		1640		814400000		All Other Identifiable Intangible Assets

		1641		814000000		Total Intangible Assets

		1642		811000013		OTHER

		1643		815500000		Cash and cash equivalent

		1644		815600000		Federal funds sold

		1645		815700000		Securities purchased under agreements to resell

		1646		815100000		Premises and Fixed Assets

		1647		815200000		OREO

		1648		815210000		Commercial

		1649		815220000		Residential

		1650		815230000		Farmland

		1651		815300000		Collateral Underlying Operating Leases for Which the Bank is the Lessor (1)

		1652		815310000		Autos

		1653		815320000		Other

		1654		815400000		Other Assets

		1655		815000000		Total Other

		1656		810000000		TOTAL ASSETS

		1657		811000004		Liabilities

		1658		821000001		Deposits in domestic offices

		1659		821000002		Deposits in foreign offices, Edge and Agreement subsidiaries, and IBFs

		1660		821000000		Deposits

		1661		827000000		Federal funds purchased and securities sold under agreements to repurchase

		1662		822000000		Trading Liabilities

		1663		823000000		Other Borrowed Money

		1664		825000000		Subordinated Notes and Debentures

		1665		826000000		Subordinated Notes Payable to Unconsolidated Trusts Issuing TruPS and TruPS Issued by Consolidated Special Purpose Entities

		1666		824000000		Other Liabilities

		1667		824100000		Memo: Allowance for off-balance sheet credit exposures

		1668		820000000		Total Liabilities

		1669		811000005		Equity Capital

		1670		831100000		Perpetual Preferred Stock and Related Surplus

		1671		831200000		Common Stock (Par Value)

		1672		831300000		Surplus (Exclude All Surplus Related to Preferred Stock)

		1673		831400000		Retained Earnings

		1674		831500000		Accumulated Other Comprehensive Income (AOCI)

		1675		831600000		Other Equity Capital Components

		1676		831000000		Total BHC Equity Capital

		1677		832000000		Noncontrolling (Minority) Interests in Consolidated Subsidiaries

		1678		830000000		Total Equity Capital

		1679		811000006		Other

		1680		840000000		Unused Commercial Lending Commitments and Letters of Credit

		1681		610000001		Schedule HI-A?hanges in Bank Holding Company Equity Capital

		1682		611100000		Total bank holding company equity capital most recently reported for the end of previous QUARTER

		1683		611200000		Effect of changes in accounting principles and corrections of material accounting errors

		1684		611000000		Balance end of previous QUARTER as restated (sum of items 1 and 2)

		1685		612000000		Net income (loss) attributable to bank holding company

		1686		613000000		Sale of perpetual preferred stock (excluding treasury stock transactions):

		1687		613100000		Sale of perpetual preferred stock, gross

		1688		613200000		Conversion or retirement of perpetual preferred stock

		1689		614000000		Sale of common stock:

		1690		614100000		Sale of common stock, gross

		1691		614200000		Conversion or retirement of common stock

		1692		615000000		Sale of treasury stock

		1693		616000000		Purchase of treasury stock

		1694		617000000		Changes incident to business combinations, net

		1695		618000000		Cash dividends declared on preferred stock

		1696		619000001		Cash dividends declared on common stock

		1697		619000002		Other comprehensive income

		1698		619000003		Change in the offsetting debit to the liability for Employee Stock Ownership Plan (ESOP) debt guaranteed by the bank holding company

		1699		619000004		Other adjustments to equity capital (not included above)*

		1700		610000000		Total bank holding company equity capital end of current period (sum of items 3, 4, 5, 6, 7, 8, 9, 11, 14, 15, 16, less items 10, 12, 13)

		1701		610000002		Schedule HC-R (or FFIEC 101 Schedule A for advanced approaches holding companies that exit parallel run only) per general risk-based capital rules and 72 Federal Register 69288 (December 7, 2007)

		1702		610000003		Tier 1 capital

		1703		621000000		Net unrealized gains (losses) on available-for-sale securities (if a gain, report as a positive value/ if a loss, report as a negative value)

		1704		622000000		Net unrealized loss on available-for-sale equity securities (report loss as a positive value)

		1705		462		Capital requirement for de minimis exposures

		1706		464		Other RWA

		1707		465		Excess allowance for loan and lease losses (General risk-based capital rules)

		1708		226		RWA of eligible margin loans, repostyle transactions and OTC derivatives with crossproduct netting?ollateral reflected in LGD

		1709		227		RWA of eligible margin loans, repostyle transactions?o cross-product netting?AD adjustment method

		1710		228		RWA of eligible margin loans, repostyle transactions?o cross-product netting?ollateral reflected in LGD

		1711		229		RWA of OTC derivatives?o cross-product netting?AD adjustment method

		1712		230		RWA of OTC derivatives?o crossproduct netting?ollateral reflected in LGD

		1713		231		Retail Exposures

		1714		232		Residential mortgage?closed-end first lien exposures

		1715		233		Balance Sheet Amount

		1716		234		RWA

		1717		235		Residential mortgage?closed-end junior lien exposures

		1718		236		Balance Sheet Amount

		1719		237		RWA

		1720		238		Residential mortgage?evolving exposures

		1721		239		Balance Sheet Amount

		1722		240		RWA

		1723		241		Qualifying revolving exposures

		1724		242		Balance Sheet Amount

		1725		243		RWA

		1726		244		Other retail exposures

		1727		245		Balance Sheet Amount

		1728		246		RWA

		1729		247		Securitization Exposures (72 Federal Register 69288, December 7, 2007)

		1730		248		Balance Sheet Amount

		1731		249		RWA

		1732		250		Securitization Exposures (Revised regulatory capital rule, July 2013)

		1733		251		Subject to supervisory formula approach (SFA)

		1734		252		Balance Sheet Amount

		1735		253		RWA

		1736		254		Subject to simplified supervisory formula approach (SSFA)

		1737		255		Balance Sheet Amount

		1738		256		RWA

		1739		257		Subject to 1,250% risk-weight

		1740		258		Balance Sheet Amount

		1741		259		RWA

		1742		260		Cleared Transactions (Revised regulatory capital rule, July 2013)

		1743		261		Derivative contracts and netting sets to derivatives

		1744		262		Balance Sheet Amount

		1745		263		RWA

		1746		264		Repo-style transactions

		1747		713210000		Trading Incremental Default losses from securitized products

		1748		713220000		Trading Incremental Default losses from other credit sensitive instruments

		1749		713310000		Counterparty CVA losses

		1750		713320000		Offline reserve CVA losses

		1751		713410000		Impact of CCR IDR hedges (as defined in the Instructions)

		1752		771000001		Retail and Small Business

		1753		771110000		Domestic (11)

		1754		771111000		Credit and Charge Cards (10)

		1755		771112000		Mortgages

		1756		771113000		Home Equity

		1757		771114000		Retail and Small Business Deposits

		1758		771115000		Other Retail and Small Business Lending

		1759		771120000		International Retail and Small Business (16)

		1760		771000002		Commercial Lending

		1761		771000003		Investment Banking

		1762		771000004		Merchant Banking/ Private Equity

		1763		771000005		Sales and Trading

		1764		771100005		Prime Brokerage

		1765		771200005		Other

		1766		771000006		Investment Management

		1767		771000007		Investment Services

		1768		771000008		Treasury Services

		1769		771000009		Insurance Services

		1770		771000010		Retirement/ Corporate Benefits Products

		1771		771000011		Corporate/ Other

		1772		771000012		Optional Immaterial Business Segments (7)

		1773		772100001		Retail and Small Business

		1774		772110000		Domestic

		1775		772111000		Credit and Charge Cards (10)

		1776		772111100		Credit and Charge Card Interchange Revenues - Gross

		1777		772111200		Other

		1778		772112000		Mortgages and Home Equity

		1779		772112100		Production

		1780		772112110		Gains/(Losses) on Sale (18)

		1781		772112120		Other

		1782		772112200		Servicing

		1783		772112210		Servicing and Ancillary Fees

		1784		772112220		MSR Amortization (20)

		1785		772112230		MSR Value Changes due to Changes in Assumptions/Model Inputs/Other Net of Hedge Performance (19)(21)

		1786		772112240		Other

		1787		772112300		Provisions to Repurchase Reserve/ Liability for Residential Mortgage Representations and Warranties (contra-revenue) (12)

		1788		772113000		Retail and Small Business Deposits

		1789		772113100		Non Sufficient  Funds/ Overdraft Fees - Gross

		1790		772113200		Debit Interchange - Gross

		1791		772113300		Other (22)

		1792		772114000		Other Retail and Small Business Lending

		1793		772120000		International Retail and Small Business (16)

		1794		772100002		Commercial Lending

		1795		772100003		Investment Banking

		1796		772110003		Advisory

		1797		772120003		Equity Capital Markets

		1798		772130003		Debt Capital Markets

		1799		772140003		Syndicated/ Corporate Lending

		1800		772100004		Merchant Banking/ Private Equity

		1801		772110004		Net Investment Mark-to-Market

		1802		772120004		Management Fees

		1803		772130004		Other

		1804		772100005		Sales and Trading

		1805		772110005		Equities

		1806		772111005		Commission and Fees

		1807		772112005		Other (23)

		1808		466		Excess allowance for loan and lease losses (Revised regulatory capital rule, July 2013)

		1809		467		Allocated transfer risk reserve

		1810		469		Total RWA (General risk-based capital rules)

		1811		470		Total RWA (Standardized Approach per revised regulatory capital rule, July 2013)

		1812		472		Memoranda for Derivative Contracts (provide balances consistent with FR Y-9C instructions for each MDRM code)

		1813		473		Current credit exposure across all derivative contracts covered by risk-based capital standards

		1814		474		Notional principal amounts of derivative contracts:

		1815		475		Interest rate contracts

		1816		476		Foreign exchange contracts

		1817		477		Gold contracts

		1818		478		Other precious metals contracts

		1819		479		Other commodity contracts

		1820		480		Equity derivative contracts

		1821		481		Investment grade credit derivative contracts

		1822		482		Subinvestment grade credit derivative contracts

		1823		200		Advanced Approaches Credit RWA

		1824		201		Advanced Approaches Operational RWA

		1825		202		Market RWA

		1826		203		Other RWA and Adjustment

		1827		206		Advanced Approaches Credit Risk (Including CCR and non-trading credit risk), with 1.06 scaling factor and Operational Risk

		1828		207		Credit RWA

		1829		208		Wholesale Exposures

		1830		209		Corporate

		1831		210		Balance Sheet Amount

		1832		211		RWA

		1833		212		Bank

		1834		213		Balance Sheet Amount

		1835		214		RWA

		1836		215		Sovereign

		1837		216		Balance Sheet Amount

		1838		217		RWA

		1839		218		IPRE

		1840		219		Balance Sheet Amount

		1841		220		RWA

		1842		221		HVCRE

		1843		222		Balance Sheet Amount

		1844		223		RWA

		1845		224		Counterparty Credit Risk

		1846		225		RWA of eligible margin loans, repostyle transactions and OTC derivatives with crossproduct netting?AD adjustment method

		1847		772120005		Fixed Income

		1848		772121005		Rates

		1849		772122005		Credit

		1850		772123005		Other

		1851		772130005		Commodities

		1852		772131005		Commission and Fees

		1853		772132005		Other

		1854		772140005		Prime Brokerage

		1855		772141005		Commission and Fees

		1856		772142005		Other

		1857		772100006		Investment Management

		1858		772110006		Asset Management

		1859		772120006		Wealth Management/ Private Banking

		1860		772100007		Investment Services

		1861		772110007		Asset Servicing

		1862		772111007		Securities Lending

		1863		772112007		Other

		1864		772120007		Issuer Services

		1865		772130007		Other

		1866		772100008		Treasury Services

		1867		772100009		Insurance Services

		1868		772100010		Retirement/ Corporate Benefits Products

		1869		772100011		Corporate/ Other

		1870		772100012		Optional Immaterial Business Segments (7)

		1871		772000001		Total Revenues

		1872		773000001		Compensation Expense

		1873		773100001		Salary (14)

		1874		773200001		Benefits (14)

		1875		773300001		Commissions (6)

		1876		773400001		Stock Based Compensation

		1877		773500001		Cash Variable Pay

		1878		773000002		Operational Risk Expense (8)

		1879		773000003		Provisions to Repurchase Reserve/ Liability for Residential Mortgage Representations and Warranties (12)

		1880		773000004		Professional and Outside Services Expenses (13)

		1881		773000005		Expenses of Premises and Fixed Assets

		1882		773000006		Amortization Expense and Impairment Losses for Other Intangible Assets

		1883		773000007		Marketing Expense

		1884		773100007		Domestic Credit and Charge Card Marketing Expense (10)(15)(17)

		1885		797140002		Total Proprietary Trading Revenue

		1886		797140003		Compensation - Total (8)

		1887		797140004		Stock Based Compensation and Cash Variable Pay (8)

		1888		797141000		Equities

		1889		797141100		Average Asset Balance

		1890		797142000		Fixed Income

		1891		797142100		Average Asset Balance

		1892		797143000		Commodities

		1893		797143100		Average Asset Balance

		1894		797144000		Prime Brokerage

		1895		797144100		Average Client Balances (13)

		1896		797144200		Transaction Volume

		1897		797150000		Investment Management Segment

		1898		797151000		Asset Management

		1899		797151100		AUM - Total (10)

		1900		797151200		AUM - Equities

		1901		797151300		AUM - Fixed Income

		1902		797151400		AUM - Other

		1903		797151500		Net Inflows/Outflows

		1904		797152000		Wealth Management/Private Banking

		1905		797152100		AUM - Total (10)

		1906		797152200		AUM - Equities

		1907		797152300		AUM - Fixed Income

		1908		797152400		AUM - Other

		1909		797152500		Net Inflows/Outflows

		1910		797152600		Number of Financial Advisors  (11)

		1911		797160000		Investment Services Segment

		1912		797161000		Asset Servicing

		1913		797161100		Assets under Custody and Administration

		1914		797162000		Issuer Services

		1915		797162100		Corporate Trust Deals Administered

		1916		797200000		B. Firm Wide Metrics: PPNR Projections Worksheet

		1917		797210000		Number of Employees

		1918		797220000		Revenues - International

		1919		797221000		Revenues - APAC (2) (16)

		1920		797222000		Revenues - EMEA (2) (17)

		1921		797223000		Revenues - LatAm (2) (18)

		1922		797224000		Revenues - Canada (2)

		1923		797224001		Revenues - Domestic

		1924		797224002		Severance Costs (14)

		1925		797224010		Non-Recurring PPNR Items (32)

		1926		797231000		Trading Revenue

		1927		797232000		Net Gains/(Losses) on Sales of Other Real Estate Owned (19)

		1928		711000000		LOSSES ASSOCIATED WITH LOANS HELD FOR INVESTMENT AT AMORTIZED COST

		1929		711100000		Real Estate Loans (in Domestic Offices)

		1930		711110000		First Lien Mortgages

		1931		711111000		First Lien Mortgages

		1932		711112000		First Lien HELOAN

		1933		711120000		Second/ Junior Lien Mortgages

		1934		711121000		Closed-End Junior Liens

		1935		711122000		HELOCs

		1936		711130000		CRE Loans

		1937		711131000		Construction

		1938		711132000		Multifamily

		1939		711133000		Nonfarm, Non-residential

		1940		711133100		Owner-Occupied

		1941		711133200		Non-Owner-Occupied

		1942		711140000		Loans Secured by Farmland

		1943		711200000		Real Estate Loans (Not in Domestic Offices)

		1944		711210000		First Lien Mortgages

		1945		711220000		Second/ Junior Lien Mortgages

		1946		711230000		CRE Loans

		1947		711231000		Construction

		1948		711232000		Multifamily

		1949		711233000		Nonfarm, Non-residential

		1950		711233100		Owner-Occupied

		1951		711233200		Non-Owner-Occupied

		1952		711240000		Loans Secured by Farmland

		1953		711300000		Ca Loans

		1954		711310000		Ca Graded

		1955		711320000		Small Business (Scored/Delinquency Managed)

		1956		711330000		Business and Corporate Card

		1957		711400000		Credit Cards

		1958		711500000		Other Consumer

		1959		711510000		Auto Loans

		1960		711520000		Student Loans

		1961		711530000		Other loans backed by securities (non-purpose lending)

		1962		711540000		Other

		1963		711600000		Other Loans

		1964		711610000		Loans to Foreign Governments

		1965		711620000		Agricultural Loans

		1966		711630000		Loans for purchasing or carrying securities (secured or unsecured)

		1967		711640000		Loans to Depositories and Other Financial Institutions

		1968		711650000		All Other Loans and Leases

		1969		711651000		All Other Loans (exclude consumer loans)

		1970		711652000		All Other Leases

		1971		712000000		LOSSES ASSOCIATED WITH HELD FOR SALE LOANS AND LOANS ACCOUNTED FOR UNDER THE FAIR VALUE OPTION

		1972		712100000		Real Estate Loans (in Domestic Offices)

		1973		712110000		First Lien Mortgages

		1974		712120000		Second/ Junior Lien Mortgages

		1975		712130000		CRE Loans

		1976		712140000		Loans Secured by Farmland

		1977		712200000		Real Estate Loans (Not in Domestic Offices)

		1978		712210000		Residential Mortgages

		1979		712220000		CRE Loans

		1980		712230000		Loans Secured by Farmland

		1981		712300000		Ca Loans

		1982		712400000		Credit Cards

		1983		712500000		Other Consumer

		1984		712600000		All Other Loans and Leases

		1985		713000000		TRADING ACCOUNT

		1986		713100000		Trading MTM Losses

		1987		713200000		Trading Incremental Default Losses (Trading IDR)

		1988		713300000		Counterparty Credit MTM Losses (CVA losses)

		1989		713400000		Counterparty Incremental Default Losses (CCR IDR)

		1990		713500000		Other CCR losses

		1991		714000000		OTHER LOSSES

		1992		714100000		Goodwill impairment

		1993		714200000		Valuation Adjustment for firm's own debt under fair value option (FVO)

		1994		714300000		Other losses (describe in supporting documentation)

		1995		710000000		Total Losses

		1996		720000000		ALLOWANCE FOR LOAN and LEASE LOSSES

		1997		730000000		ALLL, prior quarter

		1998		730001000		Real Estate Loans (in Domestic Offices)

		1999		730001100		Residential Mortgages

		2000		730001110		First Lien Mortgages

		2001		730001120		Closed-End Junior Liens

		2002		730001130		HELOCs

		2003		730001200		CRE Loans

		2004		730001210		Construction

		2005		730001220		Multifamily

		2006		730001230		Nonfarm, Non-residential

		2007		730001300		Loans Secured by Farmland

		2008		730002000		Real Estate Loans (Not in Domestic Offices)

		2009		730002100		Residential Mortgages

		2010		730002200		CRE Loans

		2011		730002300		Farmland

		2012		730003000		Ca Loans

		2013		730003100		Ca Graded

		2014		730003200		Small Business (Scored/Delinquency Managed)

		2015		730003300		Corporate and Business Cards

		2016		730004000		Credit Cards

		2017		730005000		Other Consumer

		2018		730006000		All Other Loans and Leases

		2019		730007000		Unallocated

		2020		740000000		Provisions during the quarter

		2021		740001000		Real Estate Loans (in Domestic Offices)

		2022		740001100		Residential Mortgages

		2023		740001110		First Lien Mortgages

		2024		740001120		Closed-End Junior Liens

		2025		740001130		HELOCs

		2026		740001200		CRE Loans

		2027		740001210		Construction

		2028		740001220		Multifamily

		2029		740001230		Nonfarm, Non-residential

		2030		740001300		Loans Secured by Farmland

		2031		740002000		Real Estate Loans (Not in Domestic Offices)

		2032		740002100		Residential Mortgages

		2033		740002200		CRE Loans

		2034		740002300		Farmland

		2035		740003000		Ca Loans

		2036		740003100		Ca Graded

		2037		740003200		Small Business (Scored/Delinquency Managed)

		2038		740003300		Corporate and Business Cards

		2039		740004000		Credit Cards

		2040		740005000		Other Consumer

		2041		740006000		All Other Loans and Leases

		2042		740007000		Unallocated

		2043		750000000		Net charge-offs during the quarter

		2044		760000000		Other ALLL Changes

		2045		770000000		PRE-PROVISION NET REVENUE

		2046		771000000		Net interest income

		2047		772000000		Noninterest income

		2048		773000000		Noninterest expense

		2049		770000001		CONDENSED INCOME STATEMENT

		2050		790000001		Total Other Losses

		2051		700000001		Other I/S items - describe in supporting documentation

		2052		700000002		Realized Gains (Losses) on available-for-sale securities (forecast = OTTI)

		2053		700000003		Realized Gains (Losses) on held-to-maturity securities (forecast = OTTI)

		2054		790000002		Income (loss) before taxes and extraordinary items

		2055		700000004		Applicable income taxes (foreign and domestic)

		2056		790000003		Income (loss) before extraordinary items and other adjustments

		2057		700000005		Extraordinary items and other adjustments, net of income taxes

		2058		790000004		Net income (loss) attributable to BHC and minority interests

		2059		700000006		Net income (loss) attributable to minority interests

		2060		790000005		Net income (loss) attributable to BHC

		2061		790000006		Effective Tax Rate (%)

		2062		780000000		REPURCHASE RESERVE/LIABILITY FOR MORTGAGE REPS AND WARRANTIES

		2063		781000000		Reserve, prior quarter

		2064		790000007		Provisions during the quarter

		2065		782000000		Net charges during the quarter

		2066		790000008		Reserve, current quarter

		2067		811000003		SECURITIES

		2068		811100000		Held to Maturity (HTM)

		2069		811200000		Available for Sale (AFS)

		2070		811000000		Total Securities

		2071		811000007		Of which:

		2072		811000001		Securitizations (investment grade)

		2073		811000002		Securitizations (non-investment grade)

		2074		811000008		Total Loans and Leases

		2075		851000000		Real Estate Loans (in Domestic Offices)

		2076		851100000		First Lien Mortgages

		2077		851110000		First Lien Mortgages

		2078		851120000		First Lien HELOAN

		2079		851200000		Second/ Junior Lien Mortgages

		2080		851210000		Closed-End Junior Liens

		2081		851220000		HELOCs

		2082		851300000		CRE Loans

		2083		851310000		Construction

		2084		851320000		Multifamily

		2085		851330000		Nonfarm, Non-residential

		2086		851331000		Owner-Occupied

		2087		851332000		Non-Owner-Occupied

		2088		851400000		Loans Secured by Farmland

		2089		852000000		Real Estate Loans (Not in Domestic Offices)

		2090		852100000		First Lien Mortgages

		2091		852200000		Second/ Junior Lien Mortgages

		2092		852300000		CRE Loans

		2093		852310000		Construction

		2094		852320000		Multifamily

		2095		852330000		Nonfarm, Non-residential

		2096		852331000		Owner-Occupied

		2097		852332000		Non-Owner-Occupied

		2098		853000000		Ca Loans

		2099		853100000		Ca Graded

		2100		853200000		Small Business (Scored/Delinquency Managed)

		2101		853300000		Corporate Card

		2102		853400000		Business Card

		2103		854000000		Credit Cards

		2104		854100000		Charge Card

		2105		854200000		Bank Card

		2106		855000000		Other Consumer

		2107		855100000		Auto Loans

		2108		855200000		Student Loans

		2109		855300000		Other loans backed by securities (non-purpose lending)

		2110		855400000		Other

		2111		856000000		Other Loans and Leases

		2112		856100000		Loans to Foreign Governments

		2113		856200000		Agricultural Loans

		2114		856300000		Loans for purchasing or carrying securities (secured or unsecured)

		2115		856400000		Loans to Depositories and Other Financial Institutions

		2116		856500000		All Other Loans and Leases

		2117		856510000		All Other Loans (exclude consumer loans)

		2118		856520000		All Other Leases

		2119		850000000		Total Loans and Leases

		2120		811000009		LOANS HELD FOR INVESTMENT AT AMORTIZED COST

		2121		861000000		Real Estate Loans (in Domestic Offices)

		2122		861100000		First Lien Mortgages

		2123		861110000		First Lien Mortgages

		2124		861120000		First Lien HELOAN

		2125		861200000		Second/ Junior Lien Mortgages

		2126		861210000		Closed-End Junior Liens

		2127		861220000		HELOCs

		2128		861300000		CRE Loans

		2129		861310000		Construction

		2130		861320000		Multifamily

		2131		871000000		Balances

		2132		871100000		New originations

		2133		871200000		Paydowns

		2134		871300000		Asset Purchases

		2135		871400000		Asset Sales

		2136		791000000		Loan Losses

		2137		861110016		Auto Leases (International)

		2138		872000000		Balances

		2139		872100000		New originations

		2140		872200000		Paydowns

		2141		872300000		Asset Purchases

		2142		872400000		Asset Sales

		2143		792500000		Loan Losses

		2144		861110017		Student Loan

		2145		865210000		New originations

		2146		865220000		Paydowns

		2147		865230000		Asset Purchases

		2148		865240000		Asset Sales

		2149		861110018		Small Business Loan - Scored (Domestic)

		2150		863210000		Balances

		2151		863211000		New originations

		2152		863212000		Paydowns

		2153		863213000		Asset Purchases

		2154		863214000		Asset Sales

		2155		711321000		Loan Losses

		2156		861110019		Small Business Loan - Scored (International)

		2157		863220000		Balances

		2158		863221000		New originations

		2159		863222000		Paydowns

		2160		863223000		Asset Purchases

		2161		863224000		Asset Sales

		2162		711322000		Loan Losses

		2163		861110020		Other Consumer Loans and Leases (Domestic)

		2164		873000000		Balances

		2165		873100000		New originations

		2166		873200000		Paydowns

		2167		873300000		Asset Purchases

		2168		873400000		Asset Sales

		2169		793000000		Loan Losses

		2170		861110021		Other Consumer Loans and Leases (International)

		2171		874000000		Balances

		2172		874100000		New originations

		2173		874200000		Paydowns

		2174		874300000		Asset Purchases

		2175		874400000		Asset Sales

		2176		794000000		Loan Losses

		2177		36100100		Original UPB

		2178		36100200		Original UPB (Excluding Exempt Population)

		2179		36100300		Outstanding UPB (Excluding Exempt Population)

		2180		36100400		Delinquency Status as of 3Q (Excluding Exempt Population)

		2181		36100401		Current

		2182		36100402		Past due 30 to 89 days

		2183		36100403		Past due 90 to 179 days

		2184		36100404		Past due 180+ days

		2185		36100500		Net Credit Loss Realized to-date (Excluding Exempt Population)

		2186		36100600		Repurchase Requests Outstanding (Excluding Exempt Population)

		2187		36100700		Estimated Lifetime Net Credit Losses (Excluding Exempt Population)

		2188		36100800		Projected Future Losses to BHC Charged to Repurchase Reserve (Excluding Exempt Population)

		2189		36100110		Original UPB

		2190		36100210		Original UPB (Excluding Exempt Population)

		2191		36100310		Outstanding UPB (Excluding Exempt Population)

		2192		36100410		Delinquency Status as of 3Q (Excluding Exempt Population)

		2193		36100411		Current

		2194		36100412		Past due 30 to 89 days

		2195		36100413		Past due 90 to 179 days

		2196		36100414		Past due 180+ days

		2197		36100510		Net Credit Loss Realized to-date (Excluding Exempt Population)

		2198		36100610		Repurchase Requests Outstanding (Excluding Exempt Population)

		2199		36100710		Estimated Lifetime Net Credit Losses (Excluding Exempt Population)

		2200		36100810		Projected Future Losses to BHC Charged to Repurchase Reserve (Excluding Exempt Population)

		2201		36100900		Original UPB

		2202		36101000		Original UPB (Excluding Exempt Population)

		2203		36101100		Outstanding UPB (Excluding Exempt Population)

		2204		36101200		Projected Future Losses to BHC Charged to Repurchase Reserve (Excluding Exempt Population)

		2205		36100910		Original UPB

		2206		36101010		Original UPB (Excluding Exempt Population)

		2207		36101110		Outstanding UPB (Excluding Exempt Population)

		2208		36101210		Projected Future Losses to BHC Charged to Repurchase Reserve (Excluding Exempt Population)

		2209		36101300		Projected Future Losses to BHC Charged to Repurchase Reserve

		2210		36101400		Original UPB

		2211		36101500		Original UPB (Excluding Exempt Population)

		2212		36101600		Outstanding UPB (Excluding Exempt Population)

		2213		36101700		Delinquency Status as of 3Q (Excluding Exempt Population)

		2214		36101701		Current

		2215		36101702		Past due 30 to 89 days

		2216		36101703		Past due 90 to 179 days

		2217		36101704		Past due 180+ days

		2218		36101800		Net Credit Loss Realized to-date (Excluding Exempt Population)

		2219		36101900		Repurchase Requests Outstanding (Excluding Exempt Population)

		2220		36102000		Estimated Lifetime Net Credit Losses (Excluding Exempt Population)

		2221		36102100		Projected Future Losses to BHC Charged to Repurchase Reserve (Excluding Exempt Population)

		2222		36101410		Original UPB

		2223		36101510		Original UPB (Excluding Exempt Population)

		2224		36101610		Outstanding UPB (Excluding Exempt Population)

		2225		36101710		Delinquency Status as of 3Q (Excluding Exempt Population)

		2226		36101711		Current

		2227		36101712		Past due 30 to 89 days

		2228		36101713		Past due 90 to 179 days

		2229		36101714		Past due 180+ days

		2230		36101810		Net Credit Loss Realized to-date (Excluding Exempt Population)

		2231		36101910		Repurchase Requests Outstanding (Excluding Exempt Population)

		2232		36102010		Estimated Lifetime Net Credit Losses (Excluding Exempt Population)

		2233		36102110		Projected Future Losses to BHC Charged to Repurchase Reserve (Excluding Exempt Population)

		2234		36102200		Original UPB

		2235		36102300		Original UPB (Excluding Exempt Population)

		2236		36102400		Outstanding UPB (Excluding Exempt Population)

		2237		36102500		Projected Future Losses to BHC Charged to Repurchase Reserve (Excluding Exempt Population)

		2238		36102600		Projected Future Losses to BHC Charged to Repurchase Reserve

		2239		36102210		Original UPB

		2240		36102310		Original UPB (Excluding Exempt Population)

		2241		36102410		Outstanding UPB (Excluding Exempt Population)

		2242		36102510		Projected Future Losses to BHC Charged to Repurchase Reserve (Excluding Exempt Population)

		2243		36102610		Projected Future Losses to BHC Charged to Repurchase Reserve

		2244		36102700		Original UPB

		2245		36102800		Original UPB (Excluding Exempt Population)

		2246		36102900		Outstanding UPB (Excluding Exempt Population)

		2247		36103000		Delinquency Status as of 3Q (Excluding Exempt Population)

		2248		36103001		Current

		2249		36103002		Past due 30 to 89 days

		2250		36103003		Past due 90 to 179 days

		2251		36103004		Past due 180+ days

		2252		36103100		Net Credit Loss Realized to-date (Excluding Exempt Population)

		2253		773200007		Other

		2254		773000008		Other Real Estate Owned Expense

		2255		773000009		Provision for Unfunded Off-Balance Sheet Credit Exposures (to build/decrease item 139 (BHCKB557) in Balance Sheet)

		2256		773000010		Other Non-Interest Expense (4)

		2257		713000001		Significant items included in Other Non-Interest Expense 1

		2258		713000002		Significant items included in Other Non-Interest Expense 2

		2259		713000003		Significant items included in Other Non-Interest Expense 3

		2260		713000004		Significant items included in Other Non-Interest Expense 4

		2261		713000005		Significant items included in Other Non-Interest Expense 5

		2262		713000006		Significant items included in Other Non-Interest Expense 6

		2263		713000007		Significant items included in Other Non-Interest Expense 7

		2264		713000008		Significant items included in Other Non-Interest Expense 8

		2265		713000009		Significant items included in Other Non-Interest Expense 9

		2266		713000010		Significant items included in Other Non-Interest Expense 10

		2267		700711940		AverageAsset Balances ($Millions) (1)

		2268		700711100		First Lien Residential Mortgages (in Domestic Offices)

		2269		700711200		Second/ Junior Lien Residential Mortgages (in Domestic Offices)

		2270		700711201		Closed-End Junior Liens

		2271		700711202		Home Equity Lines Of Credit (HELOCs)

		2272		700711300		Ca Loans (7)

		2273		700711500		CRE Loans (in Domestic Offices)

		2274		700711600		Credit Cards

		2275		700711700		Other Consumer

		2276		700711701		Auto Loans

		2277		700711702		Student Loans

		2278		700711703		Other, incl. loans backed by securities (non-purpose lending)

		2279		700711800		Real Estate Loans (Not in Domestic Offices)

		2280		700711801		Residential Mortgages (First and Second Lien)

		2281		700711802		Other

		2282		700711900		Other Loans and Leases (10)

		2283		700711910		Nonaccrual Loans (5)

		2284		700711920		Securities (AFS and HTM) - Treasuries and Agency Debentures

		2285		700711930		Securities (AFS and HTM) - Agency RMBS (both CMOs and pass-throughs)

		2286		700712100		Trading Assets

		2287		700712200		Deposits with Banks and Other

		2288		700712000		Other Interest/Dividend Bearing Assets (2)

		2289		700712300		Other Assets

		2290		700710000		Total Average Asset Balances

		2291		700721000		Average Rates Earned (%) (9)

		2292		700721100		First Lien Residential Mortgages (in Domestic Offices)

		2293		700721200		Second/ Junior Lien Residential Mortgages (in Domestic Offices)

		2294		700721201		Closed-End Junior Liens

		2295		700721202		HELOCs

		2296		700721300		Ca Loans (7)

		2297		700721500		CRE Loans (in Domestic Offices)

		2298		700721600		Credit Cards

		2299		700721700		Other Consumer

		2300		700721701		Auto Loans

		2301		700721702		Student Loans

		2302		700721703		Other, incl. loans backed by securities (non-purpose lending)

		2303		700721800		Real Estate Loans (Not in Domestic Offices)

		2304		700721801		Residential Mortgages (First and Second Lien)

		2305		700721802		Other

		2306		700721900		Other Loans and Leases

		2307		700721910		Nonaccrual Loans (5)

		2308		700721920		Securities (AFS and HTM) - Treasuries and Agency Debentures

		2309		700721930		Securities (AFS and HTM) - Agency RMBS (both CMOs and pass-throughs)

		2310		700721940		Securities (AFS and HTM) - Other

		2311		700722100		Trading Assets

		2312		700722200		Deposits with Banks and Other

		2313		700722000		Other Interest/Dividend Bearing Assets

		2314		700720000		Total Interest Income

		2315		700731000		Deposits-Domestic (6)

		2316		700731100		Non-Interest-Bearing Demand

		2317		700731200		Money Market Accounts

		2318		700731300		Savings

		2319		700731400		NOW, ATS, and other Transaction Accounts

		2320		700731500		Time Deposits

		2321		700732000		Deposits-Foreign (6)

		2322		700732100		Foreign Deposits

		2323		700732200		Foreign Deposits-Time

		2324		700733000		Fed Funds, Repos, and Other Short Term Borrowing

		2325		700733100		Fed Funds

		2326		700733200		Repos

		2327		700733300		Other Short Term Borrowing (11)

		2328		700734000		Trading Liabilities

		2329		700735000		Subordinated Notes Payable to Unconsolidated Trusts Issuing Trust Preferred Securities (TruPS) and TruPS Issued by Consolidated Special Purpose Entities

		2330		700736000		Other Interest-Bearing Liabilities (3)(11)

		2331		700737000		Other Liabilities (11)

		2332		700730000		Total Average Liability Balances

		2333		700740000		Average Liability Rates (%) (9)

		2334		700741000		Deposits-Domestic (6)

		2335		700741100		Non-Interest-Bearing Demand (8)

		2336		700741200		Money Market Accounts

		2337		700741300		Savings

		2338		700741400		Negotiable Order of Withdrawal (NOW), Automatic Transfer Service (ATS), and other Transaction Accounts

		2339		700741500		Time Deposits

		2340		700742000		Deposits-Foreign (6)

		2341		700742100		Foreign Deposits

		2342		700742200		Foreign Deposits-Time

		2343		700743000		Fed Funds, Repos, and Other Short Term Borrowing

		2344		700743100		Fed Funds

		2345		700743200		Repos

		2346		700743300		Other Short Term Borrowing

		2347		700744000		Trading Liabilities

		2348		700745000		Subordinated Notes Payable to Unconsolidated Trusts Issuing TruPS and TruPS Issued by Consolidated Special Purpose Entities

		2349		700746000		Other Interest-Bearing Liabilities (3)(11)

		2350		700747000		Other

		2351		700700000		Total Net Interest Income (4)

		2352		700700001		Significant items included in Other Interest/Dividend Bearing Assets 1

		2353		700700002		Significant items included in Other Interest/Dividend Bearing Assets 2

		2354		700700003		Significant items included in Other Interest/Dividend Bearing Assets 3

		2355		700700004		Significant items included in Other Interest/Dividend Bearing Assets 4

		2356		700700005		Significant items included in Other Interest/Dividend Bearing Assets 5

		2357		700700006		Significant items included in All Other Interest Bearing Liabilities Balances 1

		2358		700700007		Significant items included in All Other Interest Bearing Liabilities Balances 2

		2359		700700008		Significant items included in All Other Interest Bearing Liabilities Balances 3

		2360		700700009		Significant items included in All Other Interest Bearing Liabilities Balances 4

		2361		700700010		Significant items included in All Other Interest Bearing Liabilities Balances 5

		2362		797100000		A. Metrics by Business Segment/Line (9)

		2363		797110000		Retail and Small Business Segment

		2364		797111000		Domestic (24)

		2365		797111100		Credit and Charge Cards

		2366		797111101		Total Open Accounts  ? End of Period

		2367		797111102		Credit and Charge Card Purchase Volume

		2368		797111103		Credit and Charge Card Rewards/Partner Sharing Expense (23) (34)

		2369		797111200		Mortgages and Home Equity

		2370		797111201		Average Third-Party Residential Mortgages Serviced (3)

		2371		797111202		Residential Mortgage Originations Industry Market Size ? Volume (25)

		2372		797111203		Mortgages and Home Equity Sold during the quarter (26)

		2373		797111204		Servicing Expenses (8)

		2374		797111300		Retail and Small Business Deposits

		2375		797111301		Total Open Checking and Money Market Accounts  ? End of Period (31)

		2376		797111302		Debit Card Purchase Transactions

		2377		797112000		International Retail and Small Business (12)

		2378		797112001		Credit Card Revenues (1)

		2379		797120000		Investment Banking Segment

		2380		797120001		Number of Employees (15)

		2381		797120002		Compensation - Total (8)

		2382		797120003		Stock Based Compensation and Cash Variable Pay (8)

		2383		797121000		Advisory

		2384		797121100		Deal Volume

		2385		797121200		Industry Market Size - Fees

		2386		797121300		Industry Market Size - Completed Deal Volume

		2387		797121400		Backlog (30)

		2388		797122000		Equity Capital Markets

		2389		797122100		Deal Volume

		2390		797122200		Industry Market Size - Fees

		2391		797122300		Industry Market Size - Volume

		2392		797123000		Debt Capital Markets

		2393		797123100		Deal Volume

		2394		797123200		Industry Market Size - Fees

		2395		797123300		Industry Market Size - Volume

		2396		797124000		Syndicated Lending

		2397		797124100		Deal Volume

		2398		797124200		Industry Market Size - Fees

		2399		797124300		Industry Market Size - Volume

		2400		797130000		Merchant Banking/ Private Equity

		2401		797130001		AUM (10)

		2402		797140000		Sales and Trading Segment

		2403		797140001		Number of Employees (15)

		2404		310000300		Initial Day 1 Non-Accretable Difference (NAD) to Absorb Cash Flow Shortfalls on PCI Loans

		2405		310000400		Quarter Ending Non Accretable Difference (NAD)

		2406		310000500		Cumulative Charge-offs to Date (to NAD)

		2407		310000600		Cumulative Charge-offs to Date (to Allowance)

		2408		310000700		Provisions to Allowance

		2409		310000800		Quarterly Charge-offs to NAD

		2410		310000900		Quarterly Charge-offs to Allowance

		2411		310001000		Accretable Yield Remaining

		2412		310001100		Accretable Yield Accreted to Income

		2413		55300		Personal Loans		56000		1

		2414		55400		Vehicle Loans		56000		1

		2415		56000		Loans		58000		1

		2416		56100		Loan Loss Reserve - Loans		57000		1

		2417		56200		Allocated Loan Loss Reserve		57000		1

		2418		57000		Loan Loss Reserve		58000		1

		2419		58000		Retail		60000		1

		2420		58100		Overdraft Facility		59000		1

		2421		58200		Term Loans		59000		1

		2422		59000		Corporate		60000		1

		2423		60000		Loans and Advances to Customers		107003		1

		2424		60100		Hedge Funds		61000		1

		2425		60200		Interest in Associates and Joint Ventures		61000		1

		2426		60300		Investment in Corporate Bonds		61000		1

		2427		60400		Investment in Government Bonds		61000		1

		2428		60500		Private Debt Funds		61000		1

		2429		60600		Private Equity Funds		61000		1

		2430		60700		Real Estate Funds		61000		1

		2431		60900		Allocated Investments		61000		-1

		2432		61000		Investments		107003		1

		2433		50200		Cash and Cash-equivalent Securities		51000		1

		2434		50300		Inter-bank Deposits		51000		1

		2435		50900		Allocated Central Bank Reserve		51000		-1

		2436		51000		Cash		107003		1

		2437		51100		Asset-backed Securities Assets		52000		1

		2438		51200		Bridge Loans		52000		1

		2439		62000		Treasury		107003		1

		2440		62100		Property		63000		1

		2441		62200		Plant and Equipment		63000		1

		2442		62900		Allocated Fixed Assets		63000		-1

		2443		63000		Fixed Assets		107003		1

		2444		63100		Goodwill		64000		1

		2445		63200		Deferred Revenue Expenditure		64000		1

		2446		64000		Other Assets		107003		1

		2447		65100		Deposits from Other Banks		66000		1

		2448		65200		Repurchase Contracts		66000		1

		2449		66000		Deposits from Banks and Other Liabilities		72000		1

		2450		310001200		Effective Yield (%)

		2451		320000101		Carry Value

		2452		320000102		Allowance

		2453		320000100		Net Carry Value

		2454		320000200		Unpaid Principal Balance

		2455		320000300		Initial Day 1 Non-Accretable Difference (NAD) to Absorb Cash Flow Shortfalls on PCI Loans

		2456		320000400		Quarter Ending Non Accretable Difference (NAD)

		2457		320000500		Cumulative Charge-offs to Date (to NAD)

		2458		320000600		Cumulative Charge-offs to Date (to Allowance)

		2459		320000700		Provisions to Allowance

		2460		320000800		Quarterly Charge-offs to NAD

		2461		320000900		Quarterly Charge-offs to Allowance

		2462		320001000		Accretable Yield Remaining

		2463		320001100		Accretable Yield Accreted to Income

		2464		320001200		Effective Yield (%)

		2465		330000101		Carry Value

		2466		330000102		Allowance

		2467		330000100		Net Carry Value

		2468		330000200		Unpaid Principal Balance

		2469		330000300		Initial Day 1 Non-Accretable Difference (NAD) to Absorb Cash Flow Shortfalls on PCI Loans

		2470		330000400		Quarter Ending Non Accretable Difference (NAD)

		2471		330000500		Cumulative Charge-offs to Date (to NAD)

		2472		330000600		Cumulative Charge-offs to Date (to Allowance)

		2473		330000700		Provisions to Allowance

		2474		330000800		Quarterly Charge-offs to NAD

		2475		330000900		Quarterly Charge-offs to Allowance

		2476		330001000		Accretable Yield Remaining

		2477		330001100		Accretable Yield Accreted to Income

		2478		330001200		Effective Yield (%)

		2479		340000101		Carry Value

		2480		340000102		Allowance

		2481		340000100		Net Carry Value

		2482		340000200		Unpaid Principal Balance

		2483		340000300		Initial Day 1 Non-Accretable Difference (NAD) to Absorb Cash Flow Shortfalls on PCI Loans

		2484		340000400		Quarter Ending Non Accretable Difference (NAD)

		2485		340000500		Cumulative Charge-offs to Date (to NAD)

		2486		340000600		Cumulative Charge-offs to Date (to Allowance)

		2487		340000700		Provisions to Allowance

		2488		340000800		Quarterly Charge-offs to NAD

		2489		340000900		Quarterly Charge-offs to Allowance

		2490		340001000		Accretable Yield Remaining

		2491		340001100		Accretable Yield Accreted to Income

		2492		340001200		Effective Yield (%)

		2493		350000101		Carry Value

		2494		350000102		Allowance

		2495		350000100		Net Carry Value

		2496		350000200		Unpaid Principal Balance

		2497		350000300		Initial Day 1 Non-Accretable Difference (NAD) to Absorb Cash Flow Shortfalls on PCI Loans

		2498		350000400		Quarter Ending Non Accretable Difference (NAD)

		2499		350000500		Cumulative Charge-offs to Date (to NAD)

		2500		350000600		Cumulative Charge-offs to Date (to Allowance)

		2501		350000700		Provisions to Allowance

		2502		350000800		Quarterly Charge-offs to NAD

		2503		350000900		Quarterly Charge-offs to Allowance

		2504		350001000		Accretable Yield Remaining

		2505		350001100		Accretable Yield Accreted to Income

		2506		350001200		Effective Yield (%)

		2507		713110000		Equity

		2508		713120000		FX

		2509		713130000		Rates

		2510		713140000		Commodities

		2511		713150000		Securitized Products

		2512		713160000		Other Credit

		2513		713170000		Private Equity

		2514		713180000		Other Fair Value Assets

		2515		713190000		Cross-Asset Terms

		2516		713111000		Equity

		2517		713121000		FX

		2518		713131000		Rates

		2519		713141000		Commodities

		2520		713151000		Securitized Products

		2521		713161000		Other Credit

		2522		713171000		Private Equity

		2523		713181000		Other Fair Value Assets

		2524		713112000		Equity

		2525		713122000		FX

		2526		713132000		Rates

		2527		713142000		Commodities

		2528		713152000		Securitized Products

		2529		713162000		Other Credit

		2530		713172000		Private Equity

		2531		713182000		Other Fair Value Assets

		2532		603		Other Deductions from (Additions to) Assets for Leverage Ratio Purposes

		2533		604		Total Assets for the Leverage Ratio

		2534		605		Leverage Exposure for Supplementary Leverage Ratio (Applicable to Advanced Approaches BHCs Only)

		2535		606		On-Balance Sheet Derivatives

		2536		607		Derivatives, Potential Future Exposure

		2537		608		On-Balance Sheet Repo-Style Transactions

		2538		609		Other On-Balance Sheet Items (Excluding Derivatives and Repo-Style Transactions)

		2539		610		Off-Balance Sheet Items (Excluding Derivatives and Repo-Style Transactions)

		2540		611		Of Which: Unconditionally Cancellable Commitments Eligible for 10% Credit Conversion Factor

		2541		612		Of Which: All Other

		2542		613		Amounts Deducted from Common Equity Tier 1 Capital and Additional Tier 1 Capital

		2543		614		Other Deductions from (Additions to) Leverage Exposure

		2544		615		Total Leverage Exposure for Supplementary Leverage Ratio

		2545		616		Data Completeness Check

		2546		617		Total Assets for Tier 1 Leverage Ratio  (applicable to all BHCs):  If No, please complete all non-shaded cells until all cells to the right say Yes. Do not leave cells blank/ enter 0 if not applicable.

		2547		618		Leverage Exposure for Supplementary Leverage Ratio (applicable to advanced approaches banking organizations):  If No, please complete all non-shaded cells until all cells to the right say Yes. Do not leave cells blank/ enter 0 if not applicable.

		2548		852400000		Loans Secured by Farmland		852000000		1

		2549		632000000		Tier 1 Capital		107000		1

		2550		633000000		Total Risk-Based Capital		107000		1

		2551		634000000		Average Total Assets for Leverage Capital Purposes		107000		1

		2552		797230000		Non Interest Income		797200000		1

		2553		797233000		Net Gains/(Losses) on Sales of Other Assets (excluding securities)		797230000		1

		2554		797234000		Extinguishment of Debt and Preferred Exchange Benefits Revenue		797230000		1

		2555		797310000		Nonaccrual Loan Balance		797300000		1

		2556		797340005		Small Business (Scored/Delinquency Managed)		797340000		1

		2557		797365000		New Business Pricing for Time Deposits		797360000		1

		2558		797365100		Curve (if multiple terms assumed)		797360000		1

		2559		797365200		Index rate  (if single term assumed)  (29)		797360000		1

		2560		51300		Brokerage Receivable		52000		1

		2561		51400		Commercial Paper Assets		52000		1

		2562		51500		Corporate Debt Securities Assets		52000		1

		2563		51600		Mortgage-backed Securities Assets		52000		1

		2564		51700		Treasury Bills Assets		52000		1

		2565		52000		Interest-bearing Assets		54000		1

		2566		52100		Derivative Contracts Assets		53000		1

		2567		52200		Equities and Convertible Debentures Assets		53000		1

		2568		52300		Physical Commodities Assets		53000		1

		2569		53000		Non-Interest-bearing Assets		54000		1

		2570		53900		Allocated Trading Assets		54000		-1

		2571		54000		Trading Assets		107003		1

		2572		54100		Branded Cards		55000		1

		2573		54200		Gold Cards		55000		1

		2574		54300		Silver Cards		55000		1

		2575		54400		Platinum Cards		55000		1

		2576		55000		Credit Cards		58000		1

		2577		55100		Education Loans		56000		1

		2578		55200		Home Loans		56000		1

		2579		83300		Transfer Pricing Charge		85000		-1

		2580		83400		Charge for Liquidity		85000		-1

		2581		83500		Charge for Basis Risk		85000		-1

		2582		83600		Charge for Optionality		85000		-1

		2583		83700		Charge for Other Allocated Assets		85000		-1

		2584		83900		Charge for Central Bank Reserves		85000		-1

		2585		84000		Amortization of Discount for Liability		85000		-1

		2586		84100		Amortization of Premium for Asset		85000		-1

		2587		84200		Economic Provision		85000		-1

		2588		84300		Deposit Insurance		85000		-1

		2589		84400		Credit for Loan Loss Reserve		85000		-1

		2590		84500		Credit for Equity		85000		-1

		2591		85000		Net Interest Revenue		91000		1

		2592		85100		Commission		86000		1

		2593		85200		Fees		86000		1

		2594		85250		Waived Fees		86000		-1

		2595		85300		Penalties		86000		1

		2596		85800		Other Income - Customers		86000		1

		2597		86000		Customer Non-Interest Revenue		88000		1

		2598		86100		Investment Income		87000		1

		2599		87000		Non-Customer Non-Interest Revenue		88000		1

		2600		87500		Indirect Non-interest Income		88000		1

		2601		88000		Non-Interest Revenue		91000		1

		2602		88100		Other Income - Non-Customers		90000		1

		2603		88200		Allocated Other Income - Non-Customers		90000		-1

		2604		90000		Other Revenue		91000		1

		2605		91000		Total Revenue, Net of Interest Expense		95000		1

		2606		91910		Credit Losses		91900		1

		2607		91920		Recoveries of amounts previously written-off		91900		-1

		2608		99510		Other Credit Risk Provisions		99500		1

		2609		99520		Allowance for Loan Loss Reserve (ALLL)		99500		1

		2610		99500		Provisions for Credit Losses		107002		-1

		2611		92010		Total Brand Management Expenses		92100		1

		2612		92020		Sales and Marketing and Business Promotion Expenses		92100		1

		2613		92100		Advertising and Marketing		94000		1

		2614		92190		Allocated Non-cash Expenses		92200		-1

		2615		92200		Other Allocated Costs		94000		1

		2616		92210		Origination Expenses		92300		1

		2617		92215		Branch Platform Expenses		92220		1

		2618		92220		Servicing Expenses		92300		1

		2619		92230		Collection Expenses		92300		1

		2620		92300		Processing Expenses		94000		1

		2621		92310		Direct Sales Expenses		92400		1

		2622		92320		Campaign Management Expenses		92400		1

		2623		92330		Miscellaneous Sales Expenses		92400		1

		2624		92400		Sales Expenses		94000		1

		2625		92410		Advertising Expenses		92500		1

		2626		92420		Marketing and Brand Management Expenses		92500		1

		2627		700711400		Small Business (Scored/Delinquency Managed)		700710000		1

		2628		700721400		Small Business (Scored/Delinquency Managed)		700720000		1

		2629		700722300		Other		700720000		1

		2630		107002		Income Statement		107001		1

		2631		107003		Balance Sheet		107001		1

		2632		107000		Regulatory Reporting				1

		2633		50100		Balances with Central Bank		51000		1

		2634		66100		Asset-backed Securities Liabilities		67000		1

		2635		66200		Brokerage Payable		67000		1

		2636		66300		Corporate Debt Securities Liabilities		67000		1

		2637		66400		Derivative Contracts Liabilities		67000		1

		2638		66500		Equities and Convertible Debentures Liabilities		67000		1

		2639		66600		Government Obligations		67000		1

		2640		66700		Mortgage-backed Securities Liabilities		67000		1

		2641		66800		Physical Commodities Liabilities		67000		1

		2642		66900		Treasury Bills Liabilities		67000		1

		2643		67000		Trading Liabilities		72000		1

		2644		67100		Retil Checking Accounts		67500		1

		2645		67200		Recurring Deposits		67500		1

		2646		67300		Retail Time Deposits		67500		1

		2647		67400		Savings Accounts		67500		1

		2648		67450		Float		67500		1

		2649		67500		Customer Liabilities Retail		68000		1

		2650		67600		Checking Accounts		67900		1

		2651		67700		Corporate Time Deposits		67900		1

		2652		67900		Customer Liabilities Corporate		68000		1

		2653		68000		Customer Liabilities		72000		1

		2654		68100		Commercial Paper Borrowings		69000		1

		2655		68200		Promissory Notes		69000		1

		2656		68300		Other Short-term Borrowings		69000		1

		2657		69000		Short-term Borrowings		72000		1

		2658		69100		Fixed-rate Obligations		70000		1

		2659		69200		Floating-rate Obligations		70000		1

		2660		69300		Other Long-term Borrowings		70000		1

		2661		70000		Long-term Borrowings		72000		1

		2662		72000		Total Liabilities		78000		1

		2663		73100		Common Stock		75000		1

		2664		73200		Preferred Stock		75000		1

		2665		73300		Treasury Stock		75000		1

		2666		73400		Additional Paid-up Capital		75000		1

		2667		73500		Allocated Capital Operating Risk Capital		74900		1

		2668		73600		Allocated Capital Credit Risk Capital		74900		1

		2669		73700		Allocated Capital Market Risk Capital		74900		1

		2670		73800		Allocated Capital Interest Rate Risk Capital		74900		1

		2671		73900		Allocated Capital Liquidity Risk Capital		74900		1

		2672		74100		Operating Risk Capital		75000		-1

		2673		74200		Credit Risk Capital		75000		-1

		2674		74300		Market Risk Capital		75000		-1

		2675		74400		Other Allocated Capital		74900		-1

		2676		74500		Interest Rate Risk Capital		75000		-1

		2677		74600		Liquidity Risk Capital		75000		-1

		2678		74900		Allocated Capital		78000		-1

		2679		75000		Share Capital		77000		1

		2680		75100		Free Reserves		76000		1

		2681		75200		Other Comprehensive Income		76000		1

		2682		75300		Restructuring Reserves		76000		1

		2683		75400		Retained Earnings		76000		1

		2684		75500		Revaluation Reserves		76000		1

		2685		75600		Share Premium		76000		1

		2686		76000		Reserves		77000		1

		2687		76100		Minority Interest		77000		1

		2688		77000		Shareholders Equity		78000		1

		2689		78000		Total Liabilities and Sharesholders Equity		107003		1

		2690		78100		Number of Customers		107002		1

		2691		78200		Attrition Rate		107002		1

		2692		78300		Number of New Customers		107002		1

		2693		78400		Number of Closed Customers		107002		1

		2694		82100		Interest Income		85000		1

		2695		82200		Transfer Pricing Credit		85000		1

		2696		82300		Customer Break Funding Fees		85000		1

		2697		82400		Pricing Incentive		85000		1

		2698		82500		Amortization of Discount for Asset		85000		1

		2699		82600		Amortization of Premium for Liability		85000		1

		2700		82700		Credit for Other Allocated Liabilities		85000		1

		2701		82800		Credit for Liquidity		85000		1

		2702		82900		Central Bank Int. Income		85000		1

		2703		83200		Interest Expenses		85000		-1

		2704		92500		Marketing Expenses		94000		1

		2705		92510		Product Development Expenses		92600		1

		2706		92520		Miscellaneous Product Management Expenses		92600		1

		2707		92600		Product Management Expenses		94000		1

		2708		92700		Business Management Expenses		94000		1

		2709		93000		Direct Account Expense		94000		1

		2710		93100		Indirect Processing Expense		94000		1

		2711		93200		Indirect Distribution Expense		94000		1

		2712		93300		Other Indirect Non-Interest Expense		94000		1

		2713		94000		Operating Expenses		95000		-1

		2714		94110		Allocated Indirect Expenses		92200		-1

		2715		94205		Branch Origination Expenses		92210		1

		2716		94210		Mail Origination Expenses		92210		1

		2717		94215		Phone Origination Expenses		92210		1

		2718		94220		Loan Center Origination Expenses		92210		1

		2719		94225		Origination Expenses, Other Channels		92210		1

		2720		94260		Branch Teller Expenses		92220		1

		2721		94265		In Network ATM Expenses		92220		1

		2722		94270		Out of Network ATM Expenses		92220		1

		2723		94275		Call Center Expenses		92220		1

		2724		94280		E-Banking Expenses		92220		1

		2725		94285		Statement Processing Expenses		92220		1

		2726		94290		Loan Processing Expenses		92220		1

		2727		94295		Compliance Expenses		92220		1

		2728		94300		Executive and Other Overhead Expenses		92220		1

		2729		94355		Commission on Collections		92230		1

		2730		94360		Other Collection Expenses		92230		1

		2731		94610		Brand Management Expenses		92700		1

		2732		94620		Miscellaneous Business Management Expenses		92700		1

		2733		95000		Operating Income before Taxes		98000		1

		2734		96000		Unexpected Losses		98000		-1

		2735		97000		Non-Operating Expenses		98000		-1

		2736		98000		Net Income Before Taxes		107002		1

		2737		98500		Tax Expense		107002		1

		2738		99000		Net Income After Taxes		107002		1

		2739		71000		Allocated Liabilities		72000		1

		2740		74110		Operating Risk Capital - Economic		74900		1

		2741		74210		Credit Risk Capital - Economic		74900		1

		2742		74310		Market Risk Capital - Economic		74900		1

		2743		74410		Other Allocated Capital - Economic		74900		1

		2744		74510		Interest Rate Risk Capital - Economic		74900		1

		2745		74610		Liquidity Risk Capital - Economic		74900		1

		2746		74120		Operating Risk Capital - Regulatory		74900		1

		2747		74220		Credit Risk Capital - Regulatory		74900		1

		2748		74320		Market Risk Capital - Regulatory		74900		1

		2749		74420		Other Allocated Capital - Regulatory		74900		1

		2750		74520		Interest Rate Risk Capital - Regulatory		74900		1

		2751		74620		Liquidity Risk Capital - Regulatory		74900		1

		2752		78600		Risk-weighted Assets - Credit Risk		107003		1

		2753		78700		Risk-weighted Assets - Market Risk		107003		1

		2754		91900		Net Credit Losses		95000		-1

		2755		107001		Management Reporting

		2756		630000000		Total risk-weighted assets		107000		1

		2757		797365001		New Business Pricing for Time Deposits for Downward		797360000		1

		2758		797365002		New Business Pricing for Time Deposits for Assumed Floor		797360000		1

		2759		797365110		Curve (if multiple terms assumed) For Downward		797360000		1

		2760		797365120		Curve (if multiple terms assumed) For Assumed Floor		797360000		1

		2761		797365210		Index rate  (if single term assumed) For Downward		797360000		1

		2762		797365220		Index rate  (if single term assumed) For Assumed Floor		797360000		1

		2763		500		Net income (loss) attributable to BHC

		2764		600		Effective Tax Rate (%)

		2765		700		Provisions during the quarter

		2766		800		Reserve, current quarter

		2767		83000		Credit for Float		85000		1

		2768		83100		Early Redemption Fee		85000		1

		2769		36102710		Original UPB

		2770		36104300		Outstanding UPB (Excluding Exempt Population)

		2771		36104400		Delinquency Status as of 3Q (Excluding Exempt Population)

		2772		36104401		Current

		2773		36104402		Past due 30 to 89 days

		2774		36104403		Past due 90 to 179 days

		2775		36104404		Past due 180+ days

		2776		36104500		Net Credit Loss Realized to-date (Excluding Exempt Population)

		2777		36104600		Repurchase Requests Outstanding (Excluding Exempt Population)

		2778		36104700		Estimated Lifetime Net Credit Losses (Excluding Exempt Population)

		2779		36104800		Projected Future Losses to BHC Charged to Repurchase Reserve (Excluding Exempt Population)

		2780		36104110		Original UPB

		2781		36104210		Original UPB (Excluding Exempt Population)

		2782		36104310		Outstanding UPB (Excluding Exempt Population)

		2783		36104410		Delinquency Status as of 3Q (Excluding Exempt Population)

		2784		36104411		Current

		2785		36104412		Past due 30 to 89 days

		2786		36104413		Past due 90 to 179 days

		2787		36104414		Past due 180+ days

		2788		36104510		Net Credit Loss Realized to-date (Excluding Exempt Population)

		2789		36104610		Repurchase Requests Outstanding (Excluding Exempt Population)

		2790		36104710		Estimated Lifetime Net Credit Losses (Excluding Exempt Population)

		2791		36104810		Projected Future Losses to BHC Charged to Repurchase Reserve (Excluding Exempt Population)

		2792		36104900		Original UPB

		2793		36105000		Original UPB (Excluding Exempt Population)

		2794		36105100		Outstanding UPB (Excluding Exempt Population)

		2795		36105200		Projected Future Losses to BHC Charged to Repurchase Reserve (Excluding Exempt Population)

		2796		36104910		Original UPB

		2797		36105010		Original UPB (Excluding Exempt Population)

		2798		36105110		Outstanding UPB (Excluding Exempt Population)

		2799		36105210		Projected Future Losses to BHC Charged to Repurchase Reserve (Excluding Exempt Population)

		2800		36105300		Projected Future Losses to BHC Charged to Repurchase Reserve

		2801		36105400		Original UPB

		2802		36105500		Original UPB (Excluding Exempt Population)

		2803		36105600		Outstanding UPB (Excluding Exempt Population)

		2804		36105700		Delinquency Status as of 3Q (Excluding Exempt Population)

		2805		36105701		Current

		2806		36105702		Past due 30 to 89 days

		2807		36105703		Past due 90 to 179 days

		2808		36105704		Past due 180+ days

		2809		797300000		C. Firm Wide Metrics: Net Interest Income Worksheet (Required only for BHCs that were required to complete the Net Interest Income Worksheet)

		2810		797320000		Carrying Value of Purchased Credit Impaired (PCI) Loans

		2811		797330000		Net Accretion of discount on PCI Loans included in interest Revenues

		2812		797330001		Loans Held for Sale - First Lien Residential Liens in Domestic Offices (Average Balances)

		2813		797330002		Average Rate on Loans Held for Sale-First Lien Residential Liens in Domestic Offices

		2814		797340000		Quarter End Weighted Average Life of Assets (4) (6)

		2815		797340001		First Lien Residential Mortgages (in Domestic Offices) (33)

		2816		797340002		Closed-End Junior Residential Liens (in Domestic Offices)

		2817		797340003		Home Equity Lines Of Credit (HELOCs)

		2818		797340004		Ca Loans

		2819		797340006		CRE Loans (in Domestic Offices)

		2820		797340007		Credit Cards

		2821		797340008		Auto Loans

		2822		797340009		Student Loans

		2823		797340010		Other, incl. loans backed by securities (non-purpose lending) (7)

		2824		797340011		Residential Mortgages (First and Second Lien, Not in Domestic Offices)

		2825		797340012		Other Real Estate Loans (Not in Domestic Offices)

		2826		797340013		Other Loans and Leases

		2827		797340016		Securities (AFS and HTM) - Treasuries and Agency Debentures

		2828		797340017		Securities (AFS and HTM) - Agency RMBS (both CMOs and pass-throughs)

		2829		797340018		Securities (AFS and HTM) - Other

		2830		797340015		Trading Assets

		2831		797340014		All Other Earning Assets

		2832		797350000		Quarter End Weighted Average Life of Liabilities (4) (6)

		2833		797351000		Domestic Deposits - Time

		2834		797352000		Foreign Deposits-Time

		2835		797353000		Fed Funds

		2836		797354000		Repos

		2837		797355000		Other Short Term Borrowing

		2838		797356000		Trading Liabilities

		2839		797357000		Subordinated Notes Payable to Unconsolidated Trusts Issuing TruPS and TruPS Issued by Consolidated Special Purpose Entities

		2840		797358000		All Other Interest Bearing Liabitilies

		2841		797360000		Average Domestic Deposit Repricing Beta in a 'Normal Environment' (5)

		2842		797361000		Money Market Accounts

		2843		797362000		Savings

		2844		797363000		NOW, ATS, and other Transaction Accounts

		2845		797364000		Time Deposits

		2846		797361100		Money Market Accounts

		2847		797362100		Savings

		2848		797363100		NOW, ATS, and other Transaction Accounts

		2849		797364100		Time Deposits

		2850		797361200		Money Market Accounts

		2851		797362200		Savings

		2852		797363200		NOW, ATS, and other Transaction Accounts

		2853		797364200		Time Deposits

		2854		797370000		Average  Foreign Deposit Repricing Beta in a 'Normal Environment' (5)

		2855		797371000		Foreign Deposits

		2856		797372000		Foreign Deposits-Time

		2857		797371100		Foreign Deposits

		2858		797372100		Foreign Deposits-Time

		2859		797371200		Foreign Deposits

		2860		797372200		Foreign Deposits-Time

		2861		797373000		New Domestic Business Pricing for Time Deposits (27)

		2862		797373001		Curve (if multiple terms assumed) (28)

		2863		797373002		Index rate  (if single term assumed)  (29)

		2864		797373003		Spread relative to the Index Rate (29)

		2865		797360001		Revenues (Net Interest Income + Non Interest Income) 1

		2866		797360002		Revenues (Net Interest Income + Non Interest Income) 2

		2867		797360003		Revenues (Net Interest Income + Non Interest Income) 3

		2868		797360004		Revenues (Net Interest Income + Non Interest Income) 4

		2869		797360005		Revenues (Net Interest Income + Non Interest Income) 5

		2870		797360006		Revenues (Net Interest Income + Non Interest Income) 6

		2871		797360007		Revenues (Net Interest Income + Non Interest Income) 7

		2872		797360008		Revenues (Net Interest Income + Non Interest Income) 8

		2873		797360009		Non Interest Expenses 1

		2874		797360010		Non Interest Expenses 2

		2875		797360011		Non Interest Expenses 3

		2876		797360012		Non Interest Expenses 4

		2877		797360013		Non Interest Expenses 5

		2878		797360014		Non Interest Expenses 6

		2879		797360015		Non Interest Expenses 7

		2880		797360016		Non Interest Expenses 8

		2881		774000002		Operational RiskCapital

		2882		774000102		Corporate Finance/Internal Fraud

		2883		774000202		Corporate Finance/External Fraud

		2884		774000302		Corporate Finance/Employment Practices and Workplace Safety

		2885		774000402		Corporate Finance/Clients, Products and Business Practices

		2886		774000502		Corporate Finance/Damage to Physical Assets

		2887		774000602		Corporate Finance/Business disruption and system failures

		2888		774000702		Corporate Finance/Execution, Delivery and Process Management

		2889		774000802		Trading and Sales/Internal Fraud

		2890		774000902		Trading and Sales/External Fraud

		2891		774001002		Trading and Sales/Employment Practices and Workplace Safety

		2892		774001102		Trading and Sales/Clients, Products and Business Practices

		2893		774001202		Trading and Sales/Damage to Physical Assets

		2894		774001302		Trading and Sales/Business disruption and system failures

		2895		774001402		Trading and Sales/Execution, Delivery and Process Management

		2896		774001502		Retail Banking/Internal Fraud

		2897		774001602		Retail Banking/External Fraud

		2898		774001702		Retail Banking/Employment Practices and Workplace Safety

		2899		774001802		Retail Banking/Clients, Products and Business Practices

		2900		774001902		Retail Banking/Damage to Physical Assets

		2901		774002002		Retail Banking/Business disruption and system failures

		2902		774002102		Retail Banking/Execution, Delivery and Process Management

		2903		774002202		Commercial Banking/Internal Fraud

		2904		774002302		Commercial Banking/External Fraud

		2905		774002402		Commercial Banking/Employment Practices and Workplace Safety

		2906		774002502		Commercial Banking/Clients, Products and Business Practices

		2907		774002602		Commercial Banking/Damage to Physical Assets

		2908		774002702		Commercial Banking/Business disruption and system failures

		2909		774002802		Commercial Banking/Execution, Delivery and Process Management

		2910		774002902		Payment and Settlement/Internal Fraud

		2911		774003002		Payment and Settlement/External Fraud

		2912		774003102		Payment and Settlement/Employment Practices and Workplace Safety

		2913		774003202		Payment and Settlement/Clients, Products and Business Practices

		2914		774003302		Payment and Settlement/Damage to Physical Assets

		2915		774003402		Payment and Settlement/Business disruption and system failures

		2916		774003502		Payment and Settlement/Execution, Delivery and Process Management

		2917		774003602		Agency Services/Internal Fraud

		2918		774003702		Agency Services/External Fraud

		2919		774003802		Agency Services/Employment Practices and Workplace Safety

		2920		774003902		Agency Services/Clients, Products and Business Practices

		2921		774004002		Agency Services/Damage to Physical Assets

		2922		774004102		Agency Services/Business disruption and system failures

		2923		774004202		Agency Services/Execution, Delivery and Process Management

		2924		774004302		Asset Management/Internal Fraud

		2925		774004402		Asset Management/External Fraud

		2926		774004502		Asset Management/Employment Practices and Workplace Safety

		2927		774004602		Asset Management/Clients, Products and Business Practices

		2928		774004702		Asset Management/Damage to Physical Assets

		2929		774004802		Asset Management/Business disruption and system failures

		2930		774004902		Asset Management/Execution, Delivery and Process Management

		2931		774005002		Retail Brokerage/Internal Fraud

		2932		774005102		Retail Brokerage/External Fraud

		2933		774005202		Retail Brokerage/Employment Practices and Workplace Safety

		2934		774005302		Retail Brokerage/Clients, Products and Business Practices

		2935		774005402		Retail Brokerage/Damage to Physical Assets

		2936		774005502		Retail Brokerage/Business disruption and system failures

		2937		774005602		Retail Brokerage/Execution, Delivery and Process Management

		2938		773000100		Legal Accounting

		2939		773000011		Legal Reserves

		2940		773000012		Repurchase Litigation Reserve Balance

		2941		639000006		Common shares outstanding (Millions)

		2942		639000012		Common dividends per share ($)

		2943		639000007		Issuance of common stock for employee compensation

		2944		639000008		Other issuance of common stock

		2945		639000013		Total issuance of common stock

		2946		639000009		Share repurchases to offset issuance for employee compensation

		2947		639000010		Other share repurchase

		2948		639000014		Total share repurchases

		2949		634000017		Outstanding trust preferred securities

		2950		634000018		Trust preferred securities included in Item 24

		2951		400		General Credit RWA (General risk-based capital rules)

		2952		401		Credit RWA per Standardized Approach (Revised regulatory capital rule, July 2013)

		2953		402		Market RWA

		2954		403		Other RWA and Adjustments

		2955		407		General Credit Risk (Including counterparty credit risk and non-trading credit risk) (General risk-based capital rules)

		2956		408		General Credit RWA

		2957		409		Cash and due from depository institutions

		2958		410		Held-to-maturity securities (HTM)

		2959		411		Available-for-sale securities (AFS)

		2960		412		Federal funds sold and securities purchased under agreements to resell

		2961		413		Loans and leases

		2962		414		Derivative contracts

		2963		415		Unused commitments with an original maturity exceeding one year

		2964		416		Unused commitments with an original maturity of one year or less to asset-backed commercial paper conduits

		2965		417		Other off-balance-sheet

		2966		418		Other credit risk

		2967		420		Standardized Approach (Revised regulatory capital rule, July 2013)

		2968		421		RWA per Standardized Approach

		2969		422		Cash items in the process of collection

		2970		423		Exposures conditionally guaranteed by the U.S. government, its central bank, or U.S. government agency

		2971		424		Claims on government-sponsored entities

		2972		425		Claims on U.S. depository institutions and NCUA-insured credit unions

		2973		426		Revenue bonds issued by state and local governments in the U.S., and general obligation claims on and claims guaranteed by the full faith and credit of state and local governments (and any other PSE) in the U.S.

		2974		427		Claims on and exposures guaranteed by foreign governments and their central banks

		2975		428		Claims on and exposures guaranteed by foreign banks

		2976		429		Claims on and exposures guaranteed by foreign PSEs

		2977		430		Multifamily mortgage loans and presold residential construction loans

		2978		431		Residential mortgage loans subject to 50% risk-weight

		2979		432		Other residential mortgage loans

		2980		433		Past due exposures

		2981		434		High-volatility commercial real estate loans

		2982		435		Commercial loans/Corporate exposures

		2983		436		Consumer loans and credit cards

		2984		437		Other revised regulatory capital rule risk-weight items

		2985		438		Off-balance sheet commitments with an original maturity of one year or less that are not unconditionally cancelable

		2986		439		Off-balance sheet commitments with an original maturity of more than one year that are not unconditionally cancelable

		2987		440		Other off-balance sheet exposures

		2988		441		Over-the-counter derivative contracts

		2989		442		Securitization exposures

		2990		443		Equity exposures

		2991		444		Other credit risk

		2992		447		Market RWA

		2993		448		VaR-based capital requirement

		2994		449		Stressed VaR-based capital requirement

		2995		450		Incremental risk capital requirement

		2996		451		Comprehensive risk capital requirement (excluding non-modeled correlation)

		2997		452		Non-modeled Securitization

		2998		453		Net Long

		2999		454		Net Short

		3000		455		Specific risk add-on (excluding securitization and correlation)

		3001		456		Sovereign debt positions

		3002		457		Government sponsored entity debt positions

		3003		458		Depository institution, foreign bank, and credit union debt positions

		3004		459		Public sector entity debt positions

		3005		460		Corporate debt positions

		3006		461		Equity

		3007		7573200		Estimated Lifetime Net Credit Losses		7570000		1

		3008		7573300		Repurchased UPB		7570000		1

		3009		7573400		Repurchase Loss to-date		7570000		1

		3010		7573500		Settlements/Make-Whole Payments to-date		7570000		1

		3011		7573600		Repurchase Requests Outstanding		7570000		1

		3012		7573700		Repurchase Reserve		7570000		1

		3013		7573800		Litigation Reserve for Rep and Warrant Issues		7570000		1

		3014		7573900		Projected Future Repurchase Losses		7570000		1

		3015		7580000		Total Loans sold		7500000		1





DIM_SCENARIO

				V_SCENARIO_CODE		FIC_MIS_DATE		V_SCENARIO_DESC

		1		BSL		3/31/10		BASELINE

		2		BHCSCEN		3/31/10		BHC  Scenario

		3		FRSCEN		3/31/10		Federal Reserve Scenario

		4		FRSCENAC		3/31/10		Federal Reserve scenario ( Adverse Case)

		5		FRSCENSEVAC		3/31/10		Federal Reserve scenario (Severely Adverse Case)

		6		FRSCENFRSPEC		3/31/10		FR scenario and FR specification

		7		FRSCENBHCSPEC		3/31/10		FR scenario and BHC specification

		8		BHCSCENBHCSPEC		3/31/10		BHC scenario and BHC specification

		9		CSMIN50PCSENS		3/31/10		-50%-PS-BHC BASELINE - Credit Spread Sensitivity Scenario

		10		CSMIN10PCSENS		3/31/10		-10%-PS-BHC BASELINE - Credit Spread Sensitivity Scenario

		11		CSPLUS1BPSENS		3/31/10		+1bp-SS-BHC BASELINE - Credit Spread Sensitivity Scenario

		12		CSPLUS10PCSENS		3/31/10		+10%-PS-BHC BASELINE - Credit Spread Sensitivity Scenario

		13		CSPLUS100PCSENS		3/31/10		+100%-PS-BHC BASELINE - Credit Spread Sensitivity Scenario

		14		CSPLUS300PCSENS		3/31/10		+300%-PS-BHC BASELINE - Credit Spread Sensitivity Scenario

		15		INTMIN100BPSENS		3/31/10		-100bps-SS-BHC BASELINE- Interest Rate Sensitivity Scenario

		16		INTMIN10BPSENS		3/31/10		-10bps-SS-BHC BASELINE- Interest Rate Sensitivity Scenario

		17		INTPLUS1BPSENS		3/31/10		+1bp-SS-BHC BASELINE - Interest Rate Sensitivity Scenario

		18		INTPLUS10BPSENS		3/31/10		+10bps-SS-BHC BASELINE- Interest Rate Sensitivity Scenario

		19		INTPLUS100BPSENS		3/31/10		+100bps-SS-BHC BASELINE- Interest Rate Sensitivity Scenario

		20		INTPLUS300BPSENS		3/31/10		+300bps-SS-BHC BASELINE- Interest Rate Sensitivity Scenario

		21		FXMIN50PCSENS		3/31/10		-50%-PS-BHC BASELINE - FX Sensitivity Scenario

		22		FXMIN10PCSENS		3/31/10		-10%-PS-BHC BASELINE - FX Sensitivity Scenario

		23		FXPLUS1PCSENS		3/31/10		+1%-PS-BHC BASELINE - FX Sensitivity Scenario

		24		FXPLUS10PCSENS		3/31/10		+10%-PS-BHC BASELINE - FX Sensitivity Scenario

		25		FXPLUS100PCSENS		3/31/10		+100%-PS-BHC BASELINE - FX Sensitivity Scenario

		26		FXPLUS300PCSENS		3/31/10		+300%-PS-BHC BASELINE - FX Sensitivity Scenario

		27		EQMIN50PCSENS		3/31/10		-50%-PS-BHC BASELINE - Equity Sensitivity Scenario

		28		EQMIN10PCSENS		3/31/10		-10%-PS-BHC BASELINE - Equity Sensitivity Scenario

		29		EQPLUS1PCSENS		3/31/10		+1%-PS-BHC BASELINE - Equity Sensitivity Scenario

		30		EQPLUS10PCSENS		3/31/10		+10%-PS-BHC BASELINE - Equity Sensitivity Scenario

		31		EQPLUS100PCSENS		3/31/10		+100%-PS-BHC BASELINE - Equity Sensitivity Scenario

		32		EQPLUS300PCSENS		3/31/10		+300%-PS-BHC BASELINE - Equity Sensitivity Scenario

		33		COMMIN50PCSENS		3/31/10		-50%-PS-BHC BASELINE - Commodity Sensitivity Scenario

		34		COMMIN10PCSENS		3/31/10		-10%-PS-BHC BASELINE - Commodity Sensitivity Scenario

		35		COMPLUS1PCSENS		3/31/10		+1%-PS-BHC BASELINE - Commodity Sensitivity Scenario

		36		COMPLUS10PCSENS		3/31/10		+10%-PS-BHC BASELINE - Commodity Sensitivity Scenario

		37		COMPLUS100PCSENS		3/31/10		+100%-PS-BHC BASELINE - Commodity Sensitivity Scenario

		38		COMPLUS300PCSENS		3/31/10		+300%-PS-BHC BASELINE - Commodity Sensitivity Scenario

		39		OTHMIN50ABSSENS		3/31/10		-50-ABS-BHC BASELINE - Other material sensitivities

		40		OTHMIN10ABSSENS		3/31/10		-10-AVS-BHC BASELINE - Other material sensitivities

		41		OTHPLUS1ABSSENS		3/31/10		+1-AVS-BHC BASELINE - Other material sensitivities

		42		OTHPLUS10ABSSENS		3/31/10		+10-AVS-BHC BASELINE - Other material sensitivities

		43		OTHPLUS100ABSSENS		3/31/10		+100-AVS-BHC BASELINE - Other material sensitivities

		44		OTHPLUS300ABSSENS		3/31/10		+300-AVS-BHC BASELINE - Other material sensitivities

		45		OTHMIN50PCSENS		3/31/10		-50%-PS-BHC BASELINE  - Other material sensitivities

		46		OTHMIN10PCSENS		3/31/10		-10%-PS-BHC BASELINE  - Other material sensitivities

		47		OTHPLUS1PCSENS		3/31/10		+1%-PS-BHC BASELINE  - Other material sensitivities

		48		OTHPLUS10PCSENS		3/31/10		+10%-PS-BHC BASELINE  - Other material sensitivities

		49		OTHPLUS100PCSENS		3/31/10		+100%-PS-BHC BASELINE  - Other material sensitivities

		50		OTHPLUS300PCSENS		3/31/10		+300%-PS-BHC BASELINE  - Other material sensitivities

		51		OTHSCEN1		3/31/10		BHC Additional Scenario #1

		52		OTHSCEN2		3/31/10		BHC Additional Scenario #2

		53		OTHSCEN3		3/31/10		BHC Additional Scenario #3

		54		FRSCSPSEVA		9/30/10		FR Scenario and FR Specification (Severely Adverse)

		55		FRSCSPA		9/30/10		FR Scenario and FR Specification(Adverse)

		56		FRSBSPSEVA		9/30/10		FR Scenario and BHC Specification (Severely Adverse)

		57		FRSBSPA		9/30/10		FR Scenario and BHC Specification (Adverse)

		58		BHCADVSCEN		3/31/10		BHC Scenario (Adverse Case)

		59		OCISHK		9/30/10		OCI SHOCK

		60		DFASTBASE		9/30/10		DFAST BASELINE

		61		DFASTSEVERE		9/30/10		DFAST SEVERELY ADVERSE

		62		DFASTADVERSE		9/30/10		DFAST ADVERSE

		63		EQPLUS1PCSTR		3/31/10		+1%-PS-BHC BASELINE - Equity Stress Scenario

		64		EQPLUS1BPVLSTR		3/31/10		+1BPS-BHC BASELINE - Equity Volatility Stress Scenario

		65		EQMIN50PCSTR		3/31/10		-50%-PS-BHC BASELINE - Equity Stress Scenario

		66		EQMIN40PCSTR		3/31/10		-40%-PS-BHC BASELINE - Equity Stress Scenario

		67		EQMIN35PCSTR		3/31/10		-35%-PS-BHC BASELINE - Equity Stress Scenario

		68		EQMIN30PCSTR		3/31/10		-30%-PS-BHC BASELINE - Equity Stress Scenario

		69		EQMIN20PCSTR		3/31/10		-20%-PS-BHC BASELINE - Equity Stress Scenario

		70		MSRP100YC		9/30/10		+100 basis point parallel move in yield curve

		71		MSRP50YC		9/30/10		+50 basis point parallel move in yield curve

		72		MSRP25YC		9/30/10		+25 basis point parallel move in yield curve

		73		MSRM25YC		9/30/10		-25 basis point parallel move in yield curve

		74		MSRM50YC		9/30/10		-50 basis point parallel move in yield curve

		75		MSRM100YC		9/30/10		-100 basis point parallel move in yield curve

		76		MSRP10PCSV		9/30/10		+10% change in 3X10 Implied Swaption Volatility

		77		MSRM10PCSV		9/30/10		-10% charge in 3X10 Implied Swaption Volatility

		78		MSRP100OAS		9/30/10		+100 basis point move in OAS/discount rate

		79		MSRM100OAS		9/30/10		-100 basis point move in OAS/discount rate

		80		MSRP100CDR		9/30/10		+100 basis point change in CDR

		81		MSRP500CDR		9/30/10		+500 basis point change in CDR

		82		MSRP1000CDR		9/30/10		+1000 basis point change in CDR

		83		MSRP100CPR		9/30/10		+100 basis point change in CPR

		84		MSRP500CPR		9/30/10		+500 basis point change in CPR

		85		MSRP1000CPR		9/30/10		+1000 basis point change in CPR

		86		MSR3MPFTF		9/30/10		3 month increase in foreclosure time frame

		87		MSRP1NSC		9/30/10		1 dollar per loan increase in normal servicing cost

		88		MSRP1DSC		9/30/10		1 dollar per loan increase in dsc

		89		MSRP1DFSC		9/30/10		1 dollar per loan increase in fsc

		90		MSRM1ANCI		9/30/10		1 dollar per loan decline in ancillary income

		91		MSRP100NUR		9/30/10		+100 basis point change in NUR

		92		MSRP500NUR		9/30/10		+500 basis point change in NUR

		93		MSRM500HPI		9/30/10		-500 basis point change in HPI

		94		MSRM2000HPI		9/30/10		-1000 basis point change in HPI

		95		MSRM1000HPI		9/30/10		-2000 basis point change in HPI
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		1		SID100		EQ50SP0VOLA		-50% change in Spot Values and 0 Change in Volatility		ABS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN100		Stress Run over Baseline - Regulatory Defined		1						9/30/13		9/30/13		12/31/99		Y

		2		SID101		EQ50SP5VOLA		-50% change in Spot Values and 5 Change in Volatility		ABS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN101		Stress Run over Baseline - Regulatory Defined		2						9/30/13		9/30/13		12/31/99		Y

		3		SID102		EQ50SP10VOLA		-50% change in Spot Values and 10 Change in Volatility		ABS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN102		Stress Run over Baseline - Regulatory Defined		3						9/30/13		9/30/13		12/31/99		Y

		4		SID103		EQ50SP20VOLA		-50% change in Spot Values and 20 Change in Volatility		ABS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN103		Stress Run over Baseline - Regulatory Defined		4						9/30/13		9/30/13		12/31/99		Y

		5		SID104		EQ40SP0VOLA		-40% change in Spot Values and 0 Change in Volatility		ABS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN104		Stress Run over Baseline - Regulatory Defined		5						9/30/13		9/30/13		12/31/99		Y

		6		SID001		BSL		BASELINE		BSL		Baseline		RUNID001		ESTBI BASELINE RUN		RUNID001		Baseline Run		6						9/30/13		9/30/13		12/31/99		Y

		7		SID002		BHCSCEN		BHC  Scenario		BHCSCEN		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUNID002		Stress Run over Baseline - Regulatory Defined		7						9/30/13		9/30/13		12/31/99		Y

		8		SID003		FRSCEN		Federal Reserve Scenario		FRSCEN		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUNID003		Stress Run over Baseline - Regulatory Defined		8						9/30/13		9/30/13		12/31/99		Y

		9		SID004		FRSCENAC		Federal Reserve scenario ( Adverse Case)		FRSCENAC		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUNID004		Stress Run over Baseline - Regulatory Defined		9						9/30/13		9/30/13		12/31/99		Y

		10		SID005		FRSCENSEVAC		Federal Reserve scenario (Severely Adverse Case)		FRSCENSEVAC		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUNID005		Stress Run over Baseline - Regulatory Defined		10						9/30/13		9/30/13		12/31/99		Y

		11		SID006		FRSCENFRSPEC		FR scenario and FR specification		FRSCENFRSPEC		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUNID006		Stress Run over Baseline - Regulatory Defined		11						9/30/13		9/30/13		12/31/99		Y

		12		SID007		FRSCENBHCSPEC		FR scenario and BHC specification		FRSCENBHCSPEC		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUNID007		Stress Run over Baseline - Regulatory Defined		12						9/30/13		9/30/13		12/31/99		Y

		13		SID008		BHCSCENBHCSPEC		BHC scenario and BHC specification		BHCSCENBHCSPEC		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUNID008		Stress Run over Baseline - Regulatory Defined		13						9/30/13		9/30/13		12/31/99		Y

		14		SID009		CSMIN50PCSENS		0		CSMIN50PCSENS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUNID009		Stress Run over Baseline - Regulatory Defined		14						9/30/13		9/30/13		12/31/99		Y

		15		SID010		CSMIN10PCSENS		0		CSMIN10PCSENS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUNID010		Stress Run over Baseline - Regulatory Defined		15						9/30/13		9/30/13		12/31/99		Y

		16		SID011		CSPLUS1BPSENS		+1bp-SS-BHC BASELINE - Credit Spread Sensitivity		CSPLUS1BPSENS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUNID011		Stress Run over Baseline - Regulatory Defined		16						9/30/13		9/30/13		12/31/99		Y

		17		SID012		CSPLUS10PCSENS		0		CSPLUS10PCSENS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUNID012		Stress Run over Baseline - Regulatory Defined		17						9/30/13		9/30/13		12/31/99		Y

		18		SID013		CSPLUS100PCSENS		0		CSPLUS100PCSENS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUNID013		Stress Run over Baseline - Regulatory Defined		18						9/30/13		9/30/13		12/31/99		Y

		19		SID014		CSPLUS300PCSENS		0		CSPLUS300PCSENS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUNID014		Stress Run over Baseline - Regulatory Defined		19						9/30/13		9/30/13		12/31/99		Y

		20		SID015		INTMIN100BPSENS		-100bps-SS-BHC BASELINE- Interest Rate Sensitivity		INTMIN100BPSENS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUNID015		Stress Run over Baseline - Regulatory Defined		20						9/30/13		9/30/13		12/31/99		Y

		21		SID016		INTMIN10BPSENS		-10bps-SS-BHC BASELINE- Interest Rate Sensitivity		INTMIN10BPSENS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUNID016		Stress Run over Baseline - Regulatory Defined		21						9/30/13		9/30/13		12/31/99		Y

		22		SID017		INTPLUS1BPSENS		+1bp-SS-BHC BASELINE - Interest Rate Sensitivity		INTPLUS1BPSENS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUNID017		Stress Run over Baseline - Regulatory Defined		22						9/30/13		9/30/13		12/31/99		Y

		23		SID018		INTPLUS10BPSENS		+10bps-SS-BHC BASELINE- Interest Rate Sensitivity		INTPLUS10BPSENS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUNID018		Stress Run over Baseline - Regulatory Defined		23						9/30/13		9/30/13		12/31/99		Y

		24		SID019		INTPLUS100BPSENS		+100bps-SS-BHC BASELINE- Interest Rate Sensitivity		INTPLUS100BPSENS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUNID019		Stress Run over Baseline - Regulatory Defined		24						9/30/13		9/30/13		12/31/99		Y

		25		SID020		INTPLUS300BPSENS		+300bps-SS-BHC BASELINE- Interest Rate Sensitivity		INTPLUS300BPSENS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUNID020		Stress Run over Baseline - Regulatory Defined		25						9/30/13		9/30/13		12/31/99		Y

		26		SID021		FXMIN50PCSENS		0		FXMIN50PCSENS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUNID021		Stress Run over Baseline - Regulatory Defined		26						9/30/13		9/30/13		12/31/99		Y

		27		SID022		FXMIN10PCSENS		0		FXMIN10PCSENS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUNID022		Stress Run over Baseline - Regulatory Defined		27						9/30/13		9/30/13		12/31/99		Y

		28		SID023		FXPLUS1PCSENS		0		FXPLUS1PCSENS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUNID023		Stress Run over Baseline - Regulatory Defined		28						9/30/13		9/30/13		12/31/99		Y

		29		SID024		FXPLUS10PCSENS		0		FXPLUS10PCSENS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUNID024		Stress Run over Baseline - Regulatory Defined		29						9/30/13		9/30/13		12/31/99		Y

		30		SID025		FXPLUS100PCSENS		0		FXPLUS100PCSENS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUNID025		Stress Run over Baseline - Regulatory Defined		30						9/30/13		9/30/13		12/31/99		Y

		31		SID026		FXPLUS300PCSENS		0		FXPLUS300PCSENS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUNID026		Stress Run over Baseline - Regulatory Defined		31						9/30/13		9/30/13		12/31/99		Y

		32		SID027		EQMIN50PCSENS		0		EQMIN50PCSENS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUNID027		Stress Run over Baseline - Regulatory Defined		32						9/30/13		9/30/13		12/31/99		Y

		33		SID028		EQMIN10PCSENS		0		EQMIN10PCSENS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUNID028		Stress Run over Baseline - Regulatory Defined		33						9/30/13		9/30/13		12/31/99		Y

		34		SID029		EQPLUS1PCSENS		0		EQPLUS1PCSENS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUNID029		Stress Run over Baseline - Regulatory Defined		34						9/30/13		9/30/13		12/31/99		Y

		35		SID030		EQPLUS10PCSENS		0		EQPLUS10PCSENS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUNID030		Stress Run over Baseline - Regulatory Defined		35						9/30/13		9/30/13		12/31/99		Y

		36		SID031		EQPLUS100PCSENS		0		EQPLUS100PCSENS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUNID031		Stress Run over Baseline - Regulatory Defined		36						9/30/13		9/30/13		12/31/99		Y

		37		SID032		EQPLUS300PCSENS		0		EQPLUS300PCSENS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUNID032		Stress Run over Baseline - Regulatory Defined		37						9/30/13		9/30/13		12/31/99		Y

		38		SID033		COMMIN50PCSENS		0		COMMIN50PCSENS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUNID033		Stress Run over Baseline - Regulatory Defined		38						9/30/13		9/30/13		12/31/99		Y

		39		SID034		COMMIN10PCSENS		0		COMMIN10PCSENS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUNID034		Stress Run over Baseline - Regulatory Defined		39						9/30/13		9/30/13		12/31/99		Y

		40		SID035		COMPLUS1PCSENS		0		COMPLUS1PCSENS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUNID035		Stress Run over Baseline - Regulatory Defined		40						9/30/13		9/30/13		12/31/99		Y

		41		SID036		COMPLUS10PCSENS		0		COMPLUS10PCSENS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUNID036		Stress Run over Baseline - Regulatory Defined		41						9/30/13		9/30/13		12/31/99		Y

		42		SID037		COMPLUS100PCSENS		0		COMPLUS100PCSENS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUNID037		Stress Run over Baseline - Regulatory Defined		42						9/30/13		9/30/13		12/31/99		Y

		43		SID038		COMPLUS300PCSENS		0		COMPLUS300PCSENS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUNID038		Stress Run over Baseline - Regulatory Defined		43						9/30/13		9/30/13		12/31/99		Y

		44		SID039		OTHMIN50ABSSENS		0		OTHMIN50ABSSENS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUNID039		Stress Run over Baseline - Regulatory Defined		44						9/30/13		9/30/13		12/31/99		Y

		45		SID040		OTHMIN10ABSSENS		0		OTHMIN10ABSSENS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUNID040		Stress Run over Baseline - Regulatory Defined		45						9/30/13		9/30/13		12/31/99		Y

		46		SID041		OTHPLUS1ABSSENS		0		OTHPLUS1ABSSENS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUNID041		Stress Run over Baseline - Regulatory Defined		46						9/30/13		9/30/13		12/31/99		Y

		47		SID042		OTHPLUS10ABSSENS		0		OTHPLUS10ABSSENS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUNID042		Stress Run over Baseline - Regulatory Defined		47						9/30/13		9/30/13		12/31/99		Y

		48		SID043		OTHPLUS100ABSSENS		0		OTHPLUS100ABSSENS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUNID043		Stress Run over Baseline - Regulatory Defined		48						9/30/13		9/30/13		12/31/99		Y

		49		SID044		OTHPLUS300ABSSENS		0		OTHPLUS300ABSSENS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUNID044		Stress Run over Baseline - Regulatory Defined		49						9/30/13		9/30/13		12/31/99		Y

		50		SID045		OTHMIN50PCSENS		0		OTHMIN50PCSENS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUNID045		Stress Run over Baseline - Regulatory Defined		50						9/30/13		9/30/13		12/31/99		Y

		51		SID046		OTHMIN10PCSENS		0		OTHMIN10PCSENS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUNID046		Stress Run over Baseline - Regulatory Defined		51						9/30/13		9/30/13		12/31/99		Y

		52		SID047		OTHPLUS1PCSENS		0		OTHPLUS1PCSENS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUNID047		Stress Run over Baseline - Regulatory Defined		52						9/30/13		9/30/13		12/31/99		Y

		53		SID048		OTHPLUS10PCSENS		0		OTHPLUS10PCSENS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUNID048		Stress Run over Baseline - Regulatory Defined		53						9/30/13		9/30/13		12/31/99		Y

		54		SID049		OTHPLUS100PCSENS		0		OTHPLUS100PCSENS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUNID049		Stress Run over Baseline - Regulatory Defined		54						9/30/13		9/30/13		12/31/99		Y

		55		SID050		OTHPLUS300PCSENS		0		OTHPLUS300PCSENS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUNID050		Stress Run over Baseline - Regulatory Defined		55						9/30/13		9/30/13		12/31/99		Y

		56		SID051		BHCADVSCEN		BHC Scenario (Adverse Case)		BHCADVSCEN		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUNID051		Stress Run over Baseline - Regulatory Defined		56						9/30/13		9/30/13		12/31/99		Y

		57		SID105		EQ40SP5VOLA		-40% change in Spot Values and 5 Change in Volatility		ABS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN105		Stress Run over Baseline - Regulatory Defined		57						9/30/13		9/30/13		12/31/99		Y

		58		SID135		EQ35SP60VOLR		-35% change in Spot Values and 60 Change in Volatility		REL		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN135		Stress Run over Baseline - Regulatory Defined		58						9/30/13		9/30/13		12/31/99		Y

		59		SID136		EQ30SP0VOLR		-30% change in Spot Values and 0 Change in Volatility		REL		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN136		Stress Run over Baseline - Regulatory Defined		59						9/30/13		9/30/13		12/31/99		Y

		60		SID137		EQ30SP15VOLR		-30% change in Spot Values and 15 Change in Volatility		REL		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN137		Stress Run over Baseline - Regulatory Defined		60						9/30/13		9/30/13		12/31/99		Y

		61		SID138		EQ30SP30VOLR		-30% change in Spot Values and 30 Change in Volatility		REL		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN138		Stress Run over Baseline - Regulatory Defined		61						9/30/13		9/30/13		12/31/99		Y

		62		SID139		EQ30SP60VOLR		-30% change in Spot Values and 60 Change in Volatility		REL		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN139		Stress Run over Baseline - Regulatory Defined		62						9/30/13		9/30/13		12/31/99		Y

		63		SID140		EQ20SP0VOLR		-20% change in Spot Values and 0 Change in Volatility		REL		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN140		Stress Run over Baseline - Regulatory Defined		63						9/30/13		9/30/13		12/31/99		Y

		64		SID141		EQ20SP15VOLR		-20% change in Spot Values and 15 Change in Volatility		REL		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN141		Stress Run over Baseline - Regulatory Defined		64						9/30/13		9/30/13		12/31/99		Y

		65		SID142		EQ20SP30VOLR		-20% change in Spot Values and 30 Change in Volatility		REL		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN142		Stress Run over Baseline - Regulatory Defined		65						9/30/13		9/30/13		12/31/99		Y

		66		SID143		EQ20SP60VOLR		-20% change in Spot Values and 60 Change in Volatility		REL		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN143		Stress Run over Baseline - Regulatory Defined		66						9/30/13		9/30/13		12/31/99		Y

		67		SID144		EQ0SP15VOLR		0% change in Spot Values and 15 Change in Volatility		REL		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN144		Stress Run over Baseline - Regulatory Defined		67						9/30/13		9/30/13		12/31/99		Y

		68		SID145		EQ0SP30VOLR		0% change in Spot Values and 30 Change in Volatility		REL		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN145		Stress Run over Baseline - Regulatory Defined		68						9/30/13		9/30/13		12/31/99		Y

		69		SID146		EQ0SP60VOLR		0% change in Spot Values and 60 Change in Volatility		REL		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN146		Stress Run over Baseline - Regulatory Defined		69						9/30/13		9/30/13		12/31/99		Y

		70		SID147		FX-30CHSPC2C1		-30% change in Spot Price in Currency 2/Currency 1		FX-30CHSPC2C1		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN147		Stress Run over Baseline - Regulatory Defined		70						9/30/13		9/30/13		12/31/99		Y

		71		SID148		FX-25CHSPC2C1		-25% change in Spot Price in Currency 2/Currency 1		FX-25CHSPC2C1		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN148		Stress Run over Baseline - Regulatory Defined		71						9/30/13		9/30/13		12/31/99		Y

		72		SID093		FRSBSPA		FR Scenario and BHC Specification (Adverse)		MSRP1DFSC		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUNID093		Stress Run over Baseline - Regulatory Defined		72						9/30/13		9/30/13		12/31/99		Y

		73		SID094		FRSBSPSEVA		FR Scenario and BHC Specification (Severely Adverse)		MSRM1ANCI		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUNID094		Stress Run over Baseline - Regulatory Defined		73						9/30/13		9/30/13		12/31/99		Y

		74		SID095		FRSCSPA		FR Scenario and FR Specification(Adverse)		MSRP100NUR		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUNID095		Stress Run over Baseline - Regulatory Defined		74						9/30/13		9/30/13		12/31/99		Y

		75		SID096		FRSCSPSEVA		FR Scenario and FR Specification (Severely Adverse)		MSRP500NUR		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUNID096		Stress Run over Baseline - Regulatory Defined		75						9/30/13		9/30/13		12/31/99		Y

		76		SID097		OTHSCEN1		BHC Additional Scenario #1		MSRM500HPI		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUNID097		Stress Run over Baseline - Regulatory Defined		76						9/30/13		9/30/13		12/31/99		Y

		77		SID098		OTHSCEN2		BHC Additional Scenario #2		MSRM2000HPI		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUNID098		Stress Run over Baseline - Regulatory Defined		77						9/30/13		9/30/13		12/31/99		Y

		78		SID099		OTHSCEN3		BHC Additional Scenario #3		MSRM1000HPI		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUNID099		Stress Run over Baseline - Regulatory Defined		78						9/30/13		9/30/13		12/31/99		Y

		79		SID149		FX-20CHSPC2C1		-20% change in Spot Price in Currency 2/Currency 1		FX-20CHSPC2C1		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN149		Stress Run over Baseline - Regulatory Defined		79						9/30/13		9/30/13		12/31/99		Y

		80		SID150		FX-15CHSPC2C1		-15% change in Spot Price in Currency 2/Currency 1		FX-15CHSPC2C1		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN150		Stress Run over Baseline - Regulatory Defined		80						9/30/13		9/30/13		12/31/99		Y

		81		SID151		FX-10CHSPC2C1		-10% change in Spot Price in Currency 2/Currency 1		FX-10CHSPC2C1		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN151		Stress Run over Baseline - Regulatory Defined		81						9/30/13		9/30/13		12/31/99		Y

		82		SID152		FX10CHSPC2C1		10% change in Spot Price in Currency 2/Currency 1		FX10CHSPC2C1		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN152		Stress Run over Baseline - Regulatory Defined		82						9/30/13		9/30/13		12/31/99		Y

		83		SID153		FX15CHSPC2C1		15% change in Spot Price in Currency 2/Currency 1		FX15CHSPC2C1		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN153		Stress Run over Baseline - Regulatory Defined		83						9/30/13		9/30/13		12/31/99		Y

		84		SID154		FX20CHSPC2C1		20% change in Spot Price in Currency 2/Currency 1		FX20CHSPC2C1		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN154		Stress Run over Baseline - Regulatory Defined		84						9/30/13		9/30/13		12/31/99		Y

		85		SID155		FX25CHSPC2C1		25% change in Spot Price in Currency 2/Currency 1		FX25CHSPC2C1		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN155		Stress Run over Baseline - Regulatory Defined		85						9/30/13		9/30/13		12/31/99		Y

		86		SID156		FX30CHSPC2C1		30% change in Spot Price in Currency 2/Currency 1		FX30CHSPC2C1		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN156		Stress Run over Baseline - Regulatory Defined		86						9/30/13		9/30/13		12/31/99		Y

		87		SID157		1BPCHVOL		1bp Change in Volatility		1BPCHVOL		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN157		Stress Run over Baseline - Regulatory Defined		87						9/30/13		9/30/13		12/31/99		Y

		88		SID158		10PERRELCHNG		$MM / +10% relative change		10PERRELCHNG		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUNID101		Stress Run over Baseline - Regulatory Defined		88						9/30/13		9/30/13		12/31/99		Y

		89		SID159		10BPSSHIFT		$MM / +10 bps shift		10BPSSHIFT		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUNID100		Stress Run over Baseline - Regulatory Defined		89						9/30/13		9/30/13		12/31/99		Y

		90		SID164		10BPSOAS		+10 bps Profit/(Loss) in $K from an Absolute Widening in OAS (bps)		ABS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUNID105		Stress Run over Baseline - Regulatory Defined		90						9/30/13		9/30/13		12/31/99		Y

		91		SID165		50BPSOAS		+50 bps Profit/(Loss) in $K from an Absolute Widening in OAS (bps)		ABS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUNID106		Stress Run over Baseline - Regulatory Defined		91						9/30/13		9/30/13		12/31/99		Y

		92		SID161		VEGABS		Vega  +1 vol pt		ABS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUNID102		Stress Run over Baseline - Regulatory Defined		92						9/30/13		9/30/13		12/31/99		Y

		93		SID162		VEGREL		Vega +10% Rel		REL		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUNID103		Stress Run over Baseline - Regulatory Defined		93						9/30/13		9/30/13		12/31/99		Y

		94		SID163		1BPSOAS		+1 bps Profit/(Loss) in $K from an Absolute Widening in OAS (bps)		ABS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUNID104		Stress Run over Baseline - Regulatory Defined		94						9/30/13		9/30/13		12/31/99		Y

		95		SID166		100BPSOAS		+100 bps Profit/(Loss) in $K from an Absolute Widening in OAS (bps)		ABS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUNID107		Stress Run over Baseline - Regulatory Defined		95						9/30/13		9/30/13		12/31/99		Y

		96		SID167		200BPSOAS		+200 bps Profit/(Loss) in $K from an Absolute Widening in OAS (bps)		ABS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUNID108		Stress Run over Baseline - Regulatory Defined		96						9/30/13		9/30/13		12/31/99		Y

		97		SID168		300BPSOAS		+300 bps Profit/(Loss) in $K from an Absolute Widening in OAS (bps)		ABS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUNID109		Stress Run over Baseline - Regulatory Defined		97						9/30/13		9/30/13		12/31/99		Y

		98		SID169		400BPSOAS		+400 bps Profit/(Loss) in $K from an Absolute Widening in OAS (bps)		ABS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUNID110		Stress Run over Baseline - Regulatory Defined		98						9/30/13		9/30/13		12/31/99		Y

		99		SID052		EQPLUS1PCSTR		0		EQPLUS1PCSTR		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUNID052		Stress Run over Baseline - Regulatory Defined		99						9/30/13		9/30/13		12/31/99		Y

		100		SID053		EQPLUS1BPVLSTR		+1BPS-BHC BASELINE - Equity Volatility Stress Scenario		EQPLUS1BPVLSTR		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUNID053		Stress Run over Baseline - Regulatory Defined		100						9/30/13		9/30/13		12/31/99		Y

		101		SID054		EQMIN50PCSTR		0		EQMIN50PCSTR		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUNID054		Stress Run over Baseline - Regulatory Defined		101						9/30/13		9/30/13		12/31/99		Y

		102		SID055		EQMIN40PCSTR		0		EQMIN40PCSTR		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUNID055		Stress Run over Baseline - Regulatory Defined		102						9/30/13		9/30/13		12/31/99		Y

		103		SID056		EQMIN35PCSTR		0		EQMIN35PCSTR		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUNID056		Stress Run over Baseline - Regulatory Defined		103						9/30/13		9/30/13		12/31/99		Y

		104		SID057		EQMIN30PCSTR		0		EQMIN30PCSTR		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUNID057		Stress Run over Baseline - Regulatory Defined		104						9/30/13		9/30/13		12/31/99		Y

		105		SID058		EQMIN20PCSTR		0		EQMIN20PCSTR		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUNID058		Stress Run over Baseline - Regulatory Defined		105						9/30/13		9/30/13		12/31/99		Y

		106		SID106		EQ40SP10VOLA		-40% change in Spot Values and 10 Change in Volatility		ABS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN106		Stress Run over Baseline - Regulatory Defined		106						9/30/13		9/30/13		12/31/99		Y

		107		SID107		EQ40SP20VOLA		-40% change in Spot Values and 20 Change in Volatility		ABS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN107		Stress Run over Baseline - Regulatory Defined		107						9/30/13		9/30/13		12/31/99		Y

		108		SID108		EQ35SP0VOLA		-35% change in Spot Values and 0 Change in Volatility		ABS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN108		Stress Run over Baseline - Regulatory Defined		108						9/30/13		9/30/13		12/31/99		Y

		109		SID109		EQ35SP5VOLA		-35% change in Spot Values and 5 Change in Volatility		ABS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN109		Stress Run over Baseline - Regulatory Defined		109						9/30/13		9/30/13		12/31/99		Y

		110		SID110		EQ35SP10VOLA		-35% change in Spot Values and 10 Change in Volatility		ABS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN110		Stress Run over Baseline - Regulatory Defined		110						9/30/13		9/30/13		12/31/99		Y

		111		SID111		EQ35SP20VOLA		-35% change in Spot Values and 20 Change in Volatility		ABS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN111		Stress Run over Baseline - Regulatory Defined		111						9/30/13		9/30/13		12/31/99		Y

		112		SID112		EQ30SP0VOLA		-30% change in Spot Values and 0 Change in Volatility		ABS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN112		Stress Run over Baseline - Regulatory Defined		112						9/30/13		9/30/13		12/31/99		Y

		113		SID113		EQ30SP5VOLA		-30% change in Spot Values and 5 Change in Volatility		ABS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN113		Stress Run over Baseline - Regulatory Defined		113						9/30/13		9/30/13		12/31/99		Y

		114		SID114		EQ30SP10VOLA		-30% change in Spot Values and 10 Change in Volatility		ABS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN114		Stress Run over Baseline - Regulatory Defined		114						9/30/13		9/30/13		12/31/99		Y

		115		SID115		EQ30SP20VOLA		-30% change in Spot Values and 20 Change in Volatility		ABS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN115		Stress Run over Baseline - Regulatory Defined		115						9/30/13		9/30/13		12/31/99		Y

		116		SID116		EQ20SP0VOLA		-20% change in Spot Values and 0 Change in Volatility		ABS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN116		Stress Run over Baseline - Regulatory Defined		116						9/30/13		9/30/13		12/31/99		Y

		117		SID117		EQ20SP5VOLA		-20% change in Spot Values and 5 Change in Volatility		ABS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN117		Stress Run over Baseline - Regulatory Defined		117						9/30/13		9/30/13		12/31/99		Y

		118		SID118		EQ20SP10VOLA		-20% change in Spot Values and 10 Change in Volatility		ABS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN118		Stress Run over Baseline - Regulatory Defined		118						9/30/13		9/30/13		12/31/99		Y

		119		SID119		EQ20SP20VOLA		-20% change in Spot Values and 20 Change in Volatility		ABS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN119		Stress Run over Baseline - Regulatory Defined		119						9/30/13		9/30/13		12/31/99		Y

		120		SID120		EQ0SP0VOLA		0% change in Spot Values and 0 Change in Volatility		ABS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN120		Stress Run over Baseline - Regulatory Defined		120						9/30/13		9/30/13		12/31/99		Y

		121		SID121		EQ0SP5VOLA		0% change in Spot Values and 5 Change in Volatility		ABS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN121		Stress Run over Baseline - Regulatory Defined		121						9/30/13		9/30/13		12/31/99		Y

		122		SID122		EQ0SP10VOLA		0% change in Spot Values and 10 Change in Volatility		ABS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN122		Stress Run over Baseline - Regulatory Defined		122						9/30/13		9/30/13		12/31/99		Y

		123		SID123		EQ0SP20VOLA		0% change in Spot Values and 20 Change in Volatility		ABS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN123		Stress Run over Baseline - Regulatory Defined		123						9/30/13		9/30/13		12/31/99		Y

		124		SID124		EQ50SP0VOLR		-50% change in Spot Values and 0 Change in Volatility		REL		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN124		Stress Run over Baseline - Regulatory Defined		124						9/30/13		9/30/13		12/31/99		Y

		125		SID125		EQ50SP15VOLR		-50% change in Spot Values and 15 Change in Volatility		REL		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN125		Stress Run over Baseline - Regulatory Defined		125						9/30/13		9/30/13		12/31/99		Y

		126		SID126		EQ50SP30VOLR		-50% change in Spot Values and 30 Change in Volatility		REL		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN126		Stress Run over Baseline - Regulatory Defined		126						9/30/13		9/30/13		12/31/99		Y

		127		SID127		EQ50SP60VOLR		-50% change in Spot Values and 60 Change in Volatility		REL		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN127		Stress Run over Baseline - Regulatory Defined		127						9/30/13		9/30/13		12/31/99		Y

		128		SID128		EQ40SP0VOLR		-40% change in Spot Values and 0 Change in Volatility		REL		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN128		Stress Run over Baseline - Regulatory Defined		128						9/30/13		9/30/13		12/31/99		Y

		129		SID129		EQ40SP15VOLR		-40% change in Spot Values and 15 Change in Volatility		REL		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN129		Stress Run over Baseline - Regulatory Defined		129						9/30/13		9/30/13		12/31/99		Y

		130		SID130		EQ40SP30VOLR		-40% change in Spot Values and 30 Change in Volatility		REL		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN130		Stress Run over Baseline - Regulatory Defined		130						9/30/13		9/30/13		12/31/99		Y

		131		SID131		EQ40SP60VOLR		-40% change in Spot Values and 60 Change in Volatility		REL		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN131		Stress Run over Baseline - Regulatory Defined		131						9/30/13		9/30/13		12/31/99		Y

		132		SID132		EQ35SP0VOLR		-35% change in Spot Values and 0 Change in Volatility		REL		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN132		Stress Run over Baseline - Regulatory Defined		132						9/30/13		9/30/13		12/31/99		Y

		133		SID059		OCISHK		OCI SHOCK		OCISHK		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUNID059		Stress Run over Baseline - Regulatory Defined		133						9/30/13		9/30/13		12/31/99		Y

		134		SID060		EQPLUS1PCSTR		+1%-PS-BHC BASELINE - Equity Stress Scenario		EQPLUS1PCSTR		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUNID060		Stress Run over Baseline - Regulatory Defined		134						9/30/13		9/30/13		12/31/99		Y

		135		SID061		EQPLUS1BPVLSTR		+1BPS-BHC BASELINE - Equity Volatility Stress Scenario		EQPLUS1BPVLSTR		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUNID061		Stress Run over Baseline - Regulatory Defined		135						9/30/13		9/30/13		12/31/99		Y

		136		SID062		EQMIN50PCSTR		-50%-PS-BHC BASELINE - Equity Stress Scenario		EQMIN50PCSTR		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUNID062		Stress Run over Baseline - Regulatory Defined		136						9/30/13		9/30/13		12/31/99		Y

		137		SID063		EQMIN40PCSTR		-40%-PS-BHC BASELINE - Equity Stress Scenario		EQMIN40PCSTR		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUNID063		Stress Run over Baseline - Regulatory Defined		137						9/30/13		9/30/13		12/31/99		Y

		138		SID064		EQMIN35PCSTR		-35%-PS-BHC BASELINE - Equity Stress Scenario		EQMIN35PCSTR		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUNID064		Stress Run over Baseline - Regulatory Defined		138						9/30/13		9/30/13		12/31/99		Y

		139		SID065		EQMIN30PCSTR		-30%-PS-BHC BASELINE - Equity Stress Scenario		EQMIN30PCSTR		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUNID065		Stress Run over Baseline - Regulatory Defined		139						9/30/13		9/30/13		12/31/99		Y

		140		SID066		EQMIN20PCSTR		-20%-PS-BHC BASELINE - Equity Stress Scenario		EQMIN20PCSTR		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUNID066		Stress Run over Baseline - Regulatory Defined		140						9/30/13		9/30/13		12/31/99		Y

		141		SID067		MSRP100YC		+100 basis point parallel move in yield curve		MSRP100YC		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUNID067		Stress Run over Baseline - Regulatory Defined		141						9/30/13		9/30/13		12/31/99		Y

		142		SID068		MSRP50YC		+50 basis point parallel move in yield curve		MSRP50YC		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUNID068		Stress Run over Baseline - Regulatory Defined		142						9/30/13		9/30/13		12/31/99		Y

		143		SID069		MSRP25YC		+25 basis point parallel move in yield curve		MSRP25YC		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUNID069		Stress Run over Baseline - Regulatory Defined		143						9/30/13		9/30/13		12/31/99		Y

		144		SID070		MSRM25YC		-25 basis point parallel move in yield curve		MSRM25YC		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUNID070		Stress Run over Baseline - Regulatory Defined		144						9/30/13		9/30/13		12/31/99		Y

		145		SID071		MSRM50YC		-50 basis point parallel move in yield curve		MSRM50YC		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUNID071		Stress Run over Baseline - Regulatory Defined		145						9/30/13		9/30/13		12/31/99		Y

		146		SID072		MSRM100YC		-100 basis point parallel move in yield curve		MSRM100YC		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUNID072		Stress Run over Baseline - Regulatory Defined		146						9/30/13		9/30/13		12/31/99		Y

		147		SID073		MSRP10PCSV		+10% change in 3X10 Implied Swaption Volatility		MSRP10PCSV		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUNID073		Stress Run over Baseline - Regulatory Defined		147						9/30/13		9/30/13		12/31/99		Y

		148		SID074		MSRM10PCSV		-10% charge in 3X10 Implied Swaption Volatility		MSRM10PCSV		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUNID074		Stress Run over Baseline - Regulatory Defined		148						9/30/13		9/30/13		12/31/99		Y

		149		SID075		MSRP100OAS		+100 basis point move in OAS/discount rate		MSRP100OAS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUNID075		Stress Run over Baseline - Regulatory Defined		149						9/30/13		9/30/13		12/31/99		Y

		150		SID076		MSRM100OAS		-100 basis point move in OAS/discount rate		MSRM100OAS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUNID076		Stress Run over Baseline - Regulatory Defined		150						9/30/13		9/30/13		12/31/99		Y

		151		SID077		MSRP100CDR		+100 basis point change in CDR		MSRP100CDR		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUNID077		Stress Run over Baseline - Regulatory Defined		151						9/30/13		9/30/13		12/31/99		Y

		152		SID078		MSRP500CDR		+500 basis point change in CDR		MSRP500CDR		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUNID078		Stress Run over Baseline - Regulatory Defined		152						9/30/13		9/30/13		12/31/99		Y

		153		SID079		MSRP1000CDR		+1000 basis point change in CDR		MSRP1000CDR		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUNID079		Stress Run over Baseline - Regulatory Defined		153						9/30/13		9/30/13		12/31/99		Y

		154		SID080		MSRP100CPR		+100 basis point change in CPR		MSRP100CPR		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUNID080		Stress Run over Baseline - Regulatory Defined		154						9/30/13		9/30/13		12/31/99		Y

		155		SID081		MSRP500CPR		+500 basis point change in CPR		MSRP500CPR		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUNID081		Stress Run over Baseline - Regulatory Defined		155						9/30/13		9/30/13		12/31/99		Y

		156		SID082		MSRP1000CPR		+1000 basis point change in CPR		MSRP1000CPR		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUNID082		Stress Run over Baseline - Regulatory Defined		156						9/30/13		9/30/13		12/31/99		Y

		157		SID083		MSR3MPFTF		3 month increase in foreclosure time frame		MSR3MPFTF		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUNID083		Stress Run over Baseline - Regulatory Defined		157						9/30/13		9/30/13		12/31/99		Y

		158		SID084		MSRP1NSC		1 dollar per loan increase in normal servicing cost		MSRP1NSC		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUNID084		Stress Run over Baseline - Regulatory Defined		158						9/30/13		9/30/13		12/31/99		Y

		159		SID085		MSRP1DSC		1 dollar per loan increase in dsc		MSRP1DSC		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUNID085		Stress Run over Baseline - Regulatory Defined		159						9/30/13		9/30/13		12/31/99		Y

		160		SID086		MSRP1DFSC		1 dollar per loan increase in fsc		MSRP1DFSC		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUNID086		Stress Run over Baseline - Regulatory Defined		160						9/30/13		9/30/13		12/31/99		Y

		161		SID087		MSRM1ANCI		1 dollar per loan decline in ancillary income		MSRM1ANCI		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUNID087		Stress Run over Baseline - Regulatory Defined		161						9/30/13		9/30/13		12/31/99		Y

		162		SID088		MSRP100NUR		+100 basis point change in NUR		MSRP100NUR		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUNID088		Stress Run over Baseline - Regulatory Defined		162						9/30/13		9/30/13		12/31/99		Y

		163		SID089		MSRP500NUR		+500 basis point change in NUR		MSRP500NUR		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUNID089		Stress Run over Baseline - Regulatory Defined		163						9/30/13		9/30/13		12/31/99		Y

		164		SID090		MSRM500HPI		-500 basis point change in HPI		MSRM500HPI		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUNID090		Stress Run over Baseline - Regulatory Defined		164						9/30/13		9/30/13		12/31/99		Y

		165		SID091		MSRM2000HPI		-1000 basis point change in HPI		MSRM2000HPI		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUNID091		Stress Run over Baseline - Regulatory Defined		165						9/30/13		9/30/13		12/31/99		Y

		166		SID092		MSRM1000HPI		-2000 basis point change in HPI		MSRM1000HPI		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUNID092		Stress Run over Baseline - Regulatory Defined		166						9/30/13		9/30/13		12/31/99		Y

		167		SID133		EQ35SP15VOLR		-35% change in Spot Values and 15 Change in Volatility		REL		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN133		Stress Run over Baseline - Regulatory Defined		167						9/30/13		9/30/13		12/31/99		Y

		168		SID134		EQ35SP30VOLR		-35% change in Spot Values and 30 Change in Volatility		REL		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN134		Stress Run over Baseline - Regulatory Defined		168						9/30/13		9/30/13		12/31/99		Y

		169		SID170		50PCSOV		50% Relative widening in Spreads		REL		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN158		Stress Run over Baseline - Regulatory Defined		99						9/30/13		9/30/13		12/31/99		Y

		170		SID171		100PCSOV		100% Relative widening in Spreads		REL		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN159		Stress Run over Baseline - Regulatory Defined		100						9/30/13		9/30/13		12/31/99		Y

		171		SID172		200PCSOV		200% Relative widening in Spreads		REL		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN160		Stress Run over Baseline - Regulatory Defined		101						9/30/13		9/30/13		12/31/99		Y

		172		SID173		300PCSOV		300% Relative widening in Spreads		REL		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN161		Stress Run over Baseline - Regulatory Defined		102						9/30/13		9/30/13		12/31/99		Y

		173		SID174		400PCSOV		400% Relative widening in Spreads		REL		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN162		Stress Run over Baseline - Regulatory Defined		103						9/30/13		9/30/13		12/31/99		Y

		174		SID175		500PCSOV		500% Relative widening in Spreads		REL		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN163		Stress Run over Baseline - Regulatory Defined		104						9/30/13		9/30/13		12/31/99		Y

		175		SID176		50BPSSOV		+50bps Absolute widening in  Spreads		ABS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN164		Stress Run over Baseline - Regulatory Defined		105						9/30/13		9/30/13		12/31/99		Y

		176		SID177		100BPSSOV		+100bps Absolute widening in  Spreads		ABS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN165		Stress Run over Baseline - Regulatory Defined		106						9/30/13		9/30/13		12/31/99		Y

		177		SID178		500BPSSOV		+500bps Absolute widening in  Spreads		ABS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN166		Stress Run over Baseline - Regulatory Defined		107						9/30/13		9/30/13		12/31/99		Y

		178		SID179		1000BPSSOV		+1000bps Absolute widening in  Spreads		ABS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN167		Stress Run over Baseline - Regulatory Defined		108						9/30/13		9/30/13		12/31/99		Y

		179		SID180		1500BPSSOV		+1500bps Absolute widening in  Spreads		ABS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN168		Stress Run over Baseline - Regulatory Defined		109						9/30/13		9/30/13		12/31/99		Y

		180		SID181		2000BPSSOV		+2000bps Absolute widening in  Spreads		ABS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN169		Stress Run over Baseline - Regulatory Defined		110						9/30/13		9/30/13		12/31/99		Y

		181		SID182		3000BPSSOV		+3000bps Absolute widening in  Spreads		ABS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN170		Stress Run over Baseline - Regulatory Defined		111						9/30/13		9/30/13		12/31/99		Y

		182		SID183		4000BPSSOV		+4000bps Absolute widening in  Spreads		ABS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN171		Stress Run over Baseline - Regulatory Defined		112						9/30/13		9/30/13		12/31/99		Y

		183		SID239		DFASTBASE		DFAST BASELINE		DFASTBASE		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN230		Stress Run over Baseline - Regulatory Defined		169						9/30/10		9/30/00		12/31/99		Y

		184		SID240		DFASTSEVERE		DFAST SEVERELY ADVERSE		DFASTSEVERE		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN231		Stress Run over Baseline - Regulatory Defined		170						9/30/10		9/30/00		12/31/99		Y

		185		SID241		DFASTADVERSE		DFAST ADVERSE		DFASTADVERSE		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN232		Stress Run over Baseline - Regulatory Defined		171						9/30/10		9/30/00		12/31/99		Y

		186		SID242		MIN200BPSPSHIFT		-200 bps parallel shift in rate		ABS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN233		Stress Run over Baseline - Regulatory Defined		172						9/30/13		9/30/13		12/31/99		Y

		187		SID243		MIN100BPSPSHIFT		-100 bps parallel shift in rate		ABS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN234		Stress Run over Baseline - Regulatory Defined		173						9/30/13		9/30/13		12/31/99		Y

		188		SID244		MIN50BPSPSHIFT		-50 bps parallel shift in rate		ABS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN235		Stress Run over Baseline - Regulatory Defined		174						9/30/13		9/30/13		12/31/99		Y

		189		SID245		50BPSPSHIFT		+50 bps parallel shift in rate		ABS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN236		Stress Run over Baseline - Regulatory Defined		175						9/30/13		9/30/13		12/31/99		Y

		190		SID246		100BPSPSHIFT		+100 bps parallel shift in rate		ABS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN237		Stress Run over Baseline - Regulatory Defined		176						9/30/13		9/30/13		12/31/99		Y

		191		SID247		150BPSPSHIFT		+150 bps parallel shift in rate		ABS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN238		Stress Run over Baseline - Regulatory Defined		177						9/30/13		9/30/13		12/31/99		Y

		192		SID248		200BPSPSHIFT		+200 bps parallel shift in rate		ABS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN239		Stress Run over Baseline - Regulatory Defined		178						9/30/13		9/30/13		12/31/99		Y

		193		SID249		300BPSPSHIFT		300 bps parallel shift in rate		ABS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN240		Stress Run over Baseline - Regulatory Defined		179						9/30/13		9/30/13		12/31/99		Y

		194		SID250		400BPSPSHIFT		400 bps parallel shift in rate		ABS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN241		Stress Run over Baseline - Regulatory Defined		180						9/30/13		9/30/13		12/31/99		Y

		195		SID251		500BPSPSHIFT		500 bps parallel shift in rate		ABS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN242		Stress Run over Baseline - Regulatory Defined		181						9/30/13		9/30/13		12/31/99		Y

		196		SID252		MIN1BPSPSHIFT		-1bp Change		ABS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN243		Stress Run over Baseline - Regulatory Defined		182						9/30/13		9/30/13		12/31/99		Y

		197		SID184		CM-75SP0VOLA		-75% Change in Spot Value and 0 Change in Volatility		ABS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN172		Stress Run over Baseline - Regulatory Defined		183						9/30/13		9/30/13		12/31/99		Y

		198		SID185		CM-75SP10VOLA		-75% Change in Spot Value and 10 Change in Volatility		ABS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN173		Stress Run over Baseline - Regulatory Defined		184						9/30/13		9/30/13		12/31/99		Y

		199		SID186		CM-75SP20VOLA		-75% Change in Spot Value and 20 Change in Volatility		ABS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN174		Stress Run over Baseline - Regulatory Defined		185						9/30/13		9/30/13		12/31/99		Y

		200		SID187		CM-75SP35VOLA		-75% Change in Spot Value and 35 Change in Volatility		ABS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN175		Stress Run over Baseline - Regulatory Defined		186						9/30/13		9/30/13		12/31/99		Y

		201		SID188		CM-75SP50VOLA		-75% Change in Spot Value and 50 Change in Volatility		ABS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN176		Stress Run over Baseline - Regulatory Defined		187						9/30/13		9/30/13		12/31/99		Y

		202		SID189		CM-50SP0VOLA		-50% Change in Spot Value and 0 Change in Volatility		ABS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN177		Stress Run over Baseline - Regulatory Defined		188						9/30/13		9/30/13		12/31/99		Y

		203		SID190		CM-50SP10VOLA		-50% Change in Spot Value and 10 Change in Volatility		ABS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN178		Stress Run over Baseline - Regulatory Defined		189						9/30/13		9/30/13		12/31/99		Y

		204		SID191		CM-50SP20VOLA		-50% Change in Spot Value and 20 Change in Volatility		ABS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN179		Stress Run over Baseline - Regulatory Defined		190						9/30/13		9/30/13		12/31/99		Y

		205		SID192		CM-50SP35VOLA		-50% Change in Spot Value and 35 Change in Volatility		ABS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN180		Stress Run over Baseline - Regulatory Defined		191						9/30/13		9/30/13		12/31/99		Y

		206		SID193		CM-50SP50VOLA		-50% Change in Spot Value and 50 Change in Volatility		ABS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN181		Stress Run over Baseline - Regulatory Defined		192						9/30/13		9/30/13		12/31/99		Y

		207		SID194		CM-40SP0VOLA		-40% Change in Spot Value and 0 Change in Volatility		ABS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN182		Stress Run over Baseline - Regulatory Defined		193						9/30/13		9/30/13		12/31/99		Y

		208		SID195		CM-40SP10VOLA		-40% Change in Spot Value and 10 Change in Volatility		ABS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN183		Stress Run over Baseline - Regulatory Defined		194						9/30/13		9/30/13		12/31/99		Y

		209		SID196		CM-40SP20VOLA		-40% Change in Spot Value and 20 Change in Volatility		ABS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN184		Stress Run over Baseline - Regulatory Defined		195						9/30/13		9/30/13		12/31/99		Y

		210		SID197		CM-40SP35VOLA		-40% Change in Spot Value and 35 Change in Volatility		ABS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN185		Stress Run over Baseline - Regulatory Defined		196						9/30/13		9/30/13		12/31/99		Y

		211		SID198		CM-40SP50VOLA		-40% Change in Spot Value and 50 Change in Volatility		ABS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN186		Stress Run over Baseline - Regulatory Defined		197						9/30/13		9/30/13		12/31/99		Y

		212		SID199		CM-30SP0VOLA		-30% Change in Spot Value and 0 Change in Volatility		ABS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN187		Stress Run over Baseline - Regulatory Defined		198						9/30/13		9/30/13		12/31/99		Y

		213		SID200		CM-30SP10VOLA		-30% Change in Spot Value and 10 Change in Volatility		ABS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN188		Stress Run over Baseline - Regulatory Defined		199						9/30/13		9/30/13		12/31/99		Y

		214		SID201		CM-30SP20VOLA		-30% Change in Spot Value and 20 Change in Volatility		ABS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN189		Stress Run over Baseline - Regulatory Defined		200						9/30/13		9/30/13		12/31/99		Y

		215		SID202		CM-30SP35VOLA		-30% Change in Spot Value and 35 Change in Volatility		ABS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN190		Stress Run over Baseline - Regulatory Defined		201						9/30/13		9/30/13		12/31/99		Y

		216		SID203		CM-30SP50VOLA		-30% Change in Spot Value and 50 Change in Volatility		ABS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN191		Stress Run over Baseline - Regulatory Defined		202						9/30/13		9/30/13		12/31/99		Y

		217		SID204		CM-20SP0VOLA		-20% Change in Spot Value and 0 Change in Volatility		ABS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN192		Stress Run over Baseline - Regulatory Defined		203						9/30/13		9/30/13		12/31/99		Y

		218		SID205		CM-20SP10VOLA		-20% Change in Spot Value and 10 Change in Volatility		ABS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN193		Stress Run over Baseline - Regulatory Defined		204						9/30/13		9/30/13		12/31/99		Y

		219		SID206		CM-20SP20VOLA		-20% Change in Spot Value and 20 Change in Volatility		ABS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN194		Stress Run over Baseline - Regulatory Defined		205						9/30/13		9/30/13		12/31/99		Y

		220		SID207		CM-20SP35VOLA		-20% Change in Spot Value and 35 Change in Volatility		ABS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN195		Stress Run over Baseline - Regulatory Defined		206						9/30/13		9/30/13		12/31/99		Y

		221		SID208		CM-20SP50VOLA		-20% Change in Spot Value and 50 Change in Volatility		ABS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN196		Stress Run over Baseline - Regulatory Defined		207						9/30/13		9/30/13		12/31/99		Y

		222		SID209		CM0SP0VOLA		0% Change in Spot Value and 0 Change in Volatility		ABS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN197		Stress Run over Baseline - Regulatory Defined		208						9/30/13		9/30/13		12/31/99		Y

		223		SID210		CM0SP10VOLA		0% Change in Spot Value and 10 Change in Volatility		ABS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN198		Stress Run over Baseline - Regulatory Defined		209						9/30/13		9/30/13		12/31/99		Y

		224		SID211		CM0SP20VOLA		0% Change in Spot Value and 20 Change in Volatility		ABS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN199		Stress Run over Baseline - Regulatory Defined		210						9/30/13		9/30/13		12/31/99		Y

		225		SID212		CM0SP35VOLA		0% Change in Spot Value and 35 Change in Volatility		ABS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN200		Stress Run over Baseline - Regulatory Defined		211						9/30/13		9/30/13		12/31/99		Y

		226		SID213		CM0SP50VOLA		0% Change in Spot Value and 50 Change in Volatility		ABS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN201		Stress Run over Baseline - Regulatory Defined		212						9/30/13		9/30/13		12/31/99		Y

		227		SID214		CM25P0VOLA		25% Change in Spot Value and 0 Change in Volatility		ABS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN202		Stress Run over Baseline - Regulatory Defined		213						9/30/13		9/30/13		12/31/99		Y

		228		SID215		CM25P10VOLA		25% Change in Spot Value and 10 Change in Volatility		ABS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN203		Stress Run over Baseline - Regulatory Defined		214						9/30/13		9/30/13		12/31/99		Y

		229		SID216		CM25P20VOLA		25% Change in Spot Value and 20 Change in Volatility		ABS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN204		Stress Run over Baseline - Regulatory Defined		215						9/30/13		9/30/13		12/31/99		Y

		230		SID217		CM25P35VOLA		25% Change in Spot Value and 35 Change in Volatility		ABS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN205		Stress Run over Baseline - Regulatory Defined		216						9/30/13		9/30/13		12/31/99		Y

		231		SID218		CM25P50VOLA		25% Change in Spot Value and 50 Change in Volatility		ABS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN206		Stress Run over Baseline - Regulatory Defined		217						9/30/13		9/30/13		12/31/99		Y

		232		SID219		CM50P0VOLA		50% Change in Spot Value and 0 Change in Volatility		ABS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN207		Stress Run over Baseline - Regulatory Defined		218						9/30/13		9/30/13		12/31/99		Y

		233		SID220		CM50P10VOLA		50% Change in Spot Value and 10 Change in Volatility		ABS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN208		Stress Run over Baseline - Regulatory Defined		219						9/30/13		9/30/13		12/31/99		Y

		234		SID221		CM50P20VOLA		50% Change in Spot Value and 20 Change in Volatility		ABS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN209		Stress Run over Baseline - Regulatory Defined		220						9/30/13		9/30/13		12/31/99		Y

		235		SID222		CM50P35VOLA		50% Change in Spot Value and 35 Change in Volatility		ABS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN210		Stress Run over Baseline - Regulatory Defined		221						9/30/13		9/30/13		12/31/99		Y

		236		SID223		CM50P50VOLA		50% Change in Spot Value and 50 Change in Volatility		ABS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN211		Stress Run over Baseline - Regulatory Defined		222						9/30/13		9/30/13		12/31/99		Y

		237		SID224		CM75P0VOLA		75% Change in Spot Value and 0 Change in Volatility		ABS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN212		Stress Run over Baseline - Regulatory Defined		223						9/30/13		9/30/13		12/31/99		Y

		238		SID225		CM75P10VOLA		75% Change in Spot Value and 10 Change in Volatility		ABS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN213		Stress Run over Baseline - Regulatory Defined		224						9/30/13		9/30/13		12/31/99		Y

		239		SID226		CM75P20VOLA		75% Change in Spot Value and 20 Change in Volatility		ABS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN214		Stress Run over Baseline - Regulatory Defined		225						9/30/13		9/30/13		12/31/99		Y

		240		SID227		CM75P35VOLA		75% Change in Spot Value and 35 Change in Volatility		ABS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN215		Stress Run over Baseline - Regulatory Defined		226						9/30/13		9/30/13		12/31/99		Y

		241		SID228		CM75P50VOLA		75% Change in Spot Value and 50 Change in Volatility		ABS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN216		Stress Run over Baseline - Regulatory Defined		227						9/30/13		9/30/13		12/31/99		Y

		242		SID229		CM-75SP0VOLR		-75% Change in Spot Value and 0 Change in Volatility		REL		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN217		Stress Run over Baseline - Regulatory Defined		228						9/30/13		9/30/13		12/31/99		Y

		243		SID230		CM-50SP0VOLR		-50% Change in Spot Value and 0 Change in Volatility		REL		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN218		Stress Run over Baseline - Regulatory Defined		229						9/30/13		9/30/13		12/31/99		Y

		244		SID231		CM-40SP0VOLR		-40% Change in Spot Value and 0 Change in Volatility		REL		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN219		Stress Run over Baseline - Regulatory Defined		230						9/30/13		9/30/13		12/31/99		Y

		245		SID232		CM-30SP0VOLR		-30% Change in Spot Value and 0 Change in Volatility		REL		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN220		Stress Run over Baseline - Regulatory Defined		231						9/30/13		9/30/13		12/31/99		Y

		246		SID233		CM-20SP0VOLR		-20% Change in Spot Value and 0 Change in Volatility		REL		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN221		Stress Run over Baseline - Regulatory Defined		232						9/30/13		9/30/13		12/31/99		Y

		247		SID234		CM0SP0VOLR		-0% Change in Spot Value and 0 Change in Volatility		REL		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN222		Stress Run over Baseline - Regulatory Defined		234						9/30/13		9/30/13		12/31/99		Y

		248		SID235		CM25P0VOLR		25% Change in Spot Value and 0 Change in Volatility		REL		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN223		Stress Run over Baseline - Regulatory Defined		235						9/30/13		9/30/13		12/31/99		Y

		249		SID236		CM50P0VOLR		50% Change in Spot Value and 0 Change in Volatility		REL		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN224		Stress Run over Baseline - Regulatory Defined		236						9/30/13		9/30/13		12/31/99		Y

		250		SID237		CM75P0VOLR		75% Change in Spot Value and 0 Change in Volatility		REL		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN225		Stress Run over Baseline - Regulatory Defined		237						9/30/13		9/30/13		12/31/99		Y

		251		SID238		CRDR1PCABSBCORR		1% absolute shift in base correlation		ABS		Stress Scenario		RUNID001		ESTBI BASELINE RUN		RUN226		Stress Run over Baseline - Regulatory Defined		238						9/30/13		9/30/13		12/31/99		Y
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		56		ESTBI		FR_Y-14A_Summary		Securities AFS OCI by Portfolio		CDO		3		SAOPG_4_1		3

		57		ESTBI		FR_Y-14A_Summary		Securities AFS OCI by Portfolio		ARS		2		SAOPG_4_1		2

		58		ESTBI		FR_Y-14A_Summary		Securities AFS OCI by Portfolio		AMBS		1		SAOPG_4_1		1

		59		ESTBI		FR_Y-14A_Summary		Securities AFS OCI by Portfolio		CLO		4		SAOPG_4_1		4

		60		ESTBI		FR_Y-14A_Summary		Securities AFS OCI by Portfolio		CMBS		5		SAOPG_4_1		5

		61		ESTBI		FR_Y-14A_Summary		Securities AFS OCI by Portfolio		CSE		6		SAOPG_4_1		6

		62		ESTBI		FR_Y-14A_Summary		Securities AFS OCI by Portfolio		AABS		7		SAOPG_4_1		7

		63		ESTBI		FR_Y-14A_Summary		Securities AFS OCI by Portfolio		CBS		8		SAOPG_4_1		8

		64		ESTBI		FR_Y-14A_Summary		Securities AFS OCI by Portfolio		SABS		9		SAOPG_4_1		9

		65		ESTBI		FR_Y-14A_Summary		Securities AFS OCI by Portfolio		OCABS		10		SAOPG_4_1		10

		66		ESTBI		FR_Y-14A_Summary		Securities AFS OCI by Portfolio		CB		11		SAOPG_4_1		11

		67		ESTBI		FR_Y-14A_Summary		Securities AFS OCI by Portfolio		OARM		13		SAOPG_4_2		13

		68		ESTBI		FR_Y-14A_Summary		Securities AFS OCI by Portfolio		FRM		14		SAOPG_4_2		14

		69		ESTBI		FR_Y-14A_Summary		Securities AFS OCI by Portfolio		ARM		15		SAOPG_4_2		15

		70		ESTBI		FR_Y-14A_Summary		Securities AFS OCI by Portfolio		CES		16		SAOPG_4_2		16

		71		ESTBI		FR_Y-14A_Summary		Securities AFS OCI by Portfolio		HELOC		17		SAOPG_4_2		17

		72		ESTBI		FR_Y-14A_Summary		Securities AFS OCI by Portfolio		SCD		18		SAOPG_4_2		18

		73		ESTBI		FR_Y-14A_Summary		Securities AFS OCI by Portfolio		SP		19		SAOPG_4_2		19

		74		ESTBI		FR_Y-14A_Summary		Securities AFS OCI by Portfolio		PF		20		SAOPG_4_2		20

		75		ESTBI		FR_Y-14A_Summary		Securities AFS OCI by Portfolio		PARM		21		SAOPG_4_2		21

		76		ESTBI		FR_Y-14A_Summary		Securities AFS OCI by Portfolio		FRMBS		22		SAOPG_4_2		22

		77		ESTBI		FR_Y-14A_Summary		Securities AFS OCI by Portfolio		MB		23		SAOPG_4_2		23

		78		ESTBI		FR_Y-14A_Summary		Securities AFS OCI by Portfolio		MF		24		SAOPG_4_2		24

		79		ESTBI		FR_Y-14A_Summary		Securities AFS OCI by Portfolio		PS		25		SAOPG_4_2		25

		80		ESTBI		FR_Y-14A_Summary		Securities AFS OCI by Portfolio		SB		26		SAOPG_4_2		26

		81		ESTBI		FR_Y-14A_Summary		Securities AFS OCI by Portfolio		UST		27		SAOPG_4_2		27

		82		ESTBI		FR_Y-14A_Summary		Securities Market Value Sources		CDO		3		SMVSG_5_1		3

		83		ESTBI		FR_Y-14A_Summary		Securities Market Value Sources		ARS		2		SMVSG_5_1		2

		84		ESTBI		FR_Y-14A_Summary		Securities Market Value Sources		AMBS		1		SMVSG_5_1		1

		85		ESTBI		FR_Y-14A_Summary		Securities Market Value Sources		CLO		4		SMVSG_5_1		4

		86		ESTBI		FR_Y-14A_Summary		Securities Market Value Sources		CMBS		5		SMVSG_5_1		5

		87		ESTBI		FR_Y-14A_Summary		Securities Market Value Sources		CSE		6		SMVSG_5_1		6

		88		ESTBI		FR_Y-14A_Summary		Securities Market Value Sources		AABS		7		SMVSG_5_1		7

		89		ESTBI		FR_Y-14A_Summary		Securities Market Value Sources		CBS		8		SMVSG_5_1		8

		90		ESTBI		FR_Y-14A_Summary		Securities Market Value Sources		SABS		9		SMVSG_5_1		9

		91		ESTBI		FR_Y-14A_Summary		Securities Market Value Sources		OCABS		10		SMVSG_5_1		10

		92		ESTBI		FR_Y-14A_Summary		Securities Market Value Sources		CB		11		SMVSG_5_1		11

		93		ESTBI		FR_Y-14A_Summary		Securities Market Value Sources		DNARMBS		12		SMVSG_5_1		12

		94		ESTBI		FR_Y-14A_Summary		Securities Market Value Sources		OARM		13		SMVSG_5_1		13

		95		ESTBI		FR_Y-14A_Summary		Securities Market Value Sources		FRM		14		SMVSG_5_1		14

		96		ESTBI		FR_Y-14A_Summary		Securities Market Value Sources		ARM		15		SMVSG_5_1		15

		97		ESTBI		FR_Y-14A_Summary		Securities Market Value Sources		CES		16		SMVSG_5_1		16

		98		ESTBI		FR_Y-14A_Summary		Securities Market Value Sources		HELOC		17		SMVSG_5_1		17

		99		ESTBI		FR_Y-14A_Summary		Securities Market Value Sources		SCD		18		SMVSG_5_1		18

		100		ESTBI		FR_Y-14A_Summary		Securities Market Value Sources		SP		19		SMVSG_5_1		19

		101		ESTBI		FR_Y-14A_Summary		Securities Market Value Sources		PF		20		SMVSG_5_1		20

		102		ESTBI		FR_Y-14A_Summary		Securities Market Value Sources		PARM		21		SMVSG_5_1		21

		103		ESTBI		FR_Y-14A_Summary		Securities Market Value Sources		FRMBS		22		SMVSG_5_1		22

		104		ESTBI		FR_Y-14A_Summary		Securities Market Value Sources		MB		23		SMVSG_5_1		23

		105		ESTBI		FR_Y-14A_Summary		Securities Market Value Sources		MF		24		SMVSG_5_1		24

		106		ESTBI		FR_Y-14A_Summary		Securities Market Value Sources		PS		25		SMVSG_5_1		25

		107		ESTBI		FR_Y-14A_Summary		Securities Market Value Sources		SB		26		SMVSG_5_1		26

		108		ESTBI		FR_Y-14A_Summary		Securities Market Value Sources		UST		27		SMVSG_5_1		27

		109		ESTBI		FR_Y-14A_Summary		Securities OTTI by Portfolio 2		AMBS		1		SSOTPG_3_3		1

		110		ESTBI		FR_Y-14A_Summary		Securities OTTI by Portfolio 2		ARS		2		SSOTPG_3_3		2

		111		ESTBI		FR_Y-14A_Summary		Securities OTTI by Portfolio 2		CDO		3		SSOTPG_3_3		3

		112		ESTBI		FR_Y-14A_Summary		Securities OTTI by Portfolio 2		CLO		4		SSOTPG_3_3		4

		113		ESTBI		FR_Y-14A_Summary		Securities OTTI by Portfolio 2		CMBS		5		SSOTPG_3_3		5

		114		ESTBI		FR_Y-14A_Summary		Securities OTTI by Portfolio 2		CSE		6		SSOTPG_3_3		6

		115		ESTBI		FR_Y-14A_Summary		Securities OTTI by Portfolio 2		AABS		7		SSOTPG_3_3		7

		116		ESTBI		FR_Y-14A_Summary		Securities OTTI by Portfolio 2		CBS		8		SSOTPG_3_3		8

		117		ESTBI		FR_Y-14A_Summary		Securities OTTI by Portfolio 2		SABS		9		SSOTPG_3_3		9

		118		ESTBI		FR_Y-14A_Summary		Securities OTTI by Portfolio 2		OCABS		10		SSOTPG_3_3		10

		119		ESTBI		FR_Y-14A_Summary		Securities OTTI by Portfolio 2		CB		11		SSOTPG_3_3		11

		120		ESTBI		FR_Y-14A_Summary		Securities OTTI by Portfolio 2		OARM		13		SSOTPG_3_4		13

		121		ESTBI		FR_Y-14A_Summary		Securities OTTI by Portfolio 2		FRM		14		SSOTPG_3_4		14

		122		ESTBI		FR_Y-14A_Summary		Securities OTTI by Portfolio 2		ARM		15		SSOTPG_3_4		15

		123		ESTBI		FR_Y-14A_Summary		Securities OTTI by Portfolio 2		CES		16		SSOTPG_3_4		16

		124		ESTBI		FR_Y-14A_Summary		Securities OTTI by Portfolio 2		HELOC		17		SSOTPG_3_4		17

		125		ESTBI		FR_Y-14A_Summary		Securities OTTI by Portfolio 2		SCD		18		SSOTPG_3_4		18

		126		ESTBI		FR_Y-14A_Summary		Securities OTTI by Portfolio 2		SP		19		SSOTPG_3_4		19

		127		ESTBI		FR_Y-14A_Summary		Securities OTTI by Portfolio 2		PF		20		SSOTPG_3_4		20

		128		ESTBI		FR_Y-14A_Summary		Securities OTTI by Portfolio 2		PARM		21		SSOTPG_3_4		21

		129		ESTBI		FR_Y-14A_Summary		Securities OTTI by Portfolio 2		FRMBS		22		SSOTPG_3_4		22

		130		ESTBI		FR_Y-14A_Summary		Securities OTTI by Portfolio 2		MB		23		SSOTPG_3_4		23

		131		ESTBI		FR_Y-14A_Summary		Securities OTTI by Portfolio 2		MF		24		SSOTPG_3_4		24

		132		ESTBI		FR_Y-14A_Summary		Securities OTTI by Portfolio 2		PS		25		SSOTPG_3_4		25

		133		ESTBI		FR_Y-14A_Summary		Securities OTTI by Portfolio 2		SB		26		SSOTPG_3_4		26

		134		ESTBI		FR_Y-14A_Summary		Securities OTTI by Portfolio 2		UST		27		SSOTPG_3_4		27

		135		ESTBI		FR_Y-14Q_Securities		Securities 1		CLO		4		QSS1_G_1		4

		136		ESTBI		FR_Y-14Q_Securities		Securities 1		CDO		3		QSS1_G_1		3

		137		ESTBI		FR_Y-14Q_Securities		Securities 1		ARS		2		QSS1_G_1		2

		138		ESTBI		FR_Y-14Q_Securities		Securities 1		AMBS		1		QSS1_G_1		1

		139		ESTBI		FR_Y-14Q_Securities		Securities 1		CMBS		5		QSS1_G_1		5

		140		ESTBI		FR_Y-14Q_Securities		Securities 1		CSE		6		QSS1_G_1		6

		141		ESTBI		FR_Y-14Q_Securities		Securities 1		AABS		7		QSS1_G_1		7

		142		ESTBI		FR_Y-14Q_Securities		Securities 1		CBS		8		QSS1_G_1		8

		143		ESTBI		FR_Y-14Q_Securities		Securities 1		SABS		9		QSS1_G_1		9

		144		ESTBI		FR_Y-14Q_Securities		Securities 1		OCABS		10		QSS1_G_1		10

		145		ESTBI		FR_Y-14Q_Securities		Securities 1		CB		11		QSS1_G_1		11

		146		ESTBI		FR_Y-14Q_Securities		Securities 1		DNARMBS		12		QSS1_G_1		12

		147		ESTBI		FR_Y-14Q_Securities		Securities 1		FRMBS		13		QSS1_G_1		13

		148		ESTBI		FR_Y-14Q_Securities		Securities 1		MB		14		QSS1_G_1		14

		149		ESTBI		FR_Y-14Q_Securities		Securities 1		MF		15		QSS1_G_1		15

		150		ESTBI		FR_Y-14Q_Securities		Securities 1		PS		16		QSS1_G_1		16

		151		ESTBI		FR_Y-14Q_Securities		Securities 1		SB		17		QSS1_G_1		17

		152		ESTBI		FR_Y-14Q_Securities		Securities 1		UST		18		QSS1_G_1		18

		153		ESTBI		FR_Y-14Q_Securities		Securities 2 AFS		AMBS		1		QSS2_G_1		1

		154		ESTBI		FR_Y-14Q_Securities		Securities 2 AFS		ARS		2		QSS2_G_1		2

		155		ESTBI		FR_Y-14Q_Securities		Securities 2 AFS		CDO		3		QSS2_G_1		3

		156		ESTBI		FR_Y-14Q_Securities		Securities 2 AFS		CLO		4		QSS2_G_1		4

		157		ESTBI		FR_Y-14Q_Securities		Securities 2 AFS		CMBS		5		QSS2_G_1		5

		158		ESTBI		FR_Y-14Q_Securities		Securities 2 AFS		CSE		6		QSS2_G_1		6

		159		ESTBI		FR_Y-14Q_Securities		Securities 2 AFS		AABS		7		QSS2_G_1		7

		160		ESTBI		FR_Y-14Q_Securities		Securities 2 AFS		CBS		8		QSS2_G_1		8

		161		ESTBI		FR_Y-14Q_Securities		Securities 2 AFS		SABS		9		QSS2_G_1		9

		162		ESTBI		FR_Y-14Q_Securities		Securities 2 AFS		OCABS		10		QSS2_G_1		10

		163		ESTBI		FR_Y-14Q_Securities		Securities 2 AFS		CB		11		QSS2_G_1		11

		164		ESTBI		FR_Y-14Q_Securities		Securities 2 AFS		DNARMBS		12		QSS2_G_1		12

		165		ESTBI		FR_Y-14Q_Securities		Securities 2 AFS		FRMBS		13		QSS2_G_1		13

		166		ESTBI		FR_Y-14Q_Securities		Securities 2 AFS		MB		14		QSS2_G_1		14

		167		ESTBI		FR_Y-14Q_Securities		Securities 2 AFS		MF		15		QSS2_G_1		15

		168		ESTBI		FR_Y-14Q_Securities		Securities 2 AFS		PS		16		QSS2_G_1		16

		169		ESTBI		FR_Y-14Q_Securities		Securities 2 AFS		SB		17		QSS2_G_1		17

		170		ESTBI		FR_Y-14Q_Securities		Securities 2 AFS		UST		18		QSS2_G_1		18

		171		ESTBI		FR_Y-14Q_Securities		Securities 2 HTM		ARS		2		QSS2_G_2		2

		172		ESTBI		FR_Y-14Q_Securities		Securities 2 HTM		CDO		3		QSS2_G_2		3

		173		ESTBI		FR_Y-14Q_Securities		Securities 2 HTM		CLO		4		QSS2_G_2		4

		174		ESTBI		FR_Y-14Q_Securities		Securities 2 HTM		AMBS		1		QSS2_G_2		1

		175		ESTBI		FR_Y-14Q_Securities		Securities 2 HTM		CMBS		5		QSS2_G_2		5

		176		ESTBI		FR_Y-14Q_Securities		Securities 2 HTM		CSE		6		QSS2_G_2		6

		177		ESTBI		FR_Y-14Q_Securities		Securities 2 HTM		AABS		7		QSS2_G_2		7

		178		ESTBI		FR_Y-14Q_Securities		Securities 2 HTM		CBS		8		QSS2_G_2		8

		179		ESTBI		FR_Y-14Q_Securities		Securities 2 HTM		SABS		9		QSS2_G_2		9

		180		ESTBI		FR_Y-14Q_Securities		Securities 2 HTM		OCABS		10		QSS2_G_2		10

		181		ESTBI		FR_Y-14Q_Securities		Securities 2 HTM		CB		11		QSS2_G_2		11

		182		ESTBI		FR_Y-14Q_Securities		Securities 2 HTM		DNARMBS		12		QSS2_G_2		12

		183		ESTBI		FR_Y-14Q_Securities		Securities 2 HTM		FRMBS		13		QSS2_G_2		13

		184		ESTBI		FR_Y-14Q_Securities		Securities 2 HTM		MB		14		QSS2_G_2		14

		185		ESTBI		FR_Y-14Q_Securities		Securities 2 HTM		MF		15		QSS2_G_2		15

		186		ESTBI		FR_Y-14Q_Securities		Securities 2 HTM		PS		16		QSS2_G_2		16

		187		ESTBI		FR_Y-14Q_Securities		Securities 2 HTM		SB		17		QSS2_G_2		17

		188		ESTBI		FR_Y-14Q_Securities		Securities 2 HTM		UST		18		QSS2_G_2		18
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		1		ESTBI		FR_Y14A_Operational_Risk		OpRisk Historical Capital		774000102		1		G_1		1

		2		ESTBI		FR_Y14A_Regulatory_Capital Transitions		RWA Advanced		135				RWADV		1

		3		ESTBI		FR_Y14A_Regulatory_Capital Transitions		RWA Advanced		100		1		RWADV		2

		4		ESTBI		FR_Y14A_Regulatory_Capital Transitions		RWA Advanced		101		2		RWADV		3

		5		ESTBI		FR_Y14A_Regulatory_Capital Transitions		RWA Advanced		102		3		RWADV		4

		6		ESTBI		FR_Y-14A_Summary		Counterparty Risk Worksheet		713210000		1A		SMCPTYRISKGP		1

		7		ESTBI		FR_Y14A_Regulatory_Capital Transitions		RWA Advanced		104		5		RWADV		6

		8		ESTBI		FR_Y14A_Regulatory_Capital Transitions		RWA Advanced		105		6		RWADV		7

		9		ESTBI		FR_Y14A_Regulatory_Capital Transitions		RWA Advanced		106		7		RWADV		8

		10		ESTBI		FR_Y14A_Regulatory_Capital Transitions		RWA Advanced		107		8		RWADV		9

		11		ESTBI		FR_Y14A_Regulatory_Capital Transitions		RWA Advanced		108		9		RWADV		10

		12		ESTBI		FR_Y14A_Regulatory_Capital Transitions		RWA Advanced		109		10		RWADV		11

		13		ESTBI		FR_Y14A_Regulatory_Capital Transitions		RWA Advanced		110		11		RWADV		12

		14		ESTBI		FR_Y14A_Regulatory_Capital Transitions		RWA Advanced		111		12		RWADV		13

		15		ESTBI		FR_Y14A_Regulatory_Capital Transitions		RWA Advanced		112		13		RWADV		14

		16		ESTBI		FR_Y14A_Regulatory_Capital Transitions		RWA Advanced		113		14		RWADV		15

		17		ESTBI		FR_Y14A_Regulatory_Capital Transitions		RWA Advanced		114		15		RWADV		16

		18		ESTBI		FR_Y14A_Regulatory_Capital Transitions		RWA Advanced		274		16		RWADV		17

		19		ESTBI		FR_Y14A_Regulatory_Capital Transitions		RWA Advanced		275		17		RWADV		18

		20		ESTBI		FR_Y14A_Regulatory_Capital Transitions		RWA Advanced		276		18		RWADV		19

		21		ESTBI		FR_Y14A_Regulatory_Capital Transitions		RWA Advanced		277		19		RWADV		20

		22		ESTBI		FR_Y14A_Regulatory_Capital Transitions		RWA Advanced		278		20		RWADV		21

		23		ESTBI		FR_Y14A_Regulatory_Capital Transitions		RWA Advanced		120		21		RWADV		22

		24		ESTBI		FR_Y14A_Regulatory_Capital Transitions		RWA Advanced		121		22		RWADV		23

		25		ESTBI		FR_Y14A_Regulatory_Capital Transitions		RWA Advanced		122				RWADV		24

		26		ESTBI		FR_Y14A_Regulatory_Capital Transitions		RWA Advanced		123		23		RWADV		25

		27		ESTBI		FR_Y14A_Regulatory_Capital Transitions		RWA Advanced		276		24		RWADV		26

		28		ESTBI		FR_Y14A_Regulatory_Capital Transitions		RWA Advanced		277		25		RWADV		27

		29		ESTBI		FR_Y14A_Regulatory_Capital Transitions		RWA Advanced		288		26		RWADV		28

		30		ESTBI		FR_Y14A_Regulatory_Capital Transitions		RWA Advanced		289		27		RWADV		29

		31		ESTBI		FR_Y14A_Regulatory_Capital Transitions		RWA Advanced		124		28		RWADV		30

		32		ESTBI		FR_Y14A_Regulatory_Capital Transitions		RWA Advanced		125		29		RWADV		31

		33		ESTBI		FR_Y14A_Regulatory_Capital Transitions		RWA Advanced		126		30		RWADV		32

		34		ESTBI		FR_Y14A_Regulatory_Capital Transitions		RWA Advanced		127		31		RWADV		33

		35		ESTBI		FR_Y14A_Regulatory_Capital Transitions		RWA Advanced		290		32		RWADV		34

		36		ESTBI		FR_Y14A_Regulatory_Capital Transitions		RWA Advanced		291		33		RWADV		35

		37		ESTBI		FR_Y14A_Regulatory_Capital Transitions		RWA Advanced		292		34		RWADV		36

		38		ESTBI		FR_Y14A_Regulatory_Capital Transitions		RWA Advanced		128		35		RWADV		37

		39		ESTBI		FR_Y14A_Regulatory_Capital Transitions		RWA Advanced		204		36		RWADV		38

		40		ESTBI		FR_Y14A_Regulatory_Capital Transitions		RWA Advanced		129				RWADV		39

		41		ESTBI		FR_Y14A_Regulatory_Capital Transitions		RWA Advanced		130		37		RWADV		40

		42		ESTBI		FR_Y14A_Regulatory_Capital Transitions		RWA Advanced		131		38		RWADV		41

		43		ESTBI		FR_Y14A_Regulatory_Capital Transitions		RWA Advanced		132		39		RWADV		42

		44		ESTBI		FR_Y14A_Regulatory_Capital Transitions		RWA Advanced		133				RWADV		43

		45		ESTBI		FR_Y14A_Regulatory_Capital Transitions		RWA Advanced		134		40		RWADV		44

		46		ESTBI		FR_Y-14A_Summary		Counterparty Risk Worksheet		713220000		1B		SMCPTYRISKGP		2

		47		ESTBI		FR_Y-14A_Summary		Counterparty Risk Worksheet		713310000		2A		SMCPTYRISKGP		3

		48		ESTBI		FR_Y-14A_Summary		Counterparty Risk Worksheet		713320000		2B		SMCPTYRISKGP		4

		49		ESTBI		FR_Y-14A_Summary		Counterparty Risk Worksheet		713400000		3		SMCPTYRISKGP		5

		50		ESTBI		FR_Y-14A_Summary		Counterparty Risk Worksheet		713410000		3A		SMCPTYRISKGP		6

		51		ESTBI		FR_Y-14A_Summary		Counterparty Risk Worksheet		713500000		4		SMCPTYRISKGP		7

		52		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		811000003				BS		1

		53		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		811100000		1		BS		2

		54		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		811200000		2		BS		3

		55		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		811000000		3		BS		4

		56		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		811000007				BS		5

		57		ESTBI		FR_Y14A_Regulatory_Capital Transitions		Capital Composition		716				CAPCOMPO		1

		58		ESTBI		FR_Y14A_Regulatory_Capital Transitions		Capital Composition		717		1		CAPCOMPO		2

		59		ESTBI		FR_Y14A_Regulatory_Capital Transitions		Capital Composition		610000006				CAPCOMPO		3

		60		ESTBI		FR_Y14A_Regulatory_Capital Transitions		Capital Composition		629000011		2		CAPCOMPO		4

		61		ESTBI		FR_Y14A_Regulatory_Capital Transitions		Capital Composition		629000012		3		CAPCOMPO		5

		62		ESTBI		FR_Y14A_Operational_Risk		OpRisk Historical Capital		774000202		2		G_1		2

		63		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36100100		1		SUMRetRWG1		1

		64		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36100200		2		SUMRetRWG1		2

		65		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36100300		3		SUMRetRWG1		3

		66		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36100400		4		SUMRetRWG1		4

		67		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36100401		5		SUMRetRWG1		5

		68		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36100402		6		SUMRetRWG1		6

		69		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36100403		7		SUMRetRWG1		7

		70		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36100404		8		SUMRetRWG1		8

		71		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36100500		9		SUMRetRWG1		9

		72		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36100600		10		SUMRetRWG1		10

		73		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36100700		11		SUMRetRWG1		11

		74		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36100800		12		SUMRetRWG1		12

		75		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36100900		13		SUMRetRWG1		13

		76		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36101000		14		SUMRetRWG1		14

		77		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36101100		15		SUMRetRWG1		15

		78		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36101200		16		SUMRetRWG1		16

		79		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36101300		17		SUMRetRWG2		17

		80		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36101400		18		SUMRetRWG1		18

		81		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36101500		19		SUMRetRWG1		19

		82		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36101600		20		SUMRetRWG1		20

		83		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36101700		21		SUMRetRWG1		21

		84		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36101701		22		SUMRetRWG1		22

		85		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36101702		23		SUMRetRWG1		23

		86		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36101703		24		SUMRetRWG1		24

		87		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36101704		25		SUMRetRWG1		25

		88		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36101800		26		SUMRetRWG1		26

		89		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36101900		27		SUMRetRWG1		27

		90		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36102000		28		SUMRetRWG1		28

		91		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36102100		29		SUMRetRWG1		29

		92		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36102200		30		SUMRetRWG1		30

		93		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36102300		31		SUMRetRWG1		31

		94		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36102400		32		SUMRetRWG1		32

		95		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36102500		33		SUMRetRWG1		33

		96		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36102600		34		SUMRetRWG2		34

		97		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36102700		35		SUMRetRWG1		35

		98		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36102800		36		SUMRetRWG1		36

		99		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36102900		37		SUMRetRWG1		37

		100		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36103000		38		SUMRetRWG1		38

		101		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36103001		39		SUMRetRWG1		39

		102		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36103002		40		SUMRetRWG1		40

		103		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36103003		41		SUMRetRWG1		41

		104		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36103004		42		SUMRetRWG1		42

		105		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36103100		43		SUMRetRWG1		43

		106		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36103200		44		SUMRetRWG1		44

		107		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36103300		45		SUMRetRWG1		45

		108		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36103400		46		SUMRetRWG1		46

		109		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36103500		47		SUMRetRWG1		47

		110		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36103600		48		SUMRetRWG1		48

		111		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36103700		49		SUMRetRWG1		49

		112		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36103800		50		SUMRetRWG1		50

		113		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36103900		51		SUMRetRWG1		51

		114		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36104000		52		SUMRetRWG2		52

		115		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36104100		53		SUMRetRWG1		53

		116		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36104200		54		SUMRetRWG1		54

		117		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36104300		55		SUMRetRWG1		55

		118		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36104400		56		SUMRetRWG1		56

		119		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36104401		57		SUMRetRWG1		57

		120		ESTBI		FR_Y14A_Operational_Risk		OpRisk Historical Capital		774000702		7		G_1		7

		121		ESTBI		FR_Y14A_Operational_Risk		OpRisk Historical Capital		774000602		6		G_1		6

		122		ESTBI		FR_Y14A_Operational_Risk		OpRisk Historical Capital		774000502		5		G_1		5

		123		ESTBI		FR_Y14A_Operational_Risk		OpRisk Historical Capital		774000402		4		G_1		4

		124		ESTBI		FR_Y14A_Operational_Risk		OpRisk Historical Capital		774000302		3		G_1		3

		125		ESTBI		FR_Y14A_Operational_Risk		OpRisk Historical Capital		774000802		8		G_1		8

		126		ESTBI		FR_Y14A_Operational_Risk		OpRisk Historical Capital		774000902		9		G_1		9

		127		ESTBI		FR_Y14A_Operational_Risk		OpRisk Historical Capital		774001002		10		G_1		10

		128		ESTBI		FR_Y14A_Operational_Risk		OpRisk Historical Capital		774001102		11		G_1		11

		129		ESTBI		FR_Y14A_Operational_Risk		OpRisk Historical Capital		774001202		12		G_1		12

		130		ESTBI		FR_Y14A_Operational_Risk		OpRisk Historical Capital		774001302		13		G_1		13

		131		ESTBI		FR_Y14A_Operational_Risk		OpRisk Historical Capital		774001402		14		G_1		14

		132		ESTBI		FR_Y14A_Operational_Risk		OpRisk Historical Capital		774001502		15		G_1		15

		133		ESTBI		FR_Y14A_Operational_Risk		OpRisk Historical Capital		774001602		16		G_1		16

		134		ESTBI		FR_Y14A_Operational_Risk		OpRisk Historical Capital		774001702		17		G_1		17

		135		ESTBI		FR_Y14A_Operational_Risk		OpRisk Historical Capital		774001802		18		G_1		18

		136		ESTBI		FR_Y14A_Operational_Risk		OpRisk Historical Capital		774001902		19		G_1		19

		137		ESTBI		FR_Y14A_Operational_Risk		OpRisk Historical Capital		774002002		20		G_1		20

		138		ESTBI		FR_Y14A_Operational_Risk		OpRisk Historical Capital		774002102		21		G_1		21

		139		ESTBI		FR_Y14A_Operational_Risk		OpRisk Historical Capital		774002202		22		G_1		22

		140		ESTBI		FR_Y14A_Operational_Risk		OpRisk Historical Capital		774002302		23		G_1		23

		141		ESTBI		FR_Y14A_Operational_Risk		OpRisk Historical Capital		774002402		24		G_1		24

		142		ESTBI		FR_Y14A_Operational_Risk		OpRisk Historical Capital		774002502		25		G_1		25

		143		ESTBI		FR_Y14A_Operational_Risk		OpRisk Historical Capital		774002602		26		G_1		26

		144		ESTBI		FR_Y14A_Operational_Risk		OpRisk Historical Capital		774002702		27		G_1		27

		145		ESTBI		FR_Y14A_Operational_Risk		OpRisk Historical Capital		774002802		28		G_1		28

		146		ESTBI		FR_Y14A_Operational_Risk		OpRisk Historical Capital		774002902		29		G_1		29

		147		ESTBI		FR_Y14A_Operational_Risk		OpRisk Historical Capital		774003002		30		G_1		30

		148		ESTBI		FR_Y14A_Operational_Risk		OpRisk Historical Capital		774003102		31		G_1		31

		149		ESTBI		FR_Y14A_Operational_Risk		OpRisk Historical Capital		774003202		32		G_1		32

		150		ESTBI		FR_Y14A_Operational_Risk		OpRisk Historical Capital		774003302		33		G_1		33

		151		ESTBI		FR_Y14A_Operational_Risk		OpRisk Historical Capital		774003402		34		G_1		34

		152		ESTBI		FR_Y14A_Operational_Risk		OpRisk Historical Capital		774003502		35		G_1		35

		153		ESTBI		FR_Y14A_Operational_Risk		OpRisk Historical Capital		774003602		36		G_1		36

		154		ESTBI		FR_Y14A_Operational_Risk		OpRisk Historical Capital		774003702		37		G_1		37

		155		ESTBI		FR_Y14A_Operational_Risk		OpRisk Historical Capital		774003802		38		G_1		38

		156		ESTBI		FR_Y14A_Operational_Risk		OpRisk Historical Capital		774003902		39		G_1		39

		157		ESTBI		FR_Y14A_Operational_Risk		OpRisk Historical Capital		774004002		40		G_1		40

		158		ESTBI		FR_Y14A_Operational_Risk		OpRisk Historical Capital		774004102		41		G_1		41

		159		ESTBI		FR_Y14A_Operational_Risk		OpRisk Historical Capital		774004202		42		G_1		42

		160		ESTBI		FR_Y14A_Operational_Risk		OpRisk Historical Capital		774004302		43		G_1		43

		161		ESTBI		FR_Y14A_Operational_Risk		OpRisk Historical Capital		774004402		44		G_1		44

		162		ESTBI		FR_Y14A_Operational_Risk		OpRisk Historical Capital		774004502		45		G_1		45

		163		ESTBI		FR_Y14A_Operational_Risk		OpRisk Historical Capital		774004602		46		G_1		46

		164		ESTBI		FR_Y14A_Operational_Risk		OpRisk Historical Capital		774004702		47		G_1		47

		165		ESTBI		FR_Y14A_Operational_Risk		OpRisk Historical Capital		774004802		48		G_1		48

		166		ESTBI		FR_Y14A_Operational_Risk		OpRisk Historical Capital		774004902		49		G_1		49

		167		ESTBI		FR_Y14A_Operational_Risk		OpRisk Historical Capital		774005002		50		G_1		50

		168		ESTBI		FR_Y14A_Operational_Risk		OpRisk Historical Capital		774005102		51		G_1		51

		169		ESTBI		FR_Y14A_Operational_Risk		OpRisk Historical Capital		774005202		52		G_1		52

		170		ESTBI		FR_Y14A_Operational_Risk		OpRisk Historical Capital		774005302		53		G_1		53

		171		ESTBI		FR_Y14A_Operational_Risk		OpRisk Historical Capital		774005402		54		G_1		54

		172		ESTBI		FR_Y14A_Operational_Risk		OpRisk Historical Capital		774005502		55		G_1		55

		173		ESTBI		FR_Y14A_Operational_Risk		OpRisk Historical Capital		774005602		56		G_1		56

		174		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36104402		58		SUMRetRWG1		58

		175		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36104403		59		SUMRetRWG1		59

		176		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36104404		60		SUMRetRWG1		60

		177		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36104500		61		SUMRetRWG1		61

		178		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36104600		62		SUMRetRWG1		62

		179		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36104700		63		SUMRetRWG1		63

		180		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36104800		64		SUMRetRWG1		64

		181		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36104900		65		SUMRetRWG1		65

		182		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36105000		66		SUMRetRWG1		66

		183		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36105100		67		SUMRetRWG1		67

		184		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36105200		68		SUMRetRWG1		68

		185		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36105300		69		SUMRetRWG2		69

		186		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36105400		70		SUMRetRWG1		70

		187		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36105500		71		SUMRetRWG1		71

		188		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36105600		72		SUMRetRWG1		72

		189		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36105700		73		SUMRetRWG1		73

		190		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36105701		74		SUMRetRWG1		74

		191		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36105702		75		SUMRetRWG1		75

		192		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36105703		76		SUMRetRWG1		76

		193		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36105704		77		SUMRetRWG1		77

		194		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36105800		78		SUMRetRWG1		78

		195		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36105900		79		SUMRetRWG1		79

		196		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36106000		80		SUMRetRWG1		80

		197		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		772100008		21		SUPPNRPJG1		79

		198		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36106100		81		SUMRetRWG1		81

		199		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36106200		82		SUMRetRWG1		82

		200		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36106300		83		SUMRetRWG1		83

		201		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36106400		84		SUMRetRWG1		84

		202		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36106500		85		SUMRetRWG1		85

		203		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36106600		86		SUMRetRWG2		86

		204		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36106700		87		SUMRetRWG1		87

		205		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36106800		88		SUMRetRWG1		88

		206		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36106900		89		SUMRetRWG1		89

		207		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36107000		90		SUMRetRWG1		90

		208		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36107001		91		SUMRetRWG1		91

		209		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36107002		92		SUMRetRWG1		92

		210		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36107003		93		SUMRetRWG1		93

		211		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36107004		94		SUMRetRWG1		94

		212		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36107100		95		SUMRetRWG1		95

		213		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36107200		96		SUMRetRWG1		96

		214		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36107300		97		SUMRetRWG1		97

		215		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36107400		98		SUMRetRWG1		98

		216		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36107500		99		SUMRetRWG1		99

		217		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36107600		100		SUMRetRWG1		100

		218		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36107700		101		SUMRetRWG1		101

		219		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36107800		102		SUMRetRWG1		102

		220		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36107900		103		SUMRetRWG2		103

		221		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		771000000				SUPPNRPJG1		1

		222		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		771000001		1		SUPPNRPJG1		2

		223		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		771110000		1A		SUPPNRPJG1		3

		224		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		771111000		1B		SUPPNRPJG1		4

		225		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		771112000		1C		SUPPNRPJG1		5

		226		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		771113000		1D		SUPPNRPJG1		6

		227		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		771114000		1E		SUPPNRPJG1		7

		228		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		771115000		1F		SUPPNRPJG1		8

		229		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797340015		72		SMPPNRMXGP		87

		230		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797340014		73		SMPPNRMXGP		88

		231		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797351000		74		SMPPNRMXGP		89

		232		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797352000		75		SMPPNRMXGP		90

		233		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797353000		76		SMPPNRMXGP		91

		234		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797354000		77		SMPPNRMXGP		92

		235		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797355000		78		SMPPNRMXGP		93

		236		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797356000		79		SMPPNRMXGP		94

		237		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797357000		80		SMPPNRMXGP		95

		238		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797358000		81		SMPPNRMXGP		96

		239		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797361000		82		SMPPNRMXGP1		97

		240		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797362000		83		SMPPNRMXGP1		98

		241		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797363000		84		SMPPNRMXGP1		99

		242		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797364000		85		SMPPNRMXGP1		100

		243		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797361100				SMPPNRMXGP1		101

		244		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797362100				SMPPNRMXGP1		102

		245		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797363100				SMPPNRMXGP1		103

		246		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797364100				SMPPNRMXGP1		104

		247		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797361200				SMPPNRMXGP1		105

		248		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797362200				SMPPNRMXGP1		106

		249		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797363200				SMPPNRMXGP1		107

		250		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797364200				SMPPNRMXGP1		108

		251		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797371000		86		SMPPNRMXGP1		109

		252		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797372000		87		SMPPNRMXGP1		110

		253		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797371100				SMPPNRMXGP1		111

		254		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797372100				SMPPNRMXGP1		112

		255		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797371200				SMPPNRMXGP1		113

		256		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797372200				SMPPNRMXGP1		114

		257		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797373000		88		SMPPNRMXGP1		115

		258		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797373001		88A		SMPPNRMXGP1		116

		259		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797373002		88B		SMPPNRMXGP1		117

		260		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797373003		88C		SMPPNRMXGP1		118

		261		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		771120000		1G		SUPPNRPJG1		9

		262		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		771000002		2		SUPPNRPJG1		10

		263		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		771000003		3		SUPPNRPJG1		11

		264		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		771000004		4		SUPPNRPJG1		12

		265		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		771000005		5		SUPPNRPJG1		13

		266		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		771100005		5A		SUPPNRPJG1		14

		267		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		771200005		5B		SUPPNRPJG1		15

		268		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		771000006		6		SUPPNRPJG1		16

		269		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		771000007		7		SUPPNRPJG1		17

		270		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		771000008		8		SUPPNRPJG1		18

		271		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		771000009		9		SUPPNRPJG1		19

		272		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		771000010		10		SUPPNRPJG1		20

		273		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		771000011		11		SUPPNRPJG1		21

		274		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		771000012		12		SUPPNRPJG1		22

		275		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		771000000		13		SUPPNRPJG1		23

		276		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		772000000				SUPPNRPJG1		24

		277		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		772100001		14		SUPPNRPJG1		25

		278		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		772110000		14A		SUPPNRPJG1		26

		279		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		772111000		14B		SUPPNRPJG1		27

		280		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		772111100		14C		SUPPNRPJG1		28

		281		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		772111200		14D		SUPPNRPJG1		29

		282		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		772112000		14E		SUPPNRPJG1		30

		283		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		772112100		14F		SUPPNRPJG1		31

		284		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		772112110		14G		SUPPNRPJG1		32

		285		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		772112120		14H		SUPPNRPJG1		33

		286		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		772112200		14I		SUPPNRPJG1		34

		287		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		772112210		14J		SUPPNRPJG1		35

		288		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		772112220		14K		SUPPNRPJG1		36

		289		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		772112230		14L		SUPPNRPJG1		37

		290		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		772112240		14M		SUPPNRPJG1		38

		291		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		772112300		14N		SUPPNRPJG1		39

		292		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		772113000		14O		SUPPNRPJG1		40

		293		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		772113100		14P		SUPPNRPJG1		41

		294		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		772113200		14Q		SUPPNRPJG1		42

		295		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		772113300		14R		SUPPNRPJG1		43

		296		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		772114000		14S		SUPPNRPJG1		44

		297		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		772120000		14T		SUPPNRPJG1		45

		298		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		772100002		15		SUPPNRPJG1		46

		299		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		772100003		16		SUPPNRPJG1		47

		300		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		772110003		16A		SUPPNRPJG1		48

		301		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		772120003		16B		SUPPNRPJG1		49

		302		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		772130003		16C		SUPPNRPJG1		50

		303		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		772140003		16D		SUPPNRPJG1		51

		304		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		772100004		17		SUPPNRPJG1		52

		305		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		772110004		17A		SUPPNRPJG1		53

		306		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		772120004		17B		SUPPNRPJG1		54

		307		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		772130004		17C		SUPPNRPJG1		55

		308		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		772100005		18		SUPPNRPJG1		56

		309		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		772110005		18A		SUPPNRPJG1		57

		310		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		772111005		18B		SUPPNRPJG1		58

		311		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		772112005		18C		SUPPNRPJG1		59

		312		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		772120005		18D		SUPPNRPJG1		60

		313		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		772121005		18E		SUPPNRPJG1		61

		314		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		772122005		18F		SUPPNRPJG1		62

		315		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		772123005		18G		SUPPNRPJG1		63

		316		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		772130005		18H		SUPPNRPJG1		64

		317		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		772131005		18I		SUPPNRPJG1		65

		318		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		772132005		18J		SUPPNRPJG1		66

		319		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		772140005		18K		SUPPNRPJG1		67

		320		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		772141005		18L		SUPPNRPJG1		68

		321		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		772142005		18M		SUPPNRPJG1		69

		322		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		772100006		19		SUPPNRPJG1		70

		323		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		772110006		19A		SUPPNRPJG1		71

		324		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		772120006		19B		SUPPNRPJG1		72

		325		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		772100007		20		SUPPNRPJG1		73

		326		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		772110007		20A		SUPPNRPJG1		74

		327		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		772111007		20B		SUPPNRPJG1		75

		328		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		772112007		20C		SUPPNRPJG1		76

		329		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		772120007		20D		SUPPNRPJG1		77

		330		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		772130007		20E		SUPPNRPJG1		78

		331		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		772100009		22		SUPPNRPJG1		80

		332		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		772100010		23		SUPPNRPJG1		81

		333		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		772100011		24		SUPPNRPJG1		82

		334		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		772100012		25		SUPPNRPJG1		83

		335		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		772000000		26		SUPPNRPJG1		84

		336		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		772000001		27		SUPPNRPJG1		85

		337		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		773000000				SUPPNRPJG1		86

		338		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		773000001		28		SUPPNRPJG1		87

		339		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		773100001		28A		SUPPNRPJG1		88

		340		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		773200001		28B		SUPPNRPJG1		89

		341		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		773300001		28C		SUPPNRPJG1		90

		342		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		773400001		28D		SUPPNRPJG1		91

		343		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		773500001		28E		SUPPNRPJG1		92

		344		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		773000002		29		SUPPNRPJG1		93

		345		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		773000003		30		SUPPNRPJG1		94

		346		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		773000004		31		SUPPNRPJG1		95

		347		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		773000005		32		SUPPNRPJG1		96

		348		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		773000006		33		SUPPNRPJG1		97

		349		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		773000007		34		SUPPNRPJG1		98

		350		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		773100007		34A		SUPPNRPJG1		99

		351		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		773200007		34B		SUPPNRPJG1		100

		352		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		773000008		35		SUPPNRPJG1		101

		353		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		773000009		36		SUPPNRPJG1		102

		354		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		773000010		37		SUPPNRPJG1		103

		355		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		773000000		38		SUPPNRPJG1		104

		356		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		770000000		39		SUPPNRPJG1		105

		357		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		714200000		40		SUPPNRPJG1		106

		358		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		714100000		41		SUPPNRPJG1		107

		359		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		713000000		42		SUPPNRPJG1		108

		360		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		713000001				SUPPNRPJG1		109

		361		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		713000002				SUPPNRPJG1		110

		362		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		713000003				SUPPNRPJG1		111

		363		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		713000004				SUPPNRPJG1		112

		364		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		713000005				SUPPNRPJG1		113

		365		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		713000006				SUPPNRPJG1		114

		366		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		713000007				SUPPNRPJG1		115

		367		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		713000008				SUPPNRPJG1		116

		368		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		713000009				SUPPNRPJG1		117

		369		ESTBI		FR_Y-14A_Summary		PPNR Projections Worksheet		713000010				SUPPNRPJG1		118

		370		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		711000000				IS		1

		371		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		711100000		1		IS		2

		372		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		711110000		2		IS		3

		373		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		711111000		3		IS		4

		374		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		711112000		4		IS		5

		375		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		711120000		5		IS		6

		376		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		711121000		6		IS		7

		377		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		711122000		7		IS		8

		378		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		711130000		8		IS		9

		379		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		711131000		9		IS		10

		380		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		711132000		10		IS		11

		381		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		711133000		11		IS		12

		382		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		711133100		12		IS		13

		383		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		711133200		13		IS		14

		384		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		711140000		14		IS		15

		385		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		711200000		15		IS		16

		386		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		711210000		16		IS		17

		387		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		711220000		17		IS		18

		388		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		711230000		18		IS		19

		389		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		711231000		19		IS		20

		390		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		711232000		20		IS		21

		391		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		711233000		21		IS		22

		392		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		711233100		22		IS		23

		393		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		711233200		23		IS		24

		394		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		711240000		24		IS		25

		395		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		711300000		25		IS		26

		396		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		711310000		26		IS		27

		397		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		711320000		27		IS		28

		398		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		711330000		28		IS		29

		399		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		711400000		29		IS		30

		400		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		711500000		30		IS		31

		401		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		711510000		31		IS		32

		402		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		711520000		32		IS		33

		403		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		711530000		33		IS		34

		404		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		711540000		34		IS		35

		405		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		711600000		35		IS		36

		406		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		711610000		36		IS		37

		407		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		711620000		37		IS		38

		408		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		711630000		38		IS		39

		409		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		711640000		39		IS		40

		410		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		711650000		40		IS		41

		411		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		711651000		41		IS		42

		412		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		711652000		42		IS		43

		413		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		711000000		43		IS		44

		414		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		712000000				IS		45

		415		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		712100000		44		IS		46

		416		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		712110000		45		IS		47

		417		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		712120000		46		IS		48

		418		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		712130000		47		IS		49

		419		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		712140000		48		IS		50

		420		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		712200000		49		IS		51

		421		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		712210000		50		IS		52

		422		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		712220000		51		IS		53

		423		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		712230000		52		IS		54

		424		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		712300000		53		IS		55

		425		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		712400000		54		IS		56

		426		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		712500000		55		IS		57

		427		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		712600000		56		IS		58

		428		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		712000000		57		IS		59

		429		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		713000000				IS		60

		430		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		713100000		58		IS		61

		431		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		713200000		59		IS		62

		432		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		713300000		60		IS		63

		433		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		713400000		61		IS		64

		434		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		713500000		62		IS		65

		435		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		713000000		63		IS		66

		436		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		714000000				IS		67

		437		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		714100000		64		IS		68

		438		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		714200000		65		IS		69

		439		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		714300000		66		IS		70

		440		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		714000000		67		IS		71

		441		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		710000000		68		IS		72

		442		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		720000000				IS		73

		443		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		730000000		69		IS		74

		444		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		730001000		70		IS		75

		445		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		730001100		71		IS		76

		446		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		730001110		72		IS		77

		447		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		730001120		73		IS		78

		448		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		730001130		74		IS		79

		449		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		730001200		75		IS		80

		450		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		730001210		76		IS		81

		451		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		730001220		77		IS		82

		452		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		730001230		78		IS		83

		453		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		730001300		79		IS		84

		454		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		730002000		80		IS		85

		455		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		730002100		81		IS		86

		456		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		730002200		82		IS		87

		457		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		730002300		83		IS		88

		458		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		730003000		84		IS		89

		459		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		730003100		85		IS		90

		460		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		730003200		86		IS		91

		461		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		730003300		87		IS		92

		462		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		730004000		88		IS		93

		463		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		730005000		89		IS		94

		464		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		730006000		90		IS		95

		465		ESTBI		FR_Y-14A_Summary		PPNR NII Worksheet		700711940				SUPNRNIIQ1		1

		466		ESTBI		FR_Y-14A_Summary		PPNR NII Worksheet		700711100		1		SUPNRNIIQ1		2

		467		ESTBI		FR_Y-14A_Summary		PPNR NII Worksheet		700711200		2		SUPNRNIIQ1		3

		468		ESTBI		FR_Y14A_Regulatory_Capital Transitions		Capital Composition		629000028		19		CAPCOMPO		24

		469		ESTBI		FR_Y14A_Regulatory_Capital Transitions		Capital Composition		506		20		CAPCOMPO		25

		470		ESTBI		FR_Y14A_Regulatory_Capital Transitions		Capital Composition		512		21		CAPCOMPO		26

		471		ESTBI		FR_Y14A_Regulatory_Capital Transitions		Capital Composition		516		22		CAPCOMPO		27

		472		ESTBI		FR_Y14A_Regulatory_Capital Transitions		Capital Composition		522		23		CAPCOMPO		28

		473		ESTBI		FR_Y14A_Regulatory_Capital Transitions		Capital Composition		629000029		24		CAPCOMPO		29

		474		ESTBI		FR_Y14A_Regulatory_Capital Transitions		Capital Composition		629000030		25		CAPCOMPO		30

		475		ESTBI		FR_Y14A_Regulatory_Capital Transitions		Capital Composition		629000031		26		CAPCOMPO		31

		476		ESTBI		FR_Y14A_Regulatory_Capital Transitions		Capital Composition		610000010				CAPCOMPO		32

		477		ESTBI		FR_Y14A_Regulatory_Capital Transitions		Capital Composition		629000032		27		CAPCOMPO		33

		478		ESTBI		FR_Y14A_Regulatory_Capital Transitions		Capital Composition		629000034		28		CAPCOMPO		34

		479		ESTBI		FR_Y14A_Regulatory_Capital Transitions		Capital Composition		701		29		CAPCOMPO		35

		480		ESTBI		FR_Y14A_Regulatory_Capital Transitions		Capital Composition		629000036		30		CAPCOMPO		36

		481		ESTBI		FR_Y14A_Regulatory_Capital Transitions		Capital Composition		702		31		CAPCOMPO		37

		482		ESTBI		FR_Y14A_Regulatory_Capital Transitions		Capital Composition		703				CAPCOMPO		38

		483		ESTBI		FR_Y14A_Regulatory_Capital Transitions		Capital Composition		610000003		32		CAPCOMPO		39

		484		ESTBI		FR_Y14A_Regulatory_Capital Transitions		Capital Composition		704				CAPCOMPO		40

		485		ESTBI		FR_Y14A_Regulatory_Capital Transitions		Capital Composition		705		33		CAPCOMPO		41

		486		ESTBI		FR_Y14A_Regulatory_Capital Transitions		Capital Composition		706		34		CAPCOMPO		42

		487		ESTBI		FR_Y14A_Regulatory_Capital Transitions		Capital Composition		707		35		CAPCOMPO		43

		488		ESTBI		FR_Y14A_Regulatory_Capital Transitions		Capital Composition		708				CAPCOMPO		44

		489		ESTBI		FR_Y14A_Regulatory_Capital Transitions		Capital Composition		709		36		CAPCOMPO		45

		490		ESTBI		FR_Y14A_Regulatory_Capital Transitions		Capital Composition		618000000		37		CAPCOMPO		46

		491		ESTBI		FR_Y14A_Regulatory_Capital Transitions		Capital Composition		619000001		38		CAPCOMPO		47

		492		ESTBI		FR_Y14A_Regulatory_Capital Transitions		Capital Composition		710		39		CAPCOMPO		48

		493		ESTBI		FR_Y14A_Regulatory_Capital Transitions		Capital Composition		711		40		CAPCOMPO		49

		494		ESTBI		FR_Y14A_Regulatory_Capital Transitions		Capital Composition		712				CAPCOMPO		50

		495		ESTBI		FR_Y14A_Regulatory_Capital Transitions		Capital Composition		713		41		CAPCOMPO		51

		496		ESTBI		FR_Y14A_Regulatory_Capital Transitions		Capital Composition		714				CAPCOMPO		52

		497		ESTBI		FR_Y14A_Regulatory_Capital Transitions		Capital Composition		715		42		CAPCOMPO		53

		498		ESTBI		FR_Y14A_Regulatory_Capital Transitions		Exceptions Bucket Calc		501				EXCBKT		1

		499		ESTBI		FR_Y14A_Regulatory_Capital Transitions		Exceptions Bucket Calc		502		1		EXCBKT		2

		500		ESTBI		FR_Y14A_Regulatory_Capital Transitions		Exceptions Bucket Calc		503		2		EXCBKT		3

		501		ESTBI		FR_Y14A_Regulatory_Capital Transitions		Exceptions Bucket Calc		504		3		EXCBKT		4

		502		ESTBI		FR_Y14A_Regulatory_Capital Transitions		Exceptions Bucket Calc		505		4		EXCBKT		5

		503		ESTBI		FR_Y14A_Regulatory_Capital Transitions		Exceptions Bucket Calc		506		5		EXCBKT		6

		504		ESTBI		FR_Y14A_Regulatory_Capital Transitions		Exceptions Bucket Calc		507				EXCBKT		7

		505		ESTBI		FR_Y14A_Regulatory_Capital Transitions		Exceptions Bucket Calc		508		6		EXCBKT		8

		506		ESTBI		FR_Y14A_Regulatory_Capital Transitions		Exceptions Bucket Calc		509		7		EXCBKT		9

		507		ESTBI		FR_Y14A_Regulatory_Capital Transitions		Exceptions Bucket Calc		510		8		EXCBKT		10

		508		ESTBI		FR_Y14A_Regulatory_Capital Transitions		Exceptions Bucket Calc		511		9		EXCBKT		11

		509		ESTBI		FR_Y14A_Regulatory_Capital Transitions		Exceptions Bucket Calc		512		10		EXCBKT		12

		510		ESTBI		FR_Y14A_Regulatory_Capital Transitions		Exceptions Bucket Calc		513				EXCBKT		13

		511		ESTBI		FR_Y14A_Regulatory_Capital Transitions		Exceptions Bucket Calc		514		11		EXCBKT		14

		512		ESTBI		FR_Y14A_Regulatory_Capital Transitions		Exceptions Bucket Calc		515		12		EXCBKT		15

		513		ESTBI		FR_Y14A_Regulatory_Capital Transitions		Exceptions Bucket Calc		516		13		EXCBKT		16

		514		ESTBI		FR_Y14A_Regulatory_Capital Transitions		Exceptions Bucket Calc		517				EXCBKT		17

		515		ESTBI		FR_Y14A_Regulatory_Capital Transitions		Exceptions Bucket Calc		518		14		EXCBKT		18

		516		ESTBI		FR_Y14A_Regulatory_Capital Transitions		Exceptions Bucket Calc		519		15		EXCBKT		19

		517		ESTBI		FR_Y14A_Regulatory_Capital Transitions		Exceptions Bucket Calc		520		16		EXCBKT		20

		518		ESTBI		FR_Y14A_Regulatory_Capital Transitions		Exceptions Bucket Calc		521		17		EXCBKT		21

		519		ESTBI		FR_Y14A_Regulatory_Capital Transitions		Exceptions Bucket Calc		522		18		EXCBKT		22

		520		ESTBI		FR_Y14A_Regulatory_Capital Transitions		Exceptions Bucket Calc		523				EXCBKT		23

		521		ESTBI		FR_Y14A_Regulatory_Capital Transitions		Exceptions Bucket Calc		524		19		EXCBKT		24

		522		ESTBI		FR_Y14A_Regulatory_Capital Transitions		RWA_General		300				RAWGEN		1

		523		ESTBI		FR_Y14A_Regulatory_Capital Transitions		RWA_General		422		1		RAWGEN		2

		524		ESTBI		FR_Y14A_Regulatory_Capital Transitions		RWA_General		423		2		RAWGEN		3

		525		ESTBI		FR_Y14A_Regulatory_Capital Transitions		RWA_General		424		3		RAWGEN		4

		526		ESTBI		FR_Y14A_Regulatory_Capital Transitions		RWA_General		425		4		RAWGEN		5

		527		ESTBI		FR_Y14A_Regulatory_Capital Transitions		RWA_General		426		5		RAWGEN		6

		528		ESTBI		FR_Y14A_Regulatory_Capital Transitions		RWA_General		427		6		RAWGEN		7

		529		ESTBI		FR_Y14A_Regulatory_Capital Transitions		RWA_General		428		7		RAWGEN		8

		530		ESTBI		FR_Y14A_Regulatory_Capital Transitions		RWA_General		429		8		RAWGEN		9

		531		ESTBI		FR_Y14A_Regulatory_Capital Transitions		RWA_General		430		9		RAWGEN		10

		532		ESTBI		FR_Y14A_Regulatory_Capital Transitions		RWA_General		431		10		RAWGEN		11

		533		ESTBI		FR_Y14A_Regulatory_Capital Transitions		RWA_General		432		11		RAWGEN		12

		534		ESTBI		FR_Y14A_Regulatory_Capital Transitions		RWA_General		433		12		RAWGEN		13

		535		ESTBI		FR_Y14A_Regulatory_Capital Transitions		RWA_General		434		13		RAWGEN		14

		536		ESTBI		FR_Y14A_Regulatory_Capital Transitions		RWA_General		435		14		RAWGEN		15

		537		ESTBI		FR_Y14A_Regulatory_Capital Transitions		RWA_General		436		15		RAWGEN		16

		538		ESTBI		FR_Y14A_Regulatory_Capital Transitions		RWA_General		437		16		RAWGEN		17

		539		ESTBI		FR_Y14A_Regulatory_Capital Transitions		RWA_General		438		17		RAWGEN		18

		540		ESTBI		FR_Y14A_Regulatory_Capital Transitions		RWA_General		439		18		RAWGEN		19

		541		ESTBI		FR_Y14A_Regulatory_Capital Transitions		RWA_General		440		19		RAWGEN		20

		542		ESTBI		FR_Y14A_Regulatory_Capital Transitions		RWA_General		441		20		RAWGEN		21

		543		ESTBI		FR_Y14A_Regulatory_Capital Transitions		RWA_General		442		21		RAWGEN		22

		544		ESTBI		FR_Y14A_Regulatory_Capital Transitions		RWA_General		443		22		RAWGEN		23

		545		ESTBI		FR_Y14A_Regulatory_Capital Transitions		RWA_General		444		23		RAWGEN		24

		546		ESTBI		FR_Y14A_Regulatory_Capital Transitions		RWA_General		301		24		RAWGEN		25

		547		ESTBI		FR_Y14A_Regulatory_Capital Transitions		RWA_General		302				RAWGEN		26

		548		ESTBI		FR_Y14A_Regulatory_Capital Transitions		RWA_General		320		25		RAWGEN		27

		549		ESTBI		FR_Y14A_Regulatory_Capital Transitions		RWA_General		304		26		RAWGEN		28

		550		ESTBI		FR_Y14A_Regulatory_Capital Transitions		RWA_General		305		27		RAWGEN		29

		551		ESTBI		FR_Y14A_Regulatory_Capital Transitions		RWA_General		306		28		RAWGEN		30

		552		ESTBI		FR_Y14A_Regulatory_Capital Transitions		RWA_General		307		29		RAWGEN		31

		553		ESTBI		FR_Y14A_Regulatory_Capital Transitions		RWA_General		308		30		RAWGEN		32

		554		ESTBI		FR_Y14A_Regulatory_Capital Transitions		RWA_General		309		31		RAWGEN		33

		555		ESTBI		FR_Y14A_Regulatory_Capital Transitions		RWA_General		310		32		RAWGEN		34

		556		ESTBI		FR_Y14A_Regulatory_Capital Transitions		RWA_General		311		33		RAWGEN		35

		557		ESTBI		FR_Y14A_Regulatory_Capital Transitions		RWA_General		312		34		RAWGEN		36

		558		ESTBI		FR_Y14A_Regulatory_Capital Transitions		RWA_General		453		35		RAWGEN		37

		559		ESTBI		FR_Y14A_Regulatory_Capital Transitions		RWA_General		454		36		RAWGEN		38

		560		ESTBI		FR_Y14A_Regulatory_Capital Transitions		RWA_General		313		37		RAWGEN		39

		561		ESTBI		FR_Y14A_Regulatory_Capital Transitions		RWA_General		314		38		RAWGEN		40

		562		ESTBI		FR_Y14A_Regulatory_Capital Transitions		RWA_General		315				RAWGEN		41

		563		ESTBI		FR_Y14A_Regulatory_Capital Transitions		RWA_General		316		39		RAWGEN		42

		564		ESTBI		FR_Y14A_Regulatory_Capital Transitions		RWA_General		317		40		RAWGEN		43

		565		ESTBI		FR_Y14A_Regulatory_Capital Transitions		RWA_General		318				RAWGEN		44

		566		ESTBI		FR_Y14A_Regulatory_Capital Transitions		RWA_General		319		41		RAWGEN		45

		567		ESTBI		FR_Y-14A_Summary		PPNR NII Worksheet		700741100		42		SUPNRNIIQ1		71

		568		ESTBI		FR_Y-14A_Summary		PPNR NII Worksheet		700741200		42		SUPNRNIIQ1		72

		569		ESTBI		FR_Y-14A_Summary		PPNR NII Worksheet		700741300		42		SUPNRNIIQ1		73

		570		ESTBI		FR_Y-14A_Summary		PPNR NII Worksheet		700741400		42		SUPNRNIIQ1		74

		571		ESTBI		FR_Y-14A_Summary		PPNR NII Worksheet		700741500		42		SUPNRNIIQ1		75

		572		ESTBI		FR_Y-14A_Summary		PPNR NII Worksheet		700742000		43		SUPNRNIIQ1		76

		573		ESTBI		FR_Y-14A_Summary		PPNR NII Worksheet		700742100		43		SUPNRNIIQ1		77

		574		ESTBI		FR_Y-14A_Summary		PPNR NII Worksheet		700742200		43		SUPNRNIIQ1		78

		575		ESTBI		FR_Y-14A_Summary		PPNR NII Worksheet		700743000		44		SUPNRNIIQ1		79

		576		ESTBI		FR_Y-14A_Summary		PPNR NII Worksheet		700743100		44		SUPNRNIIQ1		80

		577		ESTBI		FR_Y-14A_Summary		PPNR NII Worksheet		700743200		44		SUPNRNIIQ1		81

		578		ESTBI		FR_Y-14A_Summary		PPNR NII Worksheet		700743300		44		SUPNRNIIQ1		82

		579		ESTBI		FR_Y-14A_Summary		PPNR NII Worksheet		700744000		45		SUPNRNIIQ1		83

		580		ESTBI		FR_Y-14A_Summary		PPNR NII Worksheet		700745000		46		SUPNRNIIQ1		84

		581		ESTBI		FR_Y-14A_Summary		PPNR NII Worksheet		700746000		47		SUPNRNIIQ1		85

		582		ESTBI		FR_Y-14A_Summary		PPNR NII Worksheet		700747000				SUPNRNIIQ1		86

		583		ESTBI		FR_Y-14A_Summary		PPNR NII Worksheet		700740000		48		SUPNRNIIQ1		87

		584		ESTBI		FR_Y-14A_Summary		PPNR NII Worksheet		700700000		49		SUPNRNIIQ1		88

		585		ESTBI		FR_Y-14A_Summary		PPNR NII Worksheet		700700001				SUPNRNIIQ1		89

		586		ESTBI		FR_Y-14A_Summary		PPNR NII Worksheet		700700002				SUPNRNIIQ1		90

		587		ESTBI		FR_Y-14A_Summary		PPNR NII Worksheet		700700003				SUPNRNIIQ1		91

		588		ESTBI		FR_Y-14A_Summary		PPNR NII Worksheet		700700004				SUPNRNIIQ1		92

		589		ESTBI		FR_Y-14A_Summary		PPNR NII Worksheet		700700005				SUPNRNIIQ1		93

		590		ESTBI		FR_Y-14A_Summary		PPNR NII Worksheet		700700006				SUPNRNIIQ1		94

		591		ESTBI		FR_Y-14A_Summary		PPNR NII Worksheet		700700007				SUPNRNIIQ1		95

		592		ESTBI		FR_Y-14A_Summary		PPNR NII Worksheet		700700008				SUPNRNIIQ1		96

		593		ESTBI		FR_Y-14A_Summary		PPNR NII Worksheet		700700009				SUPNRNIIQ1		97

		594		ESTBI		FR_Y-14A_Summary		PPNR NII Worksheet		700700010				SUPNRNIIQ1		98

		595		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797111101		1		SMPPNRMXGP		1

		596		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797111102		2		SMPPNRMXGP		2

		597		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797111103		3		SMPPNRMXGP		3

		598		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797111201		4		SMPPNRMXGP		4

		599		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797111202		5		SMPPNRMXGP		5

		600		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797111203		6		SMPPNRMXGP		6

		601		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797111204		7		SMPPNRMXGP		7

		602		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797111301		8		SMPPNRMXGP		8

		603		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797111302		9		SMPPNRMXGP		9

		604		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797112001		10		SMPPNRMXGP		10

		605		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797120001		11		SMPPNRMXGP		11

		606		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797120002		12		SMPPNRMXGP		12

		607		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797120003		13		SMPPNRMXGP		13

		608		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797121100		14		SMPPNRMXGP		14

		609		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797121200		15		SMPPNRMXGP		15

		610		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797121300		16		SMPPNRMXGP		16

		611		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797121400		17		SMPPNRMXGP		17

		612		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797122100		18		SMPPNRMXGP		18

		613		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797122200		19		SMPPNRMXGP		19

		614		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797122300		20		SMPPNRMXGP		20

		615		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797123100		21		SMPPNRMXGP		21

		616		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797123200		22		SMPPNRMXGP		22

		617		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797123300		23		SMPPNRMXGP		23

		618		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797124100		24		SMPPNRMXGP		24

		619		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797124200		25		SMPPNRMXGP		25

		620		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797124300		26		SMPPNRMXGP		26

		621		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797130001		27		SMPPNRMXGP		27

		622		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797140001		28		SMPPNRMXGP		28

		623		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797140002		29		SMPPNRMXGP		29

		624		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797140003		30		SMPPNRMXGP		30

		625		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797140004		31		SMPPNRMXGP		31

		626		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797141100		32		SMPPNRMXGP		32

		627		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797142100		33		SMPPNRMXGP		33

		628		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797143100		34		SMPPNRMXGP		34

		629		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797144100		35		SMPPNRMXGP		35

		630		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797144200		36		SMPPNRMXGP		36

		631		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797151100		37		SMPPNRMXGP		37

		632		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797151200		37A		SMPPNRMXGP		38

		633		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797151300		37B		SMPPNRMXGP		39

		634		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797151400		37C		SMPPNRMXGP		40

		635		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797151500		38		SMPPNRMXGP		41

		636		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797152100		39		SMPPNRMXGP		42

		637		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797152200		39A		SMPPNRMXGP		43

		638		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797152300		39B		SMPPNRMXGP		44

		639		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797152400		39C		SMPPNRMXGP		45

		640		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797152500		40		SMPPNRMXGP		46

		641		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797152600		41		SMPPNRMXGP		47

		642		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797161100		42		SMPPNRMXGP		48

		643		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797162100		43		SMPPNRMXGP		49

		644		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797210000		44		SMPPNRMXGP		50

		645		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797220000		45		SMPPNRMXGP		51

		646		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797221000		45A		SMPPNRMXGP		52

		647		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797222000		45B		SMPPNRMXGP		53

		648		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797223000		45C		SMPPNRMXGP		54

		649		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797224000		45D		SMPPNRMXGP		55

		650		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797224001		46		SMPPNRMXGP		56

		651		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797224002		47		SMPPNRMXGP		57

		652		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		815300000		48		SMPPNRMXGP		58

		653		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		815310000		48A		SMPPNRMXGP		59

		654		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		815320000		48B		SMPPNRMXGP		60

		655		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		815200000		49		SMPPNRMXGP		61

		656		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		815210000		49A		SMPPNRMXGP		62

		657		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		815220000		49B		SMPPNRMXGP		63

		658		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		815230000		49C		SMPPNRMXGP		64

		659		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797224010		50		SMPPNRMXGP		65

		660		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797231000		51		SMPPNRMXGP		66

		661		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797232000		52		SMPPNRMXGP		67

		662		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797320000		53		SMPPNRMXGP		68

		663		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797330000		54		SMPPNRMXGP		69

		664		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797330001		55		SMPPNRMXGP		70

		665		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797330002		56		SMPPNRMXGP		71

		666		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797340001		57		SMPPNRMXGP		72

		667		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797340002		58		SMPPNRMXGP		73

		668		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797340003		59		SMPPNRMXGP		74

		669		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797340004		60		SMPPNRMXGP		75

		670		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797340006		61		SMPPNRMXGP		76

		671		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797340007		62		SMPPNRMXGP		77

		672		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797340008		63		SMPPNRMXGP		78

		673		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797340009		64		SMPPNRMXGP		79

		674		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797340010		65		SMPPNRMXGP		80

		675		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797340011		66		SMPPNRMXGP		81

		676		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797340012		67		SMPPNRMXGP		82

		677		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797340013		68		SMPPNRMXGP		83

		678		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797340016		69		SMPPNRMXGP		84

		679		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797340017		70		SMPPNRMXGP		85

		680		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797340018		71		SMPPNRMXGP		86

		681		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		730007000		91		IS		96

		682		ESTBI		FR_Y-14A_Summary		PPNR NII Worksheet		700711201		2		SUPNRNIIQ1		4

		683		ESTBI		FR_Y-14A_Summary		PPNR NII Worksheet		700711202		2		SUPNRNIIQ1		5

		684		ESTBI		FR_Y-14A_Summary		PPNR NII Worksheet		700711300		3		SUPNRNIIQ1		6

		685		ESTBI		FR_Y-14A_Summary		PPNR NII Worksheet		700711500		4		SUPNRNIIQ1		7

		686		ESTBI		FR_Y-14A_Summary		PPNR NII Worksheet		700711600		5		SUPNRNIIQ1		8

		687		ESTBI		FR_Y-14A_Summary		PPNR NII Worksheet		700711700		6		SUPNRNIIQ1		9

		688		ESTBI		FR_Y-14A_Summary		PPNR NII Worksheet		700711701		6		SUPNRNIIQ1		10

		689		ESTBI		FR_Y-14A_Summary		PPNR NII Worksheet		700711702		6		SUPNRNIIQ1		11

		690		ESTBI		FR_Y-14A_Summary		PPNR NII Worksheet		700711703		6		SUPNRNIIQ1		12

		691		ESTBI		FR_Y-14A_Summary		PPNR NII Worksheet		700711800		7		SUPNRNIIQ1		13

		692		ESTBI		FR_Y-14A_Summary		PPNR NII Worksheet		700711801		7		SUPNRNIIQ1		14

		693		ESTBI		FR_Y-14A_Summary		PPNR NII Worksheet		700711802		7		SUPNRNIIQ1		15

		694		ESTBI		FR_Y-14A_Summary		PPNR NII Worksheet		700711900		8		SUPNRNIIQ1		16

		695		ESTBI		FR_Y-14A_Summary		PPNR NII Worksheet		700711910		9		SUPNRNIIQ1		17

		696		ESTBI		FR_Y-14A_Summary		PPNR NII Worksheet		700711920		10		SUPNRNIIQ1		18

		697		ESTBI		FR_Y-14A_Summary		PPNR NII Worksheet		700711930		11		SUPNRNIIQ1		19

		698		ESTBI		FR_Y-14A_Summary		PPNR NII Worksheet		700711940		12		SUPNRNIIQ1		20

		699		ESTBI		FR_Y-14A_Summary		PPNR NII Worksheet		700712100		13		SUPNRNIIQ1		21

		700		ESTBI		FR_Y-14A_Summary		PPNR NII Worksheet		700712200		14		SUPNRNIIQ1		22

		701		ESTBI		FR_Y-14A_Summary		PPNR NII Worksheet		700712000		15		SUPNRNIIQ1		23

		702		ESTBI		FR_Y-14A_Summary		PPNR NII Worksheet		700712300		16		SUPNRNIIQ1		24

		703		ESTBI		FR_Y-14A_Summary		PPNR NII Worksheet		700710000		17		SUPNRNIIQ1		25

		704		ESTBI		FR_Y-14A_Summary		PPNR NII Worksheet		700721000				SUPNRNIIQ1		26

		705		ESTBI		FR_Y-14A_Summary		PPNR NII Worksheet		700721100		18		SUPNRNIIQ1		27

		706		ESTBI		FR_Y-14A_Summary		PPNR NII Worksheet		700721200		19		SUPNRNIIQ1		28

		707		ESTBI		FR_Y-14A_Summary		PPNR NII Worksheet		700721201		19		SUPNRNIIQ1		29

		708		ESTBI		FR_Y-14A_Summary		PPNR NII Worksheet		700721202		19		SUPNRNIIQ1		30

		709		ESTBI		FR_Y-14A_Summary		PPNR NII Worksheet		700721300		20		SUPNRNIIQ1		31

		710		ESTBI		FR_Y-14A_Summary		PPNR NII Worksheet		700721500		21		SUPNRNIIQ1		32

		711		ESTBI		FR_Y-14A_Summary		PPNR NII Worksheet		700721600		22		SUPNRNIIQ1		33

		712		ESTBI		FR_Y-14A_Summary		PPNR NII Worksheet		700721700		23		SUPNRNIIQ1		34

		713		ESTBI		FR_Y-14A_Summary		PPNR NII Worksheet		700721701		23		SUPNRNIIQ1		35

		714		ESTBI		FR_Y-14A_Summary		PPNR NII Worksheet		700721702		23		SUPNRNIIQ1		36

		715		ESTBI		FR_Y-14A_Summary		PPNR NII Worksheet		700721703		23		SUPNRNIIQ1		37

		716		ESTBI		FR_Y-14A_Summary		PPNR NII Worksheet		700721800		24		SUPNRNIIQ1		38

		717		ESTBI		FR_Y-14A_Summary		PPNR NII Worksheet		700721801		24		SUPNRNIIQ1		39

		718		ESTBI		FR_Y-14A_Summary		PPNR NII Worksheet		700721802		24		SUPNRNIIQ1		40

		719		ESTBI		FR_Y-14A_Summary		PPNR NII Worksheet		700721900		25		SUPNRNIIQ1		41

		720		ESTBI		FR_Y-14A_Summary		PPNR NII Worksheet		700721910		26		SUPNRNIIQ1		42

		721		ESTBI		FR_Y-14A_Summary		PPNR NII Worksheet		700721920		27		SUPNRNIIQ1		43

		722		ESTBI		FR_Y-14A_Summary		PPNR NII Worksheet		700721930		28		SUPNRNIIQ1		44

		723		ESTBI		FR_Y-14A_Summary		PPNR NII Worksheet		700721940		29		SUPNRNIIQ1		45

		724		ESTBI		FR_Y-14A_Summary		PPNR NII Worksheet		700722100		30		SUPNRNIIQ1		46

		725		ESTBI		FR_Y-14A_Summary		PPNR NII Worksheet		700722200		31		SUPNRNIIQ1		47

		726		ESTBI		FR_Y-14A_Summary		PPNR NII Worksheet		700722000		32		SUPNRNIIQ1		48

		727		ESTBI		FR_Y-14A_Summary		PPNR NII Worksheet		700720000		33		SUPNRNIIQ1		49

		728		ESTBI		FR_Y-14A_Summary		PPNR NII Worksheet		700711940				SUPNRNIIQ1		50

		729		ESTBI		FR_Y-14A_Summary		PPNR NII Worksheet		700731000		34		SUPNRNIIQ1		51

		730		ESTBI		FR_Y-14A_Summary		PPNR NII Worksheet		700731100		34		SUPNRNIIQ1		52

		731		ESTBI		FR_Y-14A_Summary		PPNR NII Worksheet		700731200		34		SUPNRNIIQ1		53

		732		ESTBI		FR_Y-14A_Summary		PPNR NII Worksheet		700731300		34		SUPNRNIIQ1		54

		733		ESTBI		FR_Y-14A_Summary		PPNR NII Worksheet		700731400		34		SUPNRNIIQ1		55

		734		ESTBI		FR_Y-14A_Summary		PPNR NII Worksheet		700731500		34		SUPNRNIIQ1		56

		735		ESTBI		FR_Y-14A_Summary		PPNR NII Worksheet		700732000		35		SUPNRNIIQ1		57

		736		ESTBI		FR_Y-14A_Summary		PPNR NII Worksheet		700732100		35		SUPNRNIIQ1		58

		737		ESTBI		FR_Y-14A_Summary		PPNR NII Worksheet		700732200		35		SUPNRNIIQ1		59

		738		ESTBI		FR_Y-14A_Summary		PPNR NII Worksheet		700733000		36		SUPNRNIIQ1		60

		739		ESTBI		FR_Y-14A_Summary		PPNR NII Worksheet		700733100		36		SUPNRNIIQ1		61

		740		ESTBI		FR_Y-14A_Summary		PPNR NII Worksheet		700733200		36		SUPNRNIIQ1		62

		741		ESTBI		FR_Y-14A_Summary		PPNR NII Worksheet		700733300		36		SUPNRNIIQ1		63

		742		ESTBI		FR_Y-14A_Summary		PPNR NII Worksheet		700734000		37		SUPNRNIIQ1		64

		743		ESTBI		FR_Y-14A_Summary		PPNR NII Worksheet		700735000		38		SUPNRNIIQ1		65

		744		ESTBI		FR_Y-14A_Summary		PPNR NII Worksheet		700736000		39		SUPNRNIIQ1		66

		745		ESTBI		FR_Y-14A_Summary		PPNR NII Worksheet		700737000		40		SUPNRNIIQ1		67

		746		ESTBI		FR_Y-14A_Summary		PPNR NII Worksheet		700730000		41		SUPNRNIIQ1		68

		747		ESTBI		FR_Y-14A_Summary		PPNR NII Worksheet		700740000				SUPNRNIIQ1		69

		748		ESTBI		FR_Y-14A_Summary		PPNR NII Worksheet		700741000		42		SUPNRNIIQ1		70

		749		ESTBI		FR_Y14A_Regulatory_Capital Transitions		Leverage Exposure		619				LEVEXP		1

		750		ESTBI		FR_Y14A_Regulatory_Capital Transitions		Leverage Exposure		601		1		LEVEXP		2

		751		ESTBI		FR_Y14A_Regulatory_Capital Transitions		Leverage Exposure		602		2		LEVEXP		3

		752		ESTBI		FR_Y14A_Regulatory_Capital Transitions		Leverage Exposure		603		3		LEVEXP		4

		753		ESTBI		FR_Y14A_Regulatory_Capital Transitions		Leverage Exposure		604		4		LEVEXP		5

		754		ESTBI		FR_Y14A_Regulatory_Capital Transitions		Leverage Exposure		605				LEVEXP		6

		755		ESTBI		FR_Y14A_Regulatory_Capital Transitions		Leverage Exposure		606		5		LEVEXP		7

		756		ESTBI		FR_Y14A_Regulatory_Capital Transitions		Leverage Exposure		607		6		LEVEXP		8

		757		ESTBI		FR_Y14A_Regulatory_Capital Transitions		Leverage Exposure		608		7		LEVEXP		9

		758		ESTBI		FR_Y14A_Regulatory_Capital Transitions		Leverage Exposure		609		8		LEVEXP		10

		759		ESTBI		FR_Y14A_Regulatory_Capital Transitions		Leverage Exposure		610		9		LEVEXP		11

		760		ESTBI		FR_Y14A_Regulatory_Capital Transitions		Leverage Exposure		611		10		LEVEXP		12

		761		ESTBI		FR_Y14A_Regulatory_Capital Transitions		Leverage Exposure		612		11		LEVEXP		13

		762		ESTBI		FR_Y14A_Regulatory_Capital Transitions		Leverage Exposure		613		12		LEVEXP		14

		763		ESTBI		FR_Y14A_Regulatory_Capital Transitions		Leverage Exposure		614		13		LEVEXP		15

		764		ESTBI		FR_Y14A_Regulatory_Capital Transitions		Leverage Exposure		615		14		LEVEXP		16

		765		ESTBI		FR_Y14A_Regulatory_Capital Transitions		Leverage Exposure		616				LEVEXP		17

		766		ESTBI		FR_Y14A_Regulatory_Capital Transitions		Leverage Exposure		617		15		LEVEXP		18

		767		ESTBI		FR_Y14A_Regulatory_Capital Transitions		Leverage Exposure		618		16		LEVEXP		19

		768		ESTBI		FR_Y14A_Regulatory_Capital Transitions		Capital Composition		629000013		4		CAPCOMPO		6

		769		ESTBI		FR_Y14A_Regulatory_Capital Transitions		Capital Composition		629000014		5		CAPCOMPO		7

		770		ESTBI		FR_Y14A_Regulatory_Capital Transitions		Capital Composition		629000015		6		CAPCOMPO		8

		771		ESTBI		FR_Y14A_Regulatory_Capital Transitions		Capital Composition		610000007				CAPCOMPO		9

		772		ESTBI		FR_Y14A_Regulatory_Capital Transitions		Capital Composition		629000016		7		CAPCOMPO		10

		773		ESTBI		FR_Y14A_Regulatory_Capital Transitions		Capital Composition		629000017		8		CAPCOMPO		11

		774		ESTBI		FR_Y14A_Regulatory_Capital Transitions		Capital Composition		629000018		9		CAPCOMPO		12

		775		ESTBI		FR_Y14A_Regulatory_Capital Transitions		Capital Composition		610000008				CAPCOMPO		13

		776		ESTBI		FR_Y14A_Regulatory_Capital Transitions		Capital Composition		629000019		10		CAPCOMPO		14

		777		ESTBI		FR_Y14A_Regulatory_Capital Transitions		Capital Composition		629000020		11		CAPCOMPO		15

		778		ESTBI		FR_Y14A_Regulatory_Capital Transitions		Capital Composition		629000021		12		CAPCOMPO		16

		779		ESTBI		FR_Y14A_Regulatory_Capital Transitions		Capital Composition		629000022		13		CAPCOMPO		17

		780		ESTBI		FR_Y14A_Regulatory_Capital Transitions		Capital Composition		629000023		14		CAPCOMPO		18

		781		ESTBI		FR_Y14A_Regulatory_Capital Transitions		Capital Composition		610000009				CAPCOMPO		19

		782		ESTBI		FR_Y14A_Regulatory_Capital Transitions		Capital Composition		629000024		15		CAPCOMPO		20

		783		ESTBI		FR_Y14A_Regulatory_Capital Transitions		Capital Composition		629000025		16		CAPCOMPO		21

		784		ESTBI		FR_Y14A_Regulatory_Capital Transitions		Capital Composition		629000026		17		CAPCOMPO		22

		785		ESTBI		FR_Y14A_Regulatory_Capital Transitions		Capital Composition		629000027		18		CAPCOMPO		23

		786		ESTBI		FR_Y-14A_Summary		Advanced RWA		202		3		SUMADRWAQ1		3

		787		ESTBI		FR_Y-14A_Summary		Advanced RWA		203		4		SUMADRWAQ1		4

		788		ESTBI		FR_Y-14A_Summary		Advanced RWA		204		5		SUMADRWAQ1		5

		789		ESTBI		FR_Y-14A_Summary		Advanced RWA		206				SUMADRWAQ1		6

		790		ESTBI		FR_Y-14A_Summary		Advanced RWA		207		6		SUMADRWAQ1		7

		791		ESTBI		FR_Y-14A_Summary		Advanced RWA		208		7		SUMADRWAQ1		8

		792		ESTBI		FR_Y-14A_Summary		Advanced RWA		209				SUMADRWAQ1		9

		793		ESTBI		FR_Y-14A_Summary		Advanced RWA		210		8		SUMADRWAQ1		10

		794		ESTBI		FR_Y-14A_Summary		Advanced RWA		211		9		SUMADRWAQ1		11

		795		ESTBI		FR_Y-14A_Summary		Advanced RWA		212				SUMADRWAQ1		12

		796		ESTBI		FR_Y-14A_Summary		Advanced RWA		213		10		SUMADRWAQ1		13

		797		ESTBI		FR_Y-14A_Summary		Advanced RWA		214		11		SUMADRWAQ1		14

		798		ESTBI		FR_Y-14A_Summary		Advanced RWA		215				SUMADRWAQ1		15

		799		ESTBI		FR_Y-14A_Summary		Advanced RWA		216		12		SUMADRWAQ1		16

		800		ESTBI		FR_Y-14A_Summary		Advanced RWA		217		13		SUMADRWAQ1		17

		801		ESTBI		FR_Y-14A_Summary		Advanced RWA		218				SUMADRWAQ1		18

		802		ESTBI		FR_Y-14A_Summary		Advanced RWA		219		14		SUMADRWAQ1		19

		803		ESTBI		FR_Y-14A_Summary		Advanced RWA		220		15		SUMADRWAQ1		20

		804		ESTBI		FR_Y-14A_Summary		Advanced RWA		221				SUMADRWAQ1		21

		805		ESTBI		FR_Y-14A_Summary		Advanced RWA		222		16		SUMADRWAQ1		22

		806		ESTBI		FR_Y-14A_Summary		Advanced RWA		223		17		SUMADRWAQ1		23

		807		ESTBI		FR_Y-14A_Summary		Advanced RWA		224		18		SUMADRWAQ1		24

		808		ESTBI		FR_Y-14A_Summary		Advanced RWA		225		19		SUMADRWAQ1		25

		809		ESTBI		FR_Y-14A_Summary		Advanced RWA		226		20		SUMADRWAQ1		26

		810		ESTBI		FR_Y-14A_Summary		Advanced RWA		227		21		SUMADRWAQ1		27

		811		ESTBI		FR_Y-14A_Summary		Advanced RWA		228		22		SUMADRWAQ1		28

		812		ESTBI		FR_Y-14A_Summary		Advanced RWA		229		23		SUMADRWAQ1		29

		813		ESTBI		FR_Y-14A_Summary		Advanced RWA		230		24		SUMADRWAQ1		30

		814		ESTBI		FR_Y-14A_Summary		Advanced RWA		231		25		SUMADRWAQ1		31

		815		ESTBI		FR_Y-14A_Summary		Advanced RWA		232				SUMADRWAQ1		32

		816		ESTBI		FR_Y-14A_Summary		Advanced RWA		233		26		SUMADRWAQ1		33

		817		ESTBI		FR_Y-14A_Summary		Advanced RWA		234		27		SUMADRWAQ1		34

		818		ESTBI		FR_Y-14A_Summary		Advanced RWA		235				SUMADRWAQ1		35

		819		ESTBI		FR_Y-14A_Summary		Advanced RWA		236		28		SUMADRWAQ1		36

		820		ESTBI		FR_Y-14A_Summary		Advanced RWA		237		29		SUMADRWAQ1		37

		821		ESTBI		FR_Y-14A_Summary		Advanced RWA		238				SUMADRWAQ1		38

		822		ESTBI		FR_Y-14A_Summary		Advanced RWA		239		30		SUMADRWAQ1		39

		823		ESTBI		FR_Y-14A_Summary		Advanced RWA		240		31		SUMADRWAQ1		40

		824		ESTBI		FR_Y-14A_Summary		Advanced RWA		241				SUMADRWAQ1		41

		825		ESTBI		FR_Y-14A_Summary		Advanced RWA		242		32		SUMADRWAQ1		42

		826		ESTBI		FR_Y-14A_Summary		Advanced RWA		243		33		SUMADRWAQ1		43

		827		ESTBI		FR_Y-14A_Summary		Advanced RWA		244				SUMADRWAQ1		44

		828		ESTBI		FR_Y-14A_Summary		Advanced RWA		245		34		SUMADRWAQ1		45

		829		ESTBI		FR_Y-14A_Summary		Advanced RWA		246		35		SUMADRWAQ1		46

		830		ESTBI		FR_Y-14A_Summary		Advanced RWA		247				SUMADRWAQ1		47

		831		ESTBI		FR_Y-14A_Summary		Advanced RWA		248		36		SUMADRWAQ1		48

		832		ESTBI		FR_Y-14A_Summary		Advanced RWA		249		37		SUMADRWAQ1		49

		833		ESTBI		FR_Y-14A_Summary		Advanced RWA		250		38		SUMADRWAQ1		50

		834		ESTBI		FR_Y-14A_Summary		Advanced RWA		251				SUMADRWAQ1		51

		835		ESTBI		FR_Y-14A_Summary		Advanced RWA		252		39		SUMADRWAQ1		52

		836		ESTBI		FR_Y-14A_Summary		Advanced RWA		253		40		SUMADRWAQ1		53

		837		ESTBI		FR_Y-14A_Summary		Advanced RWA		254				SUMADRWAQ1		54

		838		ESTBI		FR_Y-14A_Summary		Advanced RWA		255		41		SUMADRWAQ1		55

		839		ESTBI		FR_Y-14A_Summary		Advanced RWA		256		42		SUMADRWAQ1		56

		840		ESTBI		FR_Y-14A_Summary		Advanced RWA		257				SUMADRWAQ1		57

		841		ESTBI		FR_Y-14A_Summary		Advanced RWA		258		43		SUMADRWAQ1		58

		842		ESTBI		FR_Y-14A_Summary		Advanced RWA		259		44		SUMADRWAQ1		59

		843		ESTBI		FR_Y-14A_Summary		Advanced RWA		260		45		SUMADRWAQ1		60

		844		ESTBI		FR_Y-14A_Summary		Advanced RWA		261				SUMADRWAQ1		61

		845		ESTBI		FR_Y-14A_Summary		Advanced RWA		262		46		SUMADRWAQ1		62

		846		ESTBI		FR_Y-14A_Summary		Advanced RWA		263		47		SUMADRWAQ1		63

		847		ESTBI		FR_Y-14A_Summary		Advanced RWA		264				SUMADRWAQ1		64

		848		ESTBI		FR_Y-14A_Summary		Advanced RWA		265		48		SUMADRWAQ1		65

		849		ESTBI		FR_Y-14A_Summary		Advanced RWA		266		49		SUMADRWAQ1		66

		850		ESTBI		FR_Y-14A_Summary		Advanced RWA		267				SUMADRWAQ1		67

		851		ESTBI		FR_Y-14A_Summary		Advanced RWA		268		50		SUMADRWAQ1		68

		852		ESTBI		FR_Y-14A_Summary		Advanced RWA		269		51		SUMADRWAQ1		69

		853		ESTBI		FR_Y-14A_Summary		Advanced RWA		270		52		SUMADRWAQ1		70

		854		ESTBI		FR_Y-14A_Summary		Advanced RWA		271				SUMADRWAQ1		71

		855		ESTBI		FR_Y-14A_Summary		Advanced RWA		272		53		SUMADRWAQ1		72

		856		ESTBI		FR_Y-14A_Summary		Advanced RWA		273		54		SUMADRWAQ1		73

		857		ESTBI		FR_Y-14A_Summary		Advanced RWA		274		55		SUMADRWAQ1		74

		858		ESTBI		FR_Y-14A_Summary		Advanced RWA		275		56		SUMADRWAQ1		75

		859		ESTBI		FR_Y-14A_Summary		Advanced RWA		276		57		SUMADRWAQ1		76

		860		ESTBI		FR_Y-14A_Summary		Advanced RWA		277		58		SUMADRWAQ1		77

		861		ESTBI		FR_Y-14A_Summary		Advanced RWA		278		59		SUMADRWAQ1		78

		862		ESTBI		FR_Y-14A_Summary		Advanced RWA		279		60		SUMADRWAQ1		79

		863		ESTBI		FR_Y-14A_Summary		Advanced RWA		280				SUMADRWAQ1		80

		864		ESTBI		OCC DFAST 10-50B Results		Base - Income Statement		510000205		31		BSLINCOM		31

		865		ESTBI		OCC DFAST 10-50B Results		Base - Income Statement		510000206		32		BSLINCOM		32

		866		ESTBI		OCC DFAST 10-50B Results		Base - Income Statement		510000301		33		BSLINCOM		33

		867		ESTBI		OCC DFAST 10-50B Results		Base - Income Statement		510000302		34		BSLINCOM		34

		868		ESTBI		OCC DFAST 10-50B Results		Base - Income Statement		510000303		35		BSLINCOM		35

		869		ESTBI		OCC DFAST 10-50B Results		Base - Income Statement		510000304		36		BSLINCOM		36

		870		ESTBI		OCC DFAST 10-50B Results		Base - Income Statement		510000305		37		BSLINCOM		37

		871		ESTBI		OCC DFAST 10-50B Results		Base - Income Statement		510000306		38		BSLINCOM		38

		872		ESTBI		OCC DFAST 10-50B Results		Base - Income Statement		510000401		39		BSLINCOM		39

		873		ESTBI		OCC DFAST 10-50B Results		Base - Income Statement		510000402		40		BSLINCOM		40

		874		ESTBI		OCC DFAST 10-50B Results		Base - Income Statement		510000403		41		BSLINCOM		41

		875		ESTBI		OCC DFAST 10-50B Results		Base - Income Statement		510000404		42		BSLINCOM		42

		876		ESTBI		OCC DFAST 10-50B Results		Base - Income Statement		510000405		43		BSLINCOM		43

		877		ESTBI		OCC DFAST 10-50B Results		Base - Income Statement		510000406		44		BSLINCOM		44

		878		ESTBI		FR_Y-14A_Summary		Advanced RWA		281		61		SUMADRWAQ1		81

		879		ESTBI		FR_Y-14A_Summary		Advanced RWA		282		62		SUMADRWAQ1		82

		880		ESTBI		FR_Y-14A_Summary		Advanced RWA		285		63		SUMADRWAQ1		83

		881		ESTBI		FR_Y-14A_Summary		Advanced RWA		286		64		SUMADRWAQ1		84

		882		ESTBI		FR_Y-14A_Summary		Advanced RWA		287		65		SUMADRWAQ1		85

		883		ESTBI		FR_Y-14A_Summary		Advanced RWA		288		66		SUMADRWAQ1		86

		884		ESTBI		FR_Y-14A_Summary		Advanced RWA		289		67		SUMADRWAQ1		87

		885		ESTBI		FR_Y-14A_Summary		Advanced RWA		290		68		SUMADRWAQ1		88

		886		ESTBI		FR_Y-14A_Summary		Advanced RWA		291		69		SUMADRWAQ1		89

		887		ESTBI		FR_Y-14A_Summary		Advanced RWA		292		70		SUMADRWAQ1		90

		888		ESTBI		FR_Y-14A_Summary		Advanced RWA		293		71		SUMADRWAQ1		91

		889		ESTBI		FR_Y-14A_Summary		Advanced RWA		294		72		SUMADRWAQ1		92

		890		ESTBI		FR_Y-14A_Summary		Advanced RWA		295		73		SUMADRWAQ1		93

		891		ESTBI		FR_Y-14A_Summary		Advanced RWA		296		74		SUMADRWAQ1		94

		892		ESTBI		FR_Y-14A_Summary		Advanced RWA		297		75		SUMADRWAQ1		95

		893		ESTBI		FR_Y-14A_Summary		Advanced RWA		298		76		SUMADRWAQ1		96

		894		ESTBI		FR_Y-14A_Summary		Advanced RWA		299		77		SUMADRWAQ1		97

		895		ESTBI		FR_Y-14A_Summary		Advanced RWA		300		78		SUMADRWAQ1		98

		896		ESTBI		FR_Y-14A_Summary		Advanced RWA		302		79		SUMADRWAQ1		99

		897		ESTBI		FR_Y-14A_Summary		Advanced RWA		303		80		SUMADRWAQ1		100

		898		ESTBI		FR_Y-14A_Summary		Advanced RWA		305		81		SUMADRWAQ1		101

		899		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		852200000		22		BS		25

		900		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		852300000		23		BS		26

		901		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		852310000		24		BS		27

		902		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		852320000		25		BS		28

		903		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		852330000		26		BS		29

		904		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		852331000		27		BS		30

		905		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		852332000		28		BS		31

		906		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		852331000		29		BS		32

		907		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		853000000		30		BS		33

		908		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		853100000		31		BS		34

		909		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		853200000		32		BS		35

		910		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		853300000		33		BS		36

		911		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		853400000		34		BS		37

		912		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		854000000		35		BS		38

		913		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		854100000		36		BS		39

		914		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		854200000		37		BS		40

		915		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		855000000		38		BS		41

		916		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		855100000		39		BS		42

		917		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		855200000		40		BS		43

		918		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		855300000		41		BS		44

		919		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		855400000		42		BS		45

		920		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		856000000		43		BS		46

		921		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		856100000		44		BS		47

		922		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		856200000		45		BS		48

		923		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		856300000		46		BS		49

		924		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		856400000		47		BS		50

		925		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		856500000		48		BS		51

		926		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		856510000		49		BS		52

		927		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		856520000		50		BS		53

		928		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		850000000		51		BS		54

		929		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		811000009				BS		55

		930		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		861000000		52		BS		56

		931		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		861100000		53		BS		57

		932		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		861110000		54		BS		58

		933		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		861120000		55		BS		59

		934		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		861200000		56		BS		60

		935		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		861210000		57		BS		61

		936		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		861220000		58		BS		62

		937		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		861300000		59		BS		63

		938		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		861310000		60		BS		64

		939		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		861320000		61		BS		65

		940		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		861330000		62		BS		66

		941		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		861331000		63		BS		67

		942		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		861332000		64		BS		68

		943		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		861400000		65		BS		69

		944		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		862000000		66		BS		70

		945		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		862100000		67		BS		71

		946		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		862200000		68		BS		72

		947		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		862300000		69		BS		73

		948		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		862310000		70		BS		74

		949		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		862320000		71		BS		75

		950		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		862330000		72		BS		76

		951		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		862331000		73		BS		77

		952		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		862332000		74		BS		78

		953		ESTBI		FR_Y-14A_Summary		General RWA		400		1		SUMGERWAQ1		1

		954		ESTBI		FR_Y-14A_Summary		General RWA		401		2		SUMGERWAQ1		2

		955		ESTBI		FR_Y-14A_Summary		General RWA		402		3		SUMGERWAQ1		3

		956		ESTBI		FR_Y-14A_Summary		General RWA		403		4		SUMGERWAQ1		4

		957		ESTBI		FR_Y-14A_Summary		General RWA		404		5		SUMGERWAQ1		5

		958		ESTBI		FR_Y-14A_Summary		General RWA		405		6		SUMGERWAQ1		6

		959		ESTBI		FR_Y-14A_Summary		General RWA		407				SUMGERWAQ1		7

		960		ESTBI		FR_Y-14A_Summary		General RWA		408		7		SUMGERWAQ1		8

		961		ESTBI		FR_Y-14A_Summary		General RWA		409		8		SUMGERWAQ1		9

		962		ESTBI		FR_Y-14A_Summary		General RWA		410		9		SUMGERWAQ1		10

		963		ESTBI		FR_Y-14A_Summary		General RWA		411		10		SUMGERWAQ1		11

		964		ESTBI		FR_Y-14A_Summary		General RWA		412		11		SUMGERWAQ1		12

		965		ESTBI		FR_Y-14A_Summary		General RWA		413		12		SUMGERWAQ1		13

		966		ESTBI		FR_Y-14A_Summary		General RWA		414		13		SUMGERWAQ1		14

		967		ESTBI		FR_Y-14A_Summary		General RWA		415		14		SUMGERWAQ1		15

		968		ESTBI		FR_Y-14A_Summary		General RWA		416		15		SUMGERWAQ1		16

		969		ESTBI		FR_Y-14A_Summary		General RWA		417		16		SUMGERWAQ1		17

		970		ESTBI		FR_Y-14A_Summary		General RWA		418		17		SUMGERWAQ1		18

		971		ESTBI		FR_Y-14A_Summary		General RWA		420				SUMGERWAQ1		19

		972		ESTBI		FR_Y-14A_Summary		General RWA		421		18		SUMGERWAQ1		20

		973		ESTBI		FR_Y-14A_Summary		General RWA		422		19		SUMGERWAQ1		21

		974		ESTBI		FR_Y-14A_Summary		General RWA		423		20		SUMGERWAQ1		22

		975		ESTBI		FR_Y-14A_Summary		General RWA		424		21		SUMGERWAQ1		23

		976		ESTBI		FR_Y-14A_Summary		General RWA		425		22		SUMGERWAQ1		24

		977		ESTBI		FR_Y-14A_Summary		General RWA		426		23		SUMGERWAQ1		25

		978		ESTBI		FR_Y-14A_Summary		General RWA		427		24		SUMGERWAQ1		26

		979		ESTBI		FR_Y-14A_Summary		General RWA		428		25		SUMGERWAQ1		27

		980		ESTBI		FR_Y-14A_Summary		General RWA		429		26		SUMGERWAQ1		28

		981		ESTBI		FR_Y-14A_Summary		General RWA		430		27		SUMGERWAQ1		29

		982		ESTBI		FR_Y-14A_Summary		General RWA		431		28		SUMGERWAQ1		30

		983		ESTBI		FR_Y-14A_Summary		General RWA		432		29		SUMGERWAQ1		31

		984		ESTBI		FR_Y-14A_Summary		General RWA		433		30		SUMGERWAQ1		32

		985		ESTBI		FR_Y-14A_Summary		General RWA		434		31		SUMGERWAQ1		33

		986		ESTBI		FR_Y-14A_Summary		General RWA		435		32		SUMGERWAQ1		34

		987		ESTBI		FR_Y-14A_Summary		General RWA		436		33		SUMGERWAQ1		35

		988		ESTBI		FR_Y-14A_Summary		General RWA		437		34		SUMGERWAQ1		36

		989		ESTBI		FR_Y-14A_Summary		General RWA		438		35		SUMGERWAQ1		37

		990		ESTBI		FR_Y-14A_Summary		General RWA		439		36		SUMGERWAQ1		38

		991		ESTBI		FR_Y-14A_Summary		General RWA		440		37		SUMGERWAQ1		39

		992		ESTBI		FR_Y-14A_Summary		General RWA		441		38		SUMGERWAQ1		40

		993		ESTBI		FR_Y-14A_Summary		General RWA		442		39		SUMGERWAQ1		41

		994		ESTBI		FR_Y-14A_Summary		General RWA		443		40		SUMGERWAQ1		42

		995		ESTBI		FR_Y-14A_Summary		General RWA		444		41		SUMGERWAQ1		43

		996		ESTBI		FR_Y-14A_Summary		General RWA		447		42		SUMGERWAQ1		44

		997		ESTBI		FR_Y-14A_Summary		General RWA		448		43		SUMGERWAQ1		45

		998		ESTBI		FR_Y-14A_Summary		General RWA		449		44		SUMGERWAQ1		46

		999		ESTBI		FR_Y-14A_Summary		General RWA		450		45		SUMGERWAQ1		47

		1000		ESTBI		FR_Y-14A_Summary		General RWA		451		46		SUMGERWAQ1		48

		1001		ESTBI		FR_Y-14A_Summary		General RWA		452		47		SUMGERWAQ1		49

		1002		ESTBI		FR_Y-14A_Summary		General RWA		453		48		SUMGERWAQ1		50

		1003		ESTBI		FR_Y-14A_Summary		General RWA		454		49		SUMGERWAQ1		51

		1004		ESTBI		FR_Y-14A_Summary		General RWA		455		50		SUMGERWAQ1		52

		1005		ESTBI		FR_Y-14A_Summary		General RWA		456		51		SUMGERWAQ1		53

		1006		ESTBI		FR_Y-14A_Summary		General RWA		457		52		SUMGERWAQ1		54

		1007		ESTBI		FR_Y-14A_Summary		General RWA		458		53		SUMGERWAQ1		55

		1008		ESTBI		FR_Y-14A_Summary		General RWA		459		54		SUMGERWAQ1		56

		1009		ESTBI		FR_Y-14A_Summary		General RWA		460		55		SUMGERWAQ1		57

		1010		ESTBI		FR_Y-14A_Summary		General RWA		461		56		SUMGERWAQ1		58

		1011		ESTBI		FR_Y-14A_Summary		General RWA		462		57		SUMGERWAQ1		59

		1012		ESTBI		FR_Y-14A_Summary		General RWA		464		58		SUMGERWAQ1		60

		1013		ESTBI		FR_Y-14A_Summary		General RWA		465		59		SUMGERWAQ1		61

		1014		ESTBI		FR_Y-14A_Summary		General RWA		466		60		SUMGERWAQ1		62

		1015		ESTBI		FR_Y-14A_Summary		General RWA		467		61		SUMGERWAQ1		63

		1016		ESTBI		FR_Y-14A_Summary		General RWA		469		62		SUMGERWAQ1		64

		1017		ESTBI		FR_Y-14A_Summary		General RWA		470		63		SUMGERWAQ1		65

		1018		ESTBI		FR_Y-14A_Summary		General RWA		472				SUMGERWAQ1		66

		1019		ESTBI		FR_Y-14A_Summary		General RWA		473		64		SUMGERWAQ1		67

		1020		ESTBI		FR_Y-14A_Summary		General RWA		474				SUMGERWAQ1		68

		1021		ESTBI		FR_Y-14A_Summary		General RWA		475		65		SUMGERWAQ1		69

		1022		ESTBI		FR_Y-14A_Summary		General RWA		476		66		SUMGERWAQ1		70

		1023		ESTBI		FR_Y-14A_Summary		General RWA		477		67		SUMGERWAQ1		71

		1024		ESTBI		FR_Y-14A_Summary		General RWA		478		68		SUMGERWAQ1		72

		1025		ESTBI		FR_Y-14A_Summary		General RWA		479		69		SUMGERWAQ1		73

		1026		ESTBI		FR_Y-14A_Summary		General RWA		480		70		SUMGERWAQ1		74

		1027		ESTBI		FR_Y-14A_Summary		General RWA		481		71		SUMGERWAQ1		75

		1028		ESTBI		FR_Y-14A_Summary		General RWA		482		72		SUMGERWAQ1		76

		1029		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		862400000		75		BS		79

		1030		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		863000000		76		BS		80

		1031		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		863100000		77		BS		81

		1032		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		863200000		78		BS		82

		1033		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		863300000		79		BS		83

		1034		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		864000000		80		BS		84

		1035		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		865000000		81		BS		85

		1036		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		865100000		82		BS		86

		1037		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		865200000		83		BS		87

		1038		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		865300000		84		BS		88

		1039		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		865400000		85		BS		89

		1040		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		866000000		86		BS		90

		1041		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		866100000		87		BS		91

		1042		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		866200000		88		BS		92

		1043		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		866300000		89		BS		93

		1044		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		866400000		90		BS		94

		1045		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		866500000		91		BS		95

		1046		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		866510000		92		BS		96

		1047		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		866520000		93		BS		97

		1048		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		860000000		94		BS		98

		1049		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		811000010				BS		99

		1050		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		812110000		95		BS		100

		1051		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		812111000		96		BS		101

		1052		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		812112000		97		BS		102

		1053		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		812113000		98		BS		103

		1054		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		812114000		99		BS		104

		1055		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		812120000		100		BS		105

		1056		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		812121000		101		BS		106

		1057		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		812122000		102		BS		107

		1058		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		812123000		103		BS		108

		1059		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		812130000		104		BS		109

		1060		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		812140000		105		BS		110

		1061		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		812150000		106		BS		111

		1062		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		812160000		107		BS		112

		1063		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		812100000		108		BS		113

		1064		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		812200000		109		BS		114

		1065		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		812300000		110		BS		115

		1066		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		812000000		111		BS		116

		1067		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		811000011				BS		117

		1068		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		813000000		112		BS		118

		1069		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		811000012				BS		119

		1070		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		814100000		113		BS		120

		1071		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		814200000		114		BS		121

		1072		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		814300000		115		BS		122

		1073		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		814400000		116		BS		123

		1074		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		814000000		117		BS		124

		1075		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		811000013				BS		125

		1076		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		815500000		118		BS		126

		1077		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		815600000		119		BS		127

		1078		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		815700000		120		BS		128

		1079		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		815100000		121		BS		129

		1080		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		815200000		122		BS		130

		1081		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		815210000		123		BS		131

		1082		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		815220000		124		BS		132

		1083		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		815230000		125		BS		133

		1084		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		815300000		126		BS		134

		1085		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		815310000		127		BS		135

		1086		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		815320000		128		BS		136

		1087		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		815400000		129		BS		137

		1088		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		815000000		130		BS		138

		1089		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		810000000		131		BS		139

		1090		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		811000004				BS1		140

		1091		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		821000001		132		BS		141

		1092		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		821000002		133		BS		142

		1093		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		821000000		134		BS		143

		1094		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		827000000		135		BS		144

		1095		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		822000000		136		BS		145

		1096		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		823000000		137		BS		146

		1097		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		825000000		138		BS		147

		1098		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		826000000		139		BS		148

		1099		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		824000000		140		BS		149

		1100		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		824100000		141		BS		150

		1101		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		820000000		142		BS		151

		1102		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		811000005				BS1		152

		1103		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		831100000		143		BS		153

		1104		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		831200000		144		BS		154

		1105		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		831300000		145		BS		155

		1106		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		831400000		146		BS		156

		1107		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		831500000		147		BS		157

		1108		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		831600000		148		BS		158

		1109		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		831000000		149		BS		159

		1110		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		832000000		150		BS		160

		1111		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		830000000		151		BS		161

		1112		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		811000006				BS1		162

		1113		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		840000000		152		BS		163

		1114		ESTBI		FR_Y-14A_Summary		Capital - CCAR		610000001				CW		1

		1115		ESTBI		FR_Y-14A_Summary		Capital - CCAR		611100000		1		CW		2

		1116		ESTBI		FR_Y-14A_Summary		Capital - CCAR		611200000		2		CW		3

		1117		ESTBI		FR_Y-14A_Summary		Capital - CCAR		611000000		3		CW		4

		1118		ESTBI		FR_Y-14A_Summary		Capital - CCAR		612000000		4		CW		5

		1119		ESTBI		FR_Y-14A_Summary		Capital - CCAR		613000000				CW		6

		1120		ESTBI		FR_Y-14A_Summary		Capital - CCAR		613100000		5		CW		7

		1121		ESTBI		FR_Y-14A_Summary		Capital - CCAR		613200000		6		CW		8

		1122		ESTBI		FR_Y-14A_Summary		Capital - CCAR		614000000				CW		9

		1123		ESTBI		FR_Y-14A_Summary		Capital - CCAR		614100000		7		CW		10

		1124		ESTBI		FR_Y-14A_Summary		Capital - CCAR		614200000		8		CW		11

		1125		ESTBI		FR_Y-14A_Summary		Capital - CCAR		615000000		9		CW		12

		1126		ESTBI		FR_Y-14A_Summary		Capital - CCAR		616000000		10		CW		13

		1127		ESTBI		FR_Y-14A_Summary		Capital - CCAR		617000000		11		CW		14

		1128		ESTBI		FR_Y-14A_Summary		Capital - CCAR		618000000		12		CW		15

		1129		ESTBI		FR_Y-14A_Summary		Capital - CCAR		619000001		13		CW		16

		1130		ESTBI		FR_Y-14A_Summary		Capital - CCAR		619000002		14		CW		17

		1131		ESTBI		FR_Y-14A_Summary		Capital - CCAR		619000003		15		CW		18

		1132		ESTBI		FR_Y-14A_Summary		Capital - CCAR		619000004		16		CW		19

		1133		ESTBI		FR_Y-14A_Summary		Capital - CCAR		610000000		17		CW		20

		1134		ESTBI		FR_Y-14A_Summary		Capital - CCAR		610000002				CW		21

		1135		ESTBI		FR_Y-14A_Summary		Capital - CCAR		610000003				CW		22

		1136		ESTBI		FR_Y-14A_Summary		Capital - CCAR		610000000		18		CW		23

		1137		ESTBI		FR_Y-14A_Summary		Capital - CCAR		621000000		19		CW		24

		1138		ESTBI		FR_Y-14A_Summary		Capital - CCAR		622000000		20		CW		25

		1139		ESTBI		FR_Y-14A_Summary		Capital - CCAR		623000000		21		CW		26

		1140		ESTBI		FR_Y-14A_Summary		Capital - CCAR		624000000		22		CW		27

		1141		ESTBI		FR_Y-14A_Summary		Capital - CCAR		625000000		23		CW		28

		1142		ESTBI		FR_Y-14A_Summary		Capital - CCAR		626000000		24		CW		29

		1143		ESTBI		FR_Y-14A_Summary		Capital - CCAR		627000000		25		CW		30

		1144		ESTBI		FR_Y-14A_Summary		Capital - CCAR		628000000		26		CW		31

		1145		ESTBI		FR_Y-14A_Summary		Capital - CCAR		629000001		27		CW		32

		1146		ESTBI		FR_Y-14A_Summary		Capital - CCAR		629000002		28		CW		33

		1147		ESTBI		FR_Y-14A_Summary		Capital - CCAR		629000003		29		CW		34

		1148		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		740000000		92		IS		97

		1149		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		740001000		93		IS		98

		1150		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		740001100		94		IS		99

		1151		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		740001110		95		IS		100

		1152		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		740001120		96		IS		101

		1153		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		740001130		97		IS		102

		1154		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		740001200		98		IS		103

		1155		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		740001210		99		IS		104

		1156		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		740001220		100		IS		105

		1157		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		740001230		101		IS		106

		1158		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		740001300		102		IS		107

		1159		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		740002000		103		IS		108

		1160		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		740002100		104		IS		109

		1161		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		740002200		105		IS		110

		1162		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		740002300		106		IS		111

		1163		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		740003000		107		IS		112

		1164		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		740003100		108		IS		113

		1165		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		740003200		109		IS		114

		1166		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		740003300		110		IS		115

		1167		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		740004000		111		IS		116

		1168		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		740005000		112		IS		117

		1169		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		740006000		113		IS		118

		1170		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		740007000		114		IS		119

		1171		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		750000000		115		IS		120

		1172		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		760000000		116		IS		121

		1173		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		720000000		117		IS		122

		1174		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		770000000				IS		123

		1175		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		771000000		118		IS		124

		1176		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		772000000		119		IS		125

		1177		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		773000000		120		IS		126

		1178		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		770000000		121		IS		127

		1179		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		770000001				IS		128

		1180		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		770000000		122		IS		129

		1181		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		740000000		123		IS		130

		1182		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		713000000		124		IS		131

		1183		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		790000001		125		IS		132

		1184		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		700000001		126		IS		133

		1185		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		700000002		127		IS		134

		1186		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		700000003		128		IS		135

		1187		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		790000002		129		IS		136

		1188		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		700000004		130		IS		137

		1189		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		790000003		131		IS		138

		1190		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		700000005		132		IS		139

		1191		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		790000004		133		IS		140

		1192		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		700000006		134		IS		141

		1193		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		790000005		135		IS		142

		1194		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		790000006		136		IS		143

		1195		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		780000000				IS		144

		1196		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		781000000		137		IS		145

		1197		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		790000007		138		IS		146

		1198		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		782000000		139		IS		147

		1199		ESTBI		FR_Y-14A_Summary		Income Statement Worksheet		790000008		140		IS		148

		1200		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		811000001		4		BS		6

		1201		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		811000002		5		BS		7

		1202		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		811000008				BS		8

		1203		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		851000000		6		BS		9

		1204		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		851100000		7		BS		10

		1205		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		851110000		8		BS		11

		1206		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		851120000		9		BS		12

		1207		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		851200000		10		BS		13

		1208		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		851210000		11		BS		14

		1209		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		851220000		12		BS		15

		1210		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		851300000		13		BS		16

		1211		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		851310000		14		BS		17

		1212		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		851320000		15		BS		18

		1213		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		851330000		16		BS		19

		1214		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		851331000		17		BS		20

		1215		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		851332000		18		BS		21

		1216		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		851400000		19		BS		22

		1217		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		852000000		20		BS		23

		1218		ESTBI		FR_Y-14A_Summary		Balance Sheet Worksheet		852100000		21		BS		24

		1219		ESTBI		FR_Y-14A_Summary		Capital - CCAR		629000004		30		CW		35

		1220		ESTBI		FR_Y-14A_Summary		Capital - CCAR		629000006		31		CW		36

		1221		ESTBI		FR_Y-14A_Summary		Capital - CCAR		629000007		32		CW		37

		1222		ESTBI		FR_Y-14A_Summary		Capital - CCAR		629000008		33		CW		38

		1223		ESTBI		FR_Y-14A_Summary		Capital - CCAR		629000009		34		CW		39

		1224		ESTBI		FR_Y-14A_Summary		Capital - CCAR		629000010		35		CW		40

		1225		ESTBI		FR_Y-14A_Summary		Capital - CCAR		629000005		36		CW		41

		1226		ESTBI		FR_Y-14A_Summary		Capital - CCAR		620000000		37		CW		42

		1227		ESTBI		FR_Y-14A_Summary		Capital - CCAR		610000004				CW		43

		1228		ESTBI		FR_Y-14A_Summary		Capital - CCAR		630000001		38		CW		44

		1229		ESTBI		FR_Y-14A_Summary		Capital - CCAR		630000002		39		CW		45

		1230		ESTBI		FR_Y-14A_Summary		Capital - CCAR		630000003		40		CW		46

		1231		ESTBI		FR_Y-14A_Summary		Capital - CCAR		630000004		41		CW		47

		1232		ESTBI		FR_Y-14A_Summary		Capital - CCAR		630000005		42		CW		48

		1233		ESTBI		FR_Y-14A_Summary		Capital - CCAR		630000006		43		CW		49

		1234		ESTBI		FR_Y-14A_Summary		Capital - CCAR		630000007		44		CW		50

		1235		ESTBI		FR_Y-14A_Summary		Capital - CCAR		630000008		45		CW		51

		1236		ESTBI		FR_Y-14A_Summary		Capital - CCAR		630000009		46		CW		52

		1237		ESTBI		FR_Y-14A_Summary		Capital - CCAR		630000010		47		CW		53

		1238		ESTBI		FR_Y-14A_Summary		Capital - CCAR		630000011		48		CW		54

		1239		ESTBI		FR_Y-14A_Summary		Capital - CCAR		630000012		49		CW		55

		1240		ESTBI		FR_Y-14A_Summary		Capital - CCAR		630000013		50		CW		56

		1241		ESTBI		FR_Y-14A_Summary		Capital - CCAR		630000014		51		CW		57

		1242		ESTBI		FR_Y-14A_Summary		Capital - CCAR		630000015		52		CW		58

		1243		ESTBI		FR_Y-14A_Summary		Capital - CCAR		610000005				CW		59

		1244		ESTBI		FR_Y-14A_Summary		Capital - CCAR		630000016		53		CW		60

		1245		ESTBI		FR_Y-14A_Summary		Capital - CCAR		610000006				CW		61

		1246		ESTBI		FR_Y-14A_Summary		Capital - CCAR		629000011		54		CW		62

		1247		ESTBI		FR_Y-14A_Summary		Capital - CCAR		629000012		55		CW		63

		1248		ESTBI		FR_Y-14A_Summary		Capital - CCAR		629000013		56		CW		64

		1249		ESTBI		FR_Y-14A_Summary		Capital - CCAR		629000014		57		CW		65

		1250		ESTBI		FR_Y-14A_Summary		Capital - CCAR		629000015		58		CW		66

		1251		ESTBI		FR_Y-14A_Summary		Capital - CCAR		610000007				CW		67

		1252		ESTBI		FR_Y-14A_Summary		Capital - CCAR		629000016		59		CW		68

		1253		ESTBI		FR_Y-14A_Summary		Capital - CCAR		629000017		60		CW		69

		1254		ESTBI		FR_Y-14A_Summary		Capital - CCAR		629000018		61		CW		70

		1255		ESTBI		FR_Y-14A_Summary		Capital - CCAR		610000008				CW		71

		1256		ESTBI		FR_Y-14A_Summary		Capital - CCAR		629000019		62		CW		72

		1257		ESTBI		FR_Y-14A_Summary		Capital - CCAR		629000020		63		CW		73

		1258		ESTBI		FR_Y-14A_Summary		Capital - CCAR		629000021		64		CW		74

		1259		ESTBI		FR_Y-14A_Summary		Capital - CCAR		629000022		65		CW		75

		1260		ESTBI		FR_Y-14A_Summary		Advanced RWA		200		1		SUMADRWAQ1		1

		1261		ESTBI		FR_Y-14A_Summary		Advanced RWA		201		2		SUMADRWAQ1		2

		1262		ESTBI		FR_Y-14A_Summary		Capital - CCAR		629000023		66		CW		76

		1263		ESTBI		FR_Y-14A_Summary		Capital - CCAR		610000009				CW		77

		1264		ESTBI		FR_Y-14A_Summary		Capital - CCAR		629000024		67		CW		78

		1265		ESTBI		FR_Y-14A_Summary		Capital - CCAR		629000025		68		CW		79

		1266		ESTBI		FR_Y-14A_Summary		Capital - CCAR		629000026		69		CW		80

		1267		ESTBI		FR_Y-14A_Summary		Capital - CCAR		629000027		70		CW		81

		1268		ESTBI		FR_Y-14A_Summary		Capital - CCAR		629000028		71		CW		82

		1269		ESTBI		FR_Y-14A_Summary		Capital - CCAR		631000007		72		CW		83

		1270		ESTBI		FR_Y-14A_Summary		Capital - CCAR		631000012		73		CW		84

		1271		ESTBI		FR_Y-14A_Summary		Capital - CCAR		629000042		74		CW		85

		1272		ESTBI		FR_Y-14A_Summary		Capital - CCAR		631000021		75		CW		86

		1273		ESTBI		FR_Y-14A_Summary		Capital - CCAR		629000029		76		CW		87

		1274		ESTBI		FR_Y-14A_Summary		Capital - CCAR		629000030		77		CW		88

		1275		ESTBI		FR_Y-14A_Summary		Capital - CCAR		629000031		78		CW		89

		1276		ESTBI		FR_Y-14A_Summary		Capital - CCAR		610000010				CW		90

		1277		ESTBI		FR_Y-14A_Summary		Capital - CCAR		629000032		79		CW		91

		1278		ESTBI		FR_Y-14A_Summary		Capital - CCAR		629000033		80		CW		92

		1279		ESTBI		FR_Y-14A_Summary		Capital - CCAR		629000034		81		CW		93

		1280		ESTBI		FR_Y-14A_Summary		Capital - CCAR		629000035		82		CW		94

		1281		ESTBI		FR_Y-14A_Summary		Capital - CCAR		629000036		83		CW		95

		1282		ESTBI		FR_Y-14A_Summary		Capital - CCAR		629000037		84		CW		96

		1283		ESTBI		FR_Y-14A_Summary		Capital - CCAR		610000011				CW		97

		1284		ESTBI		FR_Y-14A_Summary		Capital - CCAR		629000038		85		CW		98

		1285		ESTBI		FR_Y-14A_Summary		Capital - CCAR		610000012				CW		99

		1286		ESTBI		FR_Y-14A_Summary		Capital - CCAR		629000039		86		CW		100

		1287		ESTBI		FR_Y-14A_Summary		Capital - CCAR		629000040		87		CW		101

		1288		ESTBI		FR_Y-14A_Summary		Capital - CCAR		629000041		88		CW		102

		1289		ESTBI		FR_Y-14A_Summary		Capital - CCAR		629000042		89		CW		103

		1290		ESTBI		FR_Y-14A_Summary		Capital - CCAR		629000043		90		CW		104

		1291		ESTBI		FR_Y-14A_Summary		Capital - CCAR		629000044		91		CW		105

		1292		ESTBI		FR_Y-14A_Summary		Capital - CCAR		629000045		92		CW		106

		1293		ESTBI		FR_Y-14A_Summary		Capital - CCAR		629000046		93		CW		107

		1294		ESTBI		FR_Y-14A_Summary		Capital - CCAR		629000047		94		CW		108

		1295		ESTBI		FR_Y-14A_Summary		Capital - CCAR		629000048		95		CW		109

		1296		ESTBI		FR_Y-14A_Summary		Capital - CCAR		629000049		96		CW		110

		1297		ESTBI		FR_Y-14A_Summary		Capital - CCAR		610000013				CW		111

		1298		ESTBI		FR_Y-14A_Summary		Capital - CCAR		631000001		97		CW		112

		1299		ESTBI		FR_Y-14A_Summary		Capital - CCAR		631000002		98		CW		113

		1300		ESTBI		FR_Y-14A_Summary		Capital - CCAR		610000014				CW		114

		1301		ESTBI		FR_Y-14A_Summary		Capital - CCAR		610000015				CW		115

		1302		ESTBI		FR_Y-14A_Summary		Capital - CCAR		631000003		99		CW		116

		1303		ESTBI		OCC DFAST 10-50B Results		Severe - Bal Sheet and Cap		430000001		46		BSLINCOM		46

		1304		ESTBI		OCC DFAST 10-50B Results		Severe - Bal Sheet and Cap		430000002		47		BSLINCOM		47

		1305		ESTBI		OCC DFAST 10-50B Results		Severe - Bal Sheet and Cap		430000003		48		BSLINCOM		48

		1306		ESTBI		OCC DFAST 10-50B Results		Severe - Bal Sheet and Cap		430000004		49		BSLINCOM		49

		1307		ESTBI		OCC DFAST 10-50B Results		Severe - Bal Sheet and Cap		430000005		50		BSLINCOM		50

		1308		ESTBI		OCC DFAST 10-50B Results		Severe - Bal Sheet and Cap		430000006		51		BSLINCOM		51

		1309		ESTBI		OCC DFAST 10-50B Results		Severe - Bal Sheet and Cap		430000007		52		BSLINCOM		52

		1310		ESTBI		OCC DFAST 10-50B Results		Severe - Bal Sheet and Cap		442000000		53		BSLINCOM		53

		1311		ESTBI		OCC DFAST 10-50B Results		Severe - Bal Sheet and Cap		443000000		54		BSLINCOM		54

		1312		ESTBI		OCC DFAST 10-50B Results		Severe - Bal Sheet and Cap		441000000		55		BSLINCOM		55

		1313		ESTBI		OCC DFAST 10-50B Results		Severe - Bal Sheet and Cap		441000001		56		BSLINCOM		56

		1314		ESTBI		OCC DFAST 10-50B Results		Severe - Bal Sheet and Cap		441000002		57		BSLINCOM		57

		1315		ESTBI		OCC DFAST 10-50B Results		Severe - Bal Sheet and Cap		441100002		58		BSLINCOM		58

		1316		ESTBI		OCC DFAST 10-50B Results		Severe - Bal Sheet and Cap		441200002		59		BSLINCOM		59

		1317		ESTBI		OCC DFAST 10-50B Results		Severe - Bal Sheet and Cap		441000003		60		BSLINCOM		60

		1318		ESTBI		OCC DFAST 10-50B Results		Severe - Bal Sheet and Cap		441000004		61		BSLINCOM		61

		1319		ESTBI		OCC DFAST 10-50B Results		Severe - Bal Sheet and Cap		440000000		62		BSLINCOM		62

		1320		ESTBI		OCC DFAST 10-50B Results		Severe - Bal Sheet and Cap		630000000		63		BSLINCOM		63

		1321		ESTBI		OCC DFAST 10-50B Results		Severe - Bal Sheet and Cap		634000000		64		BSLINCOM		64

		1322		ESTBI		OCC DFAST 10-50B Results		Severe - Bal Sheet and Cap		444000000		65		BSLINCOM		65

		1323		ESTBI		OCC DFAST 10-50B Results		Severe - Bal Sheet and Cap		445000000		66		BSLINCOM		66

		1324		ESTBI		OCC DFAST 10-50B Results		Severe - Bal Sheet and Cap		446000000		67		BSLINCOM		67

		1325		ESTBI		OCC DFAST 10-50B Results		Severe - Bal Sheet and Cap		447000000		68		BSLINCOM		68

		1326		ESTBI		OCC DFAST 10-50B Results		Severe - Bal Sheet and Cap		450000000		69		BSLINCOM		69

		1327		ESTBI		OCC DFAST 10-50B Results		Severe - Bal Sheet and Cap		460000000		70		BSLINCOM		70

		1328		ESTBI		OCC DFAST 10-50B Results		Severe - Bal Sheet and Cap		470000000		71		BSLINCOM		71

		1329		ESTBI		OCC DFAST 10-50B Results		Base-Bal Sheet and Cap		411000002		1		BSLINCOM		1

		1330		ESTBI		OCC DFAST 10-50B Results		Base-Bal Sheet and Cap		411000003		2		BSLINCOM		2

		1331		ESTBI		OCC DFAST 10-50B Results		Base-Bal Sheet and Cap		411000004		3		BSLINCOM		3

		1332		ESTBI		OCC DFAST 10-50B Results		Base-Bal Sheet and Cap		411000005		4		BSLINCOM		4

		1333		ESTBI		OCC DFAST 10-50B Results		Base-Bal Sheet and Cap		411000006		5		BSLINCOM		5

		1334		ESTBI		OCC DFAST 10-50B Results		Base-Bal Sheet and Cap		411000007		6		BSLINCOM		6

		1335		ESTBI		OCC DFAST 10-50B Results		Base-Bal Sheet and Cap		411000008		7		BSLINCOM		7

		1336		ESTBI		OCC DFAST 10-50B Results		Base-Bal Sheet and Cap		411000009		8		BSLINCOM		8

		1337		ESTBI		OCC DFAST 10-50B Results		Base-Bal Sheet and Cap		411000010		9		BSLINCOM		9

		1338		ESTBI		OCC DFAST 10-50B Results		Base-Bal Sheet and Cap		411000011		10		BSLINCOM		10

		1339		ESTBI		OCC DFAST 10-50B Results		Base-Bal Sheet and Cap		411000012		11		BSLINCOM		11

		1340		ESTBI		OCC DFAST 10-50B Results		Base-Bal Sheet and Cap		411000013		12		BSLINCOM		12

		1341		ESTBI		OCC DFAST 10-50B Results		Base-Bal Sheet and Cap		411000014		13		BSLINCOM		13

		1342		ESTBI		OCC DFAST 10-50B Results		Base-Bal Sheet and Cap		411000015		14		BSLINCOM		14

		1343		ESTBI		OCC DFAST 10-50B Results		Base-Bal Sheet and Cap		411000000		15		BSLINCOM		15

		1344		ESTBI		OCC DFAST 10-50B Results		Base-Bal Sheet and Cap		412000000		16		BSLINCOM		16

		1345		ESTBI		OCC DFAST 10-50B Results		Base-Bal Sheet and Cap		413000001		17		BSLINCOM		17

		1346		ESTBI		OCC DFAST 10-50B Results		Base-Bal Sheet and Cap		413000002		18		BSLINCOM		18

		1347		ESTBI		OCC DFAST 10-50B Results		Base-Bal Sheet and Cap		413000003		19		BSLINCOM		19

		1348		ESTBI		OCC DFAST 10-50B Results		Base-Bal Sheet and Cap		413000004		20		BSLINCOM		20

		1349		ESTBI		OCC DFAST 10-50B Results		Base-Bal Sheet and Cap		413000000		21		BSLINCOM		21

		1350		ESTBI		OCC DFAST 10-50B Results		Base-Bal Sheet and Cap		412000001		22		BSLINCOM		22

		1351		ESTBI		OCC DFAST 10-50B Results		Base-Bal Sheet and Cap		412000002		23		BSLINCOM		23

		1352		ESTBI		OCC DFAST 10-50B Results		Base-Bal Sheet and Cap		412000003		24		BSLINCOM		24

		1353		ESTBI		OCC DFAST 10-50B Results		Base-Bal Sheet and Cap		412000004		25		BSLINCOM		25

		1354		ESTBI		OCC DFAST 10-50B Results		Base-Bal Sheet and Cap		412000000		26		BSLINCOM		26

		1355		ESTBI		OCC DFAST 10-50B Results		Base-Bal Sheet and Cap		813000000		27		BSLINCOM		27

		1356		ESTBI		OCC DFAST 10-50B Results		Base-Bal Sheet and Cap		814000000		28		BSLINCOM		28

		1357		ESTBI		OCC DFAST 10-50B Results		Base-Bal Sheet and Cap		815200000		29		BSLINCOM		29

		1358		ESTBI		OCC DFAST 10-50B Results		Base-Bal Sheet and Cap		414000003		30		BSLINCOM		30

		1359		ESTBI		OCC DFAST 10-50B Results		Base-Bal Sheet and Cap		414000000		31		BSLINCOM		31

		1360		ESTBI		OCC DFAST 10-50B Results		Base-Bal Sheet and Cap		415000001		32		BSLINCOM		32

		1361		ESTBI		OCC DFAST 10-50B Results		Base-Bal Sheet and Cap		415000002		33		BSLINCOM		33

		1362		ESTBI		FR_Y-14A_Summary		Capital - CCAR		631000004		100		CW		117

		1363		ESTBI		FR_Y-14A_Summary		Capital - CCAR		631000005		101		CW		118

		1364		ESTBI		FR_Y-14A_Summary		Capital - CCAR		631000006		102		CW		119

		1365		ESTBI		FR_Y-14A_Summary		Capital - CCAR		631000007		103		CW		120

		1366		ESTBI		FR_Y-14A_Summary		Capital - CCAR		610000016				CW		121

		1367		ESTBI		FR_Y-14A_Summary		Capital - CCAR		631000008		104		CW		122

		1368		ESTBI		FR_Y-14A_Summary		Capital - CCAR		631000009		105		CW		123

		1369		ESTBI		FR_Y-14A_Summary		Capital - CCAR		631000010		106		CW		124

		1370		ESTBI		FR_Y-14A_Summary		Capital - CCAR		631000011		107		CW		125

		1371		ESTBI		FR_Y-14A_Summary		Capital - CCAR		631000012		108		CW		126

		1372		ESTBI		FR_Y-14A_Summary		Capital - CCAR		610000017				CW		127

		1373		ESTBI		FR_Y-14A_Summary		Capital - CCAR		631000013		109		CW		128

		1374		ESTBI		FR_Y-14A_Summary		Capital - CCAR		631000014		110		CW		129

		1375		ESTBI		FR_Y-14A_Summary		Capital - CCAR		631000015		111		CW		130

		1376		ESTBI		FR_Y-14A_Summary		Capital - CCAR		610000018				CW		131

		1377		ESTBI		FR_Y-14A_Summary		Capital - CCAR		631000016		112		CW		132

		1378		ESTBI		FR_Y-14A_Summary		Capital - CCAR		631000017		113		CW		133

		1379		ESTBI		FR_Y-14A_Summary		Capital - CCAR		631000018		114		CW		134

		1380		ESTBI		FR_Y-14A_Summary		Capital - CCAR		631000019		115		CW		135

		1381		ESTBI		FR_Y-14A_Summary		Capital - CCAR		631000020		116		CW		136

		1382		ESTBI		FR_Y-14A_Summary		Capital - CCAR		631000021		117		CW		137

		1383		ESTBI		FR_Y-14A_Summary		Capital - CCAR		610000019				CW		138

		1384		ESTBI		FR_Y-14A_Summary		Capital - CCAR		634000001		118		CW		139

		1385		ESTBI		FR_Y-14A_Summary		Capital - CCAR		634000002		119		CW		140

		1386		ESTBI		FR_Y-14A_Summary		Capital - CCAR		634000003		120		CW		141

		1387		ESTBI		FR_Y-14A_Summary		Capital - CCAR		634000004		121		CW		142

		1388		ESTBI		FR_Y-14A_Summary		Capital - CCAR		610000020				CW		143

		1389		ESTBI		FR_Y-14A_Summary		Capital - CCAR		631000000		122		CW		144

		1390		ESTBI		FR_Y-14A_Summary		Capital - CCAR		629000031		123		CW		145

		1391		ESTBI		FR_Y-14A_Summary		Capital - CCAR		620000000		124		CW		146

		1392		ESTBI		FR_Y-14A_Summary		Capital - CCAR		629000038		125		CW		147

		1393		ESTBI		FR_Y-14A_Summary		Capital - CCAR		630000015		126		CW		148

		1394		ESTBI		FR_Y-14A_Summary		Capital - CCAR		631000001		127		CW		149

		1395		ESTBI		FR_Y-14A_Summary		Capital - CCAR		631000002		128		CW		150

		1396		ESTBI		FR_Y-14A_Summary		Capital - CCAR		404		129		CW		151

		1397		ESTBI		FR_Y-14A_Summary		Capital - CCAR		405		130		CW		152

		1398		ESTBI		FR_Y-14A_Summary		Capital - CCAR		204		131		CW		153

		1399		ESTBI		FR_Y-14A_Summary		Capital - CCAR		634000019		132		CW		154

		1400		ESTBI		FR_Y-14A_Summary		Capital - CCAR		634000004		133		CW		155

		1401		ESTBI		FR_Y-14A_Summary		Capital - CCAR		634000005		134		CW		156

		1402		ESTBI		FR_Y-14A_Summary		Capital - CCAR		634000006		135		CW		157

		1403		ESTBI		FR_Y-14A_Summary		Capital - CCAR		634000007		136		CW		158

		1404		ESTBI		FR_Y-14A_Summary		Capital - CCAR		634000008		137		CW		159

		1405		ESTBI		FR_Y-14A_Summary		Capital - CCAR		634000009		138		CW		160

		1406		ESTBI		FR_Y-14A_Summary		Capital - CCAR		634000010		139		CW		161

		1407		ESTBI		FR_Y-14A_Summary		Capital - CCAR		634000011		140		CW		162

		1408		ESTBI		OCC DFAST 10-50B Results		Base-Bal Sheet and Cap		415000003		34		BSLINCOM		34

		1409		ESTBI		OCC DFAST 10-50B Results		Base-Bal Sheet and Cap		420000001		35		BSLINCOM		35

		1410		ESTBI		OCC DFAST 10-50B Results		Base-Bal Sheet and Cap		420000002		36		BSLINCOM		36

		1411		ESTBI		OCC DFAST 10-50B Results		Base-Bal Sheet and Cap		822000000		37		BSLINCOM		37

		1412		ESTBI		OCC DFAST 10-50B Results		Base-Bal Sheet and Cap		420000003		38		BSLINCOM		38

		1413		ESTBI		OCC DFAST 10-50B Results		Base-Bal Sheet and Cap		420000000		39		BSLINCOM		39

		1414		ESTBI		OCC DFAST 10-50B Results		Base-Bal Sheet and Cap		831100000		40		BSLINCOM		40

		1415		ESTBI		OCC DFAST 10-50B Results		Base-Bal Sheet and Cap		831200000		41		BSLINCOM		41

		1416		ESTBI		OCC DFAST 10-50B Results		Base-Bal Sheet and Cap		831300000		42		BSLINCOM		42

		1417		ESTBI		OCC DFAST 10-50B Results		Base-Bal Sheet and Cap		831400000		43		BSLINCOM		43

		1418		ESTBI		OCC DFAST 10-50B Results		Base-Bal Sheet and Cap		430000010		44		BSLINCOM		44

		1419		ESTBI		OCC DFAST 10-50B Results		Base-Bal Sheet and Cap		430000000		45		BSLINCOM		45

		1420		ESTBI		OCC DFAST 10-50B Results		Base-Bal Sheet and Cap		430000001		46		BSLINCOM		46

		1421		ESTBI		OCC DFAST 10-50B Results		Base-Bal Sheet and Cap		430000002		47		BSLINCOM		47

		1422		ESTBI		OCC DFAST 10-50B Results		Base-Bal Sheet and Cap		430000003		48		BSLINCOM		48

		1423		ESTBI		OCC DFAST 10-50B Results		Base-Bal Sheet and Cap		430000004		49		BSLINCOM		49

		1424		ESTBI		OCC DFAST 10-50B Results		Base-Bal Sheet and Cap		430000005		50		BSLINCOM		50

		1425		ESTBI		OCC DFAST 10-50B Results		Base-Bal Sheet and Cap		430000006		51		BSLINCOM		51

		1426		ESTBI		OCC DFAST 10-50B Results		Base-Bal Sheet and Cap		430000007		52		BSLINCOM		52

		1427		ESTBI		OCC DFAST 10-50B Results		Base-Bal Sheet and Cap		442000000		53		BSLINCOM		53

		1428		ESTBI		OCC DFAST 10-50B Results		Base-Bal Sheet and Cap		443000000		54		BSLINCOM		54

		1429		ESTBI		OCC DFAST 10-50B Results		Base-Bal Sheet and Cap		441000000		55		BSLINCOM		55

		1430		ESTBI		OCC DFAST 10-50B Results		Base-Bal Sheet and Cap		441000001		56		BSLINCOM		56

		1431		ESTBI		OCC DFAST 10-50B Results		Base-Bal Sheet and Cap		441000002		57		BSLINCOM		57

		1432		ESTBI		OCC DFAST 10-50B Results		Base-Bal Sheet and Cap		441100002		58		BSLINCOM		58

		1433		ESTBI		OCC DFAST 10-50B Results		Base-Bal Sheet and Cap		441200002		59		BSLINCOM		59

		1434		ESTBI		OCC DFAST 10-50B Results		Base-Bal Sheet and Cap		441000003		60		BSLINCOM		60

		1435		ESTBI		OCC DFAST 10-50B Results		Base-Bal Sheet and Cap		441000004		61		BSLINCOM		61

		1436		ESTBI		OCC DFAST 10-50B Results		Base-Bal Sheet and Cap		440000000		62		BSLINCOM		62

		1437		ESTBI		OCC DFAST 10-50B Results		Base-Bal Sheet and Cap		630000000		63		BSLINCOM		63

		1438		ESTBI		OCC DFAST 10-50B Results		Base-Bal Sheet and Cap		634000000		64		BSLINCOM		64

		1439		ESTBI		OCC DFAST 10-50B Results		Base-Bal Sheet and Cap		444000000		65		BSLINCOM		65

		1440		ESTBI		OCC DFAST 10-50B Results		Base-Bal Sheet and Cap		445000000		66		BSLINCOM		66

		1441		ESTBI		OCC DFAST 10-50B Results		Base-Bal Sheet and Cap		446000000		67		BSLINCOM		67

		1442		ESTBI		OCC DFAST 10-50B Results		Base-Bal Sheet and Cap		447000000		68		BSLINCOM		68

		1443		ESTBI		OCC DFAST 10-50B Results		Base-Bal Sheet and Cap		450000000		69		BSLINCOM		69

		1444		ESTBI		OCC DFAST 10-50B Results		Base-Bal Sheet and Cap		460000000		70		BSLINCOM		70

		1445		ESTBI		OCC DFAST 10-50B Results		Base-Bal Sheet and Cap		470000000		71		BSLINCOM		71

		1446		ESTBI		OCC DFAST 10-50B Results		Adverse - Income Statement		520000002		1		BSLINCOM		1

		1447		ESTBI		OCC DFAST 10-50B Results		Adverse - Income Statement		520000003		2		BSLINCOM		2

		1448		ESTBI		OCC DFAST 10-50B Results		Adverse - Income Statement		520000004		3		BSLINCOM		3

		1449		ESTBI		OCC DFAST 10-50B Results		Adverse - Income Statement		520000005		4		BSLINCOM		4

		1450		ESTBI		OCC DFAST 10-50B Results		Adverse - Income Statement		520000006		5		BSLINCOM		5

		1451		ESTBI		OCC DFAST 10-50B Results		Adverse - Income Statement		520000007		6		BSLINCOM		6

		1452		ESTBI		OCC DFAST 10-50B Results		Adverse - Income Statement		520000008		7		BSLINCOM		7

		1453		ESTBI		OCC DFAST 10-50B Results		Adverse - Income Statement		520000009		8		BSLINCOM		8

		1454		ESTBI		OCC DFAST 10-50B Results		Adverse - Income Statement		520000010		9		BSLINCOM		9

		1455		ESTBI		OCC DFAST 10-50B Results		Adverse - Income Statement		520000011		10		BSLINCOM		10

		1456		ESTBI		OCC DFAST 10-50B Results		Adverse - Income Statement		520000012		11		BSLINCOM		11

		1457		ESTBI		OCC DFAST 10-50B Results		Adverse - Income Statement		520000013		12		BSLINCOM		12

		1458		ESTBI		OCC DFAST 10-50B Results		Adverse - Income Statement		520000014		13		BSLINCOM		13

		1459		ESTBI		OCC DFAST 10-50B Results		Adverse - Income Statement		520000000		14		BSLINCOM		14

		1460		ESTBI		OCC DFAST 10-50B Results		Adverse - Income Statement		771000000		15		BSLINCOM		15

		1461		ESTBI		OCC DFAST 10-50B Results		Adverse - Income Statement		772000000		16		BSLINCOM		16

		1462		ESTBI		OCC DFAST 10-50B Results		Adverse - Income Statement		773000000		17		BSLINCOM		17

		1463		ESTBI		FR_Y-14A_Summary		Capital - CCAR		635000000				CW		165

		1464		ESTBI		FR_Y-14A_Summary		Capital - CCAR		634000020				CW		166

		1465		ESTBI		FR_Y-14A_Summary		Capital - CCAR		635000001		143		CW		167

		1466		ESTBI		FR_Y-14A_Summary		Capital - CCAR		635000002		144		CW		168

		1467		ESTBI		FR_Y-14A_Summary		Capital - CCAR		635000003		145		CW		169

		1468		ESTBI		FR_Y-14A_Summary		Capital - CCAR		634000021				CW		170

		1469		ESTBI		FR_Y-14A_Summary		Capital - CCAR		635000004		146		CW		171

		1470		ESTBI		FR_Y-14A_Summary		Capital - CCAR		635000005		147		CW		172

		1471		ESTBI		FR_Y-14A_Summary		Capital - CCAR		634000022				CW		173

		1472		ESTBI		FR_Y-14A_Summary		Capital - CCAR		635000006		148		CW		174

		1473		ESTBI		FR_Y-14A_Summary		Capital - CCAR		635000007		149		CW		175

		1474		ESTBI		FR_Y-14A_Summary		Capital - CCAR		635000008		150		CW		176

		1475		ESTBI		FR_Y-14A_Summary		Capital - CCAR		635000009		151		CW		177

		1476		ESTBI		FR_Y-14A_Summary		Capital - CCAR		635000010		152		CW		178

		1477		ESTBI		FR_Y-14A_Summary		Capital - CCAR		634000014		153		CW		179

		1478		ESTBI		FR_Y-14A_Summary		Capital - CCAR		634000023				CW		180

		1479		ESTBI		FR_Y-14A_Summary		Capital - CCAR		636000000		154		CW		181

		1480		ESTBI		FR_Y-14A_Summary		Capital - CCAR		634000024				CW		182

		1481		ESTBI		FR_Y-14A_Summary		Capital - CCAR		637000000		155		CW		183

		1482		ESTBI		FR_Y-14A_Summary		Capital - CCAR		638000000				CW		184

		1483		ESTBI		FR_Y-14A_Summary		Capital - CCAR		638000001		156		CW		185

		1484		ESTBI		FR_Y-14A_Summary		Capital - CCAR		634000025				CW		186

		1485		ESTBI		FR_Y-14A_Summary		Capital - CCAR		638000002		157		CW		187

		1486		ESTBI		FR_Y-14A_Summary		Capital - CCAR		638000003		158		CW		188

		1487		ESTBI		FR_Y-14A_Summary		Capital - CCAR		639000000				CW		189

		1488		ESTBI		FR_Y-14A_Summary		Capital - CCAR		629000002		159		CW		190

		1489		ESTBI		FR_Y-14A_Summary		Capital - CCAR		634000015		160		CW		191

		1490		ESTBI		FR_Y-14A_Summary		Capital - CCAR		639000011		161		CW		192

		1491		ESTBI		FR_Y-14A_Summary		Capital - CCAR		634000026		162		CW		193

		1492		ESTBI		FR_Y-14A_Summary		Capital - CCAR		639000001		163		CW		194

		1493		ESTBI		FR_Y-14A_Summary		Capital - CCAR		634000027		164		CW		195

		1494		ESTBI		FR_Y-14A_Summary		Capital - CCAR		639000002		165		CW		196

		1495		ESTBI		FR_Y-14A_Summary		Capital - CCAR		634000015		166		CW		197

		1496		ESTBI		FR_Y-14A_Summary		Capital - CCAR		634000016		167		CW		198

		1497		ESTBI		FR_Y-14A_Summary		Capital - CCAR		639000003		168		CW		199

		1498		ESTBI		FR_Y-14A_Summary		Capital - CCAR		639000004		169		CW		200

		1499		ESTBI		FR_Y-14A_Summary		Capital - CCAR		634000028				CW		201

		1500		ESTBI		FR_Y-14A_Summary		Capital - CCAR		639000005		170		CW		202

		1501		ESTBI		FR_Y-14A_Summary		Capital - CCAR		639000006		171		CW		203

		1502		ESTBI		FR_Y-14A_Summary		Capital - CCAR		639000012		172		CW		204

		1503		ESTBI		FR_Y-14A_Summary		Capital - CCAR		639000007		173		CW		205

		1504		ESTBI		FR_Y-14A_Summary		Capital - CCAR		639000008		174		CW		206

		1505		ESTBI		FR_Y-14A_Summary		Capital - CCAR		639000013		175		CW		207

		1506		ESTBI		FR_Y-14A_Summary		Capital - CCAR		639000009		176		CW		208

		1507		ESTBI		FR_Y-14A_Summary		Capital - CCAR		639000010		177		CW		209

		1508		ESTBI		FR_Y-14A_Summary		Capital - CCAR		639000014		178		CW		210

		1509		ESTBI		FR_Y-14A_Summary		Capital - CCAR		634000028				CW		211

		1510		ESTBI		FR_Y-14A_Summary		Capital - CCAR		634000017		179		CW		212

		1511		ESTBI		FR_Y-14A_Summary		Capital - CCAR		634000018		180		CW		213

		1512		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		861110001				RBALP		1

		1513		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		861110000		1		RBALP		2

		1514		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		861111000		2		RBALP		3

		1515		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		861112000		3		RBALP		4

		1516		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		861113000		4		RBALP		5

		1517		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		861114000		5		RBALP		6

		1518		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		711111000		6		RBALP		7

		1519		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		711111100		7		RBALP		8

		1520		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		711111200		8		RBALP		9

		1521		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		861110002				RBALP		10

		1522		ESTBI		OCC DFAST 10-50B Results		Adverse - Income Statement		770000000		18		BSLINCOM		18

		1523		ESTBI		OCC DFAST 10-50B Results		Adverse - Income Statement		500000001		19		BSLINCOM		19

		1524		ESTBI		OCC DFAST 10-50B Results		Adverse - Income Statement		500000002		20		BSLINCOM		20

		1525		ESTBI		OCC DFAST 10-50B Results		Adverse - Income Statement		500000003		21		BSLINCOM		21

		1526		ESTBI		OCC DFAST 10-50B Results		Adverse - Income Statement		500000004		22		BSLINCOM		22

		1527		ESTBI		OCC DFAST 10-50B Results		Adverse - Income Statement		500000005		23		BSLINCOM		23

		1528		ESTBI		OCC DFAST 10-50B Results		Adverse - Income Statement		500000000		24		BSLINCOM		24

		1529		ESTBI		OCC DFAST 10-50B Results		Adverse - Income Statement		530000000		25		BSLINCOM		25

		1530		ESTBI		OCC DFAST 10-50B Results		Adverse - Income Statement		540000000		26		BSLINCOM		26

		1531		ESTBI		OCC DFAST 10-50B Results		Adverse - Income Statement		510000201		27		BSLINCOM		27

		1532		ESTBI		OCC DFAST 10-50B Results		Adverse - Income Statement		510000202		28		BSLINCOM		28

		1533		ESTBI		OCC DFAST 10-50B Results		Adverse - Income Statement		510000203		29		BSLINCOM		29

		1534		ESTBI		OCC DFAST 10-50B Results		Adverse - Income Statement		510000204		30		BSLINCOM		30

		1535		ESTBI		OCC DFAST 10-50B Results		Adverse - Income Statement		510000205		31		BSLINCOM		31

		1536		ESTBI		OCC DFAST 10-50B Results		Adverse - Income Statement		510000206		32		BSLINCOM		32

		1537		ESTBI		OCC DFAST 10-50B Results		Adverse - Income Statement		510000301		33		BSLINCOM		33

		1538		ESTBI		OCC DFAST 10-50B Results		Adverse - Income Statement		510000302		34		BSLINCOM		34

		1539		ESTBI		OCC DFAST 10-50B Results		Adverse - Income Statement		510000303		35		BSLINCOM		35

		1540		ESTBI		OCC DFAST 10-50B Results		Adverse - Income Statement		510000304		36		BSLINCOM		36

		1541		ESTBI		OCC DFAST 10-50B Results		Adverse - Income Statement		510000305		37		BSLINCOM		37

		1542		ESTBI		OCC DFAST 10-50B Results		Adverse - Income Statement		510000306		38		BSLINCOM		38

		1543		ESTBI		OCC DFAST 10-50B Results		Adverse - Income Statement		510000401		39		BSLINCOM		39

		1544		ESTBI		OCC DFAST 10-50B Results		Adverse - Income Statement		510000402		40		BSLINCOM		40

		1545		ESTBI		OCC DFAST 10-50B Results		Adverse - Income Statement		510000403		41		BSLINCOM		41

		1546		ESTBI		OCC DFAST 10-50B Results		Adverse - Income Statement		510000404		42		BSLINCOM		42

		1547		ESTBI		OCC DFAST 10-50B Results		Adverse - Income Statement		510000405		43		BSLINCOM		43

		1548		ESTBI		OCC DFAST 10-50B Results		Adverse - Income Statement		510000406		44		BSLINCOM		44

		1549		ESTBI		OCC DFAST 10-50B Results		Severe - Income Statement		520000002		1		BSLINCOM		1

		1550		ESTBI		OCC DFAST 10-50B Results		Severe - Income Statement		520000003		2		BSLINCOM		2

		1551		ESTBI		OCC DFAST 10-50B Results		Severe - Income Statement		520000004		3		BSLINCOM		3

		1552		ESTBI		OCC DFAST 10-50B Results		Severe - Income Statement		520000005		4		BSLINCOM		4

		1553		ESTBI		OCC DFAST 10-50B Results		Severe - Income Statement		520000006		5		BSLINCOM		5

		1554		ESTBI		OCC DFAST 10-50B Results		Severe - Income Statement		520000007		6		BSLINCOM		6

		1555		ESTBI		OCC DFAST 10-50B Results		Severe - Income Statement		520000008		7		BSLINCOM		7

		1556		ESTBI		OCC DFAST 10-50B Results		Severe - Income Statement		520000009		8		BSLINCOM		8

		1557		ESTBI		OCC DFAST 10-50B Results		Severe - Income Statement		520000010		9		BSLINCOM		9

		1558		ESTBI		OCC DFAST 10-50B Results		Severe - Income Statement		520000011		10		BSLINCOM		10

		1559		ESTBI		OCC DFAST 10-50B Results		Severe - Income Statement		520000012		11		BSLINCOM		11

		1560		ESTBI		OCC DFAST 10-50B Results		Severe - Income Statement		520000013		12		BSLINCOM		12

		1561		ESTBI		OCC DFAST 10-50B Results		Severe - Income Statement		520000014		13		BSLINCOM		13

		1562		ESTBI		OCC DFAST 10-50B Results		Severe - Income Statement		520000000		14		BSLINCOM		14

		1563		ESTBI		OCC DFAST 10-50B Results		Severe - Income Statement		771000000		15		BSLINCOM		15

		1564		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		861120000		9		RBALP		11

		1565		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		861121000		10		RBALP		12

		1566		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		861122000		11		RBALP		13

		1567		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		861123000		12		RBALP		14

		1568		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		861124000		13		RBALP		15

		1569		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		711112000		14		RBALP		16

		1570		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		711112100		15		RBALP		17

		1571		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		711112200		16		RBALP		18

		1572		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		861110003				RBALP		19

		1573		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		861210000		17		RBALP		20

		1574		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		861211000		18		RBALP		21

		1575		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		861212000		19		RBALP		22

		1576		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		861213000		20		RBALP		23

		1577		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		861214000		21		RBALP		24

		1578		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		711121000		22		RBALP		25

		1579		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		711121100		23		RBALP		26

		1580		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		711121200		24		RBALP		27

		1581		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		861110004				RBALP		28

		1582		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		861220000		25		RBALP		29

		1583		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		861220001		26		RBALP		30

		1584		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		861220002		27		RBALP		31

		1585		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		861220003		28		RBALP		32

		1586		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		861221000		29		RBALP		33

		1587		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		861222000		30		RBALP		34

		1588		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		861223000		31		RBALP		35

		1589		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		711122000		32		RBALP		36

		1590		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		711122100		33		RBALP		37

		1591		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		711122200		34		RBALP		38

		1592		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		861110005				RBALP		39

		1593		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		862100000		35		RBALP		40

		1594		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		862110000		36		RBALP		41

		1595		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		862120000		37		RBALP		42

		1596		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		862130000		38		RBALP		43

		1597		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		862140000		39		RBALP		44

		1598		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		711210000		40		RBALP		45

		1599		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		711211000		41		RBALP		46

		1600		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		711212000		42		RBALP		47

		1601		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		861110006				RBALP		48

		1602		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		862200000		43		RBALP		49

		1603		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		862210000		44		RBALP		50

		1604		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		862220000		45		RBALP		51

		1605		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		862230000		46		RBALP		52

		1606		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		862240000		47		RBALP		53

		1607		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		711220000		48		RBALP		54

		1608		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		711221000		49		RBALP		55

		1609		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		711222000		50		RBALP		56

		1610		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		861110007				RBALP		57

		1611		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		863310000		51		RBALP		58

		1612		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		863311000		52		RBALP		59

		1613		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		863312000		53		RBALP		60

		1614		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		863313000		54		RBALP		61

		1615		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		711331000		55		RBALP		62

		1616		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		861110008				RBALP		63

		1617		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		863320000		56		RBALP		64

		1618		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		863321000		57		RBALP		65

		1619		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		863322000		58		RBALP		66

		1620		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		863323000		59		RBALP		67

		1621		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		711332000		60		RBALP		68

		1622		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		861110009				RBALP		69

		1623		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		864100000		61		RBALP		70

		1624		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		864100001		62		RBALP		71

		1625		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		864100002		63		RBALP		72

		1626		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		864100003		64		RBALP		73

		1627		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		864110000		65		RBALP		74

		1628		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		864120000		66		RBALP		75

		1629		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		864130000		67		RBALP		76

		1630		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		711410000		68		RBALP		77

		1631		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		861110010				RBALP		78

		1632		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		864200000		69		RBALP		79

		1633		ESTBI		OCC DFAST 10-50B Results		Severe - Income Statement		772000000		16		BSLINCOM		16

		1634		ESTBI		OCC DFAST 10-50B Results		Severe - Income Statement		773000000		17		BSLINCOM		17

		1635		ESTBI		OCC DFAST 10-50B Results		Severe - Income Statement		770000000		18		BSLINCOM		18

		1636		ESTBI		OCC DFAST 10-50B Results		Severe - Income Statement		500000001		19		BSLINCOM		19

		1637		ESTBI		OCC DFAST 10-50B Results		Severe - Income Statement		500000002		20		BSLINCOM		20

		1638		ESTBI		OCC DFAST 10-50B Results		Severe - Income Statement		500000003		21		BSLINCOM		21

		1639		ESTBI		OCC DFAST 10-50B Results		Severe - Income Statement		500000004		22		BSLINCOM		22

		1640		ESTBI		OCC DFAST 10-50B Results		Severe - Income Statement		500000005		23		BSLINCOM		23

		1641		ESTBI		OCC DFAST 10-50B Results		Severe - Income Statement		500000000		24		BSLINCOM		24

		1642		ESTBI		OCC DFAST 10-50B Results		Severe - Income Statement		530000000		25		BSLINCOM		25

		1643		ESTBI		OCC DFAST 10-50B Results		Severe - Income Statement		540000000		26		BSLINCOM		26

		1644		ESTBI		OCC DFAST 10-50B Results		Severe - Income Statement		510000201		27		BSLINCOM		27

		1645		ESTBI		OCC DFAST 10-50B Results		Severe - Income Statement		510000202		28		BSLINCOM		28

		1646		ESTBI		OCC DFAST 10-50B Results		Severe - Income Statement		510000203		29		BSLINCOM		29

		1647		ESTBI		OCC DFAST 10-50B Results		Severe - Income Statement		510000204		30		BSLINCOM		30

		1648		ESTBI		OCC DFAST 10-50B Results		Severe - Income Statement		510000205		31		BSLINCOM		31

		1649		ESTBI		OCC DFAST 10-50B Results		Severe - Income Statement		510000206		32		BSLINCOM		32

		1650		ESTBI		OCC DFAST 10-50B Results		Severe - Income Statement		510000301		33		BSLINCOM		33

		1651		ESTBI		OCC DFAST 10-50B Results		Severe - Income Statement		510000302		34		BSLINCOM		34

		1652		ESTBI		OCC DFAST 10-50B Results		Severe - Income Statement		510000303		35		BSLINCOM		35

		1653		ESTBI		OCC DFAST 10-50B Results		Severe - Income Statement		510000304		36		BSLINCOM		36

		1654		ESTBI		OCC DFAST 10-50B Results		Severe - Income Statement		510000305		37		BSLINCOM		37

		1655		ESTBI		OCC DFAST 10-50B Results		Severe - Income Statement		510000306		38		BSLINCOM		38

		1656		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		864200001		70		RBALP		80

		1657		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		864200002		71		RBALP		81

		1658		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		864200003		72		RBALP		82

		1659		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		864210000		73		RBALP		83

		1660		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		864220000		74		RBALP		84

		1661		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		864230000		75		RBALP		85

		1662		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		711420000		76		RBALP		86

		1663		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		861110011				RBALP		87

		1664		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		863330000		77		RBALP		88

		1665		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		863331000		78		RBALP		89

		1666		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		863332000		79		RBALP		90

		1667		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		863333000		80		RBALP		91

		1668		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		711333000		81		RBALP		92

		1669		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		861110012				RBALP		93

		1670		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		864300000		82		RBALP		94

		1671		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		864310000		83		RBALP		95

		1672		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		864320000		84		RBALP		96

		1673		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		864330000		85		RBALP		97

		1674		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		711430000		86		RBALP		98

		1675		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		861110013				RBALP		99

		1676		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		865110000		87		RBALP		100

		1677		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		865111000		88		RBALP		101

		1678		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		865112000		89		RBALP		102

		1679		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		865113000		90		RBALP		103

		1680		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		865114000		91		RBALP		104

		1681		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		711511000		92		RBALP		105

		1682		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		861110014				RBALP		106

		1683		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		865120000		93		RBALP		107

		1684		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		865121000		94		RBALP		108

		1685		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		865122000		95		RBALP		109

		1686		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		865123000		96		RBALP		110

		1687		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		865124000		97		RBALP		111

		1688		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		711512000		98		RBALP		112

		1689		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		861110015				RBALP		113

		1690		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		871000000		99		RBALP		114

		1691		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		871100000		100		RBALP		115

		1692		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		871200000		101		RBALP		116

		1693		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		871300000		102		RBALP		117

		1694		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		871400000		103		RBALP		118

		1695		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		791000000		104		RBALP		119

		1696		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		861110016				RBALP		120

		1697		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		872000000		105		RBALP		121

		1698		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		872100000		106		RBALP		122

		1699		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		872200000		107		RBALP		123

		1700		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		872300000		108		RBALP		124

		1701		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		872400000		109		RBALP		125

		1702		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		792500000		110		RBALP		126

		1703		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		861110017				RBALP		127

		1704		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		865200000		111		RBALP		128

		1705		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		865210000		112		RBALP		129

		1706		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		865220000		113		RBALP		130

		1707		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		865230000		114		RBALP		131

		1708		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		865240000		115		RBALP		132

		1709		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		711520000		116		RBALP		133

		1710		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		861110018				RBALP		134

		1711		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		863210000		117		RBALP		135

		1712		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		863211000		118		RBALP		136

		1713		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		863212000		119		RBALP		137

		1714		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		863213000		120		RBALP		138

		1715		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		863214000		121		RBALP		139

		1716		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		711321000		122		RBALP		140

		1717		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		861110019				RBALP		141

		1718		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		863220000		123		RBALP		142

		1719		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		863221000		124		RBALP		143

		1720		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		863222000		125		RBALP		144

		1721		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		863223000		126		RBALP		145

		1722		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		863224000		127		RBALP		146

		1723		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		711322000		128		RBALP		147

		1724		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		861110020				RBALP		148

		1725		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		873000000		129		RBALP		149

		1726		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		873100000		130		RBALP		150

		1727		ESTBI		OCC DFAST 10-50B Results		Severe - Income Statement		510000401		39		BSLINCOM		39

		1728		ESTBI		OCC DFAST 10-50B Results		Severe - Income Statement		510000402		40		BSLINCOM		40

		1729		ESTBI		OCC DFAST 10-50B Results		Severe - Income Statement		510000403		41		BSLINCOM		41

		1730		ESTBI		OCC DFAST 10-50B Results		Severe - Income Statement		510000404		42		BSLINCOM		42

		1731		ESTBI		OCC DFAST 10-50B Results		Severe - Income Statement		510000405		43		BSLINCOM		43

		1732		ESTBI		OCC DFAST 10-50B Results		Severe - Income Statement		510000406		44		BSLINCOM		44

		1733		ESTBI		OCC DFAST 10-50B Results		Adverse-Bal Sheet and Cap		411000002		1		BSLINCOM		1

		1734		ESTBI		OCC DFAST 10-50B Results		Adverse-Bal Sheet and Cap		411000003		2		BSLINCOM		2

		1735		ESTBI		OCC DFAST 10-50B Results		Adverse-Bal Sheet and Cap		411000004		3		BSLINCOM		3

		1736		ESTBI		OCC DFAST 10-50B Results		Adverse-Bal Sheet and Cap		411000005		4		BSLINCOM		4

		1737		ESTBI		OCC DFAST 10-50B Results		Adverse-Bal Sheet and Cap		411000006		5		BSLINCOM		5

		1738		ESTBI		OCC DFAST 10-50B Results		Adverse-Bal Sheet and Cap		411000007		6		BSLINCOM		6

		1739		ESTBI		OCC DFAST 10-50B Results		Adverse-Bal Sheet and Cap		411000008		7		BSLINCOM		7

		1740		ESTBI		OCC DFAST 10-50B Results		Adverse-Bal Sheet and Cap		411000009		8		BSLINCOM		8

		1741		ESTBI		OCC DFAST 10-50B Results		Adverse-Bal Sheet and Cap		411000010		9		BSLINCOM		9

		1742		ESTBI		OCC DFAST 10-50B Results		Adverse-Bal Sheet and Cap		411000011		10		BSLINCOM		10

		1743		ESTBI		OCC DFAST 10-50B Results		Adverse-Bal Sheet and Cap		411000012		11		BSLINCOM		11

		1744		ESTBI		OCC DFAST 10-50B Results		Adverse-Bal Sheet and Cap		411000013		12		BSLINCOM		12

		1745		ESTBI		OCC DFAST 10-50B Results		Adverse-Bal Sheet and Cap		411000014		13		BSLINCOM		13

		1746		ESTBI		OCC DFAST 10-50B Results		Adverse-Bal Sheet and Cap		411000015		14		BSLINCOM		14

		1747		ESTBI		OCC DFAST 10-50B Results		Adverse-Bal Sheet and Cap		411000000		15		BSLINCOM		15

		1748		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		873200000		131		RBALP		151

		1749		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		873300000		132		RBALP		152

		1750		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		873400000		133		RBALP		153

		1751		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		793000000		134		RBALP		154

		1752		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		861110021				RBALP		155

		1753		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		874000000		135		RBALP		156

		1754		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		874100000		136		RBALP		157

		1755		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		874200000		137		RBALP		158

		1756		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		874300000		138		RBALP		159

		1757		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		874400000		139		RBALP		160

		1758		ESTBI		FR_Y-14A_Summary		Retail Bal. & Loss Projections		794000000		140		RBALP		161

		1759		ESTBI		FR_Y-14A_Summary		Retail ASC 310-30 Worksheet		310000101		1		ASC		1

		1760		ESTBI		FR_Y-14A_Summary		Retail ASC 310-30 Worksheet		310000102		2		ASC		2

		1761		ESTBI		FR_Y-14A_Summary		Retail ASC 310-30 Worksheet		310000100		3		ASC		3

		1762		ESTBI		FR_Y-14A_Summary		Retail ASC 310-30 Worksheet		310000200		4		ASC		4

		1763		ESTBI		FR_Y-14A_Summary		Retail ASC 310-30 Worksheet		310000300		5		ASC		5

		1764		ESTBI		FR_Y-14A_Summary		Retail ASC 310-30 Worksheet		310000400		6		ASC		6

		1765		ESTBI		FR_Y-14A_Summary		Retail ASC 310-30 Worksheet		310000500		7		ASC		7

		1766		ESTBI		FR_Y-14A_Summary		Retail ASC 310-30 Worksheet		310000600		8		ASC		8

		1767		ESTBI		FR_Y-14A_Summary		Retail ASC 310-30 Worksheet		310000700		9		ASC		9

		1768		ESTBI		FR_Y-14A_Summary		Retail ASC 310-30 Worksheet		310000800		10		ASC		10

		1769		ESTBI		FR_Y-14A_Summary		Retail ASC 310-30 Worksheet		310000900		11		ASC		11

		1770		ESTBI		FR_Y-14A_Summary		Retail ASC 310-30 Worksheet		310001000		12		ASC		12

		1771		ESTBI		FR_Y-14A_Summary		Retail ASC 310-30 Worksheet		310001100		13		ASC		13

		1772		ESTBI		FR_Y-14A_Summary		Retail ASC 310-30 Worksheet		310001200		14		ASC		14

		1773		ESTBI		FR_Y-14A_Summary		Retail ASC 310-30 Worksheet		320000101		1		ASC		15

		1774		ESTBI		FR_Y-14A_Summary		Retail ASC 310-30 Worksheet		320000102		2		ASC		16

		1775		ESTBI		FR_Y-14A_Summary		Retail ASC 310-30 Worksheet		320000100		3		ASC		17

		1776		ESTBI		FR_Y-14A_Summary		Retail ASC 310-30 Worksheet		320000200		4		ASC		18

		1777		ESTBI		FR_Y-14A_Summary		Retail ASC 310-30 Worksheet		320000300		5		ASC		19

		1778		ESTBI		FR_Y-14A_Summary		Retail ASC 310-30 Worksheet		320000400		6		ASC		20

		1779		ESTBI		FR_Y-14A_Summary		Retail ASC 310-30 Worksheet		320000500		7		ASC		21

		1780		ESTBI		FR_Y-14A_Summary		Retail ASC 310-30 Worksheet		320000600		8		ASC		22

		1781		ESTBI		FR_Y-14A_Summary		Retail ASC 310-30 Worksheet		320000700		9		ASC		23

		1782		ESTBI		FR_Y-14A_Summary		Retail ASC 310-30 Worksheet		320000800		10		ASC		24

		1783		ESTBI		FR_Y-14A_Summary		Retail ASC 310-30 Worksheet		320000900		11		ASC		25

		1784		ESTBI		FR_Y-14A_Summary		Retail ASC 310-30 Worksheet		320001000		12		ASC		26

		1785		ESTBI		FR_Y-14A_Summary		Retail ASC 310-30 Worksheet		320001100		13		ASC		27

		1786		ESTBI		FR_Y-14A_Summary		Retail ASC 310-30 Worksheet		320001200		14		ASC		28

		1787		ESTBI		FR_Y-14A_Summary		Retail ASC 310-30 Worksheet		330000101		1		ASC		29

		1788		ESTBI		FR_Y-14A_Summary		Retail ASC 310-30 Worksheet		330000102		2		ASC		30

		1789		ESTBI		FR_Y-14A_Summary		Retail ASC 310-30 Worksheet		330000100		3		ASC		31

		1790		ESTBI		FR_Y-14A_Summary		Retail ASC 310-30 Worksheet		330000200		4		ASC		32

		1791		ESTBI		FR_Y-14A_Summary		Retail ASC 310-30 Worksheet		330000300		5		ASC		33

		1792		ESTBI		FR_Y-14A_Summary		Retail ASC 310-30 Worksheet		330000400		6		ASC		34

		1793		ESTBI		FR_Y-14A_Summary		Retail ASC 310-30 Worksheet		330000500		7		ASC		35

		1794		ESTBI		FR_Y-14A_Summary		Retail ASC 310-30 Worksheet		330000600		8		ASC		36

		1795		ESTBI		FR_Y-14A_Summary		Retail ASC 310-30 Worksheet		330000700		9		ASC		37

		1796		ESTBI		FR_Y-14A_Summary		Retail ASC 310-30 Worksheet		330000800		10		ASC		38

		1797		ESTBI		FR_Y-14A_Summary		Retail ASC 310-30 Worksheet		330000900		11		ASC		39

		1798		ESTBI		FR_Y-14A_Summary		Retail ASC 310-30 Worksheet		330001000		12		ASC		40

		1799		ESTBI		FR_Y-14A_Summary		Retail ASC 310-30 Worksheet		330001100		13		ASC		41

		1800		ESTBI		FR_Y-14A_Summary		Retail ASC 310-30 Worksheet		330001200		14		ASC		42

		1801		ESTBI		FR_Y-14A_Summary		Retail ASC 310-30 Worksheet		340000101		1		ASC		43

		1802		ESTBI		FR_Y-14A_Summary		Retail ASC 310-30 Worksheet		340000102		2		ASC		44

		1803		ESTBI		FR_Y-14A_Summary		Retail ASC 310-30 Worksheet		340000100		3		ASC		45

		1804		ESTBI		FR_Y-14A_Summary		Retail ASC 310-30 Worksheet		340000200		4		ASC		46

		1805		ESTBI		FR_Y-14A_Summary		Retail ASC 310-30 Worksheet		340000300		5		ASC		47

		1806		ESTBI		FR_Y-14A_Summary		Retail ASC 310-30 Worksheet		340000400		6		ASC		48

		1807		ESTBI		FR_Y-14A_Summary		Retail ASC 310-30 Worksheet		340000500		7		ASC		49

		1808		ESTBI		FR_Y-14A_Summary		Retail ASC 310-30 Worksheet		340000600		8		ASC		50

		1809		ESTBI		FR_Y-14A_Summary		Retail ASC 310-30 Worksheet		340000700		9		ASC		51

		1810		ESTBI		FR_Y-14A_Summary		Retail ASC 310-30 Worksheet		340000800		10		ASC		52

		1811		ESTBI		FR_Y-14A_Summary		Retail ASC 310-30 Worksheet		340000900		11		ASC		53

		1812		ESTBI		FR_Y-14A_Summary		Retail ASC 310-30 Worksheet		340001000		12		ASC		54

		1813		ESTBI		FR_Y-14A_Summary		Retail ASC 310-30 Worksheet		340001100		13		ASC		55

		1814		ESTBI		FR_Y-14A_Summary		Retail ASC 310-30 Worksheet		340001200		14		ASC		56

		1815		ESTBI		FR_Y-14A_Summary		Retail ASC 310-30 Worksheet		350000101		1		ASC		57

		1816		ESTBI		OCC DFAST 10-50B Results		Adverse-Bal Sheet and Cap		412000000		16		BSLINCOM		16

		1817		ESTBI		OCC DFAST 10-50B Results		Adverse-Bal Sheet and Cap		413000001		17		BSLINCOM		17

		1818		ESTBI		OCC DFAST 10-50B Results		Adverse-Bal Sheet and Cap		413000002		18		BSLINCOM		18

		1819		ESTBI		OCC DFAST 10-50B Results		Adverse-Bal Sheet and Cap		413000003		19		BSLINCOM		19

		1820		ESTBI		OCC DFAST 10-50B Results		Adverse-Bal Sheet and Cap		413000004		20		BSLINCOM		20

		1821		ESTBI		OCC DFAST 10-50B Results		Adverse-Bal Sheet and Cap		413000000		21		BSLINCOM		21

		1822		ESTBI		OCC DFAST 10-50B Results		Adverse-Bal Sheet and Cap		412000001		22		BSLINCOM		22

		1823		ESTBI		OCC DFAST 10-50B Results		Adverse-Bal Sheet and Cap		412000002		23		BSLINCOM		23

		1824		ESTBI		OCC DFAST 10-50B Results		Adverse-Bal Sheet and Cap		412000003		24		BSLINCOM		24

		1825		ESTBI		OCC DFAST 10-50B Results		Adverse-Bal Sheet and Cap		412000004		25		BSLINCOM		25

		1826		ESTBI		OCC DFAST 10-50B Results		Adverse-Bal Sheet and Cap		412000000		26		BSLINCOM		26

		1827		ESTBI		OCC DFAST 10-50B Results		Adverse-Bal Sheet and Cap		813000000		27		BSLINCOM		27

		1828		ESTBI		OCC DFAST 10-50B Results		Adverse-Bal Sheet and Cap		814000000		28		BSLINCOM		28

		1829		ESTBI		OCC DFAST 10-50B Results		Adverse-Bal Sheet and Cap		815200000		29		BSLINCOM		29

		1830		ESTBI		OCC DFAST 10-50B Results		Adverse-Bal Sheet and Cap		414000003		30		BSLINCOM		30

		1831		ESTBI		OCC DFAST 10-50B Results		Adverse-Bal Sheet and Cap		414000000		31		BSLINCOM		31

		1832		ESTBI		OCC DFAST 10-50B Results		Adverse-Bal Sheet and Cap		415000001		32		BSLINCOM		32

		1833		ESTBI		OCC DFAST 10-50B Results		Adverse-Bal Sheet and Cap		415000002		33		BSLINCOM		33

		1834		ESTBI		OCC DFAST 10-50B Results		Adverse-Bal Sheet and Cap		415000003		34		BSLINCOM		34

		1835		ESTBI		OCC DFAST 10-50B Results		Adverse-Bal Sheet and Cap		420000001		35		BSLINCOM		35

		1836		ESTBI		OCC DFAST 10-50B Results		Adverse-Bal Sheet and Cap		420000002		36		BSLINCOM		36

		1837		ESTBI		OCC DFAST 10-50B Results		Adverse-Bal Sheet and Cap		822000000		37		BSLINCOM		37

		1838		ESTBI		OCC DFAST 10-50B Results		Adverse-Bal Sheet and Cap		420000003		38		BSLINCOM		38

		1839		ESTBI		OCC DFAST 10-50B Results		Adverse-Bal Sheet and Cap		420000000		39		BSLINCOM		39

		1840		ESTBI		OCC DFAST 10-50B Results		Adverse-Bal Sheet and Cap		831100000		40		BSLINCOM		40

		1841		ESTBI		OCC DFAST 10-50B Results		Adverse-Bal Sheet and Cap		831200000		41		BSLINCOM		41

		1842		ESTBI		OCC DFAST 10-50B Results		Adverse-Bal Sheet and Cap		831300000		42		BSLINCOM		42

		1843		ESTBI		OCC DFAST 10-50B Results		Adverse-Bal Sheet and Cap		831400000		43		BSLINCOM		43

		1844		ESTBI		FR_Y-14A_Summary		Capital - CCAR		634000012		141		CW		163

		1845		ESTBI		FR_Y-14A_Summary		Retail ASC 310-30 Worksheet		350000102		2		ASC		58

		1846		ESTBI		FR_Y-14A_Summary		Retail ASC 310-30 Worksheet		350000100		3		ASC		59

		1847		ESTBI		FR_Y-14A_Summary		Retail ASC 310-30 Worksheet		350000200		4		ASC		60

		1848		ESTBI		FR_Y-14A_Summary		Retail ASC 310-30 Worksheet		350000300		5		ASC		61

		1849		ESTBI		FR_Y-14A_Summary		Retail ASC 310-30 Worksheet		350000400		6		ASC		62

		1850		ESTBI		FR_Y-14A_Summary		Retail ASC 310-30 Worksheet		350000500		7		ASC		63

		1851		ESTBI		FR_Y-14A_Summary		Retail ASC 310-30 Worksheet		350000600		8		ASC		64

		1852		ESTBI		FR_Y-14A_Summary		Retail ASC 310-30 Worksheet		350000700		9		ASC		65

		1853		ESTBI		FR_Y-14A_Summary		Retail ASC 310-30 Worksheet		350000800		10		ASC		66

		1854		ESTBI		FR_Y-14A_Summary		Retail ASC 310-30 Worksheet		350000900		11		ASC		67

		1855		ESTBI		FR_Y-14A_Summary		Retail ASC 310-30 Worksheet		350001000		12		ASC		68

		1856		ESTBI		FR_Y-14A_Summary		Retail ASC 310-30 Worksheet		350001100		13		ASC		69

		1857		ESTBI		FR_Y-14A_Summary		Retail ASC 310-30 Worksheet		350001200		14		ASC		70

		1858		ESTBI		FR_Y-14A_Summary		Capital - DFAST		611100000		1		SMCAPDFASTGP		1

		1859		ESTBI		FR_Y-14A_Summary		Capital - DFAST		611200000		2		SMCAPDFASTGP		2

		1860		ESTBI		FR_Y-14A_Summary		Capital - DFAST		611000000		3		SMCAPDFASTGP		3

		1861		ESTBI		FR_Y-14A_Summary		Capital - DFAST		612000000		4		SMCAPDFASTGP		4

		1862		ESTBI		FR_Y-14A_Summary		Capital - DFAST		613100000		5		SMCAPDFASTGP		5

		1863		ESTBI		FR_Y-14A_Summary		Capital - DFAST		613200000		6		SMCAPDFASTGP		6

		1864		ESTBI		FR_Y-14A_Summary		Capital - DFAST		614100000		7		SMCAPDFASTGP		7

		1865		ESTBI		FR_Y-14A_Summary		Capital - DFAST		614200000		8		SMCAPDFASTGP		8

		1866		ESTBI		FR_Y-14A_Summary		Capital - DFAST		615000000		9		SMCAPDFASTGP		9

		1867		ESTBI		FR_Y-14A_Summary		Capital - DFAST		616000000		10		SMCAPDFASTGP		10

		1868		ESTBI		FR_Y-14A_Summary		Capital - DFAST		617000000		11		SMCAPDFASTGP		11

		1869		ESTBI		FR_Y-14A_Summary		Capital - DFAST		618000000		12		SMCAPDFASTGP		12

		1870		ESTBI		FR_Y-14A_Summary		Capital - DFAST		619000001		13		SMCAPDFASTGP		13

		1871		ESTBI		FR_Y-14A_Summary		Capital - DFAST		619000002		14		SMCAPDFASTGP		14

		1872		ESTBI		FR_Y-14A_Summary		Capital - DFAST		619000003		15		SMCAPDFASTGP		15

		1873		ESTBI		FR_Y-14A_Summary		Capital - DFAST		619000004		16		SMCAPDFASTGP		16

		1874		ESTBI		FR_Y-14A_Summary		Capital - DFAST		610000000		17		SMCAPDFASTGP		17

		1875		ESTBI		FR_Y-14A_Summary		Capital - DFAST		610000000		18		SMCAPDFASTGP		18

		1876		ESTBI		FR_Y-14A_Summary		Capital - DFAST		621000000		19		SMCAPDFASTGP		19

		1877		ESTBI		FR_Y-14A_Summary		Capital - DFAST		622000000		20		SMCAPDFASTGP		20

		1878		ESTBI		FR_Y-14A_Summary		Capital - DFAST		623000000		21		SMCAPDFASTGP		21

		1879		ESTBI		FR_Y-14A_Summary		Capital - DFAST		624000000		22		SMCAPDFASTGP		22

		1880		ESTBI		FR_Y-14A_Summary		Capital - DFAST		625000000		23		SMCAPDFASTGP		23

		1881		ESTBI		FR_Y-14A_Summary		Capital - DFAST		626000000		24		SMCAPDFASTGP		24

		1882		ESTBI		FR_Y-14A_Summary		Capital - DFAST		627000000		25		SMCAPDFASTGP		25

		1883		ESTBI		FR_Y-14A_Summary		Capital - DFAST		628000000		26		SMCAPDFASTGP		26

		1884		ESTBI		FR_Y-14A_Summary		Capital - DFAST		629000001		27		SMCAPDFASTGP		27

		1885		ESTBI		FR_Y-14A_Summary		Capital - DFAST		629000002		28		SMCAPDFASTGP		28

		1886		ESTBI		FR_Y-14A_Summary		Capital - DFAST		629000003		29		SMCAPDFASTGP		29

		1887		ESTBI		FR_Y-14A_Summary		Capital - DFAST		629000004		30		SMCAPDFASTGP		30

		1888		ESTBI		FR_Y-14A_Summary		Capital - DFAST		629000006		31		SMCAPDFASTGP		31

		1889		ESTBI		FR_Y-14A_Summary		Capital - DFAST		629000007		32		SMCAPDFASTGP		32

		1890		ESTBI		FR_Y-14A_Summary		Capital - DFAST		629000008		33		SMCAPDFASTGP		33

		1891		ESTBI		FR_Y-14A_Summary		Capital - DFAST		629000009		34		SMCAPDFASTGP		34

		1892		ESTBI		FR_Y-14A_Summary		Capital - DFAST		629000010		35		SMCAPDFASTGP		35

		1893		ESTBI		FR_Y-14A_Summary		Capital - DFAST		629000005		36		SMCAPDFASTGP		36

		1894		ESTBI		OCC DFAST 10-50B Results		Adverse-Bal Sheet and Cap		430000010		44		BSLINCOM		44

		1895		ESTBI		OCC DFAST 10-50B Results		Adverse-Bal Sheet and Cap		430000000		45		BSLINCOM		45

		1896		ESTBI		OCC DFAST 10-50B Results		Adverse-Bal Sheet and Cap		430000001		46		BSLINCOM		46

		1897		ESTBI		OCC DFAST 10-50B Results		Adverse-Bal Sheet and Cap		430000002		47		BSLINCOM		47

		1898		ESTBI		OCC DFAST 10-50B Results		Adverse-Bal Sheet and Cap		430000003		48		BSLINCOM		48

		1899		ESTBI		OCC DFAST 10-50B Results		Adverse-Bal Sheet and Cap		430000004		49		BSLINCOM		49

		1900		ESTBI		OCC DFAST 10-50B Results		Adverse-Bal Sheet and Cap		430000005		50		BSLINCOM		50

		1901		ESTBI		OCC DFAST 10-50B Results		Adverse-Bal Sheet and Cap		430000006		51		BSLINCOM		51

		1902		ESTBI		OCC DFAST 10-50B Results		Adverse-Bal Sheet and Cap		430000007		52		BSLINCOM		52

		1903		ESTBI		OCC DFAST 10-50B Results		Adverse-Bal Sheet and Cap		442000000		53		BSLINCOM		53

		1904		ESTBI		OCC DFAST 10-50B Results		Adverse-Bal Sheet and Cap		443000000		54		BSLINCOM		54

		1905		ESTBI		OCC DFAST 10-50B Results		Adverse-Bal Sheet and Cap		441000000		55		BSLINCOM		55

		1906		ESTBI		OCC DFAST 10-50B Results		Adverse-Bal Sheet and Cap		441000001		56		BSLINCOM		56

		1907		ESTBI		OCC DFAST 10-50B Results		Adverse-Bal Sheet and Cap		441000002		57		BSLINCOM		57

		1908		ESTBI		OCC DFAST 10-50B Results		Adverse-Bal Sheet and Cap		441100002		58		BSLINCOM		58

		1909		ESTBI		OCC DFAST 10-50B Results		Adverse-Bal Sheet and Cap		441200002		59		BSLINCOM		59

		1910		ESTBI		OCC DFAST 10-50B Results		Adverse-Bal Sheet and Cap		441000003		60		BSLINCOM		60

		1911		ESTBI		OCC DFAST 10-50B Results		Adverse-Bal Sheet and Cap		441000004		61		BSLINCOM		61

		1912		ESTBI		OCC DFAST 10-50B Results		Adverse-Bal Sheet and Cap		440000000		62		BSLINCOM		62

		1913		ESTBI		OCC DFAST 10-50B Results		Adverse-Bal Sheet and Cap		630000000		63		BSLINCOM		63

		1914		ESTBI		OCC DFAST 10-50B Results		Adverse-Bal Sheet and Cap		634000000		64		BSLINCOM		64

		1915		ESTBI		OCC DFAST 10-50B Results		Adverse-Bal Sheet and Cap		444000000		65		BSLINCOM		65

		1916		ESTBI		OCC DFAST 10-50B Results		Adverse-Bal Sheet and Cap		445000000		66		BSLINCOM		66

		1917		ESTBI		OCC DFAST 10-50B Results		Adverse-Bal Sheet and Cap		446000000		67		BSLINCOM		67

		1918		ESTBI		OCC DFAST 10-50B Results		Adverse-Bal Sheet and Cap		447000000		68		BSLINCOM		68

		1919		ESTBI		OCC DFAST 10-50B Results		Adverse-Bal Sheet and Cap		450000000		69		BSLINCOM		69

		1920		ESTBI		OCC DFAST 10-50B Results		Adverse-Bal Sheet and Cap		460000000		70		BSLINCOM		70

		1921		ESTBI		OCC DFAST 10-50B Results		Adverse-Bal Sheet and Cap		470000000		71		BSLINCOM		71

		1922		ESTBI		OCC DFAST 10-50B Results		Severe - Bal Sheet and Cap		411000002		1		BSLINCOM		1

		1923		ESTBI		OCC DFAST 10-50B Results		Severe - Bal Sheet and Cap		411000003		2		BSLINCOM		2

		1924		ESTBI		OCC DFAST 10-50B Results		Severe - Bal Sheet and Cap		411000004		3		BSLINCOM		3

		1925		ESTBI		OCC DFAST 10-50B Results		Severe - Bal Sheet and Cap		411000005		4		BSLINCOM		4

		1926		ESTBI		OCC DFAST 10-50B Results		Severe - Bal Sheet and Cap		411000006		5		BSLINCOM		5

		1927		ESTBI		OCC DFAST 10-50B Results		Severe - Bal Sheet and Cap		411000007		6		BSLINCOM		6

		1928		ESTBI		OCC DFAST 10-50B Results		Severe - Bal Sheet and Cap		411000008		7		BSLINCOM		7

		1929		ESTBI		OCC DFAST 10-50B Results		Severe - Bal Sheet and Cap		411000009		8		BSLINCOM		8

		1930		ESTBI		OCC DFAST 10-50B Results		Severe - Bal Sheet and Cap		411000010		9		BSLINCOM		9

		1931		ESTBI		OCC DFAST 10-50B Results		Severe - Bal Sheet and Cap		411000011		10		BSLINCOM		10

		1932		ESTBI		OCC DFAST 10-50B Results		Severe - Bal Sheet and Cap		411000012		11		BSLINCOM		11

		1933		ESTBI		OCC DFAST 10-50B Results		Severe - Bal Sheet and Cap		411000013		12		BSLINCOM		12

		1934		ESTBI		OCC DFAST 10-50B Results		Severe - Bal Sheet and Cap		411000014		13		BSLINCOM		13

		1935		ESTBI		OCC DFAST 10-50B Results		Severe - Bal Sheet and Cap		411000015		14		BSLINCOM		14

		1936		ESTBI		OCC DFAST 10-50B Results		Severe - Bal Sheet and Cap		411000000		15		BSLINCOM		15

		1937		ESTBI		OCC DFAST 10-50B Results		Severe - Bal Sheet and Cap		412000000		16		BSLINCOM		16

		1938		ESTBI		OCC DFAST 10-50B Results		Severe - Bal Sheet and Cap		413000001		17		BSLINCOM		17

		1939		ESTBI		FR_Y-14A_Summary		Capital - DFAST		620000000		37		SMCAPDFASTGP		37

		1940		ESTBI		FR_Y-14A_Summary		Capital - DFAST		630000001		38		SMCAPDFASTGP		38

		1941		ESTBI		FR_Y-14A_Summary		Capital - DFAST		630000002		39		SMCAPDFASTGP		39

		1942		ESTBI		FR_Y-14A_Summary		Capital - DFAST		630000003		40		SMCAPDFASTGP		40

		1943		ESTBI		FR_Y-14A_Summary		Capital - DFAST		630000004		41		SMCAPDFASTGP		41

		1944		ESTBI		FR_Y-14A_Summary		Capital - DFAST		630000005		42		SMCAPDFASTGP		42

		1945		ESTBI		FR_Y-14A_Summary		Capital - DFAST		630000006		43		SMCAPDFASTGP		43

		1946		ESTBI		FR_Y-14A_Summary		Capital - DFAST		630000007		44		SMCAPDFASTGP		44

		1947		ESTBI		FR_Y-14A_Summary		Capital - DFAST		630000008		45		SMCAPDFASTGP		45

		1948		ESTBI		FR_Y-14A_Summary		Capital - DFAST		630000009		46		SMCAPDFASTGP		46

		1949		ESTBI		FR_Y-14A_Summary		Capital - DFAST		630000010		47		SMCAPDFASTGP		47

		1950		ESTBI		FR_Y-14A_Summary		Capital - DFAST		630000011		48		SMCAPDFASTGP		48

		1951		ESTBI		FR_Y-14A_Summary		Capital - DFAST		630000012		49		SMCAPDFASTGP		49

		1952		ESTBI		FR_Y-14A_Summary		Capital - DFAST		630000013		50		SMCAPDFASTGP		50

		1953		ESTBI		FR_Y-14A_Summary		Capital - DFAST		630000014		51		SMCAPDFASTGP		51

		1954		ESTBI		FR_Y-14A_Summary		Capital - DFAST		630000015		52		SMCAPDFASTGP		52

		1955		ESTBI		FR_Y-14A_Summary		Capital - DFAST		630000016		53		SMCAPDFASTGP		53

		1956		ESTBI		FR_Y-14A_Summary		Capital - DFAST		629000011		54		SMCAPDFASTGP		54

		1957		ESTBI		FR_Y-14A_Summary		Capital - DFAST		629000012		55		SMCAPDFASTGP		55

		1958		ESTBI		FR_Y-14A_Summary		Capital - DFAST		629000013		56		SMCAPDFASTGP		56

		1959		ESTBI		FR_Y-14A_Summary		Capital - DFAST		629000014		57		SMCAPDFASTGP		57

		1960		ESTBI		FR_Y-14A_Summary		Capital - DFAST		629000015		58		SMCAPDFASTGP		58

		1961		ESTBI		FR_Y-14A_Summary		Capital - DFAST		629000016		59		SMCAPDFASTGP		59

		1962		ESTBI		FR_Y-14A_Summary		Capital - DFAST		629000017		60		SMCAPDFASTGP		60

		1963		ESTBI		FR_Y-14A_Summary		Capital - DFAST		629000018		61		SMCAPDFASTGP		61

		1964		ESTBI		FR_Y-14A_Summary		Capital - DFAST		629000019		62		SMCAPDFASTGP		62

		1965		ESTBI		FR_Y-14A_Summary		Capital - DFAST		629000020		63		SMCAPDFASTGP		63

		1966		ESTBI		FR_Y-14A_Summary		Capital - DFAST		629000021		64		SMCAPDFASTGP		64

		1967		ESTBI		FR_Y-14A_Summary		Capital - DFAST		629000022		65		SMCAPDFASTGP		65

		1968		ESTBI		FR_Y-14A_Summary		Capital - DFAST		629000023		66		SMCAPDFASTGP		66

		1969		ESTBI		FR_Y-14A_Summary		Capital - DFAST		629000024		67		SMCAPDFASTGP		67

		1970		ESTBI		FR_Y-14A_Summary		Capital - DFAST		629000025		68		SMCAPDFASTGP		68

		1971		ESTBI		FR_Y-14A_Summary		Capital - DFAST		629000026		69		SMCAPDFASTGP		69

		1972		ESTBI		FR_Y-14A_Summary		Capital - DFAST		629000027		70		SMCAPDFASTGP		70

		1973		ESTBI		FR_Y-14A_Summary		Capital - CCAR		634000013		142		CW		164

		1974		ESTBI		OCC DFAST 10-50B Results		Severe - Bal Sheet and Cap		413000002		18		BSLINCOM		18

		1975		ESTBI		OCC DFAST 10-50B Results		Severe - Bal Sheet and Cap		413000003		19		BSLINCOM		19

		1976		ESTBI		OCC DFAST 10-50B Results		Severe - Bal Sheet and Cap		413000004		20		BSLINCOM		20

		1977		ESTBI		OCC DFAST 10-50B Results		Severe - Bal Sheet and Cap		413000000		21		BSLINCOM		21

		1978		ESTBI		OCC DFAST 10-50B Results		Severe - Bal Sheet and Cap		412000001		22		BSLINCOM		22

		1979		ESTBI		OCC DFAST 10-50B Results		Severe - Bal Sheet and Cap		412000002		23		BSLINCOM		23

		1980		ESTBI		OCC DFAST 10-50B Results		Severe - Bal Sheet and Cap		412000003		24		BSLINCOM		24

		1981		ESTBI		OCC DFAST 10-50B Results		Severe - Bal Sheet and Cap		412000004		25		BSLINCOM		25

		1982		ESTBI		OCC DFAST 10-50B Results		Severe - Bal Sheet and Cap		412000000		26		BSLINCOM		26

		1983		ESTBI		OCC DFAST 10-50B Results		Severe - Bal Sheet and Cap		813000000		27		BSLINCOM		27

		1984		ESTBI		OCC DFAST 10-50B Results		Severe - Bal Sheet and Cap		814000000		28		BSLINCOM		28

		1985		ESTBI		OCC DFAST 10-50B Results		Severe - Bal Sheet and Cap		815200000		29		BSLINCOM		29

		1986		ESTBI		OCC DFAST 10-50B Results		Severe - Bal Sheet and Cap		414000003		30		BSLINCOM		30

		1987		ESTBI		OCC DFAST 10-50B Results		Severe - Bal Sheet and Cap		414000000		31		BSLINCOM		31

		1988		ESTBI		OCC DFAST 10-50B Results		Severe - Bal Sheet and Cap		415000001		32		BSLINCOM		32

		1989		ESTBI		OCC DFAST 10-50B Results		Severe - Bal Sheet and Cap		415000002		33		BSLINCOM		33

		1990		ESTBI		OCC DFAST 10-50B Results		Severe - Bal Sheet and Cap		415000003		34		BSLINCOM		34

		1991		ESTBI		OCC DFAST 10-50B Results		Severe - Bal Sheet and Cap		420000001		35		BSLINCOM		35

		1992		ESTBI		OCC DFAST 10-50B Results		Severe - Bal Sheet and Cap		420000002		36		BSLINCOM		36

		1993		ESTBI		OCC DFAST 10-50B Results		Severe - Bal Sheet and Cap		822000000		37		BSLINCOM		37

		1994		ESTBI		OCC DFAST 10-50B Results		Severe - Bal Sheet and Cap		420000003		38		BSLINCOM		38

		1995		ESTBI		OCC DFAST 10-50B Results		Severe - Bal Sheet and Cap		420000000		39		BSLINCOM		39

		1996		ESTBI		OCC DFAST 10-50B Results		Severe - Bal Sheet and Cap		831100000		40		BSLINCOM		40

		1997		ESTBI		OCC DFAST 10-50B Results		Severe - Bal Sheet and Cap		831200000		41		BSLINCOM		41

		1998		ESTBI		OCC DFAST 10-50B Results		Severe - Bal Sheet and Cap		831300000		42		BSLINCOM		42

		1999		ESTBI		OCC DFAST 10-50B Results		Severe - Bal Sheet and Cap		831400000		43		BSLINCOM		43

		2000		ESTBI		OCC DFAST 10-50B Results		Severe - Bal Sheet and Cap		430000010		44		BSLINCOM		44

		2001		ESTBI		OCC DFAST 10-50B Results		Severe - Bal Sheet and Cap		430000000		45		BSLINCOM		45

		2002		ESTBI		OCC DFAST 10-50B Results		Base - Income Statement		520000002		1		BSLINCOM		1

		2003		ESTBI		OCC DFAST 10-50B Results		Base - Income Statement		520000003		2		BSLINCOM		2

		2004		ESTBI		OCC DFAST 10-50B Results		Base - Income Statement		520000004		3		BSLINCOM		3

		2005		ESTBI		OCC DFAST 10-50B Results		Base - Income Statement		520000005		4		BSLINCOM		4

		2006		ESTBI		OCC DFAST 10-50B Results		Base - Income Statement		520000006		5		BSLINCOM		5

		2007		ESTBI		OCC DFAST 10-50B Results		Base - Income Statement		520000007		6		BSLINCOM		6

		2008		ESTBI		OCC DFAST 10-50B Results		Base - Income Statement		520000008		7		BSLINCOM		7

		2009		ESTBI		OCC DFAST 10-50B Results		Base - Income Statement		520000009		8		BSLINCOM		8

		2010		ESTBI		OCC DFAST 10-50B Results		Base - Income Statement		520000010		9		BSLINCOM		9

		2011		ESTBI		OCC DFAST 10-50B Results		Base - Income Statement		520000011		10		BSLINCOM		10

		2012		ESTBI		OCC DFAST 10-50B Results		Base - Income Statement		520000012		11		BSLINCOM		11

		2013		ESTBI		OCC DFAST 10-50B Results		Base - Income Statement		520000013		12		BSLINCOM		12

		2014		ESTBI		OCC DFAST 10-50B Results		Base - Income Statement		520000014		13		BSLINCOM		13

		2015		ESTBI		OCC DFAST 10-50B Results		Base - Income Statement		520000000		14		BSLINCOM		14

		2016		ESTBI		OCC DFAST 10-50B Results		Base - Income Statement		771000000		15		BSLINCOM		15

		2017		ESTBI		OCC DFAST 10-50B Results		Base - Income Statement		772000000		16		BSLINCOM		16

		2018		ESTBI		OCC DFAST 10-50B Results		Base - Income Statement		773000000		17		BSLINCOM		17

		2019		ESTBI		OCC DFAST 10-50B Results		Base - Income Statement		770000000		18		BSLINCOM		18

		2020		ESTBI		OCC DFAST 10-50B Results		Base - Income Statement		500000001		19		BSLINCOM		19

		2021		ESTBI		OCC DFAST 10-50B Results		Base - Income Statement		500000002		20		BSLINCOM		20

		2022		ESTBI		OCC DFAST 10-50B Results		Base - Income Statement		500000003		21		BSLINCOM		21

		2023		ESTBI		OCC DFAST 10-50B Results		Base - Income Statement		500000004		22		BSLINCOM		22

		2024		ESTBI		OCC DFAST 10-50B Results		Base - Income Statement		500000005		23		BSLINCOM		23

		2025		ESTBI		OCC DFAST 10-50B Results		Base - Income Statement		500000000		24		BSLINCOM		24

		2026		ESTBI		OCC DFAST 10-50B Results		Base - Income Statement		530000000		25		BSLINCOM		25

		2027		ESTBI		OCC DFAST 10-50B Results		Base - Income Statement		540000000		26		BSLINCOM		26

		2028		ESTBI		OCC DFAST 10-50B Results		Base - Income Statement		510000201		27		BSLINCOM		27

		2029		ESTBI		OCC DFAST 10-50B Results		Base - Income Statement		510000202		28		BSLINCOM		28

		2030		ESTBI		OCC DFAST 10-50B Results		Base - Income Statement		510000203		29		BSLINCOM		29

		2031		ESTBI		OCC DFAST 10-50B Results		Base - Income Statement		510000204		30		BSLINCOM		30

		2032		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		772110005		18A		SUPPNRPJG2		57

		2033		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		772111005		18B		SUPPNRPJG2		58

		2034		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		772112005		18C		SUPPNRPJG2		59

		2035		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		772120005		18D		SUPPNRPJG2		60

		2036		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		772121005		18E		SUPPNRPJG2		61

		2037		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		772122005		18F		SUPPNRPJG2		62

		2038		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		772123005		18G		SUPPNRPJG2		63

		2039		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		772130005		18H		SUPPNRPJG2		64

		2040		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		772131005		18I		SUPPNRPJG2		65

		2041		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		772132005		18J		SUPPNRPJG2		66

		2042		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		772140005		18K		SUPPNRPJG2		67

		2043		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		772141005		18L		SUPPNRPJG2		68

		2044		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		772142005		18M		SUPPNRPJG2		69

		2045		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		772100006		19		SUPPNRPJG2		70

		2046		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		772110006		19A		SUPPNRPJG2		71

		2047		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		772120006		19B		SUPPNRPJG2		72

		2048		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		772100007		20		SUPPNRPJG2		73

		2049		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		772110007		20A		SUPPNRPJG2		74

		2050		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		772111007		20B		SUPPNRPJG2		75

		2051		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		772112007		20C		SUPPNRPJG2		76

		2052		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		772120007		20D		SUPPNRPJG2		77

		2053		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		772130007		20E		SUPPNRPJG2		78

		2054		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		772100008		21		SUPPNRPJG2		79

		2055		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		772100009		22		SUPPNRPJG2		80

		2056		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		772100010		23		SUPPNRPJG2		81

		2057		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		772100011		24		SUPPNRPJG2		82

		2058		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		772100012		25		SUPPNRPJG2		83

		2059		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		772000000		26		SUPPNRPJG2		84

		2060		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		772000001		27		SUPPNRPJG2		85

		2061		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		773000000				SUPPNRPJG2		86

		2062		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		773000001		28		SUPPNRPJG2		87

		2063		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		773100001		28A		SUPPNRPJG2		88

		2064		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		773200001		28B		SUPPNRPJG2		89

		2065		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		773300001		28C		SUPPNRPJG2		90

		2066		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		773400001		28D		SUPPNRPJG2		91

		2067		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		773500001		28E		SUPPNRPJG2		92

		2068		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		773000002		29		SUPPNRPJG2		93

		2069		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		773000003		30		SUPPNRPJG2		94

		2070		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		773000004		31		SUPPNRPJG2		95

		2071		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		773000005		32		SUPPNRPJG2		96

		2072		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		773000006		33		SUPPNRPJG2		97

		2073		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		773000007		34		SUPPNRPJG2		98

		2074		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		773100007		34A		SUPPNRPJG2		99

		2075		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		773200007		34B		SUPPNRPJG2		100

		2076		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		773000008		35		SUPPNRPJG2		101

		2077		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		773000009		36		SUPPNRPJG2		102

		2078		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		773000010		37		SUPPNRPJG2		103

		2079		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		773000000		38		SUPPNRPJG2		104

		2080		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		770000000		39		SUPPNRPJG2		105

		2081		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		714200000		40		SUPPNRPJG2		106

		2082		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		714100000		41		SUPPNRPJG2		107

		2083		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		713000000		42		SUPPNRPJG2		108

		2084		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		713000001				SUPPNRPJG2		109

		2085		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		713000002				SUPPNRPJG2		110

		2086		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		713000003				SUPPNRPJG2		111

		2087		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		713000004				SUPPNRPJG2		112

		2088		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		713000005				SUPPNRPJG2		113

		2089		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		713000006				SUPPNRPJG2		114

		2090		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		713000007				SUPPNRPJG2		115

		2091		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		713000008				SUPPNRPJG2		116

		2092		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		713000009				SUPPNRPJG2		117

		2093		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		713000010				SUPPNRPJG2		118

		2094		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36102410		31		SUMRetRWG3		31

		2095		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36102510		32		SUMRetRWG3		32

		2096		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36102710		33		SUMRetRWG3		33

		2097		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36102810		34		SUMRetRWG3		34

		2098		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36102910		35		SUMRetRWG3		35

		2099		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36103010		36		SUMRetRWG3		36

		2100		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36103011		37		SUMRetRWG3		37

		2101		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36103012		38		SUMRetRWG3		38

		2102		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36103013		39		SUMRetRWG3		39

		2103		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36103014		40		SUMRetRWG3		40

		2104		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36103110		41		SUMRetRWG3		41

		2105		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36103210		42		SUMRetRWG3		42

		2106		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36103310		43		SUMRetRWG3		43

		2107		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36103410		44		SUMRetRWG3		44

		2108		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36103510		45		SUMRetRWG3		45

		2109		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36103610		46		SUMRetRWG3		46

		2110		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36103710		47		SUMRetRWG3		47

		2111		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36103810		48		SUMRetRWG3		48

		2112		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36103910		49		SUMRetRWG3		49

		2113		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36104110		50		SUMRetRWG3		50

		2114		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36104210		51		SUMRetRWG3		51

		2115		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36104310		52		SUMRetRWG3		52

		2116		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36104410		53		SUMRetRWG3		53

		2117		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36104411		54		SUMRetRWG3		54

		2118		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36104412		55		SUMRetRWG3		55

		2119		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36104413		56		SUMRetRWG3		56

		2120		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36104414		57		SUMRetRWG3		57

		2121		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36104510		58		SUMRetRWG3		58

		2122		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36104610		59		SUMRetRWG3		59

		2123		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36104710		60		SUMRetRWG3		60

		2124		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36104810		61		SUMRetRWG3		61

		2125		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36104910		62		SUMRetRWG3		62

		2126		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36105010		63		SUMRetRWG3		63

		2127		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36105110		64		SUMRetRWG3		64

		2128		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36105210		65		SUMRetRWG3		65

		2129		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36105410		66		SUMRetRWG3		66

		2130		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36105510		67		SUMRetRWG3		67

		2131		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36105610		68		SUMRetRWG3		68

		2132		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36105710		69		SUMRetRWG3		69

		2133		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36105711		70		SUMRetRWG3		70

		2134		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36105712		71		SUMRetRWG3		71

		2135		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36105713		72		SUMRetRWG3		72

		2136		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36105714		73		SUMRetRWG3		73

		2137		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36105810		74		SUMRetRWG3		74

		2138		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36105910		75		SUMRetRWG3		75

		2139		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36106010		76		SUMRetRWG3		76

		2140		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36106110		77		SUMRetRWG3		77

		2141		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36106210		78		SUMRetRWG3		78

		2142		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36106310		79		SUMRetRWG3		79

		2143		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36106410		80		SUMRetRWG3		80

		2144		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36106510		81		SUMRetRWG3		81

		2145		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36106710		82		SUMRetRWG3		82

		2146		ESTBI		FR_Y-14Q_PPNR		PPNR NII Worksheet		700711940				SUPNRNIIQ2		1

		2147		ESTBI		FR_Y-14Q_PPNR		PPNR NII Worksheet		700711100		1		SUPNRNIIQ2		2

		2148		ESTBI		FR_Y-14Q_PPNR		PPNR NII Worksheet		700711200		2		SUPNRNIIQ2		3

		2149		ESTBI		FR_Y-14Q_PPNR		PPNR NII Worksheet		700711201		2		SUPNRNIIQ2		4

		2150		ESTBI		FR_Y-14Q_PPNR		PPNR NII Worksheet		700711202		2		SUPNRNIIQ2		5

		2151		ESTBI		FR_Y-14Q_PPNR		PPNR NII Worksheet		700711300		3		SUPNRNIIQ2		6

		2152		ESTBI		FR_Y-14Q_PPNR		PPNR NII Worksheet		700711500		4		SUPNRNIIQ2		7

		2153		ESTBI		FR_Y-14Q_PPNR		PPNR NII Worksheet		700711600		5		SUPNRNIIQ2		8

		2154		ESTBI		FR_Y-14Q_PPNR		PPNR NII Worksheet		700711700		6		SUPNRNIIQ2		9

		2155		ESTBI		FR_Y-14Q_PPNR		PPNR NII Worksheet		700711701		6		SUPNRNIIQ2		10

		2156		ESTBI		FR_Y-14Q_PPNR		PPNR NII Worksheet		700711702		6		SUPNRNIIQ2		11

		2157		ESTBI		FR_Y-14Q_PPNR		PPNR NII Worksheet		700711703		6		SUPNRNIIQ2		12

		2158		ESTBI		FR_Y-14Q_PPNR		PPNR NII Worksheet		700711800		7		SUPNRNIIQ2		13

		2159		ESTBI		FR_Y-14Q_PPNR		PPNR NII Worksheet		700711801		7		SUPNRNIIQ2		14

		2160		ESTBI		FR_Y-14Q_PPNR		PPNR NII Worksheet		700711802		7		SUPNRNIIQ2		15

		2161		ESTBI		FR_Y-14Q_PPNR		PPNR NII Worksheet		700711900		8		SUPNRNIIQ2		16

		2162		ESTBI		FR_Y-14Q_PPNR		PPNR NII Worksheet		700711910		9		SUPNRNIIQ2		17

		2163		ESTBI		FR_Y-14Q_PPNR		PPNR NII Worksheet		700711920		10		SUPNRNIIQ2		18

		2164		ESTBI		FR_Y-14Q_PPNR		PPNR NII Worksheet		700711930		11		SUPNRNIIQ2		19

		2165		ESTBI		FR_Y-14Q_PPNR		PPNR NII Worksheet		700711940		12		SUPNRNIIQ2		20

		2166		ESTBI		FR_Y-14Q_PPNR		PPNR NII Worksheet		700712100		13		SUPNRNIIQ2		21

		2167		ESTBI		FR_Y-14Q_PPNR		PPNR NII Worksheet		700712200		14		SUPNRNIIQ2		22

		2168		ESTBI		FR_Y-14Q_PPNR		PPNR NII Worksheet		700712000		15		SUPNRNIIQ2		23

		2169		ESTBI		FR_Y-14Q_PPNR		PPNR NII Worksheet		700712300		16		SUPNRNIIQ2		24

		2170		ESTBI		FR_Y-14Q_PPNR		PPNR NII Worksheet		700710000		17		SUPNRNIIQ2		25

		2171		ESTBI		FR_Y-14Q_PPNR		PPNR NII Worksheet		700721000				SUPNRNIIQ2		26

		2172		ESTBI		FR_Y-14Q_PPNR		PPNR NII Worksheet		700721100		18		SUPNRNIIQ2		27

		2173		ESTBI		FR_Y-14Q_PPNR		PPNR NII Worksheet		700721200		19		SUPNRNIIQ2		28

		2174		ESTBI		FR_Y-14Q_PPNR		PPNR NII Worksheet		700721201		19		SUPNRNIIQ2		29

		2175		ESTBI		FR_Y-14Q_PPNR		PPNR NII Worksheet		700721202		19		SUPNRNIIQ2		30

		2176		ESTBI		FR_Y-14Q_PPNR		PPNR NII Worksheet		700721300		20		SUPNRNIIQ2		31

		2177		ESTBI		FR_Y-14Q_PPNR		PPNR NII Worksheet		700721500		21		SUPNRNIIQ2		32

		2178		ESTBI		FR_Y-14Q_PPNR		PPNR NII Worksheet		700721600		22		SUPNRNIIQ2		33

		2179		ESTBI		FR_Y-14Q_PPNR		PPNR NII Worksheet		700721700		23		SUPNRNIIQ2		34

		2180		ESTBI		FR_Y-14Q_PPNR		PPNR NII Worksheet		700721701		23		SUPNRNIIQ2		35

		2181		ESTBI		FR_Y-14Q_PPNR		PPNR NII Worksheet		700721702		23		SUPNRNIIQ2		36

		2182		ESTBI		FR_Y-14Q_PPNR		PPNR NII Worksheet		700721703		23		SUPNRNIIQ2		37

		2183		ESTBI		FR_Y-14Q_PPNR		PPNR NII Worksheet		700721800		24		SUPNRNIIQ2		38

		2184		ESTBI		FR_Y-14Q_PPNR		PPNR NII Worksheet		700721801		24		SUPNRNIIQ2		39

		2185		ESTBI		FR_Y-14Q_PPNR		PPNR NII Worksheet		700721802		24		SUPNRNIIQ2		40

		2186		ESTBI		FR_Y-14Q_PPNR		PPNR NII Worksheet		700721900		25		SUPNRNIIQ2		41

		2187		ESTBI		FR_Y-14Q_PPNR		PPNR NII Worksheet		700721910		26		SUPNRNIIQ2		42

		2188		ESTBI		FR_Y-14Q_PPNR		PPNR NII Worksheet		700721920		27		SUPNRNIIQ2		43

		2189		ESTBI		FR_Y-14Q_PPNR		PPNR NII Worksheet		700721930		28		SUPNRNIIQ2		44

		2190		ESTBI		FR_Y-14Q_PPNR		PPNR NII Worksheet		700721940		29		SUPNRNIIQ2		45

		2191		ESTBI		FR_Y-14Q_PPNR		PPNR NII Worksheet		700722100		30		SUPNRNIIQ2		46

		2192		ESTBI		FR_Y-14Q_PPNR		PPNR NII Worksheet		700722200		31		SUPNRNIIQ2		47

		2193		ESTBI		FR_Y-14Q_PPNR		PPNR NII Worksheet		700722000		32		SUPNRNIIQ2		48

		2194		ESTBI		FR_Y-14Q_PPNR		PPNR NII Worksheet		700720000		33		SUPNRNIIQ2		49

		2195		ESTBI		FR_Y-14Q_PPNR		PPNR NII Worksheet		700711940				SUPNRNIIQ2		50

		2196		ESTBI		FR_Y-14Q_PPNR		PPNR NII Worksheet		700731000		34		SUPNRNIIQ2		51

		2197		ESTBI		FR_Y-14Q_PPNR		PPNR NII Worksheet		700731100		34		SUPNRNIIQ2		52

		2198		ESTBI		FR_Y-14Q_PPNR		PPNR NII Worksheet		700731200		34		SUPNRNIIQ2		53

		2199		ESTBI		FR_Y-14Q_PPNR		PPNR NII Worksheet		700731300		34		SUPNRNIIQ2		54

		2200		ESTBI		FR_Y-14Q_PPNR		PPNR NII Worksheet		700731400		34		SUPNRNIIQ2		55

		2201		ESTBI		FR_Y-14Q_PPNR		PPNR NII Worksheet		700731500		34		SUPNRNIIQ2		56

		2202		ESTBI		FR_Y-14Q_PPNR		PPNR NII Worksheet		700732000		35		SUPNRNIIQ2		57

		2203		ESTBI		FR_Y-14Q_PPNR		PPNR NII Worksheet		700732100		35		SUPNRNIIQ2		58

		2204		ESTBI		FR_Y-14Q_PPNR		PPNR NII Worksheet		700732200		35		SUPNRNIIQ2		59

		2205		ESTBI		FR_Y-14Q_PPNR		PPNR NII Worksheet		700733000		36		SUPNRNIIQ2		60

		2206		ESTBI		FR_Y-14Q_PPNR		PPNR NII Worksheet		700733100		36		SUPNRNIIQ2		61

		2207		ESTBI		FR_Y-14Q_PPNR		PPNR NII Worksheet		700733200		36		SUPNRNIIQ2		62

		2208		ESTBI		FR_Y-14Q_PPNR		PPNR NII Worksheet		700733300		36		SUPNRNIIQ2		63

		2209		ESTBI		FR_Y-14Q_PPNR		PPNR NII Worksheet		700734000		37		SUPNRNIIQ2		64

		2210		ESTBI		FR_Y-14Q_PPNR		PPNR NII Worksheet		700735000		38		SUPNRNIIQ2		65

		2211		ESTBI		FR_Y-14Q_PPNR		PPNR NII Worksheet		700736000		39		SUPNRNIIQ2		66

		2212		ESTBI		FR_Y-14Q_PPNR		PPNR NII Worksheet		700737000		40		SUPNRNIIQ2		67

		2213		ESTBI		FR_Y-14Q_PPNR		PPNR NII Worksheet		700730000		41		SUPNRNIIQ2		68

		2214		ESTBI		FR_Y-14Q_PPNR		PPNR NII Worksheet		700740000				SUPNRNIIQ2		69

		2215		ESTBI		FR_Y-14Q_PPNR		PPNR NII Worksheet		700741000		42		SUPNRNIIQ2		70

		2216		ESTBI		FR_Y-14Q_PPNR		PPNR NII Worksheet		700741100		42		SUPNRNIIQ2		71

		2217		ESTBI		FR_Y-14Q_PPNR		PPNR NII Worksheet		700741200		42		SUPNRNIIQ2		72

		2218		ESTBI		FR_Y-14Q_PPNR		PPNR NII Worksheet		700741300		42		SUPNRNIIQ2		73

		2219		ESTBI		FR_Y-14Q_PPNR		PPNR NII Worksheet		700741400		42		SUPNRNIIQ2		74

		2220		ESTBI		FR_Y-14Q_PPNR		PPNR NII Worksheet		700741500		42		SUPNRNIIQ2		75

		2221		ESTBI		FR_Y-14Q_PPNR		PPNR NII Worksheet		700742000		43		SUPNRNIIQ2		76

		2222		ESTBI		FR_Y-14Q_PPNR		PPNR NII Worksheet		700742100		43		SUPNRNIIQ2		77

		2223		ESTBI		FR_Y-14Q_PPNR		PPNR NII Worksheet		700742200		43		SUPNRNIIQ2		78

		2224		ESTBI		FR_Y-14Q_PPNR		PPNR NII Worksheet		700743000		44		SUPNRNIIQ2		79

		2225		ESTBI		FR_Y-14Q_PPNR		PPNR NII Worksheet		700743100		44		SUPNRNIIQ2		80

		2226		ESTBI		FR_Y-14Q_PPNR		PPNR NII Worksheet		700743200		44		SUPNRNIIQ2		81

		2227		ESTBI		FR_Y-14Q_PPNR		PPNR NII Worksheet		700743300		44		SUPNRNIIQ2		82

		2228		ESTBI		FR_Y-14Q_PPNR		PPNR NII Worksheet		700744000		45		SUPNRNIIQ2		83

		2229		ESTBI		FR_Y-14Q_PPNR		PPNR NII Worksheet		700745000		46		SUPNRNIIQ2		84

		2230		ESTBI		FR_Y-14Q_PPNR		PPNR NII Worksheet		700746000		47		SUPNRNIIQ2		85

		2231		ESTBI		FR_Y-14Q_PPNR		PPNR NII Worksheet		700747000				SUPNRNIIQ2		86

		2232		ESTBI		FR_Y-14Q_PPNR		PPNR NII Worksheet		700740000		48		SUPNRNIIQ2		87

		2233		ESTBI		FR_Y-14Q_PPNR		PPNR NII Worksheet		700700000		49		SUPNRNIIQ2		88

		2234		ESTBI		FR_Y-14Q_PPNR		PPNR NII Worksheet		700700001				SUPNRNIIQ2		89

		2235		ESTBI		FR_Y-14Q_PPNR		PPNR NII Worksheet		700700002				SUPNRNIIQ2		90

		2236		ESTBI		FR_Y-14Q_PPNR		PPNR NII Worksheet		700700003				SUPNRNIIQ2		91

		2237		ESTBI		FR_Y-14Q_PPNR		PPNR NII Worksheet		700700004				SUPNRNIIQ2		92

		2238		ESTBI		FR_Y-14Q_PPNR		PPNR NII Worksheet		700700005				SUPNRNIIQ2		93

		2239		ESTBI		FR_Y-14Q_PPNR		PPNR NII Worksheet		700700006				SUPNRNIIQ2		94

		2240		ESTBI		FR_Y-14Q_PPNR		PPNR NII Worksheet		700700007				SUPNRNIIQ2		95

		2241		ESTBI		FR_Y-14Q_PPNR		PPNR NII Worksheet		700700008				SUPNRNIIQ2		96

		2242		ESTBI		FR_Y-14Q_PPNR		PPNR NII Worksheet		700700009				SUPNRNIIQ2		97

		2243		ESTBI		FR_Y-14Q_PPNR		PPNR NII Worksheet		700700010				SUPNRNIIQ2		98

		2244		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		771000000				SUPPNRPJG2		1

		2245		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		771000001		1		SUPPNRPJG2		2

		2246		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		771110000		1A		SUPPNRPJG2		3

		2247		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		771111000		1B		SUPPNRPJG2		4

		2248		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		771112000		1C		SUPPNRPJG2		5

		2249		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		771113000		1D		SUPPNRPJG2		6

		2250		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		771114000		1E		SUPPNRPJG2		7

		2251		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		771115000		1F		SUPPNRPJG2		8

		2252		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		771120000		1G		SUPPNRPJG2		9

		2253		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		771000002		2		SUPPNRPJG2		10

		2254		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		771000003		3		SUPPNRPJG2		11

		2255		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		771000004		4		SUPPNRPJG2		12

		2256		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		771000005		5		SUPPNRPJG2		13

		2257		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		771100005		5A		SUPPNRPJG2		14

		2258		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		771200005		5B		SUPPNRPJG2		15

		2259		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		771000006		6		SUPPNRPJG2		16

		2260		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		771000007		7		SUPPNRPJG2		17

		2261		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		771000008		8		SUPPNRPJG2		18

		2262		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		771000009		9		SUPPNRPJG2		19

		2263		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		771000010		10		SUPPNRPJG2		20

		2264		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		771000011		11		SUPPNRPJG2		21

		2265		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		771000012		12		SUPPNRPJG2		22

		2266		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		771000000		13		SUPPNRPJG2		23

		2267		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		772000000				SUPPNRPJG2		24

		2268		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		772100001		14		SUPPNRPJG2		25

		2269		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		772110000		14A		SUPPNRPJG2		26

		2270		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		772111000		14B		SUPPNRPJG2		27

		2271		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		772111100		14C		SUPPNRPJG2		28

		2272		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		772111200		14D		SUPPNRPJG2		29

		2273		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		772112000		14E		SUPPNRPJG2		30

		2274		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		772112100		14F		SUPPNRPJG2		31

		2275		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		772112110		14G		SUPPNRPJG2		32

		2276		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		772112120		14H		SUPPNRPJG2		33

		2277		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		772112200		14I		SUPPNRPJG2		34

		2278		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		772112210		14J		SUPPNRPJG2		35

		2279		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		772112220		14K		SUPPNRPJG2		36

		2280		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		772112230		14L		SUPPNRPJG2		37

		2281		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		772112240		14M		SUPPNRPJG2		38

		2282		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		772112300		14N		SUPPNRPJG2		39

		2283		ESTBI		FR_Y-14A_Summary		Capital - DFAST		629000028		71		SMCAPDFASTGP		71

		2284		ESTBI		FR_Y-14A_Summary		Capital - DFAST		631000007		72		SMCAPDFASTGP		72

		2285		ESTBI		FR_Y-14A_Summary		Capital - DFAST		631000012		73		SMCAPDFASTGP		73

		2286		ESTBI		FR_Y-14A_Summary		Capital - DFAST		629000042		74		SMCAPDFASTGP		74

		2287		ESTBI		FR_Y-14A_Summary		Capital - DFAST		631000021		75		SMCAPDFASTGP		75

		2288		ESTBI		FR_Y-14A_Summary		Capital - DFAST		629000029		76		SMCAPDFASTGP		76

		2289		ESTBI		FR_Y-14A_Summary		Capital - DFAST		629000030		77		SMCAPDFASTGP		77

		2290		ESTBI		FR_Y-14A_Summary		Capital - DFAST		629000031		78		SMCAPDFASTGP		78

		2291		ESTBI		FR_Y-14A_Summary		Capital - DFAST		629000032		79		SMCAPDFASTGP		79

		2292		ESTBI		FR_Y-14A_Summary		Capital - DFAST		629000033		80		SMCAPDFASTGP		80

		2293		ESTBI		FR_Y-14A_Summary		Capital - DFAST		629000034		81		SMCAPDFASTGP		81

		2294		ESTBI		FR_Y-14A_Summary		Capital - DFAST		629000035		82		SMCAPDFASTGP		82

		2295		ESTBI		FR_Y-14A_Summary		Capital - DFAST		629000036		83		SMCAPDFASTGP		83

		2296		ESTBI		FR_Y-14A_Summary		Capital - DFAST		629000037		84		SMCAPDFASTGP		84

		2297		ESTBI		FR_Y-14A_Summary		Capital - DFAST		629000038		85		SMCAPDFASTGP		85

		2298		ESTBI		FR_Y-14A_Summary		Capital - DFAST		629000039		86		SMCAPDFASTGP		86

		2299		ESTBI		FR_Y-14A_Summary		Capital - DFAST		629000040		87		SMCAPDFASTGP		87

		2300		ESTBI		FR_Y-14A_Summary		Capital - DFAST		629000041		88		SMCAPDFASTGP		88

		2301		ESTBI		FR_Y-14A_Summary		Capital - DFAST		629000042		89		SMCAPDFASTGP		89

		2302		ESTBI		FR_Y-14A_Summary		Capital - DFAST		629000043		90		SMCAPDFASTGP		90

		2303		ESTBI		FR_Y-14A_Summary		Capital - DFAST		629000044		91		SMCAPDFASTGP		91

		2304		ESTBI		FR_Y-14A_Summary		Capital - DFAST		629000045		92		SMCAPDFASTGP		92

		2305		ESTBI		FR_Y-14A_Summary		Capital - DFAST		629000046		93		SMCAPDFASTGP		93

		2306		ESTBI		FR_Y-14A_Summary		Capital - DFAST		629000047		94		SMCAPDFASTGP		94

		2307		ESTBI		FR_Y-14A_Summary		Capital - DFAST		629000048		95		SMCAPDFASTGP		95

		2308		ESTBI		FR_Y-14A_Summary		Capital - DFAST		629000049		96		SMCAPDFASTGP		96

		2309		ESTBI		FR_Y-14A_Summary		Capital - DFAST		631000001		97		SMCAPDFASTGP		97

		2310		ESTBI		FR_Y-14A_Summary		Capital - DFAST		631000002		98		SMCAPDFASTGP		98

		2311		ESTBI		FR_Y-14A_Summary		Capital - DFAST		631000003		99		SMCAPDFASTGP		99

		2312		ESTBI		FR_Y-14A_Summary		Capital - DFAST		631000004		100		SMCAPDFASTGP		100

		2313		ESTBI		FR_Y-14A_Summary		Capital - DFAST		631000005		101		SMCAPDFASTGP		101

		2314		ESTBI		FR_Y-14A_Summary		Capital - DFAST		631000006		102		SMCAPDFASTGP		102

		2315		ESTBI		FR_Y-14A_Summary		Capital - DFAST		631000007		103		SMCAPDFASTGP		103

		2316		ESTBI		FR_Y-14A_Summary		Capital - DFAST		631000008		104		SMCAPDFASTGP		104

		2317		ESTBI		FR_Y-14A_Summary		Capital - DFAST		631000009		105		SMCAPDFASTGP		105

		2318		ESTBI		FR_Y-14A_Summary		Capital - DFAST		631000010		106		SMCAPDFASTGP		106

		2319		ESTBI		FR_Y-14A_Summary		Capital - DFAST		631000011		107		SMCAPDFASTGP		107

		2320		ESTBI		FR_Y-14A_Summary		Capital - DFAST		631000012		108		SMCAPDFASTGP		108

		2321		ESTBI		FR_Y-14A_Summary		Capital - DFAST		631000013		109		SMCAPDFASTGP		109

		2322		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36106810		83		SUMRetRWG3		83

		2323		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36106910		84		SUMRetRWG3		84

		2324		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36107010		85		SUMRetRWG3		85

		2325		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36107011		86		SUMRetRWG3		86

		2326		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36107012		87		SUMRetRWG3		87

		2327		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36107013		88		SUMRetRWG3		88

		2328		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36107014		89		SUMRetRWG3		89

		2329		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36107110		90		SUMRetRWG3		90

		2330		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36107210		91		SUMRetRWG3		91

		2331		ESTBI		FR_Y-14A_Summary		Capital - DFAST		631000014		110		SMCAPDFASTGP		110

		2332		ESTBI		FR_Y-14A_Summary		Capital - DFAST		631000015		111		SMCAPDFASTGP		111

		2333		ESTBI		FR_Y-14A_Summary		Capital - DFAST		631000016		112		SMCAPDFASTGP		112

		2334		ESTBI		FR_Y-14A_Summary		Capital - DFAST		631000017		113		SMCAPDFASTGP		113

		2335		ESTBI		FR_Y-14A_Summary		Capital - DFAST		631000018		114		SMCAPDFASTGP		114

		2336		ESTBI		FR_Y-14A_Summary		Capital - DFAST		631000019		115		SMCAPDFASTGP		115

		2337		ESTBI		FR_Y-14A_Summary		Capital - DFAST		631000020		116		SMCAPDFASTGP		116

		2338		ESTBI		FR_Y-14A_Summary		Capital - DFAST		631000021		117		SMCAPDFASTGP		117

		2339		ESTBI		FR_Y-14A_Summary		Capital - DFAST		634000001		118		SMCAPDFASTGP		118

		2340		ESTBI		FR_Y-14A_Summary		Capital - DFAST		634000002		119		SMCAPDFASTGP		119

		2341		ESTBI		FR_Y-14A_Summary		Capital - DFAST		634000003		120		SMCAPDFASTGP		120

		2342		ESTBI		FR_Y-14A_Summary		Capital - DFAST		634000004		121		SMCAPDFASTGP		121

		2343		ESTBI		FR_Y-14A_Summary		Capital - DFAST		631000000		122		SMCAPDFASTGP		122

		2344		ESTBI		FR_Y-14A_Summary		Capital - DFAST		629000031		123		SMCAPDFASTGP		123

		2345		ESTBI		FR_Y-14A_Summary		Capital - DFAST		620000000		124		SMCAPDFASTGP		124

		2346		ESTBI		FR_Y-14A_Summary		Capital - DFAST		629000038		125		SMCAPDFASTGP		125

		2347		ESTBI		FR_Y-14A_Summary		Capital - DFAST		630000015		126		SMCAPDFASTGP		126

		2348		ESTBI		FR_Y-14A_Summary		Capital - DFAST		631000001		127		SMCAPDFASTGP		127

		2349		ESTBI		FR_Y-14A_Summary		Capital - DFAST		631000002		128		SMCAPDFASTGP		128

		2350		ESTBI		FR_Y-14A_Summary		Capital - DFAST		404		129		SMCAPDFASTGP		129

		2351		ESTBI		FR_Y-14A_Summary		Capital - DFAST		405		130		SMCAPDFASTGP		130

		2352		ESTBI		FR_Y-14A_Summary		Capital - DFAST		204		131		SMCAPDFASTGP		131

		2353		ESTBI		FR_Y-14A_Summary		Capital - DFAST		634000019		132		SMCAPDFASTGP		132

		2354		ESTBI		FR_Y-14A_Summary		Capital - DFAST		634000004		133		SMCAPDFASTGP		133

		2355		ESTBI		FR_Y-14A_Summary		Capital - DFAST		634000005		134		SMCAPDFASTGP		134

		2356		ESTBI		FR_Y-14A_Summary		Capital - DFAST		634000006		135		SMCAPDFASTGP		135

		2357		ESTBI		FR_Y-14A_Summary		Capital - DFAST		634000007		136		SMCAPDFASTGP		136

		2358		ESTBI		FR_Y-14A_Summary		Capital - DFAST		634000008		137		SMCAPDFASTGP		137

		2359		ESTBI		FR_Y-14A_Summary		Capital - DFAST		634000009		138		SMCAPDFASTGP		138

		2360		ESTBI		FR_Y-14A_Summary		Capital - DFAST		634000010		139		SMCAPDFASTGP		139

		2361		ESTBI		FR_Y-14A_Summary		Capital - DFAST		634000011		140		SMCAPDFASTGP		140

		2362		ESTBI		FR_Y-14A_Summary		Capital - DFAST		634000012		141		SMCAPDFASTGP		141

		2363		ESTBI		FR_Y-14A_Summary		Capital - DFAST		634000013		142		SMCAPDFASTGP		142

		2364		ESTBI		FR_Y-14A_Summary		Capital - DFAST		635000001		143		SMCAPDFASTGP		143

		2365		ESTBI		FR_Y-14A_Summary		Capital - DFAST		635000002		144		SMCAPDFASTGP		144

		2366		ESTBI		FR_Y-14A_Summary		Capital - DFAST		635000003		145		SMCAPDFASTGP		145

		2367		ESTBI		FR_Y-14A_Summary		Capital - DFAST		635000004		146		SMCAPDFASTGP		146

		2368		ESTBI		FR_Y-14A_Summary		Capital - DFAST		635000005		147		SMCAPDFASTGP		147

		2369		ESTBI		FR_Y-14A_Summary		Capital - DFAST		635000006		148		SMCAPDFASTGP		148

		2370		ESTBI		FR_Y-14A_Summary		Capital - DFAST		635000007		149		SMCAPDFASTGP		149

		2371		ESTBI		FR_Y-14A_Summary		Capital - DFAST		635000008		150		SMCAPDFASTGP		150

		2372		ESTBI		FR_Y-14A_Summary		Capital - DFAST		635000009		151		SMCAPDFASTGP		151

		2373		ESTBI		FR_Y-14A_Summary		Capital - DFAST		635000010		152		SMCAPDFASTGP		152

		2374		ESTBI		FR_Y-14A_Summary		Capital - DFAST		634000014		153		SMCAPDFASTGP		153

		2375		ESTBI		FR_Y-14A_Summary		Capital - DFAST		636000000		154		SMCAPDFASTGP		154

		2376		ESTBI		FR_Y-14A_Summary		Capital - DFAST		637000000		155		SMCAPDFASTGP		155

		2377		ESTBI		FR_Y-14A_Summary		Capital - DFAST		638000001		156		SMCAPDFASTGP		156

		2378		ESTBI		FR_Y-14A_Summary		Capital - DFAST		638000002		157		SMCAPDFASTGP		157

		2379		ESTBI		FR_Y-14A_Summary		Capital - DFAST		638000003		158		SMCAPDFASTGP		158

		2380		ESTBI		FR_Y-14A_Summary		Capital - DFAST		629000002		159		SMCAPDFASTGP		159

		2381		ESTBI		FR_Y-14A_Summary		Capital - DFAST		634000015		160		SMCAPDFASTGP		160

		2382		ESTBI		FR_Y-14A_Summary		Capital - DFAST		639000011		161		SMCAPDFASTGP		161

		2383		ESTBI		FR_Y-14A_Summary		Capital - DFAST		634000026		162		SMCAPDFASTGP		162

		2384		ESTBI		FR_Y-14A_Summary		Capital - DFAST		639000001		163		SMCAPDFASTGP		163

		2385		ESTBI		FR_Y-14A_Summary		Capital - DFAST		634000027		164		SMCAPDFASTGP		164

		2386		ESTBI		FR_Y-14A_Summary		Capital - DFAST		639000002		165		SMCAPDFASTGP		165

		2387		ESTBI		FR_Y-14A_Summary		Capital - DFAST		634000015		166		SMCAPDFASTGP		166

		2388		ESTBI		FR_Y-14A_Summary		Capital - DFAST		634000016		167		SMCAPDFASTGP		167

		2389		ESTBI		FR_Y-14A_Summary		Capital - DFAST		639000003		168		SMCAPDFASTGP		168

		2390		ESTBI		FR_Y-14A_Summary		Capital - DFAST		639000004		169		SMCAPDFASTGP		169

		2391		ESTBI		FR_Y-14A_Summary		Capital - DFAST		639000005		170		SMCAPDFASTGP		170

		2392		ESTBI		FR_Y-14A_Summary		Capital - DFAST		639000006		171		SMCAPDFASTGP		171

		2393		ESTBI		FR_Y-14A_Summary		Capital - DFAST		639000012		172		SMCAPDFASTGP		172

		2394		ESTBI		FR_Y-14A_Summary		Capital - DFAST		639000007		173		SMCAPDFASTGP		173

		2395		ESTBI		FR_Y-14A_Summary		Capital - DFAST		639000008		174		SMCAPDFASTGP		174

		2396		ESTBI		FR_Y-14A_Summary		Capital - DFAST		639000013		175		SMCAPDFASTGP		175

		2397		ESTBI		FR_Y-14A_Summary		Capital - DFAST		639000009		176		SMCAPDFASTGP		176

		2398		ESTBI		FR_Y-14A_Summary		Capital - DFAST		639000010		177		SMCAPDFASTGP		177

		2399		ESTBI		FR_Y-14A_Summary		Capital - DFAST		639000014		178		SMCAPDFASTGP		178

		2400		ESTBI		FR_Y-14A_Summary		Capital - DFAST		634000017		179		SMCAPDFASTGP		179

		2401		ESTBI		FR_Y-14A_Summary		Capital - DFAST		634000018		180		SMCAPDFASTGP		180

		2402		ESTBI		FR_Y14A_Operational_Risk		Annual Legal Reserves 2		773000012		1		G_5		1

		2403		ESTBI		FR_Y14A_Operational_Risk		Annual Legal Reserves 1		773000011		1		G_4		1

		2404		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		772113000		14O		SUPPNRPJG2		40

		2405		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		772113100		14P		SUPPNRPJG2		41

		2406		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		772113200		14Q		SUPPNRPJG2		42

		2407		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		772113300		14R		SUPPNRPJG2		43

		2408		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		772114000		14S		SUPPNRPJG2		44

		2409		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		772120000		14T		SUPPNRPJG2		45

		2410		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		772100002		15		SUPPNRPJG2		46

		2411		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		772100003		16		SUPPNRPJG2		47

		2412		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		772110003		16A		SUPPNRPJG2		48

		2413		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		772120003		16B		SUPPNRPJG2		49

		2414		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		772130003		16C		SUPPNRPJG2		50

		2415		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		772140003		16D		SUPPNRPJG2		51

		2416		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		772100004		17		SUPPNRPJG2		52

		2417		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		772110004		17A		SUPPNRPJG2		53

		2418		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		772120004		17B		SUPPNRPJG2		54

		2419		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		772130004		17C		SUPPNRPJG2		55

		2420		ESTBI		FR_Y-14Q_PPNR		PPNR Projections Worksheet		772100005		18		SUPPNRPJG2		56

		2421		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36107310		92		SUMRetRWG3		92

		2422		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36107410		93		SUMRetRWG3		93

		2423		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36107510		94		SUMRetRWG3		94

		2424		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36107610		95		SUMRetRWG3		95

		2425		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36107710		96		SUMRetRWG3		96

		2426		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36107810		97		SUMRetRWG3		97

		2427		ESTBI		FR_Y14A_Regulatory_Capital Transitions		RWA Advanced		103		4		RWADV		5

		2428		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		RWA Advanced		135				RWADV		1

		2429		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		RWA Advanced		100		1		RWADV		2

		2430		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		RWA Advanced		101		2		RWADV		3

		2431		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		RWA Advanced		102		3		RWADV		4

		2432		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		RWA Advanced		104		5		RWADV		6

		2433		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		RWA Advanced		105		6		RWADV		7

		2434		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		RWA Advanced		106		7		RWADV		8

		2435		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		RWA Advanced		107		8		RWADV		9

		2436		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		RWA Advanced		108		9		RWADV		10

		2437		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		RWA Advanced		109		10		RWADV		11

		2438		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		RWA Advanced		110		11		RWADV		12

		2439		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		RWA Advanced		111		12		RWADV		13

		2440		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		RWA Advanced		112		13		RWADV		14

		2441		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		RWA Advanced		113		14		RWADV		15

		2442		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		RWA Advanced		114		15		RWADV		16

		2443		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		RWA Advanced		274		16		RWADV		17

		2444		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		RWA Advanced		275		17		RWADV		18

		2445		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		RWA Advanced		276		18		RWADV		19

		2446		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		RWA Advanced		277		19		RWADV		20

		2447		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		RWA Advanced		278		20		RWADV		21

		2448		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		RWA Advanced		120		21		RWADV		22

		2449		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		RWA Advanced		121		22		RWADV		23

		2450		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		RWA Advanced		122				RWADV		24

		2451		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		RWA Advanced		123		23		RWADV		25

		2452		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		RWA Advanced		276		24		RWADV		26

		2453		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		RWA Advanced		277		25		RWADV		27

		2454		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		RWA Advanced		288		26		RWADV		28

		2455		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		RWA Advanced		289		27		RWADV		29

		2456		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		RWA Advanced		124		28		RWADV		30

		2457		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		RWA Advanced		125		29		RWADV		31

		2458		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		RWA Advanced		126		30		RWADV		32

		2459		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		RWA Advanced		127		31		RWADV		33

		2460		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		RWA Advanced		290		32		RWADV		34

		2461		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		RWA Advanced		291		33		RWADV		35

		2462		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		RWA Advanced		292		34		RWADV		36

		2463		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		RWA Advanced		128		35		RWADV		37

		2464		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		RWA Advanced		204		36		RWADV		38

		2465		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		RWA Advanced		129				RWADV		39

		2466		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		RWA Advanced		130		37		RWADV		40

		2467		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		RWA Advanced		131		38		RWADV		41

		2468		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		RWA Advanced		132		39		RWADV		42

		2469		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		RWA Advanced		133				RWADV		43

		2470		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		RWA Advanced		134		40		RWADV		44

		2471		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		Capital Composition		716				CAPCOMPO		1

		2472		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		Capital Composition		717		1		CAPCOMPO		2

		2473		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		Capital Composition		610000006				CAPCOMPO		3

		2474		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		Capital Composition		629000011		2		CAPCOMPO		4

		2475		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		Capital Composition		629000012		3		CAPCOMPO		5

		2476		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		Leverage Exposure		619				LEVEXP		1

		2477		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		Leverage Exposure		601		1		LEVEXP		2

		2478		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		Leverage Exposure		602		2		LEVEXP		3

		2479		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		Leverage Exposure		603		3		LEVEXP		4

		2480		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		Leverage Exposure		604		4		LEVEXP		5

		2481		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		Leverage Exposure		605				LEVEXP		6

		2482		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		Leverage Exposure		606		5		LEVEXP		7

		2483		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		Leverage Exposure		607		6		LEVEXP		8

		2484		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		Leverage Exposure		608		7		LEVEXP		9

		2485		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		Leverage Exposure		609		8		LEVEXP		10

		2486		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		Leverage Exposure		610		9		LEVEXP		11

		2487		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		Leverage Exposure		611		10		LEVEXP		12

		2488		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		Leverage Exposure		612		11		LEVEXP		13

		2489		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		Leverage Exposure		613		12		LEVEXP		14

		2490		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		Leverage Exposure		614		13		LEVEXP		15

		2491		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		Leverage Exposure		615		14		LEVEXP		16

		2492		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		Leverage Exposure		616				LEVEXP		17

		2493		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		Leverage Exposure		617		15		LEVEXP		18

		2494		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		Leverage Exposure		618		16		LEVEXP		19

		2495		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		Capital Composition		629000013		4		CAPCOMPO		6

		2496		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		Capital Composition		629000014		5		CAPCOMPO		7

		2497		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		Capital Composition		629000015		6		CAPCOMPO		8

		2498		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		Capital Composition		610000007				CAPCOMPO		9

		2499		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		Capital Composition		629000016		7		CAPCOMPO		10

		2500		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		Capital Composition		629000017		8		CAPCOMPO		11

		2501		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		Capital Composition		629000018		9		CAPCOMPO		12

		2502		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		Capital Composition		610000008				CAPCOMPO		13

		2503		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		Capital Composition		629000019		10		CAPCOMPO		14

		2504		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		Capital Composition		629000020		11		CAPCOMPO		15

		2505		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		Capital Composition		629000021		12		CAPCOMPO		16

		2506		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		Capital Composition		629000022		13		CAPCOMPO		17

		2507		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		Capital Composition		629000023		14		CAPCOMPO		18

		2508		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		Capital Composition		610000009				CAPCOMPO		19

		2509		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		Capital Composition		629000024		15		CAPCOMPO		20

		2510		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		Capital Composition		629000025		16		CAPCOMPO		21

		2511		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		Capital Composition		629000026		17		CAPCOMPO		22

		2512		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		Capital Composition		629000027		18		CAPCOMPO		23

		2513		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		Capital Composition		629000028		19		CAPCOMPO		24

		2514		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		RWA_General		309		31		RAWGEN		33

		2515		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		RWA_General		310		32		RAWGEN		34

		2516		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		RWA_General		311		33		RAWGEN		35

		2517		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		RWA Advanced		103		4		RWADV		5

		2518		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797360001				SMPPNRMXGP2		119

		2519		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797360002				SMPPNRMXGP2		120

		2520		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797360003				SMPPNRMXGP2		121

		2521		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797360004				SMPPNRMXGP2		122

		2522		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797360005				SMPPNRMXGP2		123

		2523		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797360006				SMPPNRMXGP2		124

		2524		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797360007				SMPPNRMXGP2		125

		2525		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797360008				SMPPNRMXGP2		126

		2526		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797360009				SMPPNRMXGP3		127

		2527		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797360010				SMPPNRMXGP3		128

		2528		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797360011				SMPPNRMXGP3		129

		2529		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797360012				SMPPNRMXGP3		130

		2530		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797360013				SMPPNRMXGP3		131

		2531		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797360014				SMPPNRMXGP3		132

		2532		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797360015				SMPPNRMXGP3		133

		2533		ESTBI		FR_Y-14A_Summary		PPNR Metrics Worksheet		797360016				SMPPNRMXGP3		134

		2534		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36100110		1		SUMRetRWG3		1

		2535		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36100210		2		SUMRetRWG3		2

		2536		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36100310		3		SUMRetRWG3		3

		2537		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36100410		4		SUMRetRWG3		4

		2538		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36100411		5		SUMRetRWG3		5

		2539		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36100412		6		SUMRetRWG3		6

		2540		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36100413		7		SUMRetRWG3		7

		2541		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36100414		8		SUMRetRWG3		8

		2542		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36100510		9		SUMRetRWG3		9

		2543		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36100610		10		SUMRetRWG3		10

		2544		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36100710		11		SUMRetRWG3		11

		2545		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36100810		12		SUMRetRWG3		12

		2546		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36100910		13		SUMRetRWG3		13

		2547		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36101010		14		SUMRetRWG3		14

		2548		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		RWA_General		312		34		RAWGEN		36

		2549		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		RWA_General		453		35		RAWGEN		37

		2550		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		RWA_General		454		36		RAWGEN		38

		2551		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		RWA_General		313		37		RAWGEN		39

		2552		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		RWA_General		314		38		RAWGEN		40

		2553		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		RWA_General		315				RAWGEN		41

		2554		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		RWA_General		316		39		RAWGEN		42

		2555		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		RWA_General		317		40		RAWGEN		43

		2556		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		RWA_General		318				RAWGEN		44

		2557		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		RWA_General		319		41		RAWGEN		45

		2558		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36101110		15		SUMRetRWG3		15

		2559		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36101210		16		SUMRetRWG3		16

		2560		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36101410		17		SUMRetRWG3		17

		2561		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36101510		18		SUMRetRWG3		18

		2562		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36101610		19		SUMRetRWG3		19

		2563		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36101710		20		SUMRetRWG3		20

		2564		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36101711		21		SUMRetRWG3		21

		2565		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36101712		22		SUMRetRWG3		22

		2566		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36101713		23		SUMRetRWG3		23

		2567		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36101714		24		SUMRetRWG3		24

		2568		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36101810		25		SUMRetRWG3		25

		2569		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36101910		26		SUMRetRWG3		26

		2570		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36102010		27		SUMRetRWG3		27

		2571		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36102110		28		SUMRetRWG3		28

		2572		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36102210		29		SUMRetRWG3		29

		2573		ESTBI		FR_Y-14A_Summary		Retail Repurchase Worksheet		36102310		30		SUMRetRWG3		30

		2574		ESTBI		FR_Y-14A_Summary		Trading Worksheet		713110000		1		SummaryTW		1

		2575		ESTBI		FR_Y-14A_Summary		Trading Worksheet		713120000		2		SummaryTW		2

		2576		ESTBI		FR_Y-14A_Summary		Trading Worksheet		713130000		3		SummaryTW		3

		2577		ESTBI		FR_Y-14A_Summary		Trading Worksheet		713140000		4		SummaryTW		4

		2578		ESTBI		FR_Y-14A_Summary		Trading Worksheet		713150000		5		SummaryTW		5

		2579		ESTBI		FR_Y-14A_Summary		Trading Worksheet		713160000		6		SummaryTW		6

		2580		ESTBI		FR_Y-14A_Summary		Trading Worksheet		713170000		7		SummaryTW		7

		2581		ESTBI		FR_Y-14A_Summary		Trading Worksheet		713180000		8		SummaryTW		8

		2582		ESTBI		FR_Y-14A_Summary		Trading Worksheet		713190000		9		SummaryTW		9

		2583		ESTBI		FR_Y-14A_Summary		Trading Worksheet		713111000		1		SummaryHOR		10

		2584		ESTBI		FR_Y-14A_Summary		Trading Worksheet		713121000		2		SummaryHOR		11

		2585		ESTBI		FR_Y-14A_Summary		Trading Worksheet		713131000		3		SummaryHOR		12

		2586		ESTBI		FR_Y-14A_Summary		Trading Worksheet		713141000		4		SummaryHOR		13

		2587		ESTBI		FR_Y-14A_Summary		Trading Worksheet		713151000		5		SummaryHOR		14

		2588		ESTBI		FR_Y-14A_Summary		Trading Worksheet		713161000		6		SummaryHOR		15

		2589		ESTBI		FR_Y-14A_Summary		Trading Worksheet		713171000		7		SummaryHOR		16

		2590		ESTBI		FR_Y-14A_Summary		Trading Worksheet		713181000		8		SummaryHOR		17

		2591		ESTBI		FR_Y-14A_Summary		Trading Worksheet		713112000		1		SummaryCVA		18

		2592		ESTBI		FR_Y-14A_Summary		Trading Worksheet		713122000		2		SummaryCVA		19

		2593		ESTBI		FR_Y-14A_Summary		Trading Worksheet		713132000		3		SummaryCVA		20

		2594		ESTBI		FR_Y-14A_Summary		Trading Worksheet		713142000		4		SummaryCVA		21

		2595		ESTBI		FR_Y-14A_Summary		Trading Worksheet		713152000		5		SummaryCVA		22

		2596		ESTBI		FR_Y-14A_Summary		Trading Worksheet		713162000		6		SummaryCVA		23

		2597		ESTBI		FR_Y-14A_Summary		Trading Worksheet		713172000		7		SummaryCVA		24

		2598		ESTBI		FR_Y-14A_Summary		Trading Worksheet		713182000		8		SummaryCVA		25

		2599		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		Capital Composition		506		20		CAPCOMPO		25

		2600		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		Capital Composition		512		21		CAPCOMPO		26

		2601		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		Capital Composition		516		22		CAPCOMPO		27

		2602		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		Capital Composition		522		23		CAPCOMPO		28

		2603		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		Capital Composition		629000029		24		CAPCOMPO		29

		2604		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		Capital Composition		629000030		25		CAPCOMPO		30

		2605		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		Capital Composition		629000031		26		CAPCOMPO		31

		2606		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		Capital Composition		610000010				CAPCOMPO		32

		2607		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		Capital Composition		629000032		27		CAPCOMPO		33

		2608		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		Capital Composition		629000034		28		CAPCOMPO		34

		2609		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		Capital Composition		701		29		CAPCOMPO		35

		2610		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		Capital Composition		629000036		30		CAPCOMPO		36

		2611		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		Capital Composition		702		31		CAPCOMPO		37

		2612		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		Capital Composition		703				CAPCOMPO		38

		2613		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		Capital Composition		610000003		32		CAPCOMPO		39

		2614		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		Capital Composition		704				CAPCOMPO		40

		2615		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		Capital Composition		705		33		CAPCOMPO		41

		2616		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		Capital Composition		706		34		CAPCOMPO		42

		2617		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		Capital Composition		707		35		CAPCOMPO		43

		2618		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		Capital Composition		708				CAPCOMPO		44

		2619		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		Capital Composition		709		36		CAPCOMPO		45

		2620		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		Capital Composition		618000000		37		CAPCOMPO		46

		2621		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		Capital Composition		619000001		38		CAPCOMPO		47

		2622		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		Capital Composition		710		39		CAPCOMPO		48

		2623		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		Capital Composition		711		40		CAPCOMPO		49

		2624		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		Capital Composition		712				CAPCOMPO		50

		2625		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		Capital Composition		713		41		CAPCOMPO		51

		2626		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		Capital Composition		714				CAPCOMPO		52

		2627		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		Capital Composition		715		42		CAPCOMPO		53

		2628		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		Exceptions Bucket Calc		501				EXCBKT		1

		2629		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		Exceptions Bucket Calc		502		1		EXCBKT		2

		2630		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		Exceptions Bucket Calc		503		2		EXCBKT		3

		2631		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		Exceptions Bucket Calc		504		3		EXCBKT		4

		2632		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		Exceptions Bucket Calc		505		4		EXCBKT		5

		2633		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		Exceptions Bucket Calc		506		5		EXCBKT		6

		2634		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		Exceptions Bucket Calc		507				EXCBKT		7

		2635		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		Exceptions Bucket Calc		508		6		EXCBKT		8

		2636		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		Exceptions Bucket Calc		509		7		EXCBKT		9

		2637		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		Exceptions Bucket Calc		510		8		EXCBKT		10

		2638		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		Exceptions Bucket Calc		511		9		EXCBKT		11

		2639		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		Exceptions Bucket Calc		512		10		EXCBKT		12

		2640		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		Exceptions Bucket Calc		513				EXCBKT		13

		2641		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		Exceptions Bucket Calc		514		11		EXCBKT		14

		2642		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		Exceptions Bucket Calc		515		12		EXCBKT		15

		2643		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		Exceptions Bucket Calc		516		13		EXCBKT		16

		2644		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		Exceptions Bucket Calc		517				EXCBKT		17

		2645		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		Exceptions Bucket Calc		518		14		EXCBKT		18

		2646		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		Exceptions Bucket Calc		519		15		EXCBKT		19

		2647		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		Exceptions Bucket Calc		520		16		EXCBKT		20

		2648		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		Exceptions Bucket Calc		521		17		EXCBKT		21

		2649		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		Exceptions Bucket Calc		522		18		EXCBKT		22

		2650		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		Exceptions Bucket Calc		523				EXCBKT		23

		2651		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		Exceptions Bucket Calc		524		19		EXCBKT		24

		2652		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		RWA_General		300				RAWGEN		1

		2653		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		RWA_General		422		1		RAWGEN		2

		2654		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		RWA_General		423		2		RAWGEN		3

		2655		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		RWA_General		424		3		RAWGEN		4

		2656		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		RWA_General		425		4		RAWGEN		5

		2657		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		RWA_General		426		5		RAWGEN		6

		2658		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		RWA_General		427		6		RAWGEN		7

		2659		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		RWA_General		428		7		RAWGEN		8

		2660		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		RWA_General		429		8		RAWGEN		9

		2661		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		RWA_General		430		9		RAWGEN		10

		2662		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		RWA_General		431		10		RAWGEN		11

		2663		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		RWA_General		432		11		RAWGEN		12

		2664		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		RWA_General		433		12		RAWGEN		13

		2665		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		RWA_General		434		13		RAWGEN		14

		2666		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		RWA_General		435		14		RAWGEN		15

		2667		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		RWA_General		436		15		RAWGEN		16

		2668		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		RWA_General		437		16		RAWGEN		17

		2669		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		RWA_General		438		17		RAWGEN		18

		2670		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		RWA_General		439		18		RAWGEN		19

		2671		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		RWA_General		440		19		RAWGEN		20

		2672		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		RWA_General		441		20		RAWGEN		21

		2673		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		RWA_General		442		21		RAWGEN		22

		2674		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		RWA_General		443		22		RAWGEN		23

		2675		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		RWA_General		444		23		RAWGEN		24

		2676		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		RWA_General		301		24		RAWGEN		25

		2677		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		RWA_General		302				RAWGEN		26

		2678		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		RWA_General		320		25		RAWGEN		27

		2679		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		RWA_General		304		26		RAWGEN		28

		2680		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		RWA_General		305		27		RAWGEN		29

		2681		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		RWA_General		306		28		RAWGEN		30

		2682		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		RWA_General		307		29		RAWGEN		31

		2683		ESTBI		FR_Y14Q_Regulatory_Capital Transitions		RWA_General		308		30		RAWGEN		32

		2684		ESTBI		FR_Y-14M_CreditCard		Credit Card Portfolio		99999127		1		PML		1

		2685		ESTBI		FR_Y-14M_CreditCard		Credit Card Portfolio		99999128		2		PML		2

		2686		ESTBI		FR_Y-14M_CreditCard		Credit Card Portfolio		99999129		3		PML		3

		2687		ESTBI		FR_Y-14M_CreditCard		Credit Card Portfolio		99999130		4		PML		4

		2688		ESTBI		FR_Y-14M_CreditCard		Credit Card Portfolio		99999131		5		PML		5

		2689		ESTBI		FR_Y-14M_CreditCard		Credit Card Portfolio		99999111		1		EI		1

		2690		ESTBI		FR_Y-14M_CreditCard		Credit Card Portfolio		99999112		2		EI		2

		2691		ESTBI		FR_Y-14M_CreditCard		Credit Card Portfolio		99999113		3		EI		3

		2692		ESTBI		FR_Y-14M_CreditCard		Credit Card Portfolio		99999114		4		EI		4

		2693		ESTBI		FR_Y-14M_CreditCard		Credit Card Portfolio		99999115		5		EI		1

		2694		ESTBI		FR_Y-14M_CreditCard		Credit Card Portfolio		99999116		6		EI		2

		2695		ESTBI		FR_Y-14M_CreditCard		Credit Card Portfolio		99999117		7		EI		3

		2696		ESTBI		FR_Y-14M_CreditCard		Credit Card Portfolio		99999118		8		EI		4

		2697		ESTBI		FR_Y-14M_CreditCard		Credit Card Portfolio		99999119		9		EI		5

		2698		ESTBI		FR_Y-14M_CreditCard		Credit Card Portfolio		99999120		10		EI		6

		2699		ESTBI		FR_Y-14M_CreditCard		Credit Card Portfolio		99999121		11		EI		7

		2700		ESTBI		FR_Y-14M_CreditCard		Credit Card Portfolio		99999122		12		EI		8

		2701		ESTBI		FR_Y-14M_CreditCard		Credit Card Portfolio		99999123		13		EI		9

		2702		ESTBI		FR_Y-14M_CreditCard		Credit Card Portfolio		99999124		14		EI		10

		2703		ESTBI		FR_Y-14M_CreditCard		Credit Card Portfolio		99999125		15		EI		11

		2704		ESTBI		FR_Y-14M_CreditCard		Credit Card Portfolio		99999126		16		EI		12

		2705		ESTBI		FR_Y-14M_CreditCard		Credit Card Portfolio		99999132		6		PML		6

		2706		ESTBI		FR_Y-14M_CreditCard		Credit Card Portfolio		99999133		7		PML		7

		2707		ESTBI		FR_Y-14M_CreditCard		Credit Card Portfolio		99999134		8		PML		8

		2708		ESTBI		FR_Y-14M_CreditCard		Credit Card Portfolio		99999135		9		PML		9

		2709		ESTBI		FR_Y-14M_CreditCard		Credit Card Portfolio		99999136		10		PML		10

		2710		ESTBI		FR_Y-14M_CreditCard		Credit Card Portfolio		99999137		11		PML		11

		2711		ESTBI		FR_Y-14M_CreditCard		Credit Card Portfolio		99999138		12		PML		12

		2712		ESTBI		FR_Y-14M_CreditCard		Credit Card Portfolio		99999139		13		PML		13

		2713		ESTBI		FR_Y-14M_CreditCard		Credit Card Portfolio		99999140		14		PML		14

		2714		ESTBI		FR_Y-14M_CreditCard		Credit Card Portfolio		99999141		15		PML		15

		2715		ESTBI		FR_Y-14M_CreditCard		Credit Card Portfolio		99999142		16		PML		16

		2716		ESTBI		FR_Y-14M_CreditCard		Credit Card Portfolio		99999143		1		PBL		1

		2717		ESTBI		FR_Y-14M_CreditCard		Credit Card Portfolio		99999144		2		PBL		2

		2718		ESTBI		FR_Y-14M_CreditCard		Credit Card Portfolio		99999145		3		PBL		3

		2719		ESTBI		FR_Y-14M_CreditCard		Credit Card Portfolio		99999146		4		PBL		4

		2720		ESTBI		FR_Y-14M_CreditCard		Credit Card Portfolio		99999147		5		PBL		1

		2721		ESTBI		FR_Y-14M_CreditCard		Credit Card Portfolio		99999148		6		PBL		2

		2722		ESTBI		FR_Y-14M_CreditCard		Credit Card Portfolio		99999149		7		PBL		3

		2723		ESTBI		FR_Y-14M_CreditCard		Credit Card Portfolio		99999150		8		PBL		4

		2724		ESTBI		FR_Y-14M_CreditCard		Credit Card Portfolio		99999151		9		PBL		5

		2725		ESTBI		FR_Y-14M_CreditCard		Credit Card Portfolio		99999152		10		PBL		6

		2726		ESTBI		FR_Y-14M_CreditCard		Credit Card Portfolio		99999153		11		PBL		7

		2727		ESTBI		FR_Y-14M_CreditCard		Credit Card Portfolio		99999154		12		PBL		8

		2728		ESTBI		FR_Y-14M_CreditCard		Credit Card Portfolio		99999155		13		PBL		9

		2729		ESTBI		FR_Y-14M_CreditCard		Credit Card Portfolio		99999156		14		PBL		10

		2730		ESTBI		FR_Y-14M_CreditCard		Credit Card Portfolio		99999157		15		PBL		11

		2731		ESTBI		FR_Y-14M_CreditCard		Credit Card Portfolio		99999158		16		PBL		12





FSI_RAT_BND_CURR_REG_COM_SENS

				V_APP_NAME		V_WORKBOOK_NAME		V_REPORT_NAME		V_CREDIT_RATING_CODE		N_BAND_CODE		V_ISO_CURRENCY_CD		V_D_REGION_CODE		V_COMMODITY_GROUP_CD		V_REPORT_LINE_ITEM		V_QUERY_GROUP_NAME		N_DATA_SORT_ORDER		V_CVA_RISK_FACTOR_CD

		1		ESTBI		FR_Y-14A_Counterparty_template		4) CVA sensitivities and slides		MIS												CVA11		1

		2		ESTBI		FR_Y-14A_Counterparty_template		4) CVA sensitivities and slides		SLIR AAA												CVA1		2

		3		ESTBI		FR_Y-14A_Counterparty_template		4) CVA sensitivities and slides		SLIR AA												CVA1		3

		4		ESTBI		FR_Y-14A_Counterparty_template		4) CVA sensitivities and slides		SLIR A												CVA1		4

		5		ESTBI		FR_Y-14A_Counterparty_template		4) CVA sensitivities and slides		SLIR BBB												CVA1		5

		6		ESTBI		FR_Y-14A_Counterparty_template		4) CVA sensitivities and slides		SLIR BB												CVA1		6

		7		ESTBI		FR_Y-14A_Counterparty_template		4) CVA sensitivities and slides		SLIR B												CVA1		7

		8		ESTBI		FR_Y-14A_Counterparty_template		4) CVA sensitivities and slides		SLIR CCC												CVA1		8

		9		ESTBI		FR_Y-14A_Counterparty_template		4) CVA sensitivities and slides		SLIR CC												CVA1		9

		10		ESTBI		FR_Y-14A_Counterparty_template		4) CVA sensitivities and slides		SLIR C												CVA1		10

		11		ESTBI		FR_Y-14A_Counterparty_template		4) CVA sensitivities and slides		NR												CVA1		11

		12		ESTBI		FR_Y-14A_Counterparty_template		4) CVA sensitivities and slides		MIS												CVA21		1

		13		ESTBI		FR_Y-14A_Counterparty_template		4) CVA sensitivities and slides		SLIR AAA												CVA2		2

		14		ESTBI		FR_Y-14A_Counterparty_template		4) CVA sensitivities and slides		SLIR AA												CVA2		3

		15		ESTBI		FR_Y-14A_Counterparty_template		4) CVA sensitivities and slides		SLIR A												CVA2		4

		16		ESTBI		FR_Y-14A_Counterparty_template		4) CVA sensitivities and slides		SLIR BBB												CVA2		5

		17		ESTBI		FR_Y-14A_Counterparty_template		4) CVA sensitivities and slides		SLIR BB												CVA2		6

		18		ESTBI		FR_Y-14A_Counterparty_template		4) CVA sensitivities and slides		SLIR B												CVA2		7

		19		ESTBI		FR_Y-14A_Counterparty_template		4) CVA sensitivities and slides		SLIR CCC												CVA2		8

		20		ESTBI		FR_Y-14A_Counterparty_template		4) CVA sensitivities and slides		SLIR CC												CVA2		9

		21		ESTBI		FR_Y-14A_Counterparty_template		4) CVA sensitivities and slides		SLIR C												CVA2		10

		22		ESTBI		FR_Y-14A_Counterparty_template		4) CVA sensitivities and slides		NR												CVA2		11

		23		ESTBI		FR_Y-14A_Counterparty_template		4) CVA sensitivities and slides				5001		EUR								CVA3		1

		24		ESTBI		FR_Y-14A_Counterparty_template		4) CVA sensitivities and slides				5002		EUR								CVA3		2

		25		ESTBI		FR_Y-14A_Counterparty_template		4) CVA sensitivities and slides				5003		EUR								CVA3		3

		26		ESTBI		FR_Y-14A_Counterparty_template		4) CVA sensitivities and slides				5004		EUR								CVA3		4

		27		ESTBI		FR_Y-14A_Counterparty_template		4) CVA sensitivities and slides				-1		EUR								CVA3		5

		28		ESTBI		FR_Y-14A_Counterparty_template		4) CVA sensitivities and slides				5001		GBP								CVA3		6

		29		ESTBI		FR_Y-14A_Counterparty_template		4) CVA sensitivities and slides				5002		GBP								CVA3		7

		30		ESTBI		FR_Y-14A_Counterparty_template		4) CVA sensitivities and slides				5003		GBP								CVA3		8

		31		ESTBI		FR_Y-14A_Counterparty_template		4) CVA sensitivities and slides				5004		GBP								CVA3		9

		32		ESTBI		FR_Y-14A_Counterparty_template		4) CVA sensitivities and slides				-1		GBP								CVA3		10

		33		ESTBI		FR_Y-14A_Counterparty_template		4) CVA sensitivities and slides				5001		USD								CVA3		11

		34		ESTBI		FR_Y-14A_Counterparty_template		4) CVA sensitivities and slides				5002		USD								CVA3		12

		35		ESTBI		FR_Y-14A_Counterparty_template		4) CVA sensitivities and slides				5003		USD								CVA3		13

		36		ESTBI		FR_Y-14A_Counterparty_template		4) CVA sensitivities and slides				5004		USD								CVA3		14

		37		ESTBI		FR_Y-14A_Counterparty_template		4) CVA sensitivities and slides				-1		USD								CVA3		15

		38		ESTBI		FR_Y-14A_Counterparty_template		4) CVA sensitivities and slides						EUR								CVA4		1

		39		ESTBI		FR_Y-14A_Counterparty_template		4) CVA sensitivities and slides						GBP								CVA4		2

		40		ESTBI		FR_Y-14A_Counterparty_template		4) CVA sensitivities and slides								US						CVA5		1

		41		ESTBI		FR_Y-14A_Counterparty_template		4) CVA sensitivities and slides								EU						CVA5		2

		42		ESTBI		FR_Y-14A_Counterparty_template		4) CVA sensitivities and slides								OTH						CVA5		3

		43		ESTBI		FR_Y-14A_Counterparty_template		4) CVA sensitivities and slides										OIL				CVA6		1

		44		ESTBI		FR_Y-14A_Counterparty_template		4) CVA sensitivities and slides										NATGAS				CVA6		2

		45		ESTBI		FR_Y-14A_Counterparty_template		4) CVA sensitivities and slides										POWER				CVA6		3

		46		ESTBI		FR_Y-14A_Counterparty_template		4) CVA sensitivities and slides										COAL				CVA6		4

		47		ESTBI		FR_Y-14A_Counterparty_template		4) CVA sensitivities and slides										SOFTS				CVA6		5

		48		ESTBI		FR_Y-14A_Counterparty_template		4) CVA sensitivities and slides										PRECMETAL				CVA6		6

		49		ESTBI		FR_Y-14A_Counterparty_template		4) CVA sensitivities and slides										BASEMETAL				CVA6		7
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DIM_ACCOUNT_PORTFOLIO

				N_ACCT_PORTFOLIO_SKEY		V_ACCT_PORTFOLIO_CODE		V_LOAN_PORTFOLIO_DESCRIPTION		F_SERVICED_PORTFOLIO_FLAG		F_HFIPURCHASE_IMPAIR_PORT_FLAG		F_HFI_FVOHFS_PORTFOLIO_FLAG		F_SECURITIZED_PORTFOLIO_FLAG		F_GEN_LOAN_PORTFOLIO_FLAG		F_OTHER_PORTFOLIO_FLAG		F_BANKOWN_PORTFOLIO_FLAG		FIC_MIS_DATE		D_RECORD_START_DATE		D_RECORD_END_DATE		F_LATEST_RECORD_INDICATOR		V_ACCT_PORT_REGDISPLAY_CODE

		1		7		USCCD		US Credit Card																9/30/13		1/1/10		12/31/99		Y

		2		1		SER		Serviced		Y														9/30/13		1/1/10		12/31/99		Y		1

		3		2		PORTHFI		Portfolio HFI Purchased Impaired				Y										Y		9/30/13		1/1/10		12/31/99		Y		2

		4		3		PORTFVO		Portfolio HFI FVO / HFS						Y								Y		9/30/13		1/1/10		12/31/99		Y		3

		5		4		OTHPORT		Other Portfolio												Y		Y		9/30/13		1/1/10		12/31/99		Y		4

		6		5		SECU		Securitized								Y								9/30/13		1/1/10		12/31/99		Y		1

		7		6		PORT		Portfolio														Y		9/30/13		1/1/10		12/31/99		Y		2





DIM_ACCT_STATUS

				N_ACCT_STATUS_SKEY		V_D_ACCOUNT_STATUS		V_D_ACCOUNT_STATUS_DESC		FIC_MIS_DATE		F_LATEST_RECORD_INDICATOR		D_RECORD_START_DATE		D_RECORD_END_DATE		V_ACCT_STATUS_CODE_LVL1		V_ACCT_STATUS_DESC_LVL1		V_ACCT_STATUS_REG_DISPLAY_CD

		1		1		Active		Active		9/30/13		Y		3/31/00		12/31/99

		2		2		Write-off		Write-off		9/30/13		Y		3/31/00		12/31/99

		3		3		Curr		Current		9/30/13		Y		3/31/00		12/31/99						C

		4		4		30dpd		30 DAYS		9/30/13		Y		3/31/00		12/31/99						3

		5		5		60dpd		60 DAYS		9/30/13		Y		3/31/00		12/31/99						6

		6		6		90+dpd		90+ DAYS		9/30/13		Y		3/31/00		12/31/99						9

		7		7		fc		FC		9/30/13		Y		3/31/00		12/31/99						F

		8		8		reo		REO		9/30/13		Y		3/31/00		12/31/99						R

		9		9		TER		Terminated Reporting		9/30/13		Y		3/31/00		12/31/99						T

		10		10		SOLD		Servicing Sold Release		9/30/13		Y		3/31/00		12/31/99						S

		11		11		POFF		Paid off		9/30/13		Y		3/31/00		12/31/99						0

		12		12		UNKN		Unknown		9/30/13		Y		3/31/00		12/31/99						U





DIM_ACCRUAL_STATUS

				N_ACCRUAL_STATUS_SKEY		V_ACCRUAL_STATUS_CODE		V_ACCRUAL_STATUS_DESC		FIC_MIS_DATE		D_RECORD_START_DATE		D_RECORD_END_DATE		F_LATEST_RECORD_INDICATOR		V_ACCRUAL_STATUS_REG_DISP_CD

		1		3		SERSECOTH		Serviced for Others or Securitized		9/30/13		1/1/13		12/31/20		Y		2

		2		2		NONACCRU		NON ACCRUAL		9/30/13		1/1/13		12/31/20		Y		1

		3		1		ACCRU		ACCRUAL		9/30/13		1/1/13		12/31/20		Y		0





DIM_APR_RESET_TYPE

				N_APR_RESET_TYPE_SKEY		V_APR_RESET_TYPE_CODE		V_APR_RESET_TYPE_DESC		FIC_MIS_DATE		D_RECORD_START_DATE		D_RECORD_END_DATE		F_LATEST_RECORD_INDICATOR		V_APR_RESET_REG_DISPLAY_CD

		1		1		FXD		Fixed rate no reset		9/30/13		1/1/10		12/31/99		Y		0

		2		2		MTH		Monthly		9/30/13		1/1/10		12/31/99		Y		1

		3		3		TWOMTH		Every 2 months		9/30/13		1/1/10		12/31/99		Y		2

		4		4		THREMTH		Every 3 months		9/30/13		1/1/10		12/31/99		Y		3

		5		5		SIXMTH		Every 6 months		9/30/13		1/1/10		12/31/99		Y		4

		6		6		TWEMTH		Every 12 months		9/30/13		1/1/10		12/31/99		Y		5

		7		7		OTHFRQ		Others Rate Reset Frequency		9/30/13		1/1/10		12/31/99		Y		6





DIM_ATTRITION

				N_ATT_REASON_SKEY		FIC_MIS_DATE		V_ATT_DESCRIPTION		V_ATT_REAS_CODE		F_ATT_TYPE		D_RECORD_START_DATE		D_RECORD_END_DATE		F_LATEST_RECORD_INDICATOR		V_ATTRITION_REG_DISPLAY_CD

		1		1		9/30/13		No. The account is not closed and not charged-off.		ACTNTCLSD				1/1/10		12/31/99		Y		0

		2		2		9/30/13		Yes closed, at the request of the borrower.		CLSDRBWR				1/1/10		12/31/99		Y		1

		3		3		9/30/13		Yes closed, not at the request of the borrower.		CLSDNRBWR				1/1/10		12/31/99		Y		2

		4		4		9/30/13		Yes closed, borrower deceased.		CLSDBDSCD				1/1/10		12/31/99		Y		3

		5		5		9/30/13		Yes closed due to charge off.		CLSDCHRGOF				1/1/10		12/31/99		Y		4





DIM_BANKRUPTCY_CHAPTER

				N_BANKRUPTCY_CHAPTER_SKEY		V_BANKRUPTCY_CHAPTER_CODE		V_BANKRUPTCY_CHAPTER_DESC		FIC_MIS_DATE		D_RECORD_START_DATE		D_RECORD_END_DATE		F_LATEST_RECORD_INDICATOR		V_BANKRPTCY_CHAP_REG_DISP_CD

		1		1		C7		Chapter 7		9/30/13		9/30/13		9/30/13		Y		7

		2		2		C9		Chapter 9		9/30/13		9/30/13		9/30/13		Y		9

		3		3		C11		Chapter 11		9/30/13		9/30/13		9/30/13		Y		11

		4		4		C12		Chapter 12		9/30/13		9/30/13		9/30/13		Y		12

		5		5		C13		Chapter 13		9/30/13		9/30/13		9/30/13		Y		13

		6		6		UNKN		Unknown		9/30/13		9/30/13		9/30/13		Y		U





DIM_CARD_FEE_PAY_TYPE

				N_CARD_FEE_PAY_TYPE_SKEY		V_CARD_FEE_PAY_TYPE_CODE		V_CARD_FEE_PAY_TYPE_DESC		FIC_MIS_DATE		D_RECORD_START_DATE		D_RECORD_END_DATE		F_LATEST_RECORD_INDICATOR		V_CARD_FEE_TYPE_REG_DISPLAY_CD

		1		1		NFEE		No Fee		9/30/13		1/1/10		12/31/99		Y		0

		2		2		ANN		Annual		9/30/13		1/1/10		12/31/99		Y		1

		3		3		MTH		Monthly		9/30/13		1/1/10		12/31/99		Y		2

		4		4		OTHFEE		Other Fee Type Flag		9/30/13		1/1/10		12/31/99		Y		3





DIM_CENTRAL_AUTHORITY

				N_CENTRAL_AUTHORITY_SKEY		V_CENTRAL_AUTHORITY_CODE		V_CENTRAL_AUTHORITY_DESC		D_RECORD_START_DATE		D_RECORD_END_DATE		FIC_MIS_DATE		F_LATEST_RECORD_INDICATOR		V_CENTRAL_AUTH_REG_DISPLAY_CD

		1		1		FRB		Federal Reserve Board		3/31/00		3/31/99		3/31/13		Y		1

		2		2		OCC		Office of the Comptroller of the Currency		3/31/00		3/31/99		3/31/13		Y		2

		3		3		FDIC		Federal Deposit Insurance Corporation		3/31/00		3/31/99		3/31/13		Y		3





DIM_CREDIT_CARD_CO_BRAND_TYPE

				N_CREDT_CARD_CO_BRAND_TYP_SKEY		V_CREDT_CARD_CO_BRAND_TYP_CODE		V_CREDT_CARD_CO_BRAND_TYP_DESC		FIC_MIS_DATE		D_RECORD_START_DATE		D_RECORD_END_DATE		F_LATEST_RECORD_INDICATOR		V_CC_COBRAND_REG_DISPLAY_CD

		1		1		COBRND		Co Brand		9/30/13		1/1/10		12/31/99		Y		1

		2		2		ONGBRND		Oil and Gas Co Brand		9/30/13		1/1/10		12/31/99		Y		2

		3		3		AFINITY		Affinity		9/30/13		1/1/10		12/31/99		Y		3

		4		4		STUD		Student		9/30/13		1/1/10		12/31/99		Y		4

		5		5		OTHER		Other		9/30/13		1/1/10		12/31/99		Y		5

		6		6		HLTCARCRD		Health Care Card		9/30/13		1/1/10		12/31/99		Y		6





DIM_CREDIT_CARD_LENDING_TYPE

				N_CREDIT_CARD_LENDING_TYP_SKEY		V_CREDIT_CARD_LENDING_TYP_CODE		V_CREDIT_CARD_LENDING_TYP_DESC		FIC_MIS_DATE		D_RECORD_START_DATE		D_RECORD_END_DATE		F_LATEST_RECORD_INDICATOR		V_CC_LEND_TYP_REG_DISPLAY_CD

		1		1		CONSBC		Consumer Bank Card		9/30/13		1/1/10		12/31/99		Y		1

		2		2		CONSCC		Consumer Charge Card		9/30/13		1/1/10		12/31/99		Y		2

		3		3		NONCONSC		Non Consumer Card		9/30/13		1/1/10		12/31/99		Y		3

		4		4		NONCONSCC		Non Consumer Charge Card		9/30/13		1/1/10		12/31/99		Y		4





DIM_CREDIT_CARD_NETWORK

				N_CREDT_CARD_NETWORK_SKEY		V_CREDT_CARD_NETWORK_CODE		V_CREDT_CARD_NETWORK_DESC		FIC_MIS_DATE		D_RECORD_START_DATE		D_RECORD_END_DATE		F_LATEST_RECORD_INDICATOR		V_CC_NETWORK_REG_DISPLAY_CD

		1		1		VISA		Visa		9/30/13		1/1/10		12/31/99		Y		1

		2		2		MASTER		MasterCard		9/30/13		1/1/10		12/31/99		Y		2

		3		3		AMEX		American Express		9/30/13		1/1/10		12/31/99		Y		3

		4		4		DISC		Discover		9/30/13		1/1/10		12/31/99		Y		4

		5		5		OTHER		Other Network Id		9/30/13		1/1/10		12/31/99		Y		5





DIM_CREDIT_CARD_REWARD_TYPE

				N_CREDIT_CARD_REWARD_TYPE_SKEY		V_CREDIT_CARD_REWARD_TYPE_CODE		V_CREDIT_CARD_REWARD_TYPE_DESC		FIC_MIS_DATE		D_RECORD_START_DATE		D_RECORD_END_DATE		F_LATEST_RECORD_INDICATOR		V_CC_REWARD_REG_DISPLAY_CD

		1		1		CSH		Cash		9/30/13		1/1/10		12/31/99		Y		1

		2		2		MIL		Miles		9/30/13		1/1/10		12/31/99		Y		2

		3		3		NONE		None		9/30/13		1/1/10		12/31/99		Y		3

		4		4		OTHRWD		Other Reward Type		9/30/13		1/1/10		12/31/99		Y		4

		5		5		SKIPMT		Skip a Payment		9/30/13		1/1/10		12/31/99		Y





DIM_CREDIT_CARD_TYPE

				N_CREDIT_CARD_TYPE_SKEY		V_CREDIT_CARD_TYPE_CODE		V_CREDIT_CARD_TYPE_DESC		FIC_MIS_DATE		D_RECORD_START_DATE		D_RECORD_END_DATE		F_LATEST_RECORD_INDICATOR		V_CC_TYPE_REG_DISPLAY_CD

		1		1		GENP		General Purpose		9/30/13		1/1/10		12/31/99		Y		1

		2		2		PVTLB		Private Label		9/30/13		1/1/10		12/31/99		Y		2

		3		3		BIZCRD		Business Card		9/30/13		1/1/10		12/31/99		Y		3

		4		4		CORPCRD		Corporate Card		9/30/13		1/1/10		12/31/99		Y		4





 DIM_CREDIT_CLASS_TYPE

				N_CREDIT_CLASS_TYPE_SKEY		V_CREDIT_CLASS_TYPE_CODE		V_CREDIT_CLASS_TYPE_DESC		FIC_MIS_DATE		D_RECORD_START_DATE		D_RECORD_END_DATE		F_LATEST_RECORD_INDICATOR		V_CC_CLASS_REG_DISPLAY_CD

		1		1		PRIME		Prime		9/30/13		9/30/13		9/30/13		Y		1

		2		2		ALTA		Alt-A		9/30/13		9/30/13		9/30/13		Y		2

		3		3		NPRM		Non-Prime		9/30/13		9/30/13		9/30/13		Y		3

		4		4		GOOW		Government Owned		9/30/13		9/30/13		9/30/13		Y		4





DIM_CREDIT_LINE_CHANGE_TYPE

				N_CREDIT_LINE_CHANGE_TYPE_SKEY		V_CREDIT_LINE_CHANGE_TYPE_CODE		V_CREDIT_LINE_CHANGE_TYPE_DESC		FIC_MIS_DATE		D_RECORD_START_DATE		D_RECORD_END_DATE		F_LATEST_RECORD_INDICATOR		V_LINE_CHNG_TYPE_REG_DISP_CD

		1		1		PRO		Proactive		9/30/13		3/31/00		12/31/99		Y		1

		2		2		REA		Reactive		9/30/13		3/31/00		12/31/99		Y		2

		3		3		UNKN		Unknown		9/30/13		3/31/00		12/31/99		Y		3

		4		4		NOCH		No Line Change		9/30/13		3/31/00		12/31/99		Y		0





 DIM_STD_CREDIT_LINE_TYPE

				N_STD_CREDIT_LINE_TYPE_SKEY		V_STD_CREDIT_LINE_TYPE_CODE		V_STD_CREDIT_LINE_TYPE_DESC		D_RECORD_END_DATE		D_RECORD_START_DATE		FIC_MIS_DATE		F_LATEST_RECORD_INDICATOR		V_LINE_TYPE_REG_DISPLAY_CD

		1		19		HELO		Home Equity Loan		12/31/99		9/30/13		9/30/13		Y		1

		2		20		HELOC		Home Equity Line of Credit		12/31/99		9/30/13		9/30/13		Y		2

		3		21		OTHELT		Other Home Equity Line Type		12/31/99		9/30/13		9/30/13		Y		3

		4		6		NONREVOLOC		NON-REVOLVING LINE OF CREDIT		12/31/99		9/30/13		9/30/13		Y		5

		5		7		OTHAST		OTHER ASSET		12/31/99		9/30/13		9/30/13		Y		17

		6		8		NONREVLOCCT		NON-REVOLVING LINE OF CREDIT CONVERTING TO TERM LOAN		12/31/99		9/30/13		9/30/13		Y		6

		7		9		TL		TERM LOAN		12/31/99		9/30/13		9/30/13		Y		7

		8		10		TLA		TERM LOAN – A		12/31/99		9/30/13		9/30/13		Y		8

		9		11		TLB		TERM LOAN – B		12/31/99		9/30/13		9/30/13		Y		9

		10		12		TLC		TERM LOAN – C		12/31/99		9/30/13		9/30/13		Y		10

		11		13		TLBRID		TERM LOAN – BRIDGE		12/31/99		9/30/13		9/30/13		Y		11

		12		14		TLAB		TERM LOAN - ASSET BASED		12/31/99		9/30/13		9/30/13		Y		12

		13		15		TLDIP		TERM LOAN – DIP		12/31/99		9/30/13		9/30/13		Y		13

		14		16		CAPLO		CAPITALIZED LEASE OBLIGATION		12/31/99		9/30/13		9/30/13		Y		14

		15		17		SBLC		STANDBY LETTER OF CREDIT		12/31/99		9/30/13		9/30/13		Y		15

		16		18		OTHREO		OTHER REAL ESTATE OWNED		12/31/99		9/30/13		9/30/13		Y		16

		17		1		OTH		OTHER		12/31/99		9/30/13		9/30/13		Y		0

		18		2		REVOCR		REVOLVING CREDIT		12/31/99		9/30/13		9/30/13		Y		1

		19		3		REVOCRCTL		REVOLVING CREDIT CONVERTING TO TERM LOAN		12/31/99		9/30/13		9/30/13		Y		2

		20		4		REVOCAST		REVOLVING CREDIT - ASSET BASED		12/31/99		9/30/13		9/30/13		Y		3

		21		5		REVOCRDIP		REVOLVING CREDIT – DIP		12/31/99		9/30/13		9/30/13		Y		4





DIM_CREDIT_SCORE_TYPE

				N_CREDIT_SCORE_TYPE_SKEY		V_CREDIT_SCORE_TYPE_CODE		V_CREDIT_SCORE_TYPE_DESC		FIC_MIS_DATE		D_RECORD_START_DATE		D_RECORD_END_DATE		F_LATEST_RECORD_INDICATOR		V_CRE_SCOR_TYP_REG_DISPLAY_CD

		1		1		VNTGE		Vantage Score		9/30/13		1/1/10		12/31/99		Y		1

		2		2		EXTCUSTOM		External custom Score		9/30/13		1/1/10		12/31/99		Y		2

		3		3		INTSCR		Internal Score		9/30/13		1/1/10		12/31/99		Y		3

		4		4		FICOIND		FICO Industry		9/30/13		1/1/10		12/31/99		Y		4

		5		5		FICONXT		FICO NextGen		9/30/13		1/1/10		12/31/99		Y		5

		6		6		FICOEXPN		FICO Expansion Score		9/30/13		1/1/10		12/31/99		Y		6

		7		7		FICO08		FICO08		9/30/13		1/1/10		12/31/99		Y		7

		8		8		FICOCLSC		Classic FICO		9/30/13		1/1/10		12/31/99		Y		8

		9		9		OTHORGCRS		Others Original Credit Score		9/30/13		1/1/10		12/31/99		Y		0





DIM_DELQCY_WORKOUT_PROG_STATUS

				N_DELQCY_WORKUT_PRG_STATS_SKEY		V_DELQCY_WORKUT_PRG_STATS_CODE		V_DELQCY_WORKUT_PRG_STATS_DESC		FIC_MIS_DATE		D_RECORD_START_DATE		D_RECORD_END_DATE		F_LATEST_RECORD_INDICATOR		N_PRE_WORKOUT_COMPLETION_CODE		N_POST_WORKOUT_COMPLETION_CODE		V_DELQ_WPRG_STAT_REG_DISP_CD

		1		14		REDEEXT		Reaged/Deferred/Extended		9/30/13		1/1/10		12/31/99		Y				13		13

		2		10		FORB		Forbearance plan		9/30/13		1/1/10		12/31/99		Y				9		9

		3		5		SHRTSLE		Short Sale		9/30/13		1/1/10		12/31/99		Y				4		4

		4		3		REPLAN		Repayment Plan		9/30/13		1/1/10		12/31/99		Y				2		2

		5		12		FHAREOTH		FHA Refinances - Other		9/30/13		1/1/10		12/31/99		Y				11		11

		6		4		DEEDINLIU		Deed in Lieu		9/30/13		1/1/10		12/31/99		Y				3		3

		7		6		FHAPC		FHA Partial Claim		9/30/13		1/1/10		12/31/99		Y				5		5

		8		2		MODI		Modification		9/30/13		1/1/10		12/31/99		Y				1		1

		9		7		FHASEC		FHA Secured		9/30/13		1/1/10		12/31/99		Y				6		6

		10		13		OTHER		Other		9/30/13		1/1/10		12/31/99		Y				12		12

		11		15		HAR		Home Affordable Refinance		9/30/13		1/1/10		12/31/99		Y				14		14

		12		8		VAREF		VA Refund		9/30/13		1/1/10		12/31/99		Y				7		7

		13		16		FNAMHS		FNMA HomeSaver Forbearance, Payment Reduction Plan, or other GSE-sponsored forbearance program.		9/30/13		1/1/10		12/31/99		Y				15		15

		14		1		NOWRK		No workout completed or unsuccessful resolution of a loss mitigation effort		9/30/13		1/1/10		12/31/99		Y				0		0

		15		9		STMOD		Stipulated Repayment /Stip-to-Mods		9/30/13		1/1/10		12/31/99		Y				8		8

		16		11		MICLAD		MI Claim Advance		9/30/13		1/1/10		12/31/99		Y				10		10





DIM_DELQCY_WORKOUT_PROG_TYPE

				N_DELQCY_WORKOUT_PROG_TYP_SKEY		V_DELQCY_WORKOUT_PROG_TYP_CODE		V_DELQCY_WORKOUT_PROG_TYP_DESC		FIC_MIS_DATE		D_RECORD_START_DATE		D_RECORD_END_DATE		F_LATEST_RECORD_INDICATOR		V_DELQ_WPRG_TYPE_REG_DISP_CD

		1		1		NOWRK		No Workout Plan Performed		9/30/13		1/1/10		12/31/99		Y		0

		2		2		MOD		Modification		9/30/13		1/1/10		12/31/99		Y		1

		3		3		PYMTPLN		Payment Plan		9/30/13		1/1/10		12/31/99		Y		2

		4		4		DEEDINL		Deed in Lieu		9/30/13		1/1/10		12/31/99		Y		3

		5		5		SHRTSLE		Short Sale		9/30/13		1/1/10		12/31/99		Y		4

		6		6		STIPMOD		Stipulated Repayment / stip to mod		9/30/13		1/1/10		12/31/99		Y		5

		7		7		DNU		Do not Use		9/30/13		1/1/10		12/31/99		Y		6

		8		8		SETTLE		Settlement		9/30/13		1/1/10		12/31/99		Y		7

		9		9		OTHWRK		Other Workout Type Completed / Executed		9/30/13		1/1/10		12/31/99		Y		8





DIM_FORECLOSURE_STATUS

				N_FORECLOSURE_STATUS_SKEY		V_FORECLOSURE_STATUS_CODE		V_FORECLOSURE_STATUS_DESC		FIC_MIS_DATE		D_RECORD_START_DATE		D_RECORD_END_DATE		F_LATEST_RECORD_INDICATOR		V_FORECLSR_STAT_REG_DISPLAY_CD

		1		1		NOTFL		Not in foreclosure		9/30/13		3/31/00		12/31/99		Y		0

		2		2		PRESL		In foreclosure, pre-sale		9/30/13		3/31/00		12/31/99		Y		1

		3		3		POSTSL		Post-sale foreclosure, Redemption, non-REO (if available, otherwise REO)		9/30/13		3/31/00		12/31/99		Y		2

		4		4		REO		REO		9/30/13		3/31/00		12/31/99		Y		3





DIM_INCOME_DOCUMENTATION_PROG

				N_INCOME_DOCMNTATION_PROG_SKEY		V_INCOME_DOCMNTATION_PROG_CODE		V_INCOME_DOCMNTATION_PROG_DESC		FIC_MIS_DATE		D_RECORD_START_DATE		D_RECORD_END_DATE		F_LATEST_RECORD_INDICATOR		V_INC_DOCPRG_REG_DISPLAY_CD

		1		1		FULL		Full		9/30/13		9/30/13		9/30/13		Y		1

		2		2		ALTLOWLNDR		Alt/Low - Lender		9/30/13		9/30/13		9/30/13		Y		2

		3		3		ALTLOWBORWR		Alt/Low  - Borrower		9/30/13		9/30/13		9/30/13		Y		3

		4		4		ALTLOWUNKN		Alt/Low - Unknown		9/30/13		9/30/13		9/30/13		Y		4

		5		5		STALEN		Stated  - Lender		9/30/13		9/30/13		9/30/13		Y		5

		6		6		STABORWR		Stated - Borrower		9/30/13		9/30/13		9/30/13		Y		6

		7		7		STAUNKN		Stated - Unknown		9/30/13		9/30/13		9/30/13		Y		7





DIM_INCOME_SOURCE_TYPE

				N_INCOME_SOURCE_TYPE_SKEY		V_INCOME_SOURCE_TYPE_CODE		V_INCOME_SOURCE_TYPE_DESC		FIC_MIS_DATE		D_RECORD_START_DATE		D_RECORD_END_DATE		F_LATEST_RECORD_INDICATOR		V_INC_SRC_REG_DISPLAY_CD

		1		1		INDI		Indivudial		9/30/13		1/1/10		12/31/99		Y		1

		2		2		HOUSEHLD		Household		9/30/13		1/1/10		12/31/99		Y		2

		3		3		OTHBORWR		Other Borrower Income Type		9/30/13		1/1/10		12/31/99		Y		3





DIM_INTEREST_TYPE

				N_INTEREST_TYPE		V_INTEREST_TYPE		V_INTEREST_TYPE_DESC		V_CREATED_BY		D_CREATED_DATE		V_LAST_MODIFIED_BY		D_LAST_MODIFIED_DATE

		1		251		Undrawn		Fully undrawn commitments		ESTBIUSER		09-SEP-20 10.00.00.000000 AM		ESTBIUSER		09-SEP-20 10.00.00.000000 AM

		2		0		Other		other		LRMUSER		09-SEP-20 10.00.00.000000 AM		LRMUSER		09-SEP-20 10.00.00.000000 AM

		3		50		Floating Rate		Floating Rate		LRMUSER		09-SEP-20 10.00.00.000000 AM		LRMUSER		09-SEP-20 10.00.00.000000 AM

		4		250		Other Adjustable		Other Adjustable		LRMUSER		09-SEP-20 10.00.00.000000 AM		LRMUSER		09-SEP-20 10.00.00.000000 AM

		5		10		Repricing Pattern		Repricing Pattern		LRMUSER		09-SEP-20 10.00.00.000000 AM		LRMUSER		09-SEP-20 10.00.00.000000 AM

		6		-1		MIS		Missing		LRMUSER		09-SEP-20 10.00.00.000000 AM		LRMUSER		09-SEP-20 10.00.00.000000 AM

		7		20		Fixed Rate		Fixed rate		LRMUSER		09-SEP-20 10.00.00.000000 AM		LRMUSER		09-SEP-20 10.00.00.000000 AM

		8		90		Intonly		Interest Only		ESTBIUSER		09-SEP-20 10.00.00.000000 AM		ESTBIUSER		09-SEP-20 10.00.00.000000 AM





DIM_LIEN_PERFORMANCE

				N_LIEN_PERFORMANCE_SKEY		N_LIEN_PERFORMANCE_CODE		V_FIRST_LIEN_PERFORMANCE_DESC		V_JUNIOR_LIEN_PERFORMANCE_DESC		FIC_MIS_DATE		D_RECORD_START_DATE		D_RECORD_END_DATE		F_LATEST_RECORD_INDICATOR		V_LIEN_PERF_REG_DISPLAY_CD		V_LIEN_PERFORMANCE_CODE

		1		1		0		First Lien Not Performing				9/30/13		9/30/13		9/30/13		Y		0

		2		2		1		First Lien Performing				9/30/13		9/30/13		9/30/13		Y		1

		3		3		U		Status of First Lien not known				9/30/13		9/30/13		9/30/13		Y		U

		4		4		NJ				No junior lien on property		9/30/13		9/30/13		9/30/13		Y		0

		5		5		JALPERFORM				One or more junior liens are on the property and all are performing		9/30/13		9/30/13		9/30/13		Y		1

		6		6		JONNTPERFORM				One or more junior liens are on the property and one or more junior liens are not performing		9/30/13		9/30/13		9/30/13		Y		2

		7		7		JONSTUNKN				One or more junior liens are on the property and status is unknown		9/30/13		9/30/13		9/30/13		Y		3

		8		8		JUNKN				Presence of junior lien is unknown		9/30/13		9/30/13		9/30/13		Y		4





DIM_LIQUIDATION_STATUS

				N_LIQUIDATION_STATUS_SKEY		V_LIQUIDATION_STATUS_CODE		V_LIQUIDATION_STATUS_DESC		FIC_MIS_DATE		D_RECORD_START_DATE		D_RECORD_END_DATE		F_LATEST_RECORD_INDICATOR		V_LIQ_STATUS_REG_DISPLAY_CD

		1		1		NTPD		Not paid-in-full		9/30/13		3/31/00		12/31/99		Y		0

		2		2		VOLPO		Voluntary payoff		9/30/13		3/31/00		12/31/99		Y		1

		3		3		INVOLLQ		Involuntary liquidation (foreclosure)		9/30/13		3/31/00		12/31/99		Y		2

		4		4		SERTRN		Servicing transfer		9/30/13		3/31/00		12/31/99		Y		3





DIM_LOAN_MODIFICATION_TYPE

				N_LOAN_MODIFICATION_TYPE_SKEY		V_LOAN_MODIFICATION_TYPE_CODE		V_LOAN_MODIFICATION_TYPE_DESC		FIC_MIS_DATE		D_RECORD_START_DATE		D_RECORD_END_DATE		F_LATEST_RECORD_INDICATOR		N_HOME_EQUTY_MODIFICATION_TYPE		N_FIRST_MORT_MODIFICATION_TYPE		V_LOANMOD_TYPE_REG_DISPLAY_CD

		1		1		NOTMOD		Loan has not been modified		9/30/13		9/30/13		9/30/13		Y						0

		2		2		ASFS		ASF Streamline		9/30/13		9/30/13		9/30/13		Y						6

		3		3		FHFAS		FHFA Streamline (Specific to program announced 12/15/08)		9/30/13		9/30/13		9/30/13		Y						8

		4		4		FDICS		FDIC Streamline(Mod in a Box)		9/30/13		9/30/13		9/30/13		Y						9

		5		5		PROPSP		Proprietary Systematic Program		9/30/13		9/30/13		9/30/13		Y						10

		6		6		PROPOTH		Proprietary Other		9/30/13		9/30/13		9/30/13		Y						11

		7		7		HAF		Home Afforable Modification		9/30/13		9/30/13		9/30/13		Y						12

		8		8		RATEFRZ		Interest Rate Frozen		9/30/13		9/30/13		9/30/13		Y

		9		9		TRMEXT		Term Extention		9/30/13		9/30/13		9/30/13		Y





DIM_LOAN_REPURCHASE_STATUS

				N_LOAN_REPURCHASE_STATUS_SKEY		V_LOAN_REPURCHASE_STATUS_CODE		V_LOAN_REPURCHASE_STATUS_DESC		FIC_MIS_DATE		D_RECORD_START_DATE		D_RECORD_END_DATE		F_LATEST_RECORD_INDICATOR		V_LOAN_REPUR_STA_REG_DISP_CD

		1		1		NONE		None		9/30/13		9/30/13		9/30/13		Y		0

		2		2		INPRCS		In Process		9/30/13		9/30/13		9/30/13		Y		1

		3		3		COMPUR		complete & Repurchased		9/30/13		9/30/13		9/30/13		Y		2

		4		4		COMNOTPUR		Complete and NO Repurchase		9/30/13		9/30/13		9/30/13		Y		3





DIM_LOAN_SOURCE_TYPE

				N_LOAN_SOURCE_TYPE_SKEY		V_LOAN_SOURCE_TYPE_CODE		V_LOAN_SOURCE_TYPE_DESC		FIC_MIS_DATE		D_RECORD_START_DATE		D_RECORD_END_DATE		F_LATEST_RECORD_INDICATOR		F_CARD_LOAN_SRC_FLAG		V_LOAN_SRC_TYPE_REG_DISPLAY_CD

		1		8		TKONEOTH		Take-One Other application		9/30/13		1/1/10		12/31/99		Y				0

		2		9		PRAPPR		Pre-approved		9/30/13		1/1/10		12/31/99		Y				1

		3		10		INVAPL		Invitation to Apply ITA		9/30/13		1/1/10		12/31/99		Y				2

		4		11		TKONEBR		Take-One Branch Application		9/30/13		1/1/10		12/31/99		Y				3

		5		12		ACTPUR		Accounts Purchased from a 3rd Party		9/30/13		1/1/10		12/31/99		Y				4

		6		13		OTHLN		Other loan source known and not included in 0 – 4 above		9/30/13		1/1/10		12/31/99		Y				5

		7		14		UNKNLN		Loan source unknown		9/30/13		1/1/10		12/31/99		Y				6

		8		1		RETAIL		Retail (Branch, Internet)		9/30/13		3/31/00		12/31/99		Y				1

		9		2		WHOLE		Wholesale		9/30/13		3/31/00		12/31/99		Y				2

		10		3		CORR		Correspondent		9/30/13		3/31/00		12/31/99		Y				3

		11		4		SERVICE		Servicing Rights Purchased		9/30/13		3/31/00		12/31/99		Y				4

		12		5		BULK		Bulk Purchased		9/30/13		3/31/00		12/31/99		Y				5

		13		6		WMGT		Wealth Management / Private Banking		9/30/13		3/31/00		12/31/99		Y				6

		14		7		UNKN		Unknown		9/30/13		3/31/00		12/31/99		Y				U





DIM_LOSS_SHARE_AGREEMENT

				N_LOSS_SHARE_AGREEMENT_SKEY		V_LOSS_SHARE_AGREEMENT_CODE		V_LOSS_SHARE_AGREEMENT_DESC		N_SELF_LOSS_SHARE_RATE		FIC_MIS_DATE		D_RECORD_START_DATE		D_RECORD_END_DATE		F_LATEST_RECORD_INDICATOR		V_LOSSSHR_AGG_REG_DISPLAY_CD

		1		1		NOLOSSH		No Loss Share				9/30/13		1/1/10		12/31/99		Y		0

		2		2		LOSSH		Yes				9/30/13		1/1/10		12/31/99		Y		1





DIM_MORT_INVESTOR_TYPE

				N_MORT_INVESTOR_TYPE_SKEY		V_MORT_INVESTOR_TYPE_CODE		V_MORT_INVESTOR_TYPE_DESC		FIC_MIS_DATE		D_RECORD_START_DATE		D_RECORD_END_DATE		F_LATEST_RECORD_INDICATOR		V_MORT_INV_TYPE_REG_DISPLAY_CD

		1		1		GNMA		GNMA		9/30/13		3/31/00		12/31/99		Y		1

		2		2		FNAMA		FNMA		9/30/13		3/31/00		12/31/99		Y		2

		3		3		FHLMC		FHLMC		9/30/13		3/31/00		12/31/99		Y		3

		4		4		PVTSEC		Private Securitized		9/30/13		3/31/00		12/31/99		Y		4

		5		5		GNMABUY		GNMA Buyout Loans		9/30/13		3/31/00		12/31/99		Y		5

		6		6		LHA		Local Housing Authority		9/30/13		3/31/00		12/31/99		Y		6

		7		7		PORT		Portfolio		9/30/13		3/31/00		12/31/99		Y		7

		8		8		FHLB		Federal Home Loan Bank (FHLB)		9/30/13		3/31/00		12/31/99		Y		0

		9		9		UNOWN		Unknown		9/30/13		3/31/00		12/31/99		Y		U

		10		10		FHARES		FHA Residential		9/30/13		1/1/10		12/31/99		Y		1

		11		11		VARES		VA Residential		9/30/13		1/1/10		12/31/99		Y		2

		12		12		CONWPMOI		Conventional without Private Mortgage Insurance		9/30/13		1/1/10		12/31/99		Y		3

		13		13		CRAHA		CRA, House America		9/30/13		1/1/10		12/31/99		Y		4

		14		14		FHAPRO		FHA Project		9/30/13		1/1/10		12/31/99		Y		5

		15		15		CONWOPMOI		Conventional with Private Mortgage Insurance		9/30/13		1/1/10		12/31/99		Y		6

		16		16		HUD235		HUD 235 Loans		9/30/13		1/1/10		12/31/99		Y		7

		17		17		OTHERS		Other		9/30/13		1/1/10		12/31/99		Y		Y

		18		18		UNKN		Unknown		9/30/13		1/1/10		12/31/99		Y		U





DIM_MORTGAGE_OCCUPANCY

				N_MORTGAGE_OCCUPANY_SKEY		V_MORTGAGE_OCCUPANY_CODE		V_MORTGAGE_OCCUPANY_DESC		FIC_MIS_DATE		D_RECORD_START_DATE		D_RECORD_END_DATE		F_LATEST_RECORD_INDICATOR		V_MORT_OCCPNCY_REG_DISPLAY_CD

		1		1		PRIMRY		Primary		9/30/13		9/30/13		9/30/13		Y		1

		2		2		SCNDHME		Second Home		9/30/13		9/30/13		9/30/13		Y		2

		3		3		NONOWNR		Non Owner/Investment		9/30/13		9/30/13		9/30/13		Y		3

		4		4		UNKWN		Unknown		9/30/13		9/30/13		9/30/13		Y		U





DIM_PARTY_TYPE

				N_PARTY_TYPE_SKEY		V_PARTY_TYPE_CODE		F_LATEST_RECORD_INDICATOR		D_RECORD_START_DATE		D_RECORD_END_DATE		FIC_MIS_DATE		V_DATA_ORIGIN		V_PARTY_TYPE_DESC

		1		9		CORPORATE		Y		3/31/00		3/31/99		3/31/10				Corporate

		2		1		BANK		Y		3/31/00		3/31/99		3/31/10				Banks

		3		2		FINGUAR		Y		3/31/00		3/31/99		3/31/10				Financial guarantors / monolines

		4		3		SPV		Y		3/31/00		3/31/99		3/31/10				SPVs

		5		4		OTHFIN		Y		3/31/00		3/31/99		3/31/10				Other financials

		6		5		NFIN		Y		3/31/00		3/31/99		3/31/10				Non-financial corporates

		7		6		SOV		Y		3/31/00		3/31/99		3/31/10				Sovereigns

		8		7		LOCATH		Y		3/31/00		3/31/99		3/31/10				Local authorities

		9		8		OTH		Y		3/31/00		3/31/99		3/31/10				Other

		10		-1		MIS		Y		3/31/00		3/31/99		3/31/10				MISC

		11		17		NTLBNK		Y		3/31/00		3/31/99		9/30/13				National Bank

		12		10		STMBNK		Y		3/31/00		3/31/99		9/30/13				State Member Bank

		13		11		NONMBNK		Y		3/31/00		3/31/99		9/30/13				Nonmember Bank

		14		12		STCRUN		Y		3/31/00		3/31/99		9/30/13				State Credit Union

		15		13		FEDCRUN		Y		3/31/00		3/31/99		9/30/13				Federal Credit Union

		16		14		NONBNKSUB		Y		3/31/00		3/31/99		9/30/13				Non-bank Subsidiary

		17		16		OTHER		Y		3/31/00		3/31/99		9/30/13				Other Entity Type





DIM_PRODUCT

				V_PROD_DESC		D_END_DATE		F_NDTL_COMPONENT		F_PROD_NO_RATE		F_PROD_PERFORMANCE		F_PROD_BEHAVIOUR		V_PROD_CODE		FIC_MIS_DATE		V_PROD_CODE_LEVEL2		N_PROD_PRICE		V_PROD_FAMILY_DESC		F_NEW_PROD_IND		F_RISK_ASSET_IND		V_PROD_CODE_LEVEL3		V_PROD_FAMILY		V_PROD_GROUP		F_LATEST_RECORD_INDICATOR		D_RECORD_END_DATE		D_RECORD_START_DATE		V_PROD_GROUP_DESC		V_PROD_MODULE		V_PROD_TYPE		D_START_DATE		V_PROD_SEGMENT		N_PROD_AGE_IN_MONTHS		V_D_IRS_CODE		F_PROD_RATE_SENSITIVITY		V_PROD_CATG		V_PROD_BRANCH_CODE		F_RETAIL_WHOLESALE_IND		F_CUSTPROD_CLASSIFICATION		V_PROD_CODE_LEVEL1		N_PROD_SKEY		V_PROD_CODE_LEVEL1_DESC		V_PROD_CODE_LEVEL2_DESC		V_PROD_CODE_LEVEL3_DESC		D_CREATED_DATE		D_LAST_MODIFIED_DATE		N_ACCOUNT_TYPE		N_PRODUCT_ID		N_PRODUCT_ID_LEVEL01		N_PRODUCT_ID_LEVEL02		N_PRODUCT_ID_LEVEL03		N_PRODUCT_ID_LEVEL04		N_PRODUCT_ID_LEVEL05		N_PRODUCT_ID_LEVEL06		N_PRODUCT_ID_LEVEL07		N_PRODUCT_ID_LEVEL08		N_PRODUCT_ID_LEVEL09		N_PRODUCT_ID_LEVEL10		N_PRODUCT_ID_LEVEL11		N_PRODUCT_ID_LEVEL12		N_PRODUCT_ID_LEVEL13		N_PRODUCT_ID_LEVEL14		N_PRODUCT_ID_LEVEL15		N_PRODUCT_ID_LEVEL16		N_PRODUCT_ID_LEVEL17		N_PRODUCT_ID_LEVEL18		N_PRODUCT_ID_LEVEL19		N_PRODUCT_ID_LEVEL20		N_SEQ_01		N_SEQ_02		N_SEQ_03		N_SEQ_04		N_SEQ_05		N_SEQ_06		N_SEQ_07		N_SEQ_08		N_SEQ_09		N_SEQ_10		N_SEQ_11		N_SEQ_12		N_SEQ_13		N_SEQ_14		N_SEQ_15		N_SEQ_16		N_SEQ_17		N_SEQ_18		N_SEQ_19		N_SEQ_20		V_BALANCE_SHEET_CATEGORY		V_BALANCE_SHEET_CATEGORY_DESC		V_CREATED_BY		V_LAST_MODIFIED_BY		V_PROD_CAT_DESC		V_PROD_SUB_CAT		V_PROD_SUB_CAT_DESC		V_PROD_TYPE_DESC		V_PRODUCT_NAME		V_PRODUCT_NAME_LEVEL01		V_PRODUCT_NAME_LEVEL02		V_PRODUCT_NAME_LEVEL03		V_PRODUCT_NAME_LEVEL04		V_PRODUCT_NAME_LEVEL05		V_PRODUCT_NAME_LEVEL06		V_PRODUCT_NAME_LEVEL07		V_PRODUCT_NAME_LEVEL08		V_PRODUCT_NAME_LEVEL09		V_PRODUCT_NAME_LEVEL10		V_PRODUCT_NAME_LEVEL11		V_PRODUCT_NAME_LEVEL12		V_PRODUCT_NAME_LEVEL13		V_PRODUCT_NAME_LEVEL14		V_PRODUCT_NAME_LEVEL15		V_PRODUCT_NAME_LEVEL16		V_PRODUCT_NAME_LEVEL17		V_PRODUCT_NAME_LEVEL18		V_PRODUCT_NAME_LEVEL19		V_PRODUCT_NAME_LEVEL20		V_PROD_NAME		F_VARIABLE_ANNUITIES_IND		V_PROD_GUAR_BENEFIT_DESC		N_PROD_GUAR_BENEFIT_COV_TERM		V_PROD_GUAR_BNFT_COV_TERM_UOM		F_PROD_GUAR_BENEFIT_EXIST_IND		F_PROD_OPT_BENEFIT_EXIST_IND		F_REPLICABLE_MKT_PORTFOLIO_IND		V_LOB_CODE		N_LOB_SKEY		V_PROD_FMLY_CATEGORY		V_PROD_FMLY_SUB_CATEGORY		N_PRODUCT_LIMIT		N_INTEREST_ONLY_TERM

		1		RME		3/31/99										RME		3/31/10																				3/31/99		3/31/00		Loan						3/31/00																				1

		2		CSR		3/31/99										CSR		3/31/10																				3/31/99		3/31/00		Loan						3/31/00																				2

		3		CSE		3/31/99										CSE		3/31/10																				3/31/99		3/31/00		Loan						3/31/00																				3

		4		EDUL		3/31/99										EDUL		3/31/10																				3/31/99		3/31/00		Loan						3/31/00																				4

		5		CC		3/31/99										CC		3/31/10																				3/31/99		3/31/00		Loan						3/31/00																				5

		6		AUTL		3/31/99										AUTL		3/31/10																				3/31/99		3/31/00		Loan						3/31/00																				6





DIM_PROG_ACTIVITY_STATUS

				N_PROG_ACTIVITY_STATUS_SKEY		V_PROG_ACTIVITY_STATUS_CODE		V_PROG_ACTIVITY_STATUS_DESC		V_CARD_ACTIIVTY_STATUS_IND		V_MITIGATION_PROG_IND		FIC_MIS_DATE		D_RECORD_START_DATE		D_RECORD_END_DATE		F_LATEST_RECORD_INDICATOR		V_PROG_ACT_STAT_REG_DISPLAY_CD

		1		5		ANP		Active and Non Performing				N		9/30/13		1/1/10		12/31/99		Y		2

		2		2		OI		Open & Inactive		I				9/30/13		1/1/10		12/31/99		Y		1

		3		6		BRKN		Broken				B		9/30/13		1/1/10		12/31/99		Y		3

		4		4		AP		Active and Performing				P		9/30/13		1/1/10		12/31/99		Y		1

		5		1		OA		Open & Active		A				9/30/13		1/1/10		12/31/99		Y		0

		6		7		NOLMIT		No loss mitigation action in place				L		9/30/13		1/1/10		12/31/99		Y		0

		7		3		CLSD		Account is closed / not open		C				9/30/13		1/1/10		12/31/99		Y		2





DIM_REG_LOAN_PURPOSE

				N_REG_LOAN_PURPOSE_SKEY		V_REG_LOAN_PURPOSE_CODE		V_REG_LOAN_PURPOSE_DESC		FIC_MIS_DATE		D_RECORD_START_DATE		D_RECORD_END_DATE		F_LATEST_RECORD_INDICATOR		V_REGLOAN_PUR_REG_DISPLAY_CD

		1		1		BUILDTOSUIT		Construction Build to Suit / Credit Tenant Lease		9/30/13		3/31/00		12/31/99		Y		1

		2		2		LNDACQDEV		Land Acquisition & Development		9/30/13		3/31/00		12/31/99		Y		2

		3		3		CONSTOTH		Construction Other		9/30/13		3/31/00		12/31/99		Y		3

		4		4		DNU		DO NOT USE.		9/30/13		3/31/00		12/31/99		Y		4

		5		5		DNTUSE		DO NOT USE.		9/30/13		3/31/00		12/31/99		Y		5

		6		6		ACQN		Acquisition (nonowner occupied)		9/30/13		3/31/00		12/31/99		Y		6

		7		7		REFIN		Refinance		9/30/13		3/31/00		12/31/99		Y		7

		8		8		OTHERLOAN		Other		9/30/13		3/31/00		12/31/99		Y		8

		9		9		PURCH		Purchase		9/30/13		3/31/00		12/31/99		Y		1

		10		10		RTRMFIN		Rate Term Refinance		9/30/13		3/31/00		12/31/99		Y		4

		11		11		CSHREF		Cash-Out Refinance		9/30/13		3/31/00		12/31/99		Y		5

		12		12		OTHREFIN		Other Refinance		9/30/13		3/31/00		12/31/99		Y		6

		13		13		HMIMP		Home Improvement		9/30/13		3/31/00		12/31/99		Y		7

		14		14		DBCON		Debt Consolidation		9/30/13		3/31/00		12/31/99		Y		8

		15		15		EDU		Education		9/30/13		3/31/00		12/31/99		Y		9

		16		16		MED		Medical		9/30/13		3/31/00		12/31/99		Y		A

		17		17		OTHR		Other		9/30/13		3/31/00		12/31/99		Y		Y

		18		18		UNKN		Unknown		9/30/13		3/31/00		12/31/99		Y		U

		19		19		CB		Commercial Business		9/30/13		3/31/00		12/31/99		Y





DIM_REPAYMENT_STATUS

				N_REPAYMENT_STATUS_SKEY		V_REPAYMENT_STATUS_CODE		V_REPAYMENT_STATUS_DESC		FIC_MIS_DATE		D_RECORD_START_DATE		D_RECORD_END_DATE		F_LATEST_RECORD_INDICATOR		V_REPAY_STAT_REG_DISPLAY_CD

		1		1		NOPLAN		No active plan as of month-end and did not have a plan broken or cancelled during the month.		9/30/13		1/1/10		12/31/99		Y		0

		2		2		STIPACTIVE		Stip to Mod Active		9/30/13		1/1/10		12/31/99		Y		1

		3		3		STIPBROKEN		Stip to Mod Broken		9/30/13		1/1/10		12/31/99		Y		2

		4		4		REPAYACTIVE		Repayment Plan Active		9/30/13		1/1/10		12/31/99		Y		3

		5		5		REPAYBROKEN		Repayment Plan Broken		9/30/13		1/1/10		12/31/99		Y		4

		6		6		REPAYCANCELSER		Repayment Plan Cancelled by Servicer		9/30/13		1/1/10		12/31/99		Y		5

		7		7		REPAYCANCELBOR		Repayment Plan Cancelled at borrower’s request		9/30/13		1/1/10		12/31/99		Y		6

		8		8		HATPACT		Home Affordable Trial Period Active		9/30/13		1/1/10		12/31/99		Y		7

		9		9		HATPBR		Home Affordable Trial Period Broken		9/30/13		1/1/10		12/31/99		Y		8

		10		10		HATCAN		Home Affordable Trial Cancellation		9/30/13		1/1/10		12/31/99		Y		9

		11		11		HATEXTM		Home Affordable Trial Extended / Mod Pending Repayment Plan Performance Status – This field tracks the performance of repayment and stip-to-mod plans.		9/30/13		1/1/10		12/31/99		Y		10





DIM_BUSINESS_SEGEMENT

				N_BUSINESS_SEGMENT_SKEY		V_BUSINESS_SEGMENT_CODE		V_BUSINESS_SEGMENT_DESC		D_RECORD_START_DATE		D_RECORD_END_DATE		FIC_MIS_DATE		F_LATEST_RECORD_INDICATOR		V_BUSINESS_SEGMENT_PARENT_CD

		4		1		INTLAUTOLN		International Auto Loan		9/30/13		9/30/13		9/30/13		Y

		5		2		USAUTOLN		US Auto Loan		9/30/13		9/30/13		9/30/13		Y

		6		3		INTLCRCD		International Credit Card		9/30/13		9/30/13		9/30/13		Y

		7		4		INTLHOMEEQ		International Home Equity		9/30/13		9/30/13		9/30/13		Y

		8		5		INTLFRSTLIMTG		International First Lien Mortgage		9/30/13		9/30/13		9/30/13		Y

		9		6		INTLOTHCON		International Other Consumer		9/30/13		9/30/13		9/30/13		Y

		10		7		USOTHCON		US Other Consumer		9/30/13		9/30/13		9/30/13		Y

		11		8		INTLSMB		International Small Business		9/30/13		9/30/13		9/30/13		Y

		12		9		USSMB		US Small Business		9/30/13		9/30/13		9/30/13		Y

		13		10		STDNTLN		Student Loan		9/30/13		9/30/13		9/30/13		Y

		1		11		WHLSLE		Corporate		9/30/13		9/30/13		9/30/13		Y

		2		12		CRE		Commercial Real Estate		9/30/13		9/30/13		9/30/13		Y

		3		13		USCRCD		US Credit Card		9/30/13		9/30/13		9/30/13		Y

		14		14		USHOMEEQ		US Home Equity		9/30/13		9/30/13		9/30/13		Y

		15		15		USFRSTLIMTG		US First Lien Mortgage		9/30/13		9/30/13		9/30/13		Y





DIM_DELQCY_WORKOUT_PROGRAM

				N_DELQCY_WORKOUT_PROG_SKEY		V_DELQCY_WORKOUT_PROG_CODE		V_DELQCY_WORKOUT_PROG_DESC		F_RATE_CHANGE_FLAG		F_REAGED_FLAG		F_DEFERMENT_PLAN_FLAG		F_LONG_TERM_EXTENSION_FLAG		F_FORBEARANCE_FLAG		FIC_MIS_DATE		D_RECORD_START_DATE		D_RECORD_END_DATE		F_LATEST_RECORD_INDICATOR		F_STEP_RATE_MODIFICATION_IND		V_DELQ_WPRG_REG_DISPLAY_CD

		1		1		DELQ-1		DELQ-1		Y										12/30/13		1/1/00		12/31/99		Y				1

		2		2		DELQ-2		DELQ-2				Y								12/30/13		1/1/00		12/31/99		Y				2

		3		3		DELQ-3		DELQ-3						Y						12/30/13		1/1/00		12/31/99		Y				3

		4		4		DELQ-4		DELQ-4								Y				12/30/13		1/1/00		12/31/99		Y				4

		5		5		DELQ-5		DELQ-5										Y		12/30/13		1/1/00		12/31/99		Y				5

		6		6		DELQ-6		DELQ-6												12/30/13		1/1/00		12/31/99		Y		Y		6





DIM_INDEX

				N_INDEX_SKEY		V_INDEX_CODE		V_INDEX_DESC		V_INDEX_TYPE_CODE		V_COUNTRY_ID		V_ECONOMIC_ZONE_CODE		F_CROSS_COUNTRY_FLAG		F_CROSS_REGION_FLAG		V_CD_INDEX_MAIN_CODE		V_CD_SUB_INDEX_CODE		N_INDEX_SERIES		V_INDEX_REGION_CODE		V_CD_INDEX_INV_GRADE_CODE		V_INDEX_REG_DISPLAY_CD

		76		1		FT100		FTSE 100		STOCKEX		UK				N		N												1

		71		2		EST50		Euro Stoxx 50 Index		STOCKEX				ADVECO		Y		N												2

		23		3		EUR600		Stoxx Europe 600 Index		STOCKEX				ADVECO		Y		N												3

		2		4		MSCEME		MSCI EM Eastern Europe		STOCKEX				EMEUR		Y		N												4

		73		5		MSCEML		MSCI EM Latin America Index		STOCKEX				LATAMAC		Y		N												5

		39		6		MSCEMA		MSCI EM Asia Index		STOCKEX				ASIAXJAP		N		N												6

		1		7		MSCACW		MSCI All Country World Index (ACWI)		STOCKEX						N		Y												7

		4		8		MSCEAF		MSCI EAFE Index		STOCKEX						N		Y												8

		5		9		MSCEM		MSCI EM Index		STOCKEX						N		Y												9

		63		10		MSEMEA		MSCI EMEA Index		STOCKEX						N		Y												1

		6		11		MSCWOR		MSCI World Index		STOCKEX						N		Y												2

		20		12		WCI		World Container Index		FREIGHT						N		N												3

		46		13		BALEX		Baltic Exchange Dry Index (BDI)		FREIGHT						N		N												4

		60		14		CTSGF		CTSI-Global Freight Index		FREIGHT						N		N												5

		36		15		SPGSCI		SandP GSCI Index		DIVCOM						N		N												6

		33		16		DJUBSI		DJ-UBS Index		DIVCOM						N		N												7

		64		17		TRJCRB		TR/J CRB Index		DIVCOM						N		N												8

		21		18		RU3000		Russell 3000		DIVCOM						N		N												9

		62		19		LEHAGG		Lehman Aggregate		DIVCOM						N		N												1

		49		20		DJAIGC		DJ AIG Commodity Index		DIVCOM						N		N												2

		10		21		CBOESP		CBOE SandP 500 BuyWrite Index		LSDICO						N		N												3

		31		22		CSU130		Credit Suisse 130/30 Large-Cap Index		LSDICO						N		N												4

		69		23		FTE130		First Trust Enhanced 130/30 Large Cap Index		LSDICO						N		N												5

		26		24		SPCOMM		SandP Commodity Trends Indicator - Total Return		LSDICO						N		N												6

		38		25		RAFIUE		RAFI US Equity Long/Short Index		LSDICO						N		N												7

		57		26		EST50D		Euro Stoxx 50 Index D		STOCKEX				ADVECO		Y		N												6

		17		27		MSEMLD		MSCI EM Latin America Index D		STOCKEX				LATAMAC		Y		N												7

		75		28		MSAD		MSCI EM Asia Index D		STOCKEX				ASIAXJAP		Y		N												8

		13		29		MSEMA		MSCI EM Europe, Middle East and Africa IndeX		STOCKEX				MEANAFRIICA		Y		N												9

		79		30		MSSAI		MSCI South Africa Index		STOCKEX				SSAFRICA		Y		N												1

		44		31		MSWIID		MSCI ACWI All Cap Index		STOCKEX						N		Y												2

		43		32		MSSOEC		MSCI Select OECD Index		STOCKEX						N		Y												3

		45		33		MEMAD		MSCI EM Europe, Middle East and Africa Index D		STOCKEX				MEANAFRIICA		Y		N												4

		56		34		MSSAID		MSCI South Africa Index D		STOCKEX				SSAFRICA		Y		N												5

		54		35		MSWIDD		MSCI ACWI All Cap Index D		STOCKEX						N		Y												6

		24		36		RGCOMX		Rogers International Commodity Index		COMDTYEX						N		N												8

		32		37		COSI		COSI - Cost of Savings Index		STOCKEX																				7

		27		38		TBILUN		Tbill Unknown Type																						10

		15		39		TBIL3M		Tbill 3mo																						110

		61		40		TBIL6M		Tbill 6mo																						12

		37		41		TBIL1Y		Tbill 1yr																						13

		65		42		TBIL3Y		Tbill 3yr																						14

		70		43		TBIL5Y		Tbill 5yr																						15

		48		44		TBILOT		Tbill Other																						1Z

		68		45		COFIUN		COFI Unknown Type																						20

		72		46		COF11D		COFI 11th District																						21

		25		47		COFINM		COFI NM																						22

		59		48		COFOTH		COFI Other																						2Z

		55		49		LIBUN		LIBOR Unknown Type																						30

		22		50		LIB3M		LIBOR 3mo																						31

		29		51		LIB6M		LIBOR 6mo																						32

		11		52		LIB1Y		LIBOR 1yr																						33

		51		53		LIBOT		LIBOR other																						3Z

		7		54		FHLBNR		FHLBB Ntl Mtg Rt																						40

		9		55		BPLR		Bank Prime Rate																						50

		78		56		COD		Certificate of Deposit																						60

		14		57		FNMC		FNMA/FHLMC																						70

		41		58		MVTAVG		MTA (Moving Treasury Avg)																						80

		50		59		LAMA		LAMA(LIBOR Annual Moving Avg)																						81

		40		60		OTHIND		Other																						ZZ

		47		61		UNIND		Unknown																						UU

		66		62		CDXIG		CDX Investment Grade		CREDIT										CDX								IG		9

		35		63		CDXHY		CDX High Yield		CREDIT										CDX								HY		1

		28		64		CDXAB		CDX AB		CREDIT										CDX								AB		2

		34		65		ITAXEU		ITRAXX MAIN		CREDIT										ITRAXX								EURMAIN		3

		42		66		ATAXO		ITRAXX Crossover		CREDIT										ITRAXX								XO		5

		77		67		ITAXAB		ITRAXX AB		CREDIT										ITRAXX								AB		6

		19		68		LX		LOAN INDICES		CREDIT										LCDX										7

		3		69		CDXIGN		CDX IG (Series 9)		CREDIT										CDX				9				IG		7

		52		70		CDXIGR		CDX IG (On the run)		CREDIT										CDX								IG		8

		53		71		CDXIGT		CDX IG (Series 10)		CREDIT										CDX				10				IG		9

		74		72		CDXIGO		CDX AB		CREDIT										CDX								IG		1

		58		73		CDXEM		CDX EM		CREDIT				EM						CDX						EM				2

		67		74		CDXLAT		CDX LATAM CORP		CREDIT				EM						CDX						LATAM				3

		12		75		CDXNAB		CDX OTH		CREDIT				EM						CDX										4

		8		76		ITAXAI		ITRAXX ASIA IG		CREDIT				EM						ITRAXX						ASIA		IG		5

		16		77		ITAXAH		ITRAXX ASIA HY		CREDIT				EM						ITRAXX						ASIA		HY		6

		30		78		ITAXCM		ITRAXX CEEMEA CORP		CREDIT				EM						ITRAXX						CEEMEA				7

		18		79		ITAXAU		ITRAXX OTH		CREDIT				EM						ITRAXX										8





DIM_IRC

				N_INTEREST_RATE_CD		V_INTEREST_RATE_CD		V_IRC_DESC		V_CCY_CODE		N_ACCRUAL_BASIS_CD		N_COMPOUND_BASIS_CD		F_RISK_FREE_CURVE_FLG

		1		0		OTH		Unspecified Tenor		USD

		2		1		1Y		1 YEAR DIVIDEND IRC		USD

		3		2		2Y		2 YEAR DIVIDEND IRC		USD

		4		3		3Y		3 YEAR DIVIDEND IRC		USD

		5		4		5Y		5 YEAR DIVIDEND IRC		USD

		6		5		7Y		7 YEAR DIVIDEND IRC		USD

		7		6		10Y		10 YEAR DIVIDEND IRC		USD

		8		7		OIS		Australian Dollar Overnight Interest Rate		AUD

		9		8		SN		Australian Dollar Spot Next Rate		AUD

		10		9		SW		Australian Dollar Spot Week Rate		AUD

		11		10		2W		Australian Dollar Two Week Rate		AUD

		12		11		1M		Australian Dollar 1 Month Rate		AUD

		13		12		2M		Australian Dollar 2 months Rate		AUD

		14		13		3M		Australian Dollar 3 months Rate		AUD

		15		14		4M		Australian Dollar 4 months Rate		AUD

		16		15		5M		Australian Dollar 5 months Rate		AUD

		17		16		6M		Australian Dollar 6 months Rate		AUD

		18		17		7M		Australian Dollar 7 months Rate		AUD

		19		18		8M		Australian Dollar 8 months Rate		AUD

		20		19		9M		Australian Dollar 9 months Rate		AUD

		21		20		10M		Australian Dollar 10 months Rate		AUD

		22		21		11M		Australian Dollar 11 months Rate		AUD

		23		22		1Y		Australian Dollar 1 Year  Rate		AUD

		24		23		OIS		Canadian Dollar Overnight Interest Swap Rate		CAD

		25		24		ON		Canadian Dollar Spot Next Rate		CAD

		26		25		SW		Canadian Dollar Spot Week Rate		CAD

		27		26		2W		Canadian Dollar Two Week Rate		CAD

		28		27		1M		Canadian Dollar 1 Month Rate		CAD

		29		28		2M		Canadian Dollar 2 months Rate		CAD

		30		29		3M		Canadian Dollar 3 months Rate		CAD

		31		30		4M		Canadian Dollar 4 months Rate		CAD

		32		31		5M		Canadian Dollar 5 months Rate		CAD

		33		32		6M		Canadian Dollar 6 months Rate		CAD

		34		33		7M		Canadian Dollar 7 months Rate		CAD

		35		34		8M		Canadian Dollar 8 months Rate		CAD

		36		35		9M		Canadian Dollar 9 months Rate		CAD

		37		36		10M		Canadian Dollar 10 months Rate		CAD

		38		37		11M		Canadian Dollar 11 months Rate		CAD

		39		38		1Y		Canadian Dollar 1 Year  Rate		CAD

		40		39		OIS		Swiss Franc Overnight Interest Swap Rate		CHF

		41		40		SN		Swiss Franc Spot Next Rate		CHF

		42		41		SW		Swiss Franc Spot Week Rate		CHF

		43		42		2W		Swiss Franc Two Week Rate		CHF

		44		43		1M		Swiss Franc 1 Month Rate		CHF

		45		44		2M		Swiss Franc 2 months Rate		CHF

		46		45		3M		Swiss Franc 3 months Rate		CHF

		47		46		4M		Swiss Franc 4 months Rate		CHF

		48		47		5M		Swiss Franc 5 months Rate		CHF

		49		48		6M		Swiss Franc 6 months Rate		CHF

		50		49		7M		Swiss Franc 7 months Rate		CHF

		51		50		8M		Swiss Franc 8 months Rate		CHF

		52		51		9M		Swiss Franc 9 months Rate		CHF

		53		52		10M		Swiss Franc 10 months Rate		CHF

		54		53		11M		Swiss Franc 11 months Rate		CHF

		55		54		1Y		Swiss Franc 1 Year  Rate		CHF

		56		55		OIS		Danish Krone Overnight Interest Swap Rate		DKK

		57		56		SN		Danish Krone Spot Next Rate		DKK

		58		57		SW		Danish Krone Spot Week Rate		DKK

		59		58		2W		Danish Krone Two Week Rate		DKK

		60		59		1M		Danish Krone 1 Month Rate		DKK

		61		60		2M		Danish Krone 2 months Rate		DKK

		62		61		3M		Danish Krone 3 months Rate		DKK

		63		62		4M		Danish Krone 4 months Rate		DKK

		64		63		5M		Danish Krone 5 months Rate		DKK

		65		64		6M		Danish Krone 6 months Rate		DKK

		66		65		7M		Danish Krone 7 months Rate		DKK

		67		66		8M		Danish Krone 8 months Rate		DKK

		68		67		9M		Danish Krone 9 months Rate		DKK

		69		68		10M		Danish Krone 10 months Rate		DKK

		70		69		11M		Danish Krone 11 months Rate		DKK

		71		70		1Y		Danish Krone 1 Year  Rate		DKK

		72		71		OIS		EURO Overnight Interest Swap Rate		EUR

		73		72		ON		EURO Overnight Rate		EUR

		74		73		SW		EURO Spot Week Rate		EUR

		75		74		2W		EURO Two Week Rate		EUR

		76		75		1M		EURO 1 Month Rate		EUR

		77		76		2M		EURO 2 months Rate		EUR

		78		77		3M		EURO 3 months Rate		EUR

		79		78		4M		EURO 4 months Rate		EUR

		80		79		5M		EURO 5 months Rate		EUR

		81		80		6M		EURO 6 months Rate		EUR

		82		81		7M		EURO 7 months Rate		EUR

		83		82		8M		EURO 8 months Rate		EUR

		84		83		9M		EURO 9 months Rate		EUR

		85		84		10M		EURO 10 months Rate		EUR

		86		85		11M		EURO 11 months Rate		EUR

		87		86		1Y		EURO 1 Year  Rate		EUR

		88		87		OIS		Pound Sterling Overnight Interest Swap Rate		GBP

		89		88		ON		Pound Sterling Overnight Rate		GBP

		90		89		SW		Pound Sterling Spot Week Rate		GBP

		91		90		2W		Pound Sterling Two Week Rate		GBP

		92		91		1M		Pound Sterling 1 Month Rate		GBP

		93		92		2M		Pound Sterling 2 months Rate		GBP

		94		93		3M		Pound Sterling 3 months Rate		GBP

		95		94		4M		Pound Sterling 4 months Rate		GBP

		96		95		5M		Pound Sterling 5 months Rate		GBP

		97		96		6M		Pound Sterling 6 months Rate		GBP

		98		97		7M		Pound Sterling 7 months Rate		GBP

		99		98		8M		Pound Sterling 8 months Rate		GBP

		100		99		9M		Pound Sterling 9 months Rate		GBP

		101		100		10M		Pound Sterling 10 months Rate		GBP

		102		101		11M		Pound Sterling 11 months Rate		GBP

		103		102		1Y		Pound Sterling 1 Year  Rate		GBP

		104		103		OIS		Yen Overnight Interest Rate		JPY

		105		104		TSN		Spot Next Tokyo Interbank Offer Rate (TIBOR)		JPY

		106		105		TSW		Spot Week Tokyo Interbank Offer Rate (TIBOR)		JPY

		107		106		T2W		Tokyo Interbank Offer Rate (TIBOR)		JPY

		108		107		T1M		Tokyo Interbank Offer Rate (TIBOR)		JPY

		109		108		T2M		Tokyo Interbank Offer Rate (TIBOR)		JPY

		110		109		T3M		Tokyo Interbank Offer Rate (TIBOR)		JPY

		111		110		T4M		Tokyo Interbank Offer Rate (TIBOR)		JPY

		112		111		T5M		Tokyo Interbank Offer Rate (TIBOR)		JPY

		113		112		T6M		Tokyo Interbank Offer Rate (TIBOR)		JPY

		114		113		T7M		Tokyo Interbank Offer Rate (TIBOR)		JPY

		115		114		T8M		Tokyo Interbank Offer Rate (TIBOR)		JPY

		116		115		T9M		Tokyo Interbank Offer Rate (TIBOR)		JPY

		117		116		T10M		Tokyo Interbank Offer Rate (TIBOR)		JPY

		118		117		T11M		Tokyo Interbank Offer Rate (TIBOR)		JPY

		119		118		T1Y		Tokyo Interbank Offer Rate (TIBOR)		JPY

		120		119		LSN		Yen Libor Spot Next Rate		JPY

		121		120		LSW		Yen Libor Spot Week Rate		JPY

		122		121		L2W		Yen Libor Two Week Rate		JPY

		123		122		L1M		Yen Libor 1 Month Rate		JPY

		124		123		L2M		Yen Libor 2 months Rate		JPY

		125		124		L3M		Yen Libor 3 months Rate		JPY

		126		125		L4M		Yen Libor 4 months Rate		JPY

		127		126		L5M		Yen Libor 5 months Rate		JPY

		128		127		L6M		Yen Libor 6 months Rate		JPY

		129		128		L7M		Yen Libor 7 months Rate		JPY

		130		129		L8M		Yen Libor 8 months Rate		JPY

		131		130		L9M		Yen Libor 9 months Rate		JPY

		132		131		L10M		Yen Libor 10 months Rate		JPY

		133		132		L11M		Yen Libor 11 months Rate		JPY

		134		133		L1Y		Yen Libor 1 Year  Rate		JPY

		135		134		OIS		Norwegian Krone Libor Overnight Interest Swap Rate		NOK

		136		135		SN		Norwegian Krone Libor Spot Next Rate		NOK

		137		136		SW		Norwegian Krone Libor Spot Week Rate		NOK

		138		137		2W		Norwegian Krone Libor Two Week Rate		NOK

		139		138		1M		Norwegian Krone Libor 1 Month Rate		NOK

		140		139		2M		Norwegian Krone Libor 2 months Rate		NOK

		141		140		3M		Norwegian Krone Libor 3 months Rate		NOK

		142		141		4M		Norwegian Krone Libor 4 months Rate		NOK

		143		142		5M		Norwegian Krone Libor 5 months Rate		NOK

		144		143		6M		Norwegian Krone Libor 6 months Rate		NOK

		145		144		7M		Norwegian Krone Libor 7 months Rate		NOK

		146		145		8M		Norwegian Krone Libor 8 months Rate		NOK

		147		146		9M		Norwegian Krone Libor 9 months Rate		NOK

		148		147		10M		Norwegian Krone Libor 10 months Rate		NOK

		149		148		11M		Norwegian Krone Libor 11 months Rate		NOK

		150		149		1Y		Norwegian Krone Libor 1 Year  Rate		NOK

		151		150		OIS		New Zealand Dollar Overnight Interest Swap Rate		NZD

		152		151		SN		New Zealand Dollar Spot Next Rate		NZD

		153		152		SW		New Zealand Dollar Spot Week Rate		NZD

		154		153		2W		New Zealand Dollar Two Week Rate		NZD

		155		154		1M		New Zealand Dollar 1 Month Rate		NZD

		156		155		2M		New Zealand Dollar 2 months Rate		NZD

		157		156		3M		New Zealand Dollar 3 months Rate		NZD

		158		157		4M		New Zealand Dollar 4 months Rate		NZD

		159		158		5M		New Zealand Dollar 5 months Rate		NZD

		160		159		6M		New Zealand Dollar 6 months Rate		NZD

		161		160		7M		New Zealand Dollar 7 months Rate		NZD

		162		161		8M		New Zealand Dollar 8 months Rate		NZD

		163		162		9M		New Zealand Dollar 9 months Rate		NZD

		164		163		10M		New Zealand Dollar 10 months Rate		NZD

		165		164		11M		New Zealand Dollar 11 months Rate		NZD

		166		165		1Y		New Zealand Dollar 1 Year  Rate		NZD

		167		166		OIS		Swedish Krona Overnight Interest Swap Rate		SEK

		168		167		SN		Swedish Krona Spot Next Rate		SEK

		169		168		SW		Swedish Krona Spot Week Rate		SEK

		170		169		2W		Swedish Krona Two Week Rate		SEK

		171		170		1M		Swedish Krona 1 Month Rate		SEK

		172		171		2M		Swedish Krona 2 months Rate		SEK

		173		172		3M		Swedish Krona 3 months Rate		SEK

		174		173		4M		Swedish Krona 4 months Rate		SEK

		175		174		5M		Swedish Krona 5 months Rate		SEK

		176		175		6M		Swedish Krona 6 months Rate		SEK

		177		176		7M		Swedish Krona 7 months Rate		SEK

		178		177		8M		Swedish Krona 8 months Rate		SEK

		179		178		9M		Swedish Krona 9 months Rate		SEK

		180		179		10M		Swedish Krona 10 months Rate		SEK

		181		180		11M		Swedish Krona 11 months Rate		SEK

		182		181		1Y		Swedish Krona 1 Year  Rate		SEK

		183		182		PRIME		US Dollar Prime Basis		USD

		184		183		CP		US Dollar CP Basis		USD

		185		184		OIS		US Dollar Overnight Interest Swap Rate		USD

		186		185		SW		US Dollar Spot Week Rate		USD

		187		186		2W		US Dollar Two Week Rate		USD

		188		187		1M		US Dollar 1 Month Rate		USD

		189		188		2M		US Dollar 2 months Rate		USD

		190		189		3M		US Dollar 3 months Rate		USD

		191		190		4M		US Dollar 4 months Rate		USD

		192		191		5M		US Dollar 5 months Rate		USD

		193		192		6M		US Dollar 6 months Rate		USD

		194		193		7M		US Dollar 7 months Rate		USD

		195		194		8M		US Dollar 8 months Rate		USD

		196		195		9M		US Dollar 9 months Rate		USD

		197		196		10M		US Dollar 10 months Rate		USD

		198		197		11M		US Dollar 11 months Rate		USD

		199		198		1YEARUSDRATE		US Dollar 1 Year  Rate		USD

		200		199		1W		Muni SIFMA/Libor Basis		USD

		201		205		FIXAPR		Fixed APR		USD

		202		206		PRIMERATE		Prime Rate		USD

		203		207		1MONUSDLIBOR		1 month LIBOR		USD

		204		208		2MONUSDLIBOR		2 month LIBOR		USD

		205		209		3MONUSDLIBOR		3 month LIBOR		USD

		206		210		6MONUSDLIBOR		6 month LIBOR		USD

		207		211		12MONUSDLIBOR		12 month LIBOR		USD

		208		212		1MONTREASURYBILL		1 month Treasury Bill		USD

		209		213		3MONTREASURYBILL		3 month Treasury Bill		USD

		210		214		6MONTREASURYBILL		6 month Treasury Bill		USD

		211		215		12MONTREASURYBILL		12 month Treasury		USD

		212		216		OTHINTRATEINDEX		Others Interest Rate Index		USD

		213		200		FULLDRAWNCOMMITMENT		Fully Drawn Commitments		USD

		214		201		USDLIBOR		LIBOR		USD

		215		202		PRIMEORBASE		PRIME or BASE		USD

		216		203		TREASURYINDEX		Treasury Index		USD





DIM_REG_PRODUCT_CLASSIFICATION

				N_REG_PROD_CLASSIFICATION_SKEY		V_REG_PROD_CLASSIFICATION_CODE		V_REG_PROD_CLASSIFICATION_DESC		FIC_MIS_DATE		D_RECORD_START_DATE		D_RECORD_END_DATE		F_LATEST_RECORD_INDICATOR		F_MORT_SERV_RIGHTS_FLAG		V_WHOLESALE_RETAIL_FED_PRODUCT		V_REG_MORTGAGE_PROD_TYPE_CODE		V_REG_PROD_CLASS_DISPLAY_CODE		V_REGPROD_CLASS_REG_DISPLAY_CD

		1		57		AUTOLSY14QSCH		Auto leases reported on the Y-14Q schedules		9/30/13		9/30/13		9/30/13		Y

		2		58		NAUTOLS14QSCH		Non-auto leases reported on the Y-14Q schedules		9/30/13		9/30/13		9/30/13		Y

		3		59		NPURSEC		Non-purpose securities based loans reported in BHCKB539 or BHCKK207		9/30/13		9/30/13		9/30/13		Y

		4		60		SMECRLNBHCK1763		SME and corporate card loans reported in BHCK1763		9/30/13		9/30/13		9/30/13		Y

		5		61		SMECRLNBHCK1764		SME and corporate card loans reported in BHCK1764		9/30/13		9/30/13		9/30/13		Y

		6		62		SMECRLNBHCKB538		SME and corporate card loans reported in BHCKB538		9/30/13		9/30/13		9/30/13		Y

		7		63		SMECRLNBHCKB539		SME and corporate card loans reported in BHCKB539		9/30/13		9/30/13		9/30/13		Y

		8		64		SMECRLNBHCKK207		SME and corporate card loans reported in BHCKK207		9/30/13		9/30/13		9/30/13		Y

		9		65		SMECRLNBHCKJ451		SME and corporate card loans reported in BHCKJ451		9/30/13		9/30/13		9/30/13		Y

		10		66		SCRDLNBHCKF160		Scored loans reported in BHCKF160		9/30/13		9/30/13		9/30/13		Y

		11		67		SCRDLNBHCKF163		Scored loans reported in BHCKF163		9/30/13		9/30/13		9/30/13		Y

		12		68		SCRDLNBHCKJ451		Scored loans reported in BHCKJ451		9/30/13		9/30/13		9/30/13		Y

		13		69		CARYVALWHLN		Carrying value of whole loans		9/30/13		9/30/13		9/30/13		Y

		14		70		OSBALWHLNIMPORT		Outstanding balance of whole loans in immaterial portfolios		9/30/13		9/30/13		9/30/13		Y

		15		12		USAUTOLNNEW		New Auto Loans		9/30/13		9/30/13		9/30/13		Y						USAUTOLN		1		1

		16		13		USAUTOLNUSD		Used Auto Loans		9/30/13		9/30/13		9/30/13		Y						USAUTOLN		2		2

		17		14		USAUTOLNLES		Auto Leases		9/30/13		9/30/13		9/30/13		Y						USAUTOLN		3		3

		18		15		INTLAUTOLNNEW		New Auto Loans		9/30/13		9/30/13		9/30/13		Y						INTLAUTOLN		1		1

		19		16		INTLAUTOLNUSD		Used Auto Loans		9/30/13		9/30/13		9/30/13		Y						INTLAUTOLN		2		2

		20		17		INTLAUTOLNLES		Auto Leases		9/30/13		9/30/13		9/30/13		Y						INTLAUTOLN		3		3

		21		18		INTLCRCDBNK		Bank Card		9/30/13		9/30/13		9/30/13		Y						INTLCRCD		1		1

		22		19		INTLCRCDCHG		Charge Card		9/30/13		9/30/13		9/30/13		Y						INTLCRCD		2		2

		23		20		INTLCRCDOTH		Other		9/30/13		9/30/13		9/30/13		Y						INTLCRCD		3		3

		24		21		INTLHOMEEQHELOAN		HELOAN		9/30/13		9/30/13		9/30/13		Y						INTLHOMEEQ		1		1

		25		22		INTLHOMEEQHELOC		HELOC		9/30/13		9/30/13		9/30/13		Y						INTLHOMEEQ		2		2

		26		23		INTLFRSTLIMTGFIXRT		Fixed Rate		9/30/13		9/30/13		9/30/13		Y						INTLFRSTLIMTG		1		1

		27		24		INTLFRSTLIMTGOTH		Other		9/30/13		9/30/13		9/30/13		Y						INTLFRSTLIMTG		2		2

		28		25		INTLOTHCONSCHSEREV		Secured-Revolving		9/30/13		9/30/13		9/30/13		Y						INTLOTHCONSCH		1		1

		29		26		INTLOTHCONSCHSECIN		Secured-Installment		9/30/13		9/30/13		9/30/13		Y						INTLOTHCONSCH		2		2

		30		27		INTLOTHCONSCHUNSERE		Unsecured-Revolving		9/30/13		9/30/13		9/30/13		Y						INTLOTHCONSCH		3		3

		31		28		INTLOTHCONSCHUNSEIN		Unsecured-Installment		9/30/13		9/30/13		9/30/13		Y						INTLOTHCONSCH		4		4

		32		29		INTLOTHCONSCHOD		Overdraft		9/30/13		9/30/13		9/30/13		Y						INTLOTHCONSCH		5		5

		33		30		USOTHCONSECREV		Secured-Revolving		9/30/13		9/30/13		9/30/13		Y						USOTHCON		1		1

		34		31		USOTHCONSECINS		Secured-Installment		9/30/13		9/30/13		9/30/13		Y						USOTHCON		2		2

		35		32		USOTHCONUNSERE		Unsecured-Revolving		9/30/13		9/30/13		9/30/13		Y						USOTHCON		3		3

		36		33		USOTHCONUNSEINS		Unsecured-Installment		9/30/13		9/30/13		9/30/13		Y						USOTHCON		4		4

		37		34		USOTHCONOD		Overdraft		9/30/13		9/30/13		9/30/13		Y						USOTHCON		5		5

		38		35		INTLSMBLOCR		Line of Credit		9/30/13		9/30/13		9/30/13		Y						INTLSMB		1		1

		39		36		INTLSMBTRMLOAN		Term Loan		9/30/13		9/30/13		9/30/13		Y						INTLSMB		2		2

		40		37		INTLSMBOTH		Other		9/30/13		9/30/13		9/30/13		Y						INTLSMB		3		3

		41		38		USSMBLOCR		Line of Credit		9/30/13		9/30/13		9/30/13		Y						USSMB		1		1

		42		39		USSMBTRMLOAN		Term Loan		9/30/13		9/30/13		9/30/13		Y						USSMB		2		2

		43		40		USSMBOTH		Other		9/30/13		9/30/13		9/30/13		Y						USSMB		3		3

		44		41		STDNTLNMGDGOVG		Managed - Government Guaranteed		9/30/13		9/30/13		9/30/13		Y						STDNTLN		1		1

		45		42		STDNTLNMGDPVT		Managed - Private		9/30/13		9/30/13		9/30/13		Y						STDNTLN		2		2

		46		11		GNMA		GNMA		9/30/13		3/31/00		12/31/99		Y

		47		43		FIXED30		Fixed 30		9/30/13		3/31/00		12/31/99		Y										1

		48		44		FIXED20		Fixed 20		9/30/13		3/31/00		12/31/99		Y										2

		49		45		FIXED15		Fixed 15		9/30/13		3/31/00		12/31/99		Y										3

		50		46		ARM2		ARM 2		9/30/13		3/31/00		12/31/99		Y										4

		51		47		ARM3		ARM 3		9/30/13		3/31/00		12/31/99		Y										5

		52		48		ARM5		ARM 5		9/30/13		3/31/00		12/31/99		Y										6

		53		49		ARM7		ARM 7		9/30/13		3/31/00		12/31/99		Y										7

		54		50		ARM10		ARM 10		9/30/13		3/31/00		12/31/99		Y										8

		55		51		ARMOTHER		ARM Other		9/30/13		3/31/00		12/31/99		Y										9

		56		52		OTHER		Other		9/30/13		3/31/00		12/31/99		Y										10

		57		53		FIXED40		Fixed 40		9/30/13		3/31/00		12/31/99		Y										11

		58		54		FIXEDGRT40		Fixed Greater than 40		9/30/13		3/31/00		12/31/99		Y										12

		59		55		FIXEDOTHER		Fixed Other		9/30/13		3/31/00		12/31/99		Y										13

		60		56		FIXED10		Fixed 10		9/30/13		3/31/00		12/31/99		Y										14

		61		1		FH30		FHLMC/FNMA 30 Year		9/30/13		3/31/00		12/31/99		Y

		62		2		FH15		FHLMC/FNMA 15 Year		9/30/13		3/31/00		12/31/99		Y

		63		3		FHAFI		FHA		9/30/13		3/31/00		12/31/99		Y

		64		4		VAFI		VA		9/30/13		3/31/00		12/31/99		Y

		65		5		NAFI		Non-Agency		9/30/13		3/31/00		12/31/99		Y

		66		6		GNMA30		GNMA (30 year product)		9/30/13		3/31/00		12/31/99		Y

		67		7		JUMBO30		Jumbo (30 year product)		9/30/13		3/31/00		12/31/99		Y

		68		8		ALTAARM		ALT-A and Option ARM		9/30/13		3/31/00		12/31/99		Y

		69		9		SP		Subprime		9/30/13		3/31/00		12/31/99		Y

		70		10		FHL		FHLMC/FNMA		9/30/13		3/31/00		12/31/99		Y

		71		-1		MIS		Missing		9/30/13		3/31/00		12/31/99		Y

		72		71		ARM1		ARM 1		9/30/13		9/30/13		9/30/13		Y										15

		73		72		ARM15		ARM 15		9/30/13		9/30/13		9/30/13		Y										16





DIM_VALUATION_METHOD

				N_VALUATION_METHOD_SKEY		V_VALUATION_METHOD_CODE		V_VALUATION_METHOD_DESC		D_RECORD_START_DATE		D_RECORD_END_DATE		F_LATEST_RECORD_INDICATOR		FIC_MIS_DATE

		1		1		STC		STATIC		3/31/00		12/31/99		Y		9/30/13

		2		2		OAS		OPTION ADJUSTED SPREAD		3/31/00		12/31/99		Y		9/30/13

		3		3		ASIS		As Is		3/31/00		12/31/99		Y		9/30/13

		4		4		ASSTB		As Stabilized		3/31/00		12/31/99		Y		9/30/13

		5		5		ASCOM		As Completed		3/31/00		12/31/99		Y		9/30/13

		6		6		FULAP		Full Appraisal		3/31/00		12/31/99		Y		9/30/13

		7		7		LIMAP		Limited Appraisal		3/31/00		12/31/99		Y		9/30/13

		8		8		BRKPROPT		Broker Price Opinion		3/31/00		12/31/99		Y		9/30/13

		9		9		DESKVAL		Desktop Valuation		3/31/00		12/31/99		Y		9/30/13

		10		10		AUTVALMOD		Automated Valutation Model		3/31/00		12/31/99		Y		9/30/13

		11		11		UNKNOWN		Unknown		3/31/00		12/31/99		Y		9/30/13

		12		12		TAXASSVAL		Tax Assessed Value		3/31/00		12/31/99		Y		9/30/13





DIM_WRITEOFF_REASONS

				N_WRITE_OFF_REASON_SKEY		V_WRITE_OF_REASON_CODE		V_WRITE_OF_REASON_DESC		F_LATEST_RECORD_INDICATOR		FIC_MIS_DATE		D_RECORD_START_DATE		D_RECORD_END_DATE

		1		105		CONTRA		Contractual		Y		12/31/10		1/1/01		12/31/99

		2		106		BANKRPT		Bankruptcy		Y		12/31/10		1/1/01		12/31/99

		3		107		DECEASD		Deceased		Y		12/31/10		1/1/01		12/31/99

		4		108		OTHERREASON		Other		Y		12/31/10		1/1/01		12/31/99

		5		109		CHARGE		Charge		Y		12/31/10		1/1/01		12/31/99

		6		110		FRUD		Fraud		Y		12/31/10		1/1/01		12/31/99

		7		0		MSG				Y		12/31/10		1/1/01		12/31/99

		8		-1		OTH				Y		12/31/10		1/1/01		12/31/99

		9		100		VPFD		Product features dissatisfaction		Y		12/31/10		1/1/01		12/31/99

		10		101		VLI		Legal Issues		Y		12/31/10		1/1/01		12/31/99

		11		102		VRU		Reason Unknown		Y		12/31/10		1/1/01		12/31/99

		12		103		FCLR		Foreclosure		Y		12/31/10		1/1/01		12/31/99

		13		104		BKRPT		Bankrupt		Y		12/31/10		1/1/01		12/31/99





FSI_RPT_FILT_TMPLT

				V_APP_NAME		V_WORKBOOK_NAME		V_REPORT_NAME		V_DIM_CODE		V_DIM_NAME		V_REPORT_LINE_ITEM		V_QUERY_GROUP_NAME		N_DATA_SORT_ORDER		N_DIM_CODE

		1		ESTBI		FR_Y-14Q_Trading		Energy		Month 1		DIM_BANDS		2		TRENERGYGP		2		30025

		2		ESTBI		FR_Y-14Q_Trading		Energy		Month 2		DIM_BANDS		3		TRENERGYGP		3		30026

		3		ESTBI		FR_Y-14Q_Trading		Energy		Month 3		DIM_BANDS		4		TRENERGYGP		4		30027

		4		ESTBI		FR_Y-14Q_Trading		Energy		Month 4		DIM_BANDS		5		TRENERGYGP		5		30028

		5		ESTBI		FR_Y-14Q_Trading		Energy		Month 5		DIM_BANDS		6		TRENERGYGP		6		30029

		6		ESTBI		FR_Y-14Q_Trading		Energy		Month 6		DIM_BANDS		7		TRENERGYGP		7		30030

		7		ESTBI		FR_Y-14Q_Trading		Energy		Month 7		DIM_BANDS		8		TRENERGYGP		8		30031

		8		ESTBI		FR_Y-14Q_Trading		Energy		Month 8		DIM_BANDS		9		TRENERGYGP		9		30032

		9		ESTBI		FR_Y-14Q_Trading		Energy		Month 9		DIM_BANDS		10		TRENERGYGP		10		30033

		10		ESTBI		FR_Y-14Q_Trading		Energy		Month 10		DIM_BANDS		11		TRENERGYGP		11		30034

		11		ESTBI		FR_Y-14Q_Trading		Energy		Month 11		DIM_BANDS		12		TRENERGYGP		12		30035

		12		ESTBI		FR_Y-14Q_Trading		Energy		Month 12		DIM_BANDS		13		TRENERGYGP		13		30036

		13		ESTBI		FR_Y-14Q_Trading		Energy		Month 13		DIM_BANDS		14		TRENERGYGP		14		30037

		14		ESTBI		FR_Y-14Q_Trading		Energy		Month 14		DIM_BANDS		15		TRENERGYGP		15		30038

		15		ESTBI		FR_Y-14Q_Trading		Energy		Month 15		DIM_BANDS		16		TRENERGYGP		16		30039

		16		ESTBI		FR_Y-14Q_Trading		Energy		Month 16		DIM_BANDS		17		TRENERGYGP		17		30040

		17		ESTBI		FR_Y-14Q_Trading		Energy		Month 17		DIM_BANDS		18		TRENERGYGP		18		30041

		18		ESTBI		FR_Y-14Q_Trading		Energy		Month 18		DIM_BANDS		19		TRENERGYGP		19		30042

		19		ESTBI		FR_Y-14Q_Trading		Energy		Month 19		DIM_BANDS		20		TRENERGYGP		20		30043

		20		ESTBI		FR_Y-14Q_Trading		Energy		Month 20		DIM_BANDS		21		TRENERGYGP		21		30044

		21		ESTBI		FR_Y-14Q_Trading		Energy		Month 21		DIM_BANDS		22		TRENERGYGP		22		30045

		22		ESTBI		FR_Y-14Q_Trading		Energy		Month 22		DIM_BANDS		23		TRENERGYGP		23		30046

		23		ESTBI		FR_Y-14Q_Trading		Energy		Month 23		DIM_BANDS		24		TRENERGYGP		24		30047

		24		ESTBI		FR_Y-14Q_Trading		Energy		Month 24		DIM_BANDS		25		TRENERGYGP		25		30048

		25		ESTBI		FR_Y-14Q_Trading		Energy		Year 3		DIM_BANDS		26		TRENERGYGP		26		30049

		26		ESTBI		FR_Y-14Q_Trading		Energy		Year 4		DIM_BANDS		27		TRENERGYGP		27		30050

		27		ESTBI		FR_Y-14Q_Trading		Energy		Year 5		DIM_BANDS		28		TRENERGYGP		28		30051

		28		ESTBI		FR_Y-14Q_Trading		Energy		Year 6		DIM_BANDS		29		TRENERGYGP		29		30052

		29		ESTBI		FR_Y-14Q_Trading		Energy		Year 7		DIM_BANDS		30		TRENERGYGP		30		30053

		30		ESTBI		FR_Y-14Q_Trading		Energy		Year 8		DIM_BANDS		31		TRENERGYGP		31		30054

		31		ESTBI		FR_Y-14Q_Trading		Energy		Year 9		DIM_BANDS		32		TRENERGYGP		32		30055

		32		ESTBI		FR_Y-14Q_Trading		Energy		Year 10-14		DIM_BANDS		33		TRENERGYGP		33		30056

		33		ESTBI		FR_Y-14Q_Trading		Energy		Year 15-19		DIM_BANDS		34		TRENERGYGP		34		30057

		34		ESTBI		FR_Y-14Q_Trading		Energy		Year 20+		DIM_BANDS		35		TRENERGYGP		35		30058

		35		ESTBI		FR_Y-14Q_Trading		Energy		Spot		DIM_BANDS		1		TRENERGYGP		1		30059

		36		ESTBI		FR_Y-14Q_Trading		Energy		CM		DIM_INSTRUMENT_TYPE		CM		ENERGYCM		1

		37		ESTBI		FR_Y-14Q_Trading		Energy		FWDS		DIM_INSTRUMENT_TYPE		FWDS		ENERGYDERV		1

		38		ESTBI		FR_Y-14Q_Trading		Energy		OPTS		DIM_INSTRUMENT_TYPE		OPTS		ENERGYDERV		2

		39		ESTBI		FR_Y-14Q_Trading		Energy		FUTS		DIM_INSTRUMENT_TYPE		FUTS		ENERGYDERV		3

		40		ESTBI		FR_Y-14Q_Trading		Energy		BRE		DIM_COMMODITY		1		CROIL		1

		41		ESTBI		FR_Y-14Q_Trading		Energy		DFH		DIM_COMMODITY		2		CROIL		2

		42		ESTBI		FR_Y-14Q_Trading		Energy		MAY		DIM_COMMODITY		3		CROIL		3

		43		ESTBI		FR_Y-14Q_Trading		Energy		TPS		DIM_COMMODITY		4		CROIL		4

		44		ESTBI		FR_Y-14Q_Trading		Energy		WTI		DIM_COMMODITY		5		CROIL		5

		45		ESTBI		FR_Y-14Q_Trading		Energy		OMN		DIM_COMMODITY		6		CROIL		6

		46		ESTBI		FR_Y-14Q_Trading		Energy		OSC		DIM_COMMODITY		7		CROIL		7

		47		ESTBI		FR_Y-14Q_Trading		Energy		OSW		DIM_COMMODITY		8		CROIL		8

		48		ESTBI		FR_Y-14Q_Trading		Energy		UNSPECIFIED		DIM_COMMODITY		9		CROIL		9

		49		ESTBI		FR_Y-14Q_Trading		Energy		DIE		DIM_COMMODITY		10		OTHOILPROD		10

		50		ESTBI		FR_Y-14Q_Trading		Energy		FOL		DIM_COMMODITY		11		OTHOILPROD		11

		51		ESTBI		FR_Y-14Q_Trading		Energy		HOL		DIM_COMMODITY		12		OTHOILPROD		12

		52		ESTBI		FR_Y-14Q_Trading		Energy		NPA		DIM_COMMODITY		13		OTHOILPROD		13

		53		ESTBI		FR_Y-14Q_Trading		Energy		ETH		DIM_COMMODITY		14		OTHOILPROD		14

		54		ESTBI		FR_Y-14Q_Trading		Energy		LPG		DIM_COMMODITY		15		OTHOILPROD		15

		55		ESTBI		FR_Y-14Q_Trading		Energy		JFL		DIM_COMMODITY		16		OTHOILPROD		16

		56		ESTBI		FR_Y-14Q_Trading		Energy		GOL		DIM_COMMODITY		17		OTHOILPROD		17

		57		ESTBI		FR_Y-14Q_Trading		Energy		GAS		DIM_COMMODITY		18		OTHOILPROD		18

		58		ESTBI		FR_Y-14Q_Trading		Energy		OTHOILPRODUCTS		DIM_COMMODITY		19		OTHOILPROD		19

		59		ESTBI		FR_Y-14Q_Trading		Energy		GCT		DIM_COMMODITY		1		NATGASUS		1

		60		ESTBI		FR_Y-14Q_Trading		Energy		MCT		DIM_COMMODITY		2		NATGASUS		2

		61		ESTBI		FR_Y-14Q_Trading		Energy		NEO		DIM_COMMODITY		3		NATGASUS		3

		62		ESTBI		FR_Y-14Q_Trading		Energy		RKS		DIM_COMMODITY		6		NATGASUS		4

		63		ESTBI		FR_Y-14Q_Trading		Energy		WNG		DIM_COMMODITY		7		NATGASUS		5

		64		ESTBI		FR_Y-14Q_Trading		Energy		NYMEX		DIM_COMMODITY		8		NATGASUS		6

		65		ESTBI		FR_Y-14Q_Trading		Energy		OTHERUS		DIM_COMMODITY		4		NATGASUS		7

		66		ESTBI		FR_Y-14Q_Trading		Energy		UKNG		DIM_COMMODITY		9		NATGASEUR		8

		67		ESTBI		FR_Y-14Q_Trading		Energy		BG		DIM_COMMODITY		5		NATGASEUR		9

		68		ESTBI		FR_Y-14Q_Trading		Energy		DU		DIM_COMMODITY		10		NATGASEUR		10

		69		ESTBI		FR_Y-14Q_Trading		Energy		FRNG		DIM_COMMODITY		11		NATGASEUR		11

		70		ESTBI		FR_Y-14Q_Trading		Energy		GERNG		DIM_COMMODITY		12		NATGASEUR		12

		71		ESTBI		FR_Y-14Q_Trading		Energy		OTHEREUR		DIM_COMMODITY		13		NATGASEUR		13

		72		ESTBI		FR_Y-14Q_Trading		Energy		CAN		DIM_COMMODITY		14		NATGAS		14

		73		ESTBI		FR_Y-14Q_Trading		Energy		OTHERREGIONS		DIM_COMMODITY		15		NATGAS		15

		74		ESTBI		FR_Y-14Q_Trading		Energy		ET		DIM_COMMODITY		1		POWERUS		1

		75		ESTBI		FR_Y-14Q_Trading		Energy		MW		DIM_COMMODITY		2		POWERUS		2

		76		ESTBI		FR_Y-14Q_Trading		Energy		NE		DIM_COMMODITY		3		POWERUS		3

		77		ESTBI		FR_Y-14Q_Trading		Energy		NYISO		DIM_COMMODITY		6		POWERUS		4

		78		ESTBI		FR_Y-14Q_Trading		Energy		WEST		DIM_COMMODITY		7		POWERUS		5

		79		ESTBI		FR_Y-14Q_Trading		Energy		OTHERPOWUS		DIM_COMMODITY		8		POWERUS		6

		80		ESTBI		FR_Y-14Q_Trading		Energy		NP		DIM_COMMODITY		4		POWEREUR		7

		81		ESTBI		FR_Y-14Q_Trading		Energy		BX		DIM_COMMODITY		9		POWEREUR		8

		82		ESTBI		FR_Y-14Q_Trading		Energy		UKP		DIM_COMMODITY		5		POWEREUR		9

		83		ESTBI		FR_Y-14Q_Trading		Energy		GER		DIM_COMMODITY		10		POWEREUR		10

		84		ESTBI		FR_Y-14Q_Trading		Energy		FRP		DIM_COMMODITY		11		POWEREUR		11

		85		ESTBI		FR_Y-14Q_Trading		Energy		ITL		DIM_COMMODITY		12		POWEREUR		12

		86		ESTBI		FR_Y-14Q_Trading		Energy		OTHERPOWEUR		DIM_COMMODITY		13		POWEREUR		13

		87		ESTBI		FR_Y-14Q_Trading		Energy		ORP		DIM_COMMODITY		14		POWER		14

		88		ESTBI		FR_Y-14Q_Trading		Energy		EUA		DIM_COMMODITY		1		EMISSION		1

		89		ESTBI		FR_Y-14Q_Trading		Energy		CER		DIM_COMMODITY		2		EMISSION		2

		90		ESTBI		FR_Y-14Q_Trading		Energy		VER		DIM_COMMODITY		3		EMISSION		3

		91		ESTBI		FR_Y-14Q_Trading		Energy		OTHEMISSION		DIM_COMMODITY		6		EMISSION		4

		92		ESTBI		FR_Y-14Q_Trading		Energy		API2		DIM_COMMODITY		7		COAL		5

		93		ESTBI		FR_Y-14Q_Trading		Energy		API4		DIM_COMMODITY		8		COAL		6

		94		ESTBI		FR_Y-14Q_Trading		Energy		IN		DIM_COMMODITY		4		COAL		7

		95		ESTBI		FR_Y-14Q_Trading		Energy		OTHERCOAL		DIM_COMMODITY		9		COAL		8

		96		ESTBI		FR_Y-14Q_Trading		Energy		BDI		DIM_COMMODITY		5		DRYFRGT		9

		97		ESTBI		FR_Y-14Q_Trading		Energy		OTHERDRYFRGT		DIM_COMMODITY		10		DRYFRGT		10

		98		ESTBI		FR_Y-14Q_Trading		Energy		SP		DIM_COMMODITY		11		OTHENG		11

		99		ESTBI		FR_Y-14Q_Trading		Energy		OUE		DIM_COMMODITY		12		OTHENG		12

		100		ESTBI		FR_Y-14Q_Trading		Metals		Month 1		DIM_BANDS		2		TRMETALSGP		2		30025

		101		ESTBI		FR_Y-14Q_Trading		Metals		Month 2		DIM_BANDS		3		TRMETALSGP		3		30026

		102		ESTBI		FR_Y-14Q_Trading		Metals		Month 3		DIM_BANDS		4		TRMETALSGP		4		30027

		103		ESTBI		FR_Y-14Q_Trading		ARS				DIM_BANDS		1M		TRDARS_BANDS		9		30012

		104		ESTBI		FR_Y-14Q_Trading		ARS				DIM_BANDS		3M		TRDARS_BANDS		10		30013

		105		ESTBI		FR_Y-14Q_Trading		ARS				DIM_BANDS		6M		TRDARS_BANDS		11		30014

		106		ESTBI		FR_Y-14Q_Trading		ARS				DIM_BANDS		9M		TRDARS_BANDS		12		30015

		107		ESTBI		FR_Y-14Q_Trading		ARS				DIM_BANDS		1Y		TRDARS_BANDS		13		30016

		108		ESTBI		FR_Y-14Q_Trading		ARS				DIM_BANDS		2Y		TRDARS_BANDS		14		30017

		109		ESTBI		FR_Y-14Q_Trading		ARS				DIM_BANDS		3Y		TRDARS_BANDS		15		30018

		110		ESTBI		FR_Y-14Q_Trading		ARS				DIM_BANDS		5Y		TRDARS_BANDS		16		30019

		111		ESTBI		FR_Y-14Q_Trading		ARS				DIM_BANDS		7Y		TRDARS_BANDS		17		30020

		112		ESTBI		FR_Y-14Q_Trading		ARS				DIM_BANDS		10Y		TRDARS_BANDS		18		30021

		113		ESTBI		FR_Y-14Q_Trading		ARS				DIM_BANDS		15Y		TRDARS_BANDS		19		30022

		114		ESTBI		FR_Y-14Q_Trading		ARS				DIM_BANDS		20Y		TRDARS_BANDS		20		30023

		115		ESTBI		FR_Y-14Q_Trading		ARS				DIM_BANDS		30Y		TRDARS_BANDS		21		30024

		116		ESTBI		FR_Y-14Q_Trading		Private Equity		ENRGY		DIM_INDUSTRY		1		ENERGY		1

		117		ESTBI		FR_Y-14Q_Trading		Private Equity		MATRLS		DIM_INDUSTRY		1		MATERIAL		2

		118		ESTBI		FR_Y-14Q_Trading		Private Equity		CAPGD		DIM_INDUSTRY		1		INDUSTRIAL		3

		119		ESTBI		FR_Y-14Q_Trading		Private Equity		AUTOCOMP		DIM_INDUSTRY		1		CONSDISC		4

		120		ESTBI		FR_Y-14Q_Trading		Private Equity		FDSTAPRET		DIM_INDUSTRY		1		CONSTAPL		5

		121		ESTBI		FR_Y-14Q_Trading		Private Equity		HLTHCAREEQP		DIM_INDUSTRY		1		HLTHCARE		6

		122		ESTBI		FR_Y-14Q_Trading		Private Equity		BANK		DIM_INDUSTRY		1		FINEXRLEST		7

		123		ESTBI		FR_Y-14Q_Trading		Private Equity		OFFICE		DIM_INDUSTRY		1		REALESTATE		8

		124		ESTBI		FR_Y-14Q_Trading		Private Equity		SWSER		DIM_INDUSTRY		1		IT		9

		125		ESTBI		FR_Y-14Q_Trading		Private Equity		TELECOM		DIM_INDUSTRY		1		TELECOM		10

		126		ESTBI		FR_Y-14Q_Trading		Private Equity		UTILITY		DIM_INDUSTRY		1		UTILITY		11

		127		ESTBI		FR_Y-14Q_Trading		Private Equity		MININTHDGFND		DIM_INDUSTRY		1		UNSPECIND		12

		128		ESTBI		FR_Y-14Q_Trading		Private Equity		COMSERVSUP		DIM_INDUSTRY		2		INDUSTRIAL		3

		129		ESTBI		FR_Y-14Q_Trading		Private Equity		CONSDURAPP		DIM_INDUSTRY		2		CONSDISC		4

		130		ESTBI		FR_Y-14Q_Trading		Private Equity		FDBEVTOB		DIM_INDUSTRY		2		CONSTAPL		5

		131		ESTBI		FR_Y-14Q_Trading		Private Equity		PHRMBIOLIF		DIM_INDUSTRY		2		HLTHCARE		6

		132		ESTBI		FR_Y-14Q_Trading		Private Equity		DIVFIN		DIM_INDUSTRY		2		FINEXRLEST		7

		133		ESTBI		FR_Y-14Q_Trading		Private Equity		RETAIL		DIM_INDUSTRY		2		REALESTATE		8

		134		ESTBI		FR_Y-14Q_Trading		Private Equity		TECHHWEQUP		DIM_INDUSTRY		2		IT		9

		135		ESTBI		FR_Y-14Q_Trading		Private Equity		FNDSEDCAP		DIM_INDUSTRY		2		UNSPECIND		12

		136		ESTBI		FR_Y-14Q_Trading		Private Equity		TRANSP		DIM_INDUSTRY		3		INDUSTRIAL		3

		137		ESTBI		FR_Y-14Q_Trading		Private Equity		CONSERV		DIM_INDUSTRY		3		CONSDISC		4

		138		ESTBI		FR_Y-14Q_Trading		Private Equity		HHPERSPROD		DIM_INDUSTRY		3		CONSTAPL		5

		139		ESTBI		FR_Y-14Q_Trading		Private Equity		OTHHLTHCAR		DIM_INDUSTRY		3		HLTHCARE		6

		140		ESTBI		FR_Y-14Q_Trading		Private Equity		INSURANCE		DIM_INDUSTRY		3		FINEXRLEST		7

		141		ESTBI		FR_Y-14Q_Trading		Private Equity		MULTIFAMILY		DIM_INDUSTRY		3		REALESTATE		8

		142		ESTBI		FR_Y-14Q_Trading		Private Equity		SEMICONDEQUP		DIM_INDUSTRY		3		IT		9

		143		ESTBI		FR_Y-14Q_Trading		Private Equity		INFRAFND		DIM_INDUSTRY		3		UNSPECIND		12

		144		ESTBI		FR_Y-14Q_Trading		Private Equity		OTHIND		DIM_INDUSTRY		4		INDUSTRIAL		3

		145		ESTBI		FR_Y-14Q_Trading		Private Equity		MEDIA		DIM_INDUSTRY		4		CONSDISC		4

		146		ESTBI		FR_Y-14Q_Trading		Private Equity		OTHCONSTAP		DIM_INDUSTRY		4		CONSTAPL		5

		147		ESTBI		FR_Y-14Q_Trading		Private Equity		OTHFINEXRLEST		DIM_INDUSTRY		4		FINEXRLEST		7

		148		ESTBI		FR_Y-14Q_Trading		Private Equity		HOTEL		DIM_INDUSTRY		4		REALESTATE		8

		149		ESTBI		FR_Y-14Q_Trading		Private Equity		OTHIT		DIM_INDUSTRY		4		IT		9

		150		ESTBI		FR_Y-14Q_Trading		Private Equity		OTHUNSPECIND		DIM_INDUSTRY		4		UNSPECIND		12

		151		ESTBI		FR_Y-14Q_Trading		Private Equity		RETAIL		DIM_INDUSTRY		5		CONSDISC		4

		152		ESTBI		FR_Y-14Q_Trading		Private Equity		COREEXISTOTH		DIM_INDUSTRY		5		REALESTATE		8

		153		ESTBI		FR_Y-14Q_Trading		Private Equity		OTHCONS		DIM_INDUSTRY		6		CONSDISC		4

		154		ESTBI		FR_Y-14Q_Trading		Private Equity		OPPRTUNDEV		DIM_INDUSTRY		6		REALESTATE		8

		155		ESTBI		FR_Y-14Q_Trading		Private Equity		OTHREALEST		DIM_INDUSTRY		7		REALESTATE		8

		156		ESTBI		FR_Y-14Q_Trading		Credit Correlation		Band - 10%		DIM_Bands		10%		QTCCH		1		30066

		157		ESTBI		FR_Y-14Q_Trading		Credit Correlation		Band - 15%		DIM_Bands		15%		QTCCH		2		30063

		158		ESTBI		FR_Y-14Q_Trading		Credit Correlation		Band - 25%		DIM_Bands		25%		QTCCH		3		30067

		159		ESTBI		FR_Y-14Q_Trading		Credit Correlation		Band - 35%		DIM_Bands		35%		QTCCH		4		30068

		160		ESTBI		FR_Y-14Q_Trading		Credit Correlation		Band - 100%		DIM_Bands		100%		QTCCH		5		30069

		161		ESTBI		FR_Y-14Q_Trading		Credit Correlation		Band - 8%		DIM_Bands		8%		QTCCLO1		1		30075

		162		ESTBI		FR_Y-14Q_Trading		Credit Correlation		Band - 15%		DIM_Bands		15%		QTCCLO1		2		30076

		163		ESTBI		FR_Y-14Q_Trading		Credit Correlation		Band - 30%		DIM_Bands		30%		QTCCLO1		3		30064

		164		ESTBI		FR_Y-14Q_Trading		Credit Correlation		Band - 100%		DIM_Bands		100%		QTCCLO1		4		30065

		165		ESTBI		FR_Y-14Q_Trading		Credit Correlation		EQUITY		Dim_Instrument_Contract		1		QTCCESM		1

		166		ESTBI		FR_Y-14Q_Trading		Credit Correlation		SUPERSENIOR		Dim_Instrument_Contract		2		QTCCESM		3

		167		ESTBI		FR_Y-14Q_Trading		Credit Correlation		MEZZANINE		Dim_Instrument_Contract		3		QTCCESM		2

		168		ESTBI		FR_Y-14Q_Trading		Credit Correlation		CDX		Dim_Index		1		QTCCINVMAIN		1

		169		ESTBI		FR_Y-14Q_Trading		Credit Correlation		ITRAXX		Dim_Index		2		QTCCINVMAIN		2

		170		ESTBI		FR_Y-14Q_Trading		Credit Correlation		IG		Dim_Index		1		QTCCINVGRD		1

		171		ESTBI		FR_Y-14Q_Trading		Credit Correlation		HY		Dim_Index		2		QTCCINVGRD		2

		172		ESTBI		FR_Y-14Q_Trading		Credit Correlation		EURMAIN		Dim_Index		3		QTCCINVGRD		3

		173		ESTBI		FR_Y-14Q_Trading		Credit Correlation		XO		Dim_Index		4		QTCCINVGRD		4

		174		ESTBI		FR_Y-14Q_Trading		Credit Correlation		Band - 3%		DIM_Bands		3%		QTCCEURM		1		30060

		175		ESTBI		FR_Y-14Q_Trading		Credit Correlation		Band - 6%		DIM_Bands		6%		QTCCEURM		2		30070

		176		ESTBI		FR_Y-14Q_Trading		Credit Correlation		Band - 9%		DIM_Bands		9%		QTCCEURM		3		30071

		177		ESTBI		FR_Y-14Q_Trading		Credit Correlation		Band - 12%		DIM_Bands		12%		QTCCEURM		4		30072

		178		ESTBI		FR_Y-14Q_Trading		Credit Correlation		Band - 22%		DIM_Bands		22%		QTCCEURM		5		30073

		179		ESTBI		FR_Y-14Q_Trading		Credit Correlation		Band - 100%		DIM_Bands		100%		QTCCEURM		6		30074

		180		ESTBI		FR_Y-14Q_Trading		Credit Correlation		Band - 25%		DIM_Bands		25%		QTCCXO		3		30067

		181		ESTBI		FR_Y-14Q_Trading		Credit Correlation		Band - 15%		DIM_Bands		15%		QTCCXO		2		30063

		182		ESTBI		FR_Y-14Q_Trading		Credit Correlation		Band - 10%		DIM_Bands		10%		QTCCXO		1		30066

		183		ESTBI		FR_Y-14Q_Trading		Credit Correlation		Band - 35%		DIM_Bands		35%		QTCCXO		4		30068

		184		ESTBI		FR_Y-14Q_Trading		Credit Correlation		Band - 100%		DIM_Bands		100%		QTCCXO		5		30069

		185		ESTBI		FR_Y-14Q_Trading		Credit Correlation		LCDX		Dim_Instrument_Contract		1		QTCCLOAN		1

		186		ESTBI		FR_Y-14Q_Trading		Credit Correlation		Band - 3%		DIM_Bands		3%		QTCC1		1		30060

		187		ESTBI		FR_Y-14Q_Trading		Metals		Month 4		DIM_BANDS		5		TRMETALSGP		5		30028

		188		ESTBI		FR_Y-14Q_Trading		Credit Correlation		Band - 7%		DIM_Bands		7%		QTCC1		2		30061

		189		ESTBI		FR_Y-14Q_Trading		Credit Correlation		Band - 10%		DIM_Bands		10%		QTCC1		3		30062

		190		ESTBI		FR_Y-14Q_Trading		Credit Correlation		Band - 15%		DIM_Bands		15%		QTCC1		4		30063

		191		ESTBI		FR_Y-14Q_Trading		Credit Correlation		Band - 30%		DIM_Bands		30%		QTCC1		5		30064

		192		ESTBI		FR_Y-14Q_Trading		Credit Correlation		Band - 100%		DIM_Bands		100%		QTCC1		6		30065

		193		ESTBI		FR_Y-14Q_Trading		ARS		OARS		DIM_REG_INSTR_CLASSIFICATION		5		TRDARS_INSTR_TYP		5

		194		ESTBI		FR_Y-14Q_Trading		Corporate Credit-Advanced		AAA		Dim_credit_Rating		1		TRDCCA_DCR		1

		195		ESTBI		FR_Y-14Q_Trading		Corporate Credit-Advanced		AA		Dim_credit_Rating		2		TRDCCA_DCR		2

		196		ESTBI		FR_Y-14Q_Trading		Corporate Credit-Advanced		A		Dim_credit_Rating		3		TRDCCA_DCR		3

		197		ESTBI		FR_Y-14Q_Trading		Corporate Credit-Advanced		BBB		Dim_credit_Rating		4		TRDCCA_DCR		4

		198		ESTBI		FR_Y-14Q_Trading		Corporate Credit-Advanced		BB		Dim_credit_Rating		5		TRDCCA_DCR		5

		199		ESTBI		FR_Y-14Q_Trading		Corporate Credit-Advanced		B		Dim_credit_Rating		6		TRDCCA_DCR		6

		200		ESTBI		FR_Y-14Q_Trading		Corporate Credit-Advanced		DEFLTD		Dim_credit_Rating		8		TRDCCA_DCR		8

		201		ESTBI		FR_Y-14Q_Trading		Corporate Credit-Advanced		NDEFLTD		Dim_credit_Rating		9		TRDCCA_DCR		9

		202		ESTBI		FR_Y-14Q_Trading		Corporate Credit-Advanced		DEFLTSTUK		Dim_credit_Rating		10		TRDCCA_DCR		10

		203		ESTBI		FR_Y-14Q_Trading		Corporate Credit-Advanced		NR		Dim_credit_Rating		11		TRDCCA_DCR		11

		204		ESTBI		FR_Y-14Q_Trading		Corporate Credit-Advanced		CORP		DIM_ISSUER_TYPE		1		TRDCCA_ISS_TYP		1

		205		ESTBI		FR_Y-14Q_Trading		Corporate Credit-Advanced		ADVECO		DIM_ECONOMIC_ZONE		1		TRDCCA_ECO_ZONE		1

		206		ESTBI		FR_Y-14Q_Trading		Corporate Credit-Advanced				DIM_BANDS		1M		TRDCCA_BANDS		12		30012

		207		ESTBI		FR_Y-14Q_Trading		Corporate Credit-Advanced				DIM_BANDS		3M		TRDCCA_BANDS		13		30013

		208		ESTBI		FR_Y-14Q_Trading		Corporate Credit-Advanced				DIM_BANDS		6M		TRDCCA_BANDS		14		30014

		209		ESTBI		FR_Y-14Q_Trading		Corporate Credit-Advanced				DIM_BANDS		9M		TRDCCA_BANDS		15		30015

		210		ESTBI		FR_Y-14Q_Trading		Corporate Credit-Advanced				DIM_BANDS		1Y		TRDCCA_BANDS		16		30016

		211		ESTBI		FR_Y-14Q_Trading		Corporate Credit-Advanced				DIM_BANDS		2Y		TRDCCA_BANDS		17		30017

		212		ESTBI		FR_Y-14Q_Trading		Corporate Credit-Advanced				DIM_BANDS		3Y		TRDCCA_BANDS		18		30018

		213		ESTBI		FR_Y-14Q_Trading		Corporate Credit-Advanced				DIM_BANDS		5Y		TRDCCA_BANDS		19		30019

		214		ESTBI		FR_Y-14Q_Trading		Corporate Credit-Advanced				DIM_BANDS		7Y		TRDCCA_BANDS		20		30020

		215		ESTBI		FR_Y-14Q_Trading		Corporate Credit-Advanced				DIM_BANDS		10Y		TRDCCA_BANDS		21		30021

		216		ESTBI		FR_Y-14Q_Trading		Corporate Credit-Advanced				DIM_BANDS		15Y		TRDCCA_BANDS		22		30022

		217		ESTBI		FR_Y-14Q_Trading		Corporate Credit-Advanced				DIM_BANDS		20Y		TRDCCA_BANDS		23		30023

		218		ESTBI		FR_Y-14Q_Trading		Corporate Credit-Advanced				DIM_BANDS		30Y		TRDCCA_BANDS		24		30024

		219		ESTBI		FR_Y-14Q_Trading		Corporate Credit-Advanced		CAD		DIM_CURRENCY		1		TRDCCA_CURR_CAD		1

		220		ESTBI		FR_Y-14Q_Trading		Corporate Credit-Advanced		CHF		DIM_CURRENCY		2		TRDCCA_CURR_SWF		2

		221		ESTBI		FR_Y-14Q_Trading		Corporate Credit-Advanced		EUR		DIM_CURRENCY		3		TRDCCA_CURR_EUR		3

		222		ESTBI		FR_Y-14Q_Trading		Corporate Credit-Advanced		GBP		DIM_CURRENCY		4		TRDCCA_CURR_BRP		4

		223		ESTBI		FR_Y-14Q_Trading		Corporate Credit-Advanced		JPY		DIM_CURRENCY		5		TRDCCA_CURR_JPY		5

		224		ESTBI		FR_Y-14Q_Trading		Corporate Credit-Advanced		USD		DIM_CURRENCY		6		TRDCCA_CURR_USD		6

		225		ESTBI		FR_Y-14Q_Trading		Credit Correlation		Band - 3Y		DIM_Bands		1		QTCC2		1		30018

		226		ESTBI		FR_Y-14Q_Trading		Corporate Credit-Advanced		BONDS		Dim_instrument_type		1		TRDCCA_INSTR_G_IR		1

		227		ESTBI		FR_Y-14Q_Trading		Corporate Credit-Advanced		LOANS		Dim_instrument_type		2		TRDCCA_INSTR_G_IR		2

		228		ESTBI		FR_Y-14Q_Trading		Corporate Credit-Advanced		COVBONDS		Dim_instrument_type		3		TRDCCA_INSTR_G_IR		3

		229		ESTBI		FR_Y-14Q_Trading		Corporate Credit-Advanced		SNGLENAMECDS		Dim_instrument_type		4		TRDCCA_INSTR_G_CR		4

		230		ESTBI		FR_Y-14Q_Trading		Corporate Credit-Advanced		LOANCDS		Dim_instrument_type		5		TRDCCA_INSTR_G_CR		5

		231		ESTBI		FR_Y-14Q_Trading		Corporate Credit-Advanced		INDICES		Dim_instrument_type		6		TRDCCA_INSTR_G_CR		6

		232		ESTBI		FR_Y-14Q_Trading		Corporate Credit-Advanced		INDXTRANCH		Dim_instrument_type		7		TRDCCA_INSTR_G_CR		7

		233		ESTBI		FR_Y-14Q_Trading		Corporate Credit-Advanced		CR		Dim_instrument_type		1		TRDCCA_INSTR_RF_CR		1

		234		ESTBI		FR_Y-14Q_Trading		Corporate Credit-Advanced		IR		Dim_instrument_type		2		TRDCCA_INSTR_RF_IR		2

		235		ESTBI		FR_Y-14Q_Trading		Corporate Credit-Advanced		SPOT		Dim_instrument_type		1		TRDCCA_INSTR_DT_SPT		1

		236		ESTBI		FR_Y-14Q_Trading		Corporate Credit-Advanced		OPTS		Dim_instrument_type		2		TRDCCA_INSTR_DT_OPT		2

		237		ESTBI		FR_Y-14Q_Trading		Other Fair Value Assets		AUTOCOMP		DIM_INDUSTRY		1		CONSDISC		4

		238		ESTBI		FR_Y-14Q_Trading		Other Fair Value Assets		CONSDURAPP		DIM_INDUSTRY		2		CONSDISC		4

		239		ESTBI		FR_Y-14Q_Trading		Other Fair Value Assets		CONSERV		DIM_INDUSTRY		3		CONSDISC		4

		240		ESTBI		FR_Y-14Q_Trading		Other Fair Value Assets		MEDIA		DIM_INDUSTRY		4		CONSDISC		4

		241		ESTBI		FR_Y-14Q_Trading		Other Fair Value Assets		RETAIL		DIM_INDUSTRY		5		CONSDISC		4

		242		ESTBI		FR_Y-14Q_Trading		Other Fair Value Assets		OTHCONS		DIM_INDUSTRY		6		CONSDISC		4

		243		ESTBI		FR_Y-14Q_Trading		Other Fair Value Assets		FDSTAPRET		DIM_INDUSTRY		1		CONSTAPL		5

		244		ESTBI		FR_Y-14Q_Trading		Other Fair Value Assets		FDBEVTOB		DIM_INDUSTRY		2		CONSTAPL		5

		245		ESTBI		FR_Y-14Q_Trading		Other Fair Value Assets		HHPERSPROD		DIM_INDUSTRY		3		CONSTAPL		5

		246		ESTBI		FR_Y-14Q_Trading		Other Fair Value Assets		OTHCONSTAP		DIM_INDUSTRY		4		CONSTAPL		5

		247		ESTBI		FR_Y-14Q_Trading		Other Fair Value Assets		ENRGY		DIM_INDUSTRY		1		ENERGY		1

		248		ESTBI		FR_Y-14Q_Trading		Other Fair Value Assets		BANK		DIM_INDUSTRY		1		FINEXRLEST		7

		249		ESTBI		FR_Y-14Q_Trading		Other Fair Value Assets		DIVFIN		DIM_INDUSTRY		2		FINEXRLEST		7

		250		ESTBI		FR_Y-14Q_Trading		Other Fair Value Assets		INSURANCE		DIM_INDUSTRY		3		FINEXRLEST		7

		251		ESTBI		FR_Y-14Q_Trading		Other Fair Value Assets		OTHFINEXRLEST		DIM_INDUSTRY		4		FINEXRLEST		7

		252		ESTBI		FR_Y-14Q_Trading		Other Fair Value Assets		HLTHCAREEQP		DIM_INDUSTRY		1		HLTHCARE		6

		253		ESTBI		FR_Y-14Q_Trading		Other Fair Value Assets		PHRMBIOLIF		DIM_INDUSTRY		2		HLTHCARE		6

		254		ESTBI		FR_Y-14Q_Trading		Other Fair Value Assets		OTHHLTHCAR		DIM_INDUSTRY		3		HLTHCARE		6

		255		ESTBI		FR_Y-14Q_Trading		Other Fair Value Assets		CAPGD		DIM_INDUSTRY		1		INDUSTRIAL		3

		256		ESTBI		FR_Y-14Q_Trading		Other Fair Value Assets		COMSERVSUP		DIM_INDUSTRY		2		INDUSTRIAL		3

		257		ESTBI		FR_Y-14Q_Trading		Other Fair Value Assets		TRANSP		DIM_INDUSTRY		3		INDUSTRIAL		3

		258		ESTBI		FR_Y-14Q_Trading		Other Fair Value Assets		OTHIND		DIM_INDUSTRY		3		INDUSTRIAL		3

		259		ESTBI		FR_Y-14Q_Trading		Other Fair Value Assets		SWSER		DIM_INDUSTRY		1		IT		9

		260		ESTBI		FR_Y-14Q_Trading		Other Fair Value Assets		TECHHWEQUP		DIM_INDUSTRY		2		IT		9

		261		ESTBI		FR_Y-14Q_Trading		Other Fair Value Assets		SEMICONDEQUP		DIM_INDUSTRY		3		IT		9

		262		ESTBI		FR_Y-14Q_Trading		Other Fair Value Assets		OTHIT		DIM_INDUSTRY		4		IT		9

		263		ESTBI		FR_Y-14Q_Trading		Other Fair Value Assets		MATRLS		DIM_INDUSTRY		1		MATERIAL		2

		264		ESTBI		FR_Y-14Q_Trading		Other Fair Value Assets		OFFICE		DIM_INDUSTRY		1		REALESTATE		8

		265		ESTBI		FR_Y-14Q_Trading		Other Fair Value Assets		RETAIL		DIM_INDUSTRY		2		REALESTATE		8

		266		ESTBI		FR_Y-14Q_Trading		Other Fair Value Assets		MULTIFAMILY		DIM_INDUSTRY		3		REALESTATE		8

		267		ESTBI		FR_Y-14Q_Trading		Other Fair Value Assets		HOTEL		DIM_INDUSTRY		4		REALESTATE		8

		268		ESTBI		FR_Y-14Q_Trading		Other Fair Value Assets		COREEXISTOTH		DIM_INDUSTRY		5		REALESTATE		8

		269		ESTBI		FR_Y-14Q_Trading		Other Fair Value Assets		OPPRTUNDEV		DIM_INDUSTRY		6		REALESTATE		8

		270		ESTBI		FR_Y-14Q_Trading		Other Fair Value Assets		OTHREALEST		DIM_INDUSTRY		7		REALESTATE		8

		271		ESTBI		FR_Y-14Q_Trading		Rates DV01		500BPSPSHIFT		dim_stress		10		TRADRATDV02		10

		272		ESTBI		FR_Y-14Q_Trading		Other Fair Value Assets		SEC45ALTENGINV		DIM_INDUSTRY		2		TAXCR		12

		273		ESTBI		FR_Y-14Q_Trading		Corporate Credit-Advanced		CDX		DIM_INDEX		1		TRDCCA_CDX_INDX		1

		274		ESTBI		FR_Y-14Q_Trading		Corporate Credit-Advanced		ITRAXX		DIM_INDEX		2		TRDCCA_CDX_INDX		2

		275		ESTBI		FR_Y-14Q_Trading		Corporate Credit-Advanced		LCDX		DIM_INDEX		3		TRDCCA_CDX_INDX		3

		276		ESTBI		FR_Y-14Q_Trading		Corporate Credit-Advanced		IG		DIM_INDEX		4		TRDCCA_INDX_INV_GRD		4

		277		ESTBI		FR_Y-14Q_Trading		Corporate Credit-Advanced		HY		DIM_INDEX		5		TRDCCA_INDX_INV_GRD		5

		278		ESTBI		FR_Y-14Q_Trading		Corporate Credit-Advanced		EURMAIN		DIM_INDEX		6		TRDCCA_INDX_INV_GRD		6

		279		ESTBI		FR_Y-14Q_Trading		Corporate Credit-Advanced		XO		DIM_INDEX		7		TRDCCA_INDX_INV_GRD		7

		280		ESTBI		FR_Y-14Q_Trading		Corporate Credit-Advanced				DIM_INDEX		8		TRDCCA_INX_SERIES_9		8		9

		281		ESTBI		FR_Y-14Q_Trading		Corporate Credit-Advanced		YES		DIM_INSTRUMENT_CONTRACT		1		TRDCCA_F_ON_RUN_Y		1

		282		ESTBI		FR_Y-14Q_Trading		Corporate Credit-Advanced		NO		DIM_INSTRUMENT_CONTRACT		2		TRDCCA_F_ON_RUN_N		2

		283		ESTBI		FR_Y-14Q_Trading		Rates DV01		1Y		DIM_IRC		B		TRADRATDV05		7

		284		ESTBI		FR_Y-14Q_Trading		Rates DV01		T1M		DIM_IRC		C		TRADRATDV05		8

		285		ESTBI		FR_Y-14Q_Trading		Rates DV01		T3M		DIM_IRC		C		TRADRATDV05		9

		286		ESTBI		FR_Y-14Q_Trading		Rates DV01		T6M		DIM_IRC		C		TRADRATDV05		10

		287		ESTBI		FR_Y-14Q_Trading		Rates DV01		T1Y		DIM_IRC		C		TRADRATDV05		11

		288		ESTBI		FR_Y-14Q_Trading		Rates DV01		L1M		DIM_IRC		C		TRADRATDV05		12

		289		ESTBI		FR_Y-14Q_Trading		Rates DV01		L3M		DIM_IRC		C		TRADRATDV05		13

		290		ESTBI		FR_Y-14Q_Trading		Rates DV01		L6M		DIM_IRC		C		TRADRATDV05		14

		291		ESTBI		FR_Y-14Q_Trading		Rates DV01		L1Y		DIM_IRC		C		TRADRATDV05		15

		292		ESTBI		FR_Y-14Q_Supplemental		FR_Y-14Q_Supplemental		NFNRNODOM		DIM_FRY9C_HCC_SCHEDULE		16		FRY9C		16

		293		ESTBI		FR_Y-14Q_Supplemental		FR_Y-14Q_Supplemental		NFNRNOINT		DIM_FRY9C_HCC_SCHEDULE		17		FRY9C		17

		294		ESTBI		FR_Y-14Q_Supplemental		FR_Y-14Q_Supplemental		NFNROODOM		DIM_FRY9C_HCC_SCHEDULE		18		FRY9C		18

		295		ESTBI		FR_Y-14Q_Supplemental		FR_Y-14Q_Supplemental		NFNROOINT		DIM_FRY9C_HCC_SCHEDULE		19		FRY9C		19

		296		ESTBI		FR_Y-14Q_Supplemental		FR_Y-14Q_Supplemental		LSFARMDOM		DIM_FRY9C_HCC_SCHEDULE		20		FRY9C		20

		297		ESTBI		FR_Y-14Q_Supplemental		FR_Y-14Q_Supplemental		LSFARMINT		DIM_FRY9C_HCC_SCHEDULE		21		FRY9C		21

		298		ESTBI		FR_Y-14Q_Supplemental		FR_Y-14Q_Supplemental		COMINDGRD		DIM_FRY9C_HCC_SCHEDULE		22		FRY9C		22

		299		ESTBI		FR_Y-14Q_Supplemental		FR_Y-14Q_Supplemental		SMEDOM		DIM_FRY9C_HCC_SCHEDULE		23		FRY9C		23

		300		ESTBI		FR_Y-14Q_Supplemental		FR_Y-14Q_Supplemental		SMEINT		DIM_FRY9C_HCC_SCHEDULE		24		FRY9C		24

		301		ESTBI		FR_Y-14Q_Supplemental		FR_Y-14Q_Supplemental		GRDGOVT		DIM_FRY9C_HCC_SCHEDULE		25		FRY9C		25

		302		ESTBI		FR_Y-14Q_Supplemental		FR_Y-14Q_Supplemental		GRDAGRI		DIM_FRY9C_HCC_SCHEDULE		26		FRY9C		26

		303		ESTBI		FR_Y-14Q_Supplemental		FR_Y-14Q_Supplemental		GRDDEPO		DIM_FRY9C_HCC_SCHEDULE		27		FRY9C		27

		304		ESTBI		FR_Y-14Q_Supplemental		FR_Y-14Q_Supplemental		GRDOTH		DIM_FRY9C_HCC_SCHEDULE		28		FRY9C		28

		305		ESTBI		FR_Y-14Q_Supplemental		FR_Y-14Q_Supplemental		OTHR		DIM_FRY9C_HCC_SCHEDULE		29		FRY9C		29

		306		ESTBI		FR_Y-14Q_Supplemental		FR_Y-14Q_Supplemental		AUTOLSY14QSCH		DIM_REG_PRODUCT_CLASSIFICATION		1		REG		5

		307		ESTBI		FR_Y-14Q_Supplemental		FR_Y-14Q_Supplemental		NAUTOLS14QSCH		DIM_REG_PRODUCT_CLASSIFICATION		2		REG		6

		308		ESTBI		FR_Y-14Q_Supplemental		FR_Y-14Q_Supplemental		NPURSEC		DIM_REG_PRODUCT_CLASSIFICATION		3		REG		7

		309		ESTBI		FR_Y-14Q_Supplemental		FR_Y-14Q_Supplemental		SMECRLNBHCK1763		DIM_REG_PRODUCT_CLASSIFICATION		4		REG		8

		310		ESTBI		FR_Y-14Q_Supplemental		FR_Y-14Q_Supplemental		SMECRLNBHCK1764		DIM_REG_PRODUCT_CLASSIFICATION		5		REG		9

		311		ESTBI		FR_Y-14Q_Supplemental		FR_Y-14Q_Supplemental		SMECRLNBHCKB538		DIM_REG_PRODUCT_CLASSIFICATION		6		REG		10

		312		ESTBI		FR_Y-14Q_Supplemental		FR_Y-14Q_Supplemental		SMECRLNBHCKB539		DIM_REG_PRODUCT_CLASSIFICATION		7		REG		11

		313		ESTBI		FR_Y-14Q_Supplemental		FR_Y-14Q_Supplemental		SMECRLNBHCKK207		DIM_REG_PRODUCT_CLASSIFICATION		8		REG		12

		314		ESTBI		FR_Y-14Q_Supplemental		FR_Y-14Q_Supplemental		SMECRLNBHCKJ451		DIM_REG_PRODUCT_CLASSIFICATION		9		REG		13

		315		ESTBI		FR_Y-14Q_Supplemental		FR_Y-14Q_Supplemental		SCRDLNBHCKF160		DIM_REG_PRODUCT_CLASSIFICATION		10		REG		14

		316		ESTBI		FR_Y-14Q_Supplemental		FR_Y-14Q_Supplemental		SCRDLNBHCKF163		DIM_REG_PRODUCT_CLASSIFICATION		11		REG		15

		317		ESTBI		FR_Y-14Q_Supplemental		FR_Y-14Q_Supplemental		SCRDLNBHCKJ451		DIM_REG_PRODUCT_CLASSIFICATION		12		REG		16

		318		ESTBI		FR_Y-14Q_Supplemental		FR_Y-14Q_Supplemental		CARYVALWHLN		DIM_REG_PRODUCT_CLASSIFICATION		13		REG		17

		319		ESTBI		FR_Y-14Q_Supplemental		FR_Y-14Q_Supplemental		OSBALWHLNIMPORT		DIM_REG_PRODUCT_CLASSIFICATION		14		REG		18

		320		ESTBI		FR_Y-14Q_Supplemental		FR_Y-14Q_Supplemental		EDULOAN		DIM_FRY9C_HCC_SCHEDULE		1		FRY9C		1

		321		ESTBI		FR_Y-14Q_Supplemental		FR_Y-14Q_Supplemental		OTCDOM		DIM_FRY9C_HCC_SCHEDULE		2		FRY9C		2

		322		ESTBI		FR_Y-14Q_Supplemental		FR_Y-14Q_Supplemental		OTCINT		DIM_FRY9C_HCC_SCHEDULE		3		FRY9C		3

		323		ESTBI		FR_Y-14Q_Supplemental		FR_Y-14Q_Supplemental		FLDOM		DIM_FRY9C_HCC_SCHEDULE		4		FRY9C		4

		324		ESTBI		FR_Y-14Q_Supplemental		FR_Y-14Q_Supplemental		FLINT		DIM_FRY9C_HCC_SCHEDULE		5		FRY9C		5

		325		ESTBI		FR_Y-14Q_Supplemental		FR_Y-14Q_Supplemental		JLDOM		DIM_FRY9C_HCC_SCHEDULE		6		FRY9C		6

		326		ESTBI		FR_Y-14Q_Supplemental		FR_Y-14Q_Supplemental		JLINT		DIM_FRY9C_HCC_SCHEDULE		7		FRY9C		7

		327		ESTBI		FR_Y-14Q_Supplemental		FR_Y-14Q_Supplemental		BCCDOM		DIM_FRY9C_HCC_SCHEDULE		8		FRY9C		8

		328		ESTBI		FR_Y-14Q_Supplemental		FR_Y-14Q_Supplemental		BCCINT		DIM_FRY9C_HCC_SCHEDULE		9		FRY9C		9

		329		ESTBI		FR_Y-14Q_Supplemental		FR_Y-14Q_Supplemental		AUTODOM		DIM_FRY9C_HCC_SCHEDULE		10		FRY9C		10

		330		ESTBI		FR_Y-14Q_Trading		Rates DV01		MIN200BPSPSHIFT		dim_stress		1		TRADRATDV02		1

		331		ESTBI		FR_Y-14Q_Trading		Rates DV01		MIN100BPSPSHIFT		dim_stress		2		TRADRATDV02		2

		332		ESTBI		FR_Y-14Q_Trading		Rates DV01		MIN50BPSPSHIFT		dim_stress		3		TRADRATDV02		3

		333		ESTBI		FR_Y-14Q_Trading		Rates DV01		50BPSPSHIFT		dim_stress		4		TRADRATDV02		4

		334		ESTBI		FR_Y-14Q_Trading		Rates DV01		100BPSPSHIFT		dim_stress		5		TRADRATDV02		5

		335		ESTBI		FR_Y-14Q_Trading		Rates DV01		150BPSPSHIFT		dim_stress		6		TRADRATDV02		6

		336		ESTBI		FR_Y-14Q_Trading		Rates DV01		200BPSPSHIFT		dim_stress		7		TRADRATDV02		7

		337		ESTBI		FR_Y-14Q_Trading		Rates DV01		300BPSPSHIFT		dim_stress		8		TRADRATDV02		8

		338		ESTBI		FR_Y-14Q_Supplemental		FR_Y-14Q_Supplemental		AUTOINT		DIM_FRY9C_HCC_SCHEDULE		11		FRY9C		11

		339		ESTBI		FR_Y-14Q_Supplemental		FR_Y-14Q_Supplemental		CONSTDOM		DIM_FRY9C_HCC_SCHEDULE		12		FRY9C		12

		340		ESTBI		FR_Y-14Q_Supplemental		FR_Y-14Q_Supplemental		CONSTINT		DIM_FRY9C_HCC_SCHEDULE		13		FRY9C		13

		341		ESTBI		FR_Y-14Q_Supplemental		FR_Y-14Q_Supplemental		MULTIDOM		DIM_FRY9C_HCC_SCHEDULE		14		FRY9C		14

		342		ESTBI		FR_Y-14Q_Supplemental		FR_Y-14Q_Supplemental		MULTIINT		DIM_FRY9C_HCC_SCHEDULE		15		FRY9C		15

		343		ESTBI		FR_Y-14Q_Trading		Rates DV01		400BPSPSHIFT		dim_stress		9		TRADRATDV02		9

		344		ESTBI		FR_Y-14Q_Trading		Metals		FUOP		DIM_INSTRUMENT_TYPE		4		METALSDERV		4

		345		ESTBI		FR_Y-14Q_Trading		Metals		FOOP		DIM_INSTRUMENT_TYPE		5		METALSDERV		5

		346		ESTBI		FR_Y-14Q_Trading		Energy		FUOP		DIM_INSTRUMENT_TYPE		4		ENERGYDERV		4

		347		ESTBI		FR_Y-14Q_Trading		Metals		Month 21		DIM_BANDS		22		TRMETALSGP		22		30045

		348		ESTBI		FR_Y-14Q_Trading		Metals		Month 22		DIM_BANDS		23		TRMETALSGP		23		30046

		349		ESTBI		FR_Y-14Q_Trading		Metals		Month 23		DIM_BANDS		24		TRMETALSGP		24		30047

		350		ESTBI		FR_Y-14Q_Trading		Metals		Month 24		DIM_BANDS		25		TRMETALSGP		25		30048

		351		ESTBI		FR_Y-14Q_Trading		Metals		Year 3		DIM_BANDS		26		TRMETALSGP		26		30049

		352		ESTBI		FR_Y-14Q_Trading		Metals		Year 4		DIM_BANDS		27		TRMETALSGP		27		30050

		353		ESTBI		FR_Y-14Q_Trading		Metals		Year 5		DIM_BANDS		28		TRMETALSGP		28		30051

		354		ESTBI		FR_Y-14Q_Trading		Metals		Year 6		DIM_BANDS		29		TRMETALSGP		29		30052

		355		ESTBI		FR_Y-14Q_Trading		Metals		Year 7		DIM_BANDS		30		TRMETALSGP		30		30053

		356		ESTBI		FR_Y-14Q_Trading		Metals		Year 8		DIM_BANDS		31		TRMETALSGP		31		30054

		357		ESTBI		FR_Y-14Q_Trading		Metals		Year 9		DIM_BANDS		32		TRMETALSGP		32		30055

		358		ESTBI		FR_Y-14Q_Trading		Metals		Year 10-14		DIM_BANDS		33		TRMETALSGP		33		30056

		359		ESTBI		FR_Y-14Q_Trading		Metals		Year 15-19		DIM_BANDS		34		TRMETALSGP		34		30057

		360		ESTBI		FR_Y-14Q_Trading		Metals		Year 20+		DIM_BANDS		35		TRMETALSGP		35		30058

		361		ESTBI		FR_Y-14Q_Trading		Metals		Spot		DIM_BANDS		1		TRMETALSGP		1		30059

		362		ESTBI		FR_Y-14Q_Trading		Metals		CM		DIM_INSTRUMENT_TYPE		1		METALSCM		1

		363		ESTBI		FR_Y-14Q_Trading		Metals		FWDS		DIM_INSTRUMENT_TYPE		1		METALSDERV		1

		364		ESTBI		FR_Y-14Q_Trading		Metals		OPTS		DIM_INSTRUMENT_TYPE		2		METALSDERV		2

		365		ESTBI		FR_Y-14Q_Trading		Metals		FUTS		DIM_INSTRUMENT_TYPE		3		METALSDERV		3

		366		ESTBI		FR_Y-14Q_Trading		Metals		GOLD		DIM_COMMODITY		11		PRECMETAL		1

		367		ESTBI		FR_Y-14Q_Trading		Metals		SILVER		DIM_COMMODITY		12		PRECMETAL		2

		368		ESTBI		FR_Y-14Q_Trading		Metals		PD		DIM_COMMODITY		13		PRECMETAL		3

		369		ESTBI		FR_Y-14Q_Trading		Metals		PT		DIM_COMMODITY		14		PRECMETAL		4

		370		ESTBI		FR_Y-14Q_Trading		Metals		OTHPRECMETALS		DIM_COMMODITY		15		PRECMETAL		5

		371		ESTBI		FR_Y-14Q_Trading		Metals		ALPR		DIM_COMMODITY		1		BASEMETAL		6

		372		ESTBI		FR_Y-14Q_Trading		Metals		ALALO		DIM_COMMODITY		2		BASEMETAL		7

		373		ESTBI		FR_Y-14Q_Trading		Metals		COPPER		DIM_COMMODITY		3		BASEMETAL		8

		374		ESTBI		FR_Y-14Q_Trading		Metals		FE		DIM_COMMODITY		6		BASEMETAL		9

		375		ESTBI		FR_Y-14Q_Trading		Metals		LEAD		DIM_COMMODITY		7		BASEMETAL		10

		376		ESTBI		FR_Y-14Q_Trading		Metals		NICKEL		DIM_COMMODITY		8		BASEMETAL		11

		377		ESTBI		FR_Y-14Q_Trading		Metals		TIM		DIM_COMMODITY		4		BASEMETAL		12

		378		ESTBI		FR_Y-14Q_Trading		Metals		UR		DIM_COMMODITY		9		BASEMETAL		13

		379		ESTBI		FR_Y-14Q_Trading		Metals		ZINC		DIM_COMMODITY		5		BASEMETAL		14

		380		ESTBI		FR_Y-14Q_Trading		Metals		OTHBASMETALS		DIM_COMMODITY		10		BASEMETAL		15

		381		ESTBI		FR_Y-14Q_Trading		Metals		OTHMETALS		DIM_COMMODITY		16		OTHMETAL		16

		382		ESTBI		FR_Y-14Q_Trading		Munis		AAA		Dim_credit_Rating		1		TRDMUNIS_DCR		1

		383		ESTBI		FR_Y-14Q_Trading		Munis		AA		Dim_credit_Rating		2		TRDMUNIS_DCR		2

		384		ESTBI		FR_Y-14Q_Trading		Munis		A		Dim_credit_Rating		3		TRDMUNIS_DCR		3

		385		ESTBI		FR_Y-14Q_Trading		Munis		BBB		Dim_credit_Rating		4		TRDMUNIS_DCR		4

		386		ESTBI		FR_Y-14Q_Trading		Munis		BB		Dim_credit_Rating		5		TRDMUNIS_DCR		5

		387		ESTBI		FR_Y-14Q_Trading		Munis		B		Dim_credit_Rating		6		TRDMUNIS_DCR		6

		388		ESTBI		FR_Y-14Q_Trading		Munis		<B		Dim_credit_Rating		7		TRDMUNIS_DCR		7

		389		ESTBI		FR_Y-14Q_Trading		Munis		NR		Dim_credit_Rating		8		TRDMUNIS_DCR		8

		390		ESTBI		FR_Y-14Q_Trading		Munis		BONDS		Dim_instrument_type		1		TRDMUNIS_INSTR_STD		1

		391		ESTBI		FR_Y-14Q_Trading		Munis		CDS		Dim_instrument_type		2		TRDMUNIS_INSTR_STD		2

		392		ESTBI		FR_Y-14Q_Trading		Munis		LOANS		Dim_instrument_type		3		TRDMUNIS_INSTR_STD		3

		393		ESTBI		FR_Y-14Q_Trading		Munis		INDICES		Dim_instrument_type		4		TRDMUNIS_INSTR_STD		4

		394		ESTBI		FR_Y-14Q_Trading		Energy		FOOP		DIM_INSTRUMENT_TYPE		5		ENERGYDERV		5

		395		ESTBI		FR_Y-14Q_Trading		Metals		Month 5		DIM_BANDS		6		TRMETALSGP		6		30029

		396		ESTBI		FR_Y-14Q_Trading		Metals		Month 6		DIM_BANDS		7		TRMETALSGP		7		30030

		397		ESTBI		FR_Y-14Q_Trading		Private Equity		US		DIM_COUNTRY		1		US		1

		398		ESTBI		FR_Y-14Q_Trading		Metals		Month 7		DIM_BANDS		8		TRMETALSGP		8		30031

		399		ESTBI		FR_Y-14Q_Trading		Metals		Month 8		DIM_BANDS		9		TRMETALSGP		9		30032

		400		ESTBI		FR_Y-14Q_Trading		Metals		Month 9		DIM_BANDS		10		TRMETALSGP		10		30033

		401		ESTBI		FR_Y-14Q_Trading		Metals		Month 10		DIM_BANDS		11		TRMETALSGP		11		30034

		402		ESTBI		FR_Y-14Q_Trading		Metals		Month 11		DIM_BANDS		12		TRMETALSGP		12		30035

		403		ESTBI		FR_Y-14Q_Trading		Metals		Month 12		DIM_BANDS		13		TRMETALSGP		13		30036

		404		ESTBI		FR_Y-14Q_Trading		Metals		Month 13		DIM_BANDS		14		TRMETALSGP		14		30037

		405		ESTBI		FR_Y-14Q_Trading		Metals		Month 14		DIM_BANDS		15		TRMETALSGP		15		30038

		406		ESTBI		FR_Y-14Q_Trading		Metals		Month 15		DIM_BANDS		16		TRMETALSGP		16		30039

		407		ESTBI		FR_Y-14Q_Trading		Metals		Month 16		DIM_BANDS		17		TRMETALSGP		17		30040

		408		ESTBI		FR_Y-14Q_Trading		Metals		Month 17		DIM_BANDS		18		TRMETALSGP		18		30041

		409		ESTBI		FR_Y-14Q_Trading		Private Equity		UNSPC		DIM_COUNTRY		1		UNSPC		5

		410		ESTBI		FR_Y-14Q_Trading		Private Equity		AD		DIM_COUNTRY		1		WEUR		2

		411		ESTBI		FR_Y-14Q_Trading		Private Equity		AU		DIM_COUNTRY		2		WEUR		2

		412		ESTBI		FR_Y-14Q_Trading		Private Equity		CY		DIM_COUNTRY		3		WEUR		2

		413		ESTBI		FR_Y-14Q_Trading		Metals		Month 18		DIM_BANDS		19		TRMETALSGP		19		30042

		414		ESTBI		FR_Y-14Q_Trading		Metals		Month 19		DIM_BANDS		20		TRMETALSGP		20		30043

		415		ESTBI		FR_Y-14Q_Trading		Metals		Month 20		DIM_BANDS		21		TRMETALSGP		21		30044

		416		ESTBI		FR_Y-14Q_Trading		Private Equity		DK		DIM_COUNTRY		4		WEUR		2

		417		ESTBI		FR_Y-14Q_Trading		Private Equity		EE		DIM_COUNTRY		5		WEUR		2

		418		ESTBI		FR_Y-14Q_Trading		Private Equity		FI		DIM_COUNTRY		6		WEUR		2

		419		ESTBI		FR_Y-14Q_Trading		Private Equity		GI		DIM_COUNTRY		7		WEUR		2

		420		ESTBI		FR_Y-14Q_Trading		Private Equity		GU		DIM_COUNTRY		8		WEUR		2

		421		ESTBI		FR_Y-14Q_Trading		Private Equity		JP		DIM_COUNTRY		9		WEUR		2

		422		ESTBI		FR_Y-14Q_Trading		Private Equity		MT		DIM_COUNTRY		10		WEUR		2

		423		ESTBI		FR_Y-14Q_Trading		Private Equity		NO		DIM_COUNTRY		11		WEUR		2

		424		ESTBI		FR_Y-14Q_Trading		Private Equity		NZ		DIM_COUNTRY		12		WEUR		2

		425		ESTBI		FR_Y-14Q_Trading		Private Equity		SI		DIM_COUNTRY		13		WEUR		2

		426		ESTBI		FR_Y-14Q_Trading		Private Equity		SK		DIM_COUNTRY		14		WEUR		2

		427		ESTBI		FR_Y-14Q_Trading		Private Equity		SM		DIM_COUNTRY		15		WEUR		2

		428		ESTBI		FR_Y-14Q_Trading		Private Equity		VA		DIM_COUNTRY		16		WEUR		2

		429		ESTBI		FR_Y-14Q_Trading		Private Equity		VG		DIM_COUNTRY		17		WEUR		2

		430		ESTBI		FR_Y-14Q_Trading		Private Equity		VI		DIM_COUNTRY		18		WEUR		2

		431		ESTBI		FR_Y-14Q_Trading		Private Equity		WS		DIM_COUNTRY		19		WEUR		2

		432		ESTBI		FR_Y-14Q_Trading		Private Equity		AT		DIM_COUNTRY		1		ODM		3

		433		ESTBI		FR_Y-14Q_Trading		Private Equity		BE		DIM_COUNTRY		2		ODM		3

		434		ESTBI		FR_Y-14Q_Trading		Private Equity		CH		DIM_COUNTRY		3		ODM		3

		435		ESTBI		FR_Y-14Q_Trading		Private Equity		DE		DIM_COUNTRY		4		ODM		3

		436		ESTBI		FR_Y-14Q_Trading		Private Equity		ES		DIM_COUNTRY		5		ODM		3

		437		ESTBI		FR_Y-14Q_Trading		Other Fair Value Assets		EQUITY		DIM_INSTRUMENT_TYPE		EQTY		TROTHFAIRVAL1		1

		438		ESTBI		FR_Y-14Q_Trading		Other Fair Value Assets		LOANS		DIM_INSTRUMENT_TYPE		LOANS		TROTHFAIRVAL2		2

		439		ESTBI		FR_Y-14Q_Trading		Other Fair Value Assets		BONDS		DIM_INSTRUMENT_TYPE		BONDS		TROTHFAIRVAL2		3

		440		ESTBI		FR_Y-14Q_Trading		Private Equity		FR		DIM_COUNTRY		6		ODM		3

		441		ESTBI		FR_Y-14Q_Trading		Private Equity		GB		DIM_COUNTRY		7		ODM		3

		442		ESTBI		FR_Y-14Q_Trading		Private Equity		GR		DIM_COUNTRY		8		ODM		3

		443		ESTBI		FR_Y-14Q_Trading		IDR-Jump To Default		NDEFLTD		DIM_CREDIT_RATING		NDEF		TRDIDRJTD		8		8

		444		ESTBI		FR_Y-14Q_Trading		IDR-Jump To Default		DEFLTSTUK		DIM_CREDIT_RATING		UNDF		TRDIDRJTD		9		9

		445		ESTBI		FR_Y-14Q_Trading		Private Equity		IE		DIM_COUNTRY		9		ODM		3

		446		ESTBI		FR_Y-14Q_Trading		Private Equity		IT		DIM_COUNTRY		10		ODM		3

		447		ESTBI		FR_Y-14Q_Trading		Private Equity		LU		DIM_COUNTRY		11		ODM		3

		448		ESTBI		FR_Y-14Q_Trading		Private Equity		MC		DIM_COUNTRY		12		ODM		3

		449		ESTBI		FR_Y-14Q_Trading		Private Equity		NL		DIM_COUNTRY		13		ODM		3

		450		ESTBI		FR_Y-14Q_Trading		Private Equity		PT		DIM_COUNTRY		14		ODM		3

		451		ESTBI		FR_Y-14Q_Trading		Private Equity		SE		DIM_COUNTRY		15		ODM		3

		452		ESTBI		FR_Y-14Q_Trading		Private Equity		AE		DIM_COUNTRY		1		EMAR		4

		453		ESTBI		FR_Y-14Q_Trading		Private Equity		AF		DIM_COUNTRY		2		EMAR		4

		454		ESTBI		FR_Y-14Q_Trading		Private Equity		AG		DIM_COUNTRY		3		EMAR		4

		455		ESTBI		FR_Y-14Q_Trading		Private Equity		AL		DIM_COUNTRY		4		EMAR		4

		456		ESTBI		FR_Y-14Q_Trading		Private Equity		AM		DIM_COUNTRY		5		EMAR		4

		457		ESTBI		FR_Y-14Q_Trading		Private Equity		AO		DIM_COUNTRY		6		EMAR		4

		458		ESTBI		FR_Y-14Q_Trading		Private Equity		AR		DIM_COUNTRY		7		EMAR		4

		459		ESTBI		FR_Y-14Q_Trading		Private Equity		AW		DIM_COUNTRY		8		EMAR		4

		460		ESTBI		FR_Y-14Q_Trading		Private Equity		AZ		DIM_COUNTRY		9		EMAR		4

		461		ESTBI		FR_Y-14Q_Trading		Private Equity		BA		DIM_COUNTRY		10		EMAR		4

		462		ESTBI		FR_Y-14Q_Trading		Private Equity		BB		DIM_COUNTRY		11		EMAR		4

		463		ESTBI		FR_Y-14Q_Trading		Private Equity		BD		DIM_COUNTRY		12		EMAR		4

		464		ESTBI		FR_Y-14Q_Trading		Private Equity		BF		DIM_COUNTRY		13		EMAR		4

		465		ESTBI		FR_Y-14Q_Trading		Private Equity		BG		DIM_COUNTRY		14		EMAR		4

		466		ESTBI		FR_Y-14Q_Trading		Private Equity		BH		DIM_COUNTRY		15		EMAR		4

		467		ESTBI		FR_Y-14Q_Trading		Private Equity		BI		DIM_COUNTRY		16		EMAR		4

		468		ESTBI		FR_Y-14Q_Trading		Private Equity		BJ		DIM_COUNTRY		17		EMAR		4

		469		ESTBI		FR_Y-14Q_Trading		Private Equity		BM		DIM_COUNTRY		18		EMAR		4

		470		ESTBI		FR_Y-14Q_Trading		Private Equity		BN		DIM_COUNTRY		19		EMAR		4

		471		ESTBI		FR_Y-14Q_Trading		Private Equity		BO		DIM_COUNTRY		20		EMAR		4

		472		ESTBI		FR_Y-14Q_Trading		Private Equity		BR		DIM_COUNTRY		21		EMAR		4

		473		ESTBI		FR_Y-14Q_Trading		Private Equity		BS		DIM_COUNTRY		22		EMAR		4

		474		ESTBI		FR_Y-14Q_Trading		Private Equity		BT		DIM_COUNTRY		23		EMAR		4

		475		ESTBI		FR_Y-14Q_Trading		Private Equity		BW		DIM_COUNTRY		24		EMAR		4

		476		ESTBI		FR_Y-14Q_Trading		Private Equity		BY		DIM_COUNTRY		25		EMAR		4

		477		ESTBI		FR_Y-14Q_Trading		Private Equity		BZ		DIM_COUNTRY		26		EMAR		4

		478		ESTBI		FR_Y-14Q_Trading		Private Equity		CD		DIM_COUNTRY		27		EMAR		4

		479		ESTBI		FR_Y-14Q_Trading		Private Equity		CF		DIM_COUNTRY		28		EMAR		4

		480		ESTBI		FR_Y-14Q_Trading		Private Equity		CG		DIM_COUNTRY		29		EMAR		4

		481		ESTBI		FR_Y-14Q_Trading		Private Equity		CL		DIM_COUNTRY		30		EMAR		4

		482		ESTBI		FR_Y-14Q_Trading		Private Equity		CM		DIM_COUNTRY		31		EMAR		4

		483		ESTBI		FR_Y-14Q_Trading		Private Equity		CN		DIM_COUNTRY		32		EMAR		4

		484		ESTBI		FR_Y-14Q_Trading		Private Equity		CO		DIM_COUNTRY		33		EMAR		4

		485		ESTBI		FR_Y-14Q_Trading		Private Equity		CR		DIM_COUNTRY		34		EMAR		4

		486		ESTBI		FR_Y-14Q_Trading		Private Equity		CU		DIM_COUNTRY		35		EMAR		4

		487		ESTBI		FR_Y-14Q_Trading		Private Equity		CV		DIM_COUNTRY		36		EMAR		4

		488		ESTBI		FR_Y-14Q_Trading		Private Equity		CZ		DIM_COUNTRY		37		EMAR		4

		489		ESTBI		FR_Y-14Q_Trading		Private Equity		DJ		DIM_COUNTRY		38		EMAR		4

		490		ESTBI		FR_Y-14Q_Trading		Private Equity		DM		DIM_COUNTRY		39		EMAR		4

		491		ESTBI		FR_Y-14Q_Trading		Private Equity		DO		DIM_COUNTRY		40		EMAR		4

		492		ESTBI		FR_Y-14Q_Trading		Private Equity		DZ		DIM_COUNTRY		41		EMAR		4

		493		ESTBI		FR_Y-14Q_Trading		Private Equity		EC		DIM_COUNTRY		42		EMAR		4

		494		ESTBI		FR_Y-14Q_Trading		Private Equity		EG		DIM_COUNTRY		43		EMAR		4

		495		ESTBI		FR_Y-14Q_Trading		Private Equity		ER		DIM_COUNTRY		44		EMAR		4

		496		ESTBI		FR_Y-14Q_Trading		Private Equity		ET		DIM_COUNTRY		45		EMAR		4

		497		ESTBI		FR_Y-14Q_Trading		Private Equity		FJ		DIM_COUNTRY		46		EMAR		4

		498		ESTBI		FR_Y-14Q_Trading		Private Equity		GA		DIM_COUNTRY		47		EMAR		4

		499		ESTBI		FR_Y-14Q_Trading		Private Equity		GD		DIM_COUNTRY		48		EMAR		4

		500		ESTBI		FR_Y-14Q_Trading		Private Equity		GE		DIM_COUNTRY		49		EMAR		4

		501		ESTBI		FR_Y-14Q_Trading		Private Equity		GH		DIM_COUNTRY		50		EMAR		4

		502		ESTBI		FR_Y-14Q_Trading		Private Equity		GM		DIM_COUNTRY		51		EMAR		4

		503		ESTBI		FR_Y-14Q_Trading		Private Equity		GN		DIM_COUNTRY		52		EMAR		4

		504		ESTBI		FR_Y-14Q_Trading		Private Equity		GQ		DIM_COUNTRY		53		EMAR		4

		505		ESTBI		FR_Y-14Q_Trading		Private Equity		GT		DIM_COUNTRY		54		EMAR		4

		506		ESTBI		FR_Y-14Q_Trading		Private Equity		GW		DIM_COUNTRY		55		EMAR		4

		507		ESTBI		FR_Y-14Q_Trading		Private Equity		GY		DIM_COUNTRY		56		EMAR		4

		508		ESTBI		FR_Y-14Q_Trading		Private Equity		HK		DIM_COUNTRY		57		EMAR		4

		509		ESTBI		FR_Y-14Q_Trading		Private Equity		HN		DIM_COUNTRY		58		EMAR		4

		510		ESTBI		FR_Y-14Q_Trading		Private Equity		HR		DIM_COUNTRY		59		EMAR		4

		511		ESTBI		FR_Y-14Q_Trading		Private Equity		HT		DIM_COUNTRY		60		EMAR		4

		512		ESTBI		FR_Y-14Q_Trading		Private Equity		HU		DIM_COUNTRY		61		EMAR		4

		513		ESTBI		FR_Y-14Q_Trading		Private Equity		ID		DIM_COUNTRY		62		EMAR		4

		514		ESTBI		FR_Y-14Q_Trading		Private Equity		IL		DIM_COUNTRY		63		EMAR		4

		515		ESTBI		FR_Y-14Q_Trading		Private Equity		IN		DIM_COUNTRY		64		EMAR		4

		516		ESTBI		FR_Y-14Q_Trading		Private Equity		IQ		DIM_COUNTRY		65		EMAR		4

		517		ESTBI		FR_Y-14Q_Trading		Private Equity		IR		DIM_COUNTRY		66		EMAR		4

		518		ESTBI		FR_Y-14Q_Trading		Private Equity		IS		DIM_COUNTRY		67		EMAR		4

		519		ESTBI		FR_Y-14Q_Trading		Private Equity		JM		DIM_COUNTRY		68		EMAR		4

		520		ESTBI		FR_Y-14Q_Trading		Private Equity		JO		DIM_COUNTRY		69		EMAR		4

		521		ESTBI		FR_Y-14Q_Trading		Private Equity		KE		DIM_COUNTRY		70		EMAR		4

		522		ESTBI		FR_Y-14Q_Trading		Private Equity		KG		DIM_COUNTRY		71		EMAR		4

		523		ESTBI		FR_Y-14Q_Trading		Private Equity		KH		DIM_COUNTRY		72		EMAR		4

		524		ESTBI		FR_Y-14Q_Trading		Private Equity		KM		DIM_COUNTRY		73		EMAR		4

		525		ESTBI		FR_Y-14Q_Trading		Private Equity		KN		DIM_COUNTRY		74		EMAR		4

		526		ESTBI		FR_Y-14Q_Trading		Private Equity		KP		DIM_COUNTRY		75		EMAR		4

		527		ESTBI		FR_Y-14Q_Trading		Private Equity		KR		DIM_COUNTRY		76		EMAR		4

		528		ESTBI		FR_Y-14Q_Trading		Private Equity		KW		DIM_COUNTRY		77		EMAR		4

		529		ESTBI		FR_Y-14Q_Trading		Private Equity		KY		DIM_COUNTRY		78		EMAR		4

		530		ESTBI		FR_Y-14Q_Trading		Private Equity		KZ		DIM_COUNTRY		79		EMAR		4

		531		ESTBI		FR_Y-14Q_Trading		Private Equity		LA		DIM_COUNTRY		80		EMAR		4

		532		ESTBI		FR_Y-14Q_Trading		Private Equity		LB		DIM_COUNTRY		81		EMAR		4

		533		ESTBI		FR_Y-14Q_Trading		Private Equity		LC		DIM_COUNTRY		82		EMAR		4

		534		ESTBI		FR_Y-14Q_Trading		Private Equity		LI		DIM_COUNTRY		83		EMAR		4

		535		ESTBI		FR_Y-14Q_Trading		Private Equity		LK		DIM_COUNTRY		84		EMAR		4

		536		ESTBI		FR_Y-14Q_Trading		Private Equity		LR		DIM_COUNTRY		85		EMAR		4

		537		ESTBI		FR_Y-14Q_Trading		Private Equity		LS		DIM_COUNTRY		86		EMAR		4

		538		ESTBI		FR_Y-14Q_Trading		Private Equity		LT		DIM_COUNTRY		87		EMAR		4

		539		ESTBI		FR_Y-14Q_Trading		Private Equity		LV		DIM_COUNTRY		88		EMAR		4

		540		ESTBI		FR_Y-14Q_Trading		Munis		MUNIS		DIM_ISSUER_TYPE		1		TRDMUNIS_ISS_TYP		1

		541		ESTBI		FR_Y-14Q_Trading		Corporate Credit-EM		AAA		Dim_credit_Rating		1		TRCOCREMGP1		1

		542		ESTBI		FR_Y-14Q_Trading		Corporate Credit-EM		AA		Dim_credit_Rating		2		TRCOCREMGP1		2

		543		ESTBI		FR_Y-14Q_Trading		Corporate Credit-EM		A		Dim_credit_Rating		3		TRCOCREMGP1		3

		544		ESTBI		FR_Y-14Q_Trading		Corporate Credit-EM		BBB		Dim_credit_Rating		4		TRCOCREMGP1		4

		545		ESTBI		FR_Y-14Q_Trading		Corporate Credit-EM		BB		Dim_credit_Rating		5		TRCOCREMGP1		5

		546		ESTBI		FR_Y-14Q_Trading		Corporate Credit-EM		B		Dim_credit_Rating		6		TRCOCREMGP1		6

		547		ESTBI		FR_Y-14Q_Trading		Corporate Credit-EM		DEFLTD		Dim_credit_Rating		7		TRCOCREMGP1		7

		548		ESTBI		FR_Y-14Q_Trading		Corporate Credit-EM		NDEFLTD		Dim_credit_Rating		8		TRCOCREMGP1		8

		549		ESTBI		FR_Y-14Q_Trading		Corporate Credit-EM		DEFLTSTUK		Dim_credit_Rating		9		TRCOCREMGP1		9

		550		ESTBI		FR_Y-14Q_Trading		Corporate Credit-EM		NR		Dim_credit_Rating		10		TRCOCREMGP1		10

		551		ESTBI		FR_Y-14Q_Trading		Corporate Credit-EM		1M		DIM_BANDS		1M		TRCOCREMGP		11		30012

		552		ESTBI		FR_Y-14Q_Trading		Corporate Credit-EM		3M		DIM_BANDS		3M		TRCOCREMGP		12		30013

		553		ESTBI		FR_Y-14Q_Trading		Corporate Credit-EM		6M		DIM_BANDS		6M		TRCOCREMGP		13		30014

		554		ESTBI		FR_Y-14Q_Trading		Corporate Credit-EM		9M		DIM_BANDS		9M		TRCOCREMGP		14		30015

		555		ESTBI		FR_Y-14Q_Trading		Corporate Credit-EM		1Y		DIM_BANDS		1Y		TRCOCREMGP		15		30016

		556		ESTBI		FR_Y-14Q_Trading		Other Equity		2Y		DIM_IRC		2Y		TRDOTHEQGP		2		2

		557		ESTBI		FR_Y-14Q_Trading		Other Equity		3Y		DIM_IRC		3Y		TRDOTHEQGP		3		3

		558		ESTBI		FR_Y-14Q_Trading		Other Equity		5Y		DIM_IRC		5Y		TRDOTHEQGP		4		4

		559		ESTBI		FR_Y-14Q_Trading		Other Equity		7Y		DIM_IRC		7Y		TRDOTHEQGP		5		5

		560		ESTBI		FR_Y-14Q_Trading		Other Equity		10Y		DIM_IRC		10Y		TRDOTHEQGP		6		6

		561		ESTBI		FR_Y-14Q_Trading		Other Equity		OTH		DIM_IRC		OTH		TRDOTHEQGP		0		0

		562		ESTBI		FR_Y-14Q_Trading		Other Equity		US		DIM_REGION		1		TRDOTHEQGP1		1

		563		ESTBI		FR_Y-14Q_Trading		Other Equity		EUROPE		DIM_REGION		2		TRDOTHEQGP1		2

		564		ESTBI		FR_Y-14Q_Trading		Other Equity		JAPAN		DIM_REGION		3		TRDOTHEQGP1		3

		565		ESTBI		FR_Y-14Q_Trading		Other Equity		Other / Unspecified		DIM_REGION		4		TRDOTHEQGP1		4

		566		ESTBI		FR_Y-14Q_Wholesale		Corporate		REVOLVING CREDIT		DIM_STD_CREDIT_LINE_TYPE		1		DSCL		1		1

		567		ESTBI		FR_Y-14Q_Wholesale		Corporate		REVOLVING CREDIT CONVERTING TO TERM LOAN		DIM_STD_CREDIT_LINE_TYPE		2		DSCL		2		2

		568		ESTBI		FR_Y-14Q_Wholesale		Corporate		REVOLVING CREDIT - ASSET BASED		DIM_STD_CREDIT_LINE_TYPE		3		DSCL		3		3

		569		ESTBI		FR_Y-14Q_Wholesale		Corporate		REVOLVING CREDIT – DIP		DIM_STD_CREDIT_LINE_TYPE		4		DSCL		4		4

		570		ESTBI		FR_Y-14Q_Trading		Rates Vega		Band - 3M		DIM_BANDS		2		TRADRTVEG		2

		571		ESTBI		FR_Y-14Q_Trading		Rates Vega		Band - 1M		DIM_BANDS		1		TRADRTVEG		1

		572		ESTBI		FR_Y-14Q_Trading		Rates Vega		Band - 9M		DIM_BANDS		4		TRADRTVEG		4

		573		ESTBI		FR_Y-14Q_Trading		Rates Vega		Band - 6M		DIM_BANDS		3		TRADRTVEG		3

		574		ESTBI		FR_Y-14Q_Trading		Rates Vega		USD		DIM_CURRENCY		5		TRADRTVEG		5

		575		ESTBI		FR_Y-14Q_Trading		Rates Vega		EUR		DIM_CURRENCY		2		TRADRTVEG		2

		576		ESTBI		FR_Y-14Q_Trading		Rates Vega		AUD		DIM_CURRENCY		1		TRADRTVEG		1

		577		ESTBI		FR_Y-14Q_Trading		Rates Vega		JPY		DIM_CURRENCY		4		TRADRTVEG		4

		578		ESTBI		FR_Y-14Q_Trading		Rates Vega		GBP		DIM_CURRENCY		3		TRADRTVEG		3

		579		ESTBI		FR_Y-14Q_Trading		Rates Vega		Band - 15Y		DIM_BANDS		11		TRADRTVEG		11

		580		ESTBI		FR_Y-14Q_Trading		Rates Vega		Band - 10Y		DIM_BANDS		10		TRADRTVEG		10

		581		ESTBI		FR_Y-14Q_Trading		Rates Vega		Band - 30Y		DIM_BANDS		13		TRADRTVEG		13

		582		ESTBI		FR_Y-14Q_Trading		Rates Vega		Band - 20Y		DIM_BANDS		12		TRADRTVEG		12

		583		ESTBI		FR_Y-14Q_Trading		Rates Vega		Band - 7Y		DIM_BANDS		9		TRADRTVEG		9

		584		ESTBI		FR_Y-14Q_Trading		Rates Vega		Band - 2Y		DIM_BANDS		6		TRADRTVEG		6

		585		ESTBI		FR_Y-14Q_Trading		Rates Vega		Band - 1Y		DIM_BANDS		5		TRADRTVEG		5

		586		ESTBI		FR_Y-14Q_Trading		Rates Vega		Band - 5Y		DIM_BANDS		8		TRADRTVEG		8

		587		ESTBI		FR_Y-14Q_Trading		Rates Vega		Band - 3Y		DIM_BANDS		7		TRADRTVEG		7

		588		ESTBI		FR_Y-14Q_Trading		Rates Vega		Advanced Economies		dim_economic_zone		1		TRADRTVEG		1

		589		ESTBI		FR_Y-14Q_Trading		Rates Vega		Emerging Europe		dim_economic_zone		2		TRADRTVEG		2

		590		ESTBI		FR_Y-14Q_Trading		Rates Vega		Latin America & Caribbean		dim_economic_zone		3		TRADRTVEG		3

		591		ESTBI		FR_Y-14Q_Trading		Rates Vega		Asia Ex-Japan		dim_economic_zone		4		TRADRTVEG		4

		592		ESTBI		FR_Y-14Q_Trading		Rates Vega		Middle East & North Africa		dim_economic_zone		5		TRADRTVEG		5

		593		ESTBI		FR_Y-14Q_Trading		Rates Vega		Sub-Saharan Africa		dim_economic_zone		6		TRADRTVEG		6

		594		ESTBI		FR_Y-14Q_Wholesale		Corporate		NON-REVOLVING LINE OF CREDIT		DIM_STD_CREDIT_LINE_TYPE		5		DSCL		5		5

		595		ESTBI		FR_Y-14Q_Wholesale		Corporate		NON-REVOLVING LINE OF CREDIT CONVERTING TO TERM LOAN		DIM_STD_CREDIT_LINE_TYPE		6		DSCL		6		6

		596		ESTBI		FR_Y-14Q_Wholesale		Corporate		TERM LOAN		DIM_STD_CREDIT_LINE_TYPE		7		DSCL		7		7

		597		ESTBI		FR_Y-14Q_Wholesale		Corporate		TERM LOAN – A		DIM_STD_CREDIT_LINE_TYPE		8		DSCL		8		8

		598		ESTBI		FR_Y-14Q_Wholesale		Corporate		TERM LOAN – B		DIM_STD_CREDIT_LINE_TYPE		9		DSCL		9		9

		599		ESTBI		FR_Y-14Q_Wholesale		Corporate		TERM LOAN – C		DIM_STD_CREDIT_LINE_TYPE		10		DSCL		10		10

		600		ESTBI		FR_Y-14Q_Wholesale		Corporate		TERM LOAN – BRIDGE		DIM_STD_CREDIT_LINE_TYPE		11		DSCL		11		11

		601		ESTBI		FR_Y-14Q_Wholesale		Corporate		TERM LOAN - ASSET BASED		DIM_STD_CREDIT_LINE_TYPE		12		DSCL		12		12

		602		ESTBI		FR_Y-14Q_Wholesale		Corporate		TERM LOAN – DIP		DIM_STD_CREDIT_LINE_TYPE		13		DSCL		13		13

		603		ESTBI		FR_Y-14Q_Wholesale		Corporate		CAPITALIZED LEASE OBLIGATION		DIM_STD_CREDIT_LINE_TYPE		14		DSCL		14		14

		604		ESTBI		FR_Y-14Q_Wholesale		Corporate		STANDBY LETTER OF CREDIT		DIM_STD_CREDIT_LINE_TYPE		15		DSCL		15		15

		605		ESTBI		FR_Y-14Q_Wholesale		Corporate		OTHER REAL ESTATE OWNED		DIM_STD_CREDIT_LINE_TYPE		16		DSCL		16		16

		606		ESTBI		FR_Y-14Q_Wholesale		Corporate		OTHER ASSET		DIM_STD_CREDIT_LINE_TYPE		17		DSCL		17		17

		607		ESTBI		FR_Y-14Q_Wholesale		Corporate		OTHER		DIM_STD_CREDIT_LINE_PURPOSE		0		DSCLP		1		1

		608		ESTBI		FR_Y-14Q_Trading		Other Rates		AUD		DIM_CURRENCY		1		TROTHRATESGP1		1

		609		ESTBI		FR_Y-14Q_Trading		Other Rates		EUR		DIM_CURRENCY		2		TROTHRATESGP1		2

		610		ESTBI		FR_Y-14Q_Trading		Other Rates		JPY		DIM_CURRENCY		4		TROTHRATESGP1		4

		611		ESTBI		FR_Y-14Q_Trading		Other Rates		USD		DIM_CURRENCY		5		TROTHRATESGP1		5

		612		ESTBI		FR_Y-14Q_Trading		Other Rates		GBP		DIM_CURRENCY		3		TROTHRATESGP1		3

		613		ESTBI		FR_Y-14Q_Trading		Other Rates		Other		DIM_CURRENCY		6		TROTHRATESGP1		6

		614		ESTBI		FR_Y-14Q_Trading		Equity by Geography		Band - 1M		DIM_BANDS		1M		TRD_EQ_GEO_BND_VG		1		30012

		615		ESTBI		FR_Y-14Q_Trading		Equity by Geography		Band - 3M		DIM_BANDS		3M		TRD_EQ_GEO_BND_VG		2		30013

		616		ESTBI		FR_Y-14Q_Trading		Equity by Geography		Band - 6M		DIM_BANDS		6M		TRD_EQ_GEO_BND_VG		3		30014

		617		ESTBI		FR_Y-14Q_Trading		Equity by Geography		Band - 9M		DIM_BANDS		9M		TRD_EQ_GEO_BND_VG		4		30015

		618		ESTBI		FR_Y-14Q_Trading		Corporate Credit-EM		2Y		DIM_BANDS		2Y		TRCOCREMGP		16		30017

		619		ESTBI		FR_Y-14Q_Trading		Corporate Credit-EM		3Y		DIM_BANDS		3Y		TRCOCREMGP		17		30018

		620		ESTBI		FR_Y-14Q_Trading		Corporate Credit-EM		5Y		DIM_BANDS		5Y		TRCOCREMGP		18		30019

		621		ESTBI		FR_Y-14Q_Trading		Corporate Credit-EM		7Y		DIM_BANDS		7Y		TRCOCREMGP		19		30020

		622		ESTBI		FR_Y-14Q_Trading		Corporate Credit-EM		10Y		DIM_BANDS		10Y		TRCOCREMGP		20		30021

		623		ESTBI		FR_Y-14Q_Wholesale		Corporate		OTHER		DIM_STD_CREDIT_LINE_TYPE		0		DSCL		0		0

		624		ESTBI		FR_Y-14Q_Trading		Equity by Geography		Band - 1Y		DIM_BANDS		1Y		TRD_EQ_GEO_BND_VG		5		30016

		625		ESTBI		FR_Y-14Q_Trading		Equity by Geography		Band - 2Y		DIM_BANDS		2Y		TRD_EQ_GEO_BND_VG		6		30017

		626		ESTBI		FR_Y-14Q_Trading		Equity by Geography		Band - 3Y		DIM_BANDS		3Y		TRD_EQ_GEO_BND_VG		7		30018

		627		ESTBI		FR_Y-14Q_Trading		Equity by Geography		Band - 5Y		DIM_BANDS		5Y		TRD_EQ_GEO_BND_VG		8		30019

		628		ESTBI		FR_Y-14Q_Trading		Equity by Geography		Band - 7Y		DIM_BANDS		7Y		TRD_EQ_GEO_BND_VG		9		30020

		629		ESTBI		FR_Y-14Q_Trading		Equity by Geography		Band - 10Y		DIM_BANDS		10Y		TRD_EQ_GEO_BND_VG		10		30021

		630		ESTBI		FR_Y-14Q_Trading		Equity by Geography		Band - 15Y		DIM_BANDS		15Y		TRD_EQ_GEO_BND_VG		11		30022

		631		ESTBI		FR_Y-14Q_Trading		Equity by Geography		Band - 20Y		DIM_BANDS		20Y		TRD_EQ_GEO_BND_VG		12		30023

		632		ESTBI		FR_Y-14Q_Trading		Equity by Geography		Band - 30Y		DIM_BANDS		30Y		TRD_EQ_GEO_BND_VG		13		30024

		633		ESTBI		FR_Y-14Q_Trading		Equity by Geography		MISSING		DIM_BANDS		-1		TRD_EQ_GEO_BND_VG		14		-1

		634		ESTBI		FR_Y-14Q_Trading		Corporate Credit-EM		15Y		DIM_BANDS		15Y		TRCOCREMGP		21		30022

		635		ESTBI		FR_Y-14Q_Trading		Corporate Credit-EM		20Y		DIM_BANDS		20Y		TRCOCREMGP		22		30023

		636		ESTBI		FR_Y-14Q_Trading		Corporate Credit-EM		30Y		DIM_BANDS		30Y		TRCOCREMGP		23		30024

		637		ESTBI		FR_Y-14Q_Trading		ARS		MARS		DIM_REG_INSTR_CLASSIFICATION		2		TRDARS_INSTR_TYP		2

		638		ESTBI		FR_Y-14Q_Trading		ARS		ARPS		DIM_REG_INSTR_CLASSIFICATION		3		TRDARS_INSTR_TYP		3

		639		ESTBI		FR_Y-14Q_Trading		ARS		CARS		DIM_REG_INSTR_CLASSIFICATION		4		TRDARS_INSTR_TYP		4

		640		ESTBI		FR_Y-14Q_Trading		Private Equity		UZ		DIM_COUNTRY		147		EMAR		4

		641		ESTBI		FR_Y-14Q_Trading		Private Equity		VC		DIM_COUNTRY		148		EMAR		4

		642		ESTBI		FR_Y-14Q_Trading		Private Equity		VE		DIM_COUNTRY		149		EMAR		4

		643		ESTBI		FR_Y-14Q_Trading		Private Equity		VN		DIM_COUNTRY		150		EMAR		4

		644		ESTBI		FR_Y-14Q_Trading		Private Equity		YE		DIM_COUNTRY		151		EMAR		4

		645		ESTBI		FR_Y-14Q_Trading		Private Equity		ZA		DIM_COUNTRY		152		EMAR		4

		646		ESTBI		FR_Y-14Q_Trading		Credit Correlation		Band - 5Y		DIM_Bands		2		QTCC2		2		30019

		647		ESTBI		FR_Y-14Q_Trading		Credit Correlation		Band - 7Y		DIM_Bands		3		QTCC2		3		30020

		648		ESTBI		FR_Y-14Q_Trading		Credit Correlation		Band - 10Y		DIM_Bands		4		QTCC2		4		30021

		649		ESTBI		FR_Y-14Q_Trading		Private Equity		LY		DIM_COUNTRY		89		EMAR		4

		650		ESTBI		FR_Y-14Q_Trading		Private Equity		MA		DIM_COUNTRY		90		EMAR		4

		651		ESTBI		FR_Y-14Q_Trading		Private Equity		MAC		DIM_COUNTRY		91		EMAR		4

		652		ESTBI		FR_Y-14Q_Trading		Private Equity		MD		DIM_COUNTRY		92		EMAR		4

		653		ESTBI		FR_Y-14Q_Trading		Private Equity		MG		DIM_COUNTRY		93		EMAR		4

		654		ESTBI		FR_Y-14Q_Trading		Private Equity		MK		DIM_COUNTRY		94		EMAR		4

		655		ESTBI		FR_Y-14Q_Trading		Private Equity		ML		DIM_COUNTRY		95		EMAR		4

		656		ESTBI		FR_Y-14Q_Trading		Private Equity		MM		DIM_COUNTRY		96		EMAR		4

		657		ESTBI		FR_Y-14Q_Trading		Private Equity		MN		DIM_COUNTRY		97		EMAR		4

		658		ESTBI		FR_Y-14Q_Trading		Private Equity		MR		DIM_COUNTRY		98		EMAR		4

		659		ESTBI		FR_Y-14Q_Trading		Private Equity		MU		DIM_COUNTRY		99		EMAR		4

		660		ESTBI		FR_Y-14Q_Trading		Private Equity		MV		DIM_COUNTRY		100		EMAR		4

		661		ESTBI		FR_Y-14Q_Trading		Private Equity		MW		DIM_COUNTRY		101		EMAR		4

		662		ESTBI		FR_Y-14Q_Trading		Private Equity		MX		DIM_COUNTRY		102		EMAR		4

		663		ESTBI		FR_Y-14Q_Trading		Private Equity		MY		DIM_COUNTRY		103		EMAR		4

		664		ESTBI		FR_Y-14Q_Trading		Private Equity		MZ		DIM_COUNTRY		104		EMAR		4

		665		ESTBI		FR_Y-14Q_Trading		Private Equity		NA		DIM_COUNTRY		105		EMAR		4

		666		ESTBI		FR_Y-14Q_Trading		Private Equity		NE		DIM_COUNTRY		106		EMAR		4

		667		ESTBI		FR_Y-14Q_Trading		Private Equity		NG		DIM_COUNTRY		107		EMAR		4

		668		ESTBI		FR_Y-14Q_Trading		Private Equity		NI		DIM_COUNTRY		108		EMAR		4

		669		ESTBI		FR_Y-14Q_Trading		Private Equity		NP		DIM_COUNTRY		109		EMAR		4

		670		ESTBI		FR_Y-14Q_Trading		Private Equity		OM		DIM_COUNTRY		110		EMAR		4

		671		ESTBI		FR_Y-14Q_Trading		Private Equity		PA		DIM_COUNTRY		111		EMAR		4

		672		ESTBI		FR_Y-14Q_Trading		Private Equity		PE		DIM_COUNTRY		112		EMAR		4

		673		ESTBI		FR_Y-14Q_Trading		Private Equity		PH		DIM_COUNTRY		113		EMAR		4

		674		ESTBI		FR_Y-14Q_Trading		Private Equity		PK		DIM_COUNTRY		114		EMAR		4

		675		ESTBI		FR_Y-14Q_Trading		Private Equity		PL		DIM_COUNTRY		115		EMAR		4

		676		ESTBI		FR_Y-14Q_Trading		Private Equity		PY		DIM_COUNTRY		116		EMAR		4

		677		ESTBI		FR_Y-14Q_Trading		Private Equity		QA		DIM_COUNTRY		117		EMAR		4

		678		ESTBI		FR_Y-14Q_Trading		Private Equity		RO		DIM_COUNTRY		118		EMAR		4

		679		ESTBI		FR_Y-14Q_Trading		Private Equity		RU		DIM_COUNTRY		119		EMAR		4

		680		ESTBI		FR_Y-14Q_Trading		Private Equity		RW		DIM_COUNTRY		120		EMAR		4

		681		ESTBI		FR_Y-14Q_Trading		Private Equity		SA		DIM_COUNTRY		121		EMAR		4

		682		ESTBI		FR_Y-14Q_Trading		Private Equity		SB		DIM_COUNTRY		122		EMAR		4

		683		ESTBI		FR_Y-14Q_Trading		Private Equity		SC		DIM_COUNTRY		123		EMAR		4

		684		ESTBI		FR_Y-14Q_Trading		Private Equity		SD		DIM_COUNTRY		124		EMAR		4

		685		ESTBI		FR_Y-14Q_Trading		Private Equity		SG		DIM_COUNTRY		125		EMAR		4

		686		ESTBI		FR_Y-14Q_Trading		Private Equity		SL		DIM_COUNTRY		126		EMAR		4

		687		ESTBI		FR_Y-14Q_Trading		Private Equity		SN		DIM_COUNTRY		127		EMAR		4

		688		ESTBI		FR_Y-14Q_Trading		Private Equity		SO		DIM_COUNTRY		128		EMAR		4

		689		ESTBI		FR_Y-14Q_Trading		Private Equity		SR		DIM_COUNTRY		129		EMAR		4

		690		ESTBI		FR_Y-14Q_Trading		Private Equity		SV		DIM_COUNTRY		130		EMAR		4

		691		ESTBI		FR_Y-14Q_Trading		Private Equity		SY		DIM_COUNTRY		131		EMAR		4

		692		ESTBI		FR_Y-14Q_Trading		Private Equity		SZ		DIM_COUNTRY		132		EMAR		4

		693		ESTBI		FR_Y-14Q_Trading		Private Equity		TD		DIM_COUNTRY		133		EMAR		4

		694		ESTBI		FR_Y-14Q_Trading		Private Equity		TG		DIM_COUNTRY		134		EMAR		4

		695		ESTBI		FR_Y-14Q_Trading		Private Equity		TH		DIM_COUNTRY		135		EMAR		4

		696		ESTBI		FR_Y-14Q_Trading		Private Equity		TJ		DIM_COUNTRY		136		EMAR		4

		697		ESTBI		FR_Y-14Q_Trading		Private Equity		TM		DIM_COUNTRY		137		EMAR		4

		698		ESTBI		FR_Y-14Q_Trading		Private Equity		TN		DIM_COUNTRY		138		EMAR		4

		699		ESTBI		FR_Y-14Q_Trading		Private Equity		TO		DIM_COUNTRY		139		EMAR		4

		700		ESTBI		FR_Y-14Q_Trading		Private Equity		TR		DIM_COUNTRY		140		EMAR		4

		701		ESTBI		FR_Y-14Q_Trading		Private Equity		TT		DIM_COUNTRY		141		EMAR		4

		702		ESTBI		FR_Y-14Q_Trading		Private Equity		TW		DIM_COUNTRY		142		EMAR		4

		703		ESTBI		FR_Y-14Q_Trading		Private Equity		TZ		DIM_COUNTRY		143		EMAR		4

		704		ESTBI		FR_Y-14Q_Trading		Private Equity		UA		DIM_COUNTRY		144		EMAR		4

		705		ESTBI		FR_Y-14Q_Trading		Private Equity		UG		DIM_COUNTRY		145		EMAR		4

		706		ESTBI		FR_Y-14Q_Trading		Private Equity		UY		DIM_COUNTRY		146		EMAR		4

		707		ESTBI		FR_Y-14Q_Trading		Private Equity		ZM		DIM_COUNTRY		153		EMAR		4

		708		ESTBI		FR_Y-14Q_Trading		Private Equity		ZW		DIM_COUNTRY		154		EMAR		4

		709		ESTBI		FR_Y-14Q_Trading		Other Fair Value Assets		OTHTAXCRDT		DIM_INDUSTRY		3		TAXCR		12

		710		ESTBI		FR_Y-14Q_Trading		Other Fair Value Assets		SEC42HSCR		DIM_INDUSTRY		1		TAXCR		12

		711		ESTBI		FR_Y-14Q_Trading		Other Fair Value Assets		TELECOM		DIM_INDUSTRY		1		TELECOM		10

		712		ESTBI		FR_Y-14Q_Trading		Other Fair Value Assets		OTHUNSPECIND		DIM_INDUSTRY		1		UNSPECIND		14

		713		ESTBI		FR_Y-14Q_Trading		Other Fair Value Assets		UTILITY		DIM_INDUSTRY		1		UTILITY		11

		714		ESTBI		FR_Y-14Q_Trading		Other Fair Value Assets		VALUEWRAP		DIM_INDUSTRY		1		VALUEWRAP		13

		715		ESTBI		FR_Y-14Q_Wholesale		CRE		1M		FCT_LOAN_SUMMARY		1		FLOS		1		1000000

		716		ESTBI		FR_Y-14Q_Trading		Other Fair Value Assets		US		DIM_COUNTRY				US		1

		717		ESTBI		FR_Y-14Q_Trading		Other Fair Value Assets		NONUS		DIM_COUNTRY				NONUS		2

		718		ESTBI		FR_Y-14Q_Trading		Rates DV01		EUR		FCT_MARKET_RISK_EXPOSURES		B		TRADRATDV01		5		5

		719		ESTBI		FR_Y-14Q_Trading		Rates DV01		GOV		dim_directional_risk_reg_class		A		TRADRATDV01		1

		720		ESTBI		FR_Y-14Q_Trading		Rates DV01		AGENCY		dim_directional_risk_reg_class		A		TRADRATDV01		2

		721		ESTBI		FR_Y-14Q_Trading		Rates DV01		MUNIS		dim_directional_risk_reg_class		A		TRADRATDV01		3

		722		ESTBI		FR_Y-14Q_Trading		Rates DV01		SWADISC		dim_directional_risk_reg_class		A		TRADRATDV01		4

		723		ESTBI		FR_Y-14Q_Trading		Rates DV01		INSHMV		dim_directional_risk_reg_class		A		TRADRATDV01		5

		724		ESTBI		FR_Y-14Q_Trading		Rates DV01		GOVAUST		dim_directional_risk_reg_class		B		TRADRATDV01		6

		725		ESTBI		FR_Y-14Q_Trading		Rates DV01		GOVBELG		dim_directional_risk_reg_class		B		TRADRATDV01		7

		726		ESTBI		FR_Y-14Q_Trading		Rates DV01		GOVFINL		dim_directional_risk_reg_class		B		TRADRATDV01		8

		727		ESTBI		FR_Y-14Q_Trading		Rates DV01		GOVFRAN		dim_directional_risk_reg_class		B		TRADRATDV01		9

		728		ESTBI		FR_Y-14Q_Trading		Rates DV01		GOVGERM		dim_directional_risk_reg_class		B		TRADRATDV01		10

		729		ESTBI		FR_Y-14Q_Trading		Rates DV01		GOVGREE		dim_directional_risk_reg_class		B		TRADRATDV01		11

		730		ESTBI		FR_Y-14Q_Trading		Rates DV01		GOVIREL		dim_directional_risk_reg_class		B		TRADRATDV01		12

		731		ESTBI		FR_Y-14Q_Trading		Rates DV01		GOVITAL		dim_directional_risk_reg_class		B		TRADRATDV01		13

		732		ESTBI		FR_Y-14Q_Wholesale		CRE		RETAIL		DIM_PROPERTY_TYPE		1		DPT		1		1

		733		ESTBI		FR_Y-14Q_Wholesale		CRE		HOTHOSPGAMING		DIM_PROPERTY_TYPE		3		DPT		3		3

		734		ESTBI		FR_Y-14Q_Wholesale		CRE		MULTFAMILYRENT		DIM_PROPERTY_TYPE		4		DPT		4		4

		735		ESTBI		FR_Y-14Q_Wholesale		CRE		HOMEBUILDEXCONDO		DIM_PROPERTY_TYPE		5		DPT		5		5

		736		ESTBI		FR_Y-14Q_Wholesale		CRE		CONDO		DIM_PROPERTY_TYPE		6		DPT		6		6

		737		ESTBI		FR_Y-14Q_Wholesale		CRE		OFFICE		DIM_PROPERTY_TYPE		7		DPT		7		7

		738		ESTBI		FR_Y-14Q_Wholesale		CRE		MIXED		DIM_PROPERTY_TYPE		8		DPT		8		8

		739		ESTBI		FR_Y-14Q_Wholesale		CRE		LANLOTDEV		DIM_PROPERTY_TYPE		9		DPT		9		9

		740		ESTBI		FR_Y-14Q_Wholesale		CRE		OTHER		DIM_PROPERTY_TYPE		10		DPT		10		10

		741		ESTBI		FR_Y-14Q_Wholesale		CRE		CBSCTL		DIM_STD_CREDIT_LINE_PURPOSE		1		DSCLP		1		1

		742		ESTBI		FR_Y-14Q_Wholesale		CRE		LAD		DIM_STD_CREDIT_LINE_PURPOSE		2		DSCLP		2		2

		743		ESTBI		FR_Y-14Q_Wholesale		CRE		CO		DIM_STD_CREDIT_LINE_PURPOSE		3		DSCLP		3		3

		744		ESTBI		FR_Y-14Q_FVOHFS		FVO-HFS		RLFC		DIM_FVOHFS		1		Main Rows		1

		745		ESTBI		FR_Y-14Q_FVOHFS		FVO-HFS		RLREINS		DIM_FVOHFS		2		Main Rows		2

		746		ESTBI		FR_Y-14Q_FVOHFS		FVO-HFS		RLOTH		DIM_FVOHFS		3		Main Rows		3

		747		ESTBI		FR_Y-14Q_FVOHFS		FVO-HFS		NRLFC		DIM_FVOHFS		4		Main Rows		4

		748		ESTBI		FR_Y-14Q_FVOHFS		FVO-HFS		SLNFC		DIM_FVOHFS		5		Main Rows		5

		749		ESTBI		FR_Y-14Q_FVOHFS		FVO-HFS		CCLNFC		DIM_FVOHFS		6		Main Rows		6

		750		ESTBI		FR_Y-14Q_FVOHFS		FVO-HFS		ALNFC		DIM_FVOHFS		7		Main Rows		7

		751		ESTBI		FR_Y-14Q_FVOHFS		FVO-HFS		ALLOTHNRL		DIM_FVOHFS		8		Main Rows		8

		752		ESTBI		FR_Y-14Q_FVOHFS		FVO-HFS		INT		DIM_LOAN_RECOURSE_TYPE		9		Recourse Data		9

		753		ESTBI		FR_Y-14Q_FVOHFS		FVO-HFS		PRN		DIM_LOAN_RECOURSE_TYPE		10		Recourse Data		10

		754		ESTBI		FR_Y-14Q_Wholesale		CRE		RR		DIM_STD_CREDIT_LINE_PURPOSE		4		DSCLP		4		4

		755		ESTBI		FR_Y-14Q_Wholesale		CRE		A		DIM_STD_CREDIT_LINE_PURPOSE		5		DSCLP		5		5

		756		ESTBI		FR_Y-14Q_Wholesale		CRE		R		DIM_STD_CREDIT_LINE_PURPOSE		6		DSCLP		6		6

		757		ESTBI		FR_Y-14Q_Wholesale		CRE		O		DIM_STD_CREDIT_LINE_PURPOSE		7		DSCLP		7		7

		758		ESTBI		FR_Y-14Q_Wholesale		CRE		HFS		DIM_ACCOUNT_CLASSIFICATION		1		DAC		1		1

		759		ESTBI		FR_Y-14Q_Wholesale		CRE		FV		DIM_ACCOUNT_CLASSIFICATION		2		DAC		2		2

		760		ESTBI		FR_Y-14Q_Wholesale		CRE		INDWARHOUSE		DIM_PROPERTY_TYPE		2		DPT		2		2

		761		ESTBI		FR_Y-14Q_Wholesale		Corporate		MORTGAGE WAREHOUSING		DIM_STD_CREDIT_LINE_PURPOSE		6		DSCLP		7		7

		762		ESTBI		FR_Y-14Q_Wholesale		Corporate		TRADE FINANCING		DIM_STD_CREDIT_LINE_PURPOSE		7		DSCLP		8		8

		763		ESTBI		FR_Y-14Q_Wholesale		Corporate		PERFORMANCE GUARANTEE		DIM_STD_CREDIT_LINE_PURPOSE		8		DSCLP		9		9

		764		ESTBI		FR_Y-14Q_Wholesale		Corporate		WORKING CAPITAL - SHORT TERM/SEASONAL		DIM_STD_CREDIT_LINE_PURPOSE		9		DSCLP		10		10

		765		ESTBI		FR_Y-14Q_Wholesale		Corporate		WORKING CAPITAL – PERMANENT		DIM_STD_CREDIT_LINE_PURPOSE		10		DSCLP		11		11

		766		ESTBI		FR_Y-14Q_Wholesale		Corporate		GENERAL CORPORATE PURPOSES		DIM_STD_CREDIT_LINE_PURPOSE		11		DSCLP		12		12

		767		ESTBI		FR_Y-14Q_Wholesale		Corporate		DEBT REFINANCE/CONSOLIDATION		DIM_STD_CREDIT_LINE_PURPOSE		12		DSCLP		13		13

		768		ESTBI		FR_Y-14Q_Wholesale		Corporate		ESOP FINANCING		DIM_STD_CREDIT_LINE_PURPOSE		13		DSCLP		14		14

		769		ESTBI		FR_Y-14Q_Wholesale		Corporate		AGRICULTURE AND/OR LIVESTOCK PRODUCTION		DIM_STD_CREDIT_LINE_PURPOSE		14		DSCLP		15		15

		770		ESTBI		FR_Y-14Q_Wholesale		Corporate		AGRICULTURE AND/OR RANCHING REAL ESTATE		DIM_STD_CREDIT_LINE_PURPOSE		15		DSCLP		16		16

		771		ESTBI		FR_Y-14Q_Wholesale		Corporate		STOCK BUYBACK		DIM_STD_CREDIT_LINE_PURPOSE		16		DSCLP		17		17

		772		ESTBI		FR_Y-14Q_Wholesale		Corporate		PORTFOLIO ACQUISITION INCLUDING NOTE PURCHASE AGREEMENTS		DIM_STD_CREDIT_LINE_PURPOSE		17		DSCLP		18		18

		773		ESTBI		FR_Y-14Q_Wholesale		Corporate		REAL ESTATE ACQUISITION/DEVELOPMENT/CONSTRUCTION – LAND		DIM_STD_CREDIT_LINE_PURPOSE		18		DSCLP		19		19

		774		ESTBI		FR_Y-14Q_Wholesale		Corporate		REAL ESTATE ACQUISITION/DEVELOPMENT/CONSTRUCTION – RESIDENTIAL		DIM_STD_CREDIT_LINE_PURPOSE		19		DSCLP		20		20

		775		ESTBI		FR_Y-14Q_Wholesale		Corporate		REAL ESTATE ACQUISITION/DEVELOPMENT/CONSTRUCTION - COMML & INDL		DIM_STD_CREDIT_LINE_PURPOSE		20		DSCLP		21		21

		776		ESTBI		FR_Y-14Q_Wholesale		Corporate		REAL ESTATE INVESTMENT/PERMANENT FINANCING – RESIDENTIAL		DIM_STD_CREDIT_LINE_PURPOSE		21		DSCLP		22		22

		777		ESTBI		FR_Y-14Q_Wholesale		Corporate		Fixed Assets excluding Real Estate		DIM_MITIGANT_TYPE		4		DMT		4		4

		778		ESTBI		FR_Y-14Q_Wholesale		Corporate		Blanket Lien		DIM_MITIGANT_TYPE		5		DMT		5		5

		779		ESTBI		FR_Y-14Q_Wholesale		Corporate		Other		DIM_MITIGANT_TYPE		6		DMT		6		6

		780		ESTBI		FR_Y-14Q_Wholesale		Corporate		Unsecured		DIM_MITIGANT_TYPE		7		DMT		7		7

		781		ESTBI		FR_Y-14Q_Wholesale		Corporate		BUSINESS RECAPITALIZATION/DIVIDENDS		DIM_CREDIT_LINE		22		DCL		23		23

		782		ESTBI		FR_Y-14Q_Wholesale		Corporate		NEW PRODUCT DEVELOPMENT		DIM_CREDIT_LINE		23		DCL		24		24

		783		ESTBI		FR_Y-14Q_Wholesale		Corporate		PROJECT FINANCING		DIM_CREDIT_LINE		24		DCL		25		25

		784		ESTBI		FR_Y-14Q_Wholesale		Corporate		REAL ESTATE INVESTMENT/PERMANENT FINANCING - COMMERCIAL AND INDUSTRIAL		DIM_STD_CREDIT_LINE_PURPOSE		22		DSCLP		23		23

		785		ESTBI		FR_Y-14Q_Wholesale		Corporate		BUSINESS RECAPITALIZATION/DIVIDENDS		DIM_STD_CREDIT_LINE_PURPOSE		23		DSCLP		24		24

		786		ESTBI		FR_Y-14Q_Wholesale		Corporate		NEW PRODUCT DEVELOPMENT		DIM_STD_CREDIT_LINE_PURPOSE		24		DSCLP		25		25

		787		ESTBI		FR_Y-14Q_Wholesale		Corporate		PROJECT FINANCING		DIM_STD_CREDIT_LINE_PURPOSE		25		DSCLP		26		26

		788		ESTBI		FR_Y-14Q_Trading		ARS		SLARS		DIM_REG_INSTR_CLASSIFICATION		1		TRDARS_INSTR_TYP		1

		789		ESTBI		FR_Y-14Q_Trading		ARS		AAA		Dim_credit_Rating		1		TRDARS_DCR		1

		790		ESTBI		FR_Y-14Q_Trading		ARS		AA		Dim_credit_Rating		2		TRDARS_DCR		2

		791		ESTBI		FR_Y-14Q_Trading		ARS		A		Dim_credit_Rating		3		TRDARS_DCR		3

		792		ESTBI		FR_Y-14Q_Trading		ARS		BBB		Dim_credit_Rating		4		TRDARS_DCR		4

		793		ESTBI		FR_Y-14Q_Trading		ARS		BB		Dim_credit_Rating		5		TRDARS_DCR		5

		794		ESTBI		FR_Y-14Q_Trading		ARS		B		Dim_credit_Rating		6		TRDARS_DCR		6

		795		ESTBI		FR_Y-14Q_Trading		ARS		<B		Dim_credit_Rating		7		TRDARS_DCR		7

		796		ESTBI		FR_Y-14Q_Trading		ARS		NR		Dim_credit_Rating		8		TRDARS_DCR		8

		797		ESTBI		FR_Y-14Q_Trading		Rates DV01		AGENCY		dim_directional_risk_reg_class		B		TRADRATDV01		27

		798		ESTBI		FR_Y-14Q_Trading		Rates DV01		MUNIS		dim_directional_risk_reg_class		B		TRADRATDV01		28

		799		ESTBI		FR_Y-14Q_Trading		Rates DV01		SWADISC		dim_directional_risk_reg_class		B		TRADRATDV01		29

		800		ESTBI		FR_Y-14Q_Trading		Rates DV01		INSHMV		dim_directional_risk_reg_class		B		TRADRATDV01		30

		801		ESTBI		FR_Y-14Q_Trading		Rates DV01		INSHXF		dim_directional_risk_reg_class		C		TRADRATDV01		31

		802		ESTBI		FR_Y-14Q_Trading		Rates DV01		PRIME		DIM_IRC		A		TRADRATDV05		1

		803		ESTBI		FR_Y-14Q_Trading		Rates DV01		CP		DIM_IRC		A		TRADRATDV05		2

		804		ESTBI		FR_Y-14Q_Trading		Rates DV01		OIS		DIM_IRC		B		TRADRATDV05		3

		805		ESTBI		FR_Y-14Q_Trading		Rates DV01		1M		DIM_IRC		B		TRADRATDV05		4

		806		ESTBI		FR_Y-14Q_Trading		Other Rates		Band - 1M		DIM_BANDS		1		TROTHRATESGP3		1		30012

		807		ESTBI		FR_Y-14Q_Trading		Other Rates		Band - 3M		DIM_BANDS		2		TROTHRATESGP3		2		30013

		808		ESTBI		FR_Y-14Q_Trading		Other Rates		Band - 6M		DIM_BANDS		3		TROTHRATESGP3		3		30014

		809		ESTBI		FR_Y-14Q_Trading		Other Rates		Band - 9M		DIM_BANDS		4		TROTHRATESGP3		4		30015

		810		ESTBI		FR_Y-14Q_Trading		Other Rates		Band - 1Y		DIM_BANDS		5		TROTHRATESGP3		5		30016

		811		ESTBI		FR_Y-14Q_Trading		Other Rates		Band - 2Y		DIM_BANDS		6		TROTHRATESGP3		6		30017

		812		ESTBI		FR_Y-14Q_Trading		Other Rates		Band - 3Y		DIM_BANDS		7		TROTHRATESGP3		7		30018

		813		ESTBI		FR_Y-14Q_Trading		Other Rates		Band - 5Y		DIM_BANDS		8		TROTHRATESGP3		8		30019

		814		ESTBI		FR_Y-14Q_Trading		Other Rates		Band - 7Y		DIM_BANDS		9		TROTHRATESGP3		9		30020

		815		ESTBI		FR_Y-14Q_Trading		Other Rates		Band - 10Y		DIM_BANDS		10		TROTHRATESGP3		10		30021

		816		ESTBI		FR_Y-14Q_Trading		Other Rates		Band - 15Y		DIM_BANDS		11		TROTHRATESGP3		11		30022

		817		ESTBI		FR_Y-14Q_Trading		Other Rates		Band - 20Y		DIM_BANDS		12		TROTHRATESGP3		12		30023

		818		ESTBI		FR_Y-14Q_Trading		Other Rates		Band - 30Y		DIM_BANDS		13		TROTHRATESGP3		13		30024

		819		ESTBI		FR_Y-14Q_Trading		Rates DV01		GOVNETH		dim_directional_risk_reg_class		B		TRADRATDV01		14

		820		ESTBI		FR_Y-14Q_Trading		Rates DV01		GOVPORT		dim_directional_risk_reg_class		B		TRADRATDV01		15

		821		ESTBI		FR_Y-14Q_Trading		Rates DV01		GOVSPA		dim_directional_risk_reg_class		B		TRADRATDV01		16

		822		ESTBI		FR_Y-14Q_Trading		Rates DV01		GOVLUXM		dim_directional_risk_reg_class		D		TRADRATDV01		17

		823		ESTBI		FR_Y-14Q_Trading		Rates DV01		GOVMONA		dim_directional_risk_reg_class		D		TRADRATDV01		18

		824		ESTBI		FR_Y-14Q_Trading		Rates DV01		GOVMART		dim_directional_risk_reg_class		D		TRADRATDV01		19

		825		ESTBI		FR_Y-14Q_Trading		Rates DV01		GOVPIMI		dim_directional_risk_reg_class		D		TRADRATDV01		20

		826		ESTBI		FR_Y-14Q_Trading		Rates DV01		GOVSANM		dim_directional_risk_reg_class		D		TRADRATDV01		21

		827		ESTBI		FR_Y-14Q_Trading		Rates DV01		GOVVAT		dim_directional_risk_reg_class		D		TRADRATDV01		22

		828		ESTBI		FR_Y-14Q_Trading		Rates DV01		GOVMAY		dim_directional_risk_reg_class		D		TRADRATDV01		23

		829		ESTBI		FR_Y-14Q_Trading		Rates DV01		GOVAND		dim_directional_risk_reg_class		D		TRADRATDV01		24

		830		ESTBI		FR_Y-14Q_Trading		Rates DV01		GOVFRENG		dim_directional_risk_reg_class		D		TRADRATDV01		25

		831		ESTBI		FR_Y-14Q_Trading		Rates DV01		GOVGUA		dim_directional_risk_reg_class		D		TRADRATDV01		26

		832		ESTBI		FR_Y-14Q_Trading		Rates DV01		3M		DIM_IRC		B		TRADRATDV05		5

		833		ESTBI		FR_Y-14Q_Trading		Rates DV01		6M		DIM_IRC		B		TRADRATDV05		6

		834		ESTBI		FR_Y-14Q_Trading		Ags & Softs		Month 1		DIM_BANDS		2		TRADAGSSOFTS		2		30025

		835		ESTBI		FR_Y-14Q_Trading		Ags & Softs		Month 2		DIM_BANDS		3		TRADAGSSOFTS		3		30026

		836		ESTBI		FR_Y-14Q_Trading		Ags & Softs		Month 3		DIM_BANDS		4		TRADAGSSOFTS		4		30027

		837		ESTBI		FR_Y-14Q_Trading		Ags & Softs		Month 4		DIM_BANDS		5		TRADAGSSOFTS		5		30028

		838		ESTBI		FR_Y-14Q_Trading		Ags & Softs		Month 5		DIM_BANDS		6		TRADAGSSOFTS		6		30029

		839		ESTBI		FR_Y-14Q_Trading		Ags & Softs		Month 6		DIM_BANDS		7		TRADAGSSOFTS		7		30030

		840		ESTBI		FR_Y-14Q_Trading		Ags & Softs		Month 7		DIM_BANDS		8		TRADAGSSOFTS		8		30031

		841		ESTBI		FR_Y-14Q_Trading		Ags & Softs		Month 8		DIM_BANDS		9		TRADAGSSOFTS		9		30032

		842		ESTBI		FR_Y-14Q_Trading		Ags & Softs		Month 9		DIM_BANDS		10		TRADAGSSOFTS		10		30033

		843		ESTBI		FR_Y-14Q_Trading		Ags & Softs		Month 10		DIM_BANDS		11		TRADAGSSOFTS		11		30034

		844		ESTBI		FR_Y-14Q_Trading		Ags & Softs		Month 11		DIM_BANDS		12		TRADAGSSOFTS		12		30035

		845		ESTBI		FR_Y-14Q_Trading		Ags & Softs		Month 12		DIM_BANDS		13		TRADAGSSOFTS		13		30036

		846		ESTBI		FR_Y-14Q_Trading		Ags & Softs		Month 13		DIM_BANDS		14		TRADAGSSOFTS		14		30037

		847		ESTBI		FR_Y-14Q_Trading		Ags & Softs		Month 14		DIM_BANDS		15		TRADAGSSOFTS		15		30038

		848		ESTBI		FR_Y-14Q_Trading		Ags & Softs		Month 15		DIM_BANDS		16		TRADAGSSOFTS		16		30039

		849		ESTBI		FR_Y-14Q_Trading		Ags & Softs		Month 16		DIM_BANDS		17		TRADAGSSOFTS		17		30040

		850		ESTBI		FR_Y-14Q_Trading		Ags & Softs		Month 17		DIM_BANDS		18		TRADAGSSOFTS		18		30041

		851		ESTBI		FR_Y-14Q_Trading		Ags & Softs		Month 18		DIM_BANDS		19		TRADAGSSOFTS		19		30042

		852		ESTBI		FR_Y-14Q_Trading		Ags & Softs		Month 19		DIM_BANDS		20		TRADAGSSOFTS		20		30043

		853		ESTBI		FR_Y-14Q_Trading		Ags & Softs		Month 20		DIM_BANDS		21		TRADAGSSOFTS		21		30044

		854		ESTBI		FR_Y-14Q_Trading		Ags & Softs		Month 21		DIM_BANDS		22		TRADAGSSOFTS		22		30045

		855		ESTBI		FR_Y-14Q_Trading		Ags & Softs		Month 22		DIM_BANDS		23		TRADAGSSOFTS		23		30046

		856		ESTBI		FR_Y-14Q_Trading		Ags & Softs		Month 23		DIM_BANDS		24		TRADAGSSOFTS		24		30047

		857		ESTBI		FR_Y-14Q_Trading		Ags & Softs		Month 24		DIM_BANDS		25		TRADAGSSOFTS		25		30048

		858		ESTBI		FR_Y-14Q_Trading		Ags & Softs		Year 3		DIM_BANDS		26		TRADAGSSOFTS		26		30049

		859		ESTBI		FR_Y-14Q_Trading		Ags & Softs		Year 4		DIM_BANDS		27		TRADAGSSOFTS		27		30050

		860		ESTBI		FR_Y-14Q_Trading		Ags & Softs		Year 5		DIM_BANDS		28		TRADAGSSOFTS		28		30051

		861		ESTBI		FR_Y-14Q_Trading		Ags & Softs		Year 6		DIM_BANDS		29		TRADAGSSOFTS		29		30052

		862		ESTBI		FR_Y-14Q_Trading		Ags & Softs		Year 7		DIM_BANDS		30		TRADAGSSOFTS		30		30053

		863		ESTBI		FR_Y-14Q_Trading		Ags & Softs		Year 8		DIM_BANDS		31		TRADAGSSOFTS		31		30054

		864		ESTBI		FR_Y-14Q_Trading		Ags & Softs		Year 9		DIM_BANDS		32		TRADAGSSOFTS		32		30055

		865		ESTBI		FR_Y-14Q_Trading		Ags & Softs		Year 10-14		DIM_BANDS		33		TRADAGSSOFTS		33		30056

		866		ESTBI		FR_Y-14Q_Trading		Ags & Softs		Year 15-19		DIM_BANDS		34		TRADAGSSOFTS		34		30057

		867		ESTBI		FR_Y-14Q_Trading		Ags & Softs		Year 20+		DIM_BANDS		35		TRADAGSSOFTS		35		30058

		868		ESTBI		FR_Y-14Q_Trading		Ags & Softs		0-1 Day		DIM_BANDS		1		TRADAGSSOFTS		1		30059

		869		ESTBI		FR_Y-14Q_Trading		Ags & Softs		COC		DIM_COMMODITY		1		TRADAGSSOFTS		1		1

		870		ESTBI		FR_Y-14Q_Trading		Ags & Softs		CFE		DIM_COMMODITY		2		TRADAGSSOFTS		2		2

		871		ESTBI		FR_Y-14Q_Trading		Ags & Softs		CORN		DIM_COMMODITY		3		TRADAGSSOFTS		3		3

		872		ESTBI		FR_Y-14Q_Trading		Ags & Softs		COTTON		DIM_COMMODITY		4		TRADAGSSOFTS		4		4

		873		ESTBI		FR_Y-14Q_Trading		Ags & Softs		CATTLE		DIM_COMMODITY		5		TRADAGSSOFTS		5		5

		874		ESTBI		FR_Y-14Q_Trading		Ags & Softs		LEANHOG		DIM_COMMODITY		6		TRADAGSSOFTS		6		6

		875		ESTBI		FR_Y-14Q_Trading		Securitized Products		BB		DIM_CREDIT_RATING				SEC_PROD		5

		876		ESTBI		FR_Y-14Q_Trading		Securitized Products		B		DIM_CREDIT_RATING				SEC_PROD		6

		877		ESTBI		FR_Y-14Q_Trading		Securitized Products		<B		DIM_CREDIT_RATING				SEC_PROD		7

		878		ESTBI		FR_Y-14Q_Trading		Securitized Products		NR		DIM_CREDIT_RATING				SEC_PROD		8

		879		ESTBI		FR_Y-14Q_Trading		Securitized Products		1		DIM_BANDS				SEC_PROD		1		1

		880		ESTBI		FR_Y-14Q_Trading		Securitized Products		2		DIM_BANDS				SEC_PROD		2		2

		881		ESTBI		FR_Y-14Q_Trading		Securitized Products		3		DIM_BANDS				SEC_PROD		3		3

		882		ESTBI		FR_Y-14Q_Trading		Securitized Products		4		DIM_BANDS				SEC_PROD		4		4

		883		ESTBI		FR_Y-14Q_Trading		Securitized Products		5		DIM_BANDS				SEC_PROD		5		5

		884		ESTBI		FR_Y-14Q_Trading		Agencies		AGENCY		DIM_ISSUER_TYPE		1		TRDAGENCY_ISS_TYP		1

		885		ESTBI		FR_Y-14Q_Trading		Agencies		IR		Dim_instrument_type		1		TRDAGENCY_IT_RF		1

		886		ESTBI		FR_Y-14Q_Trading		Agencies		SPOT		Dim_instrument_type		2		TRDAGENCY_IT_DT		2

		887		ESTBI		FR_Y-14Q_Trading		Agencies		SWAP		Dim_instrument_type		3		TRDAGENCY_IT_DT		3

		888		ESTBI		FR_Y-14Q_Trading		Agencies		FUTS		Dim_instrument_type		4		TRDAGENCY_IT_DT		4

		889		ESTBI		FR_Y-14Q_Trading		Agencies		OPT		Dim_instrument_type		5		TRDAGENCY_IT_DT		5

		890		ESTBI		FR_Y-14Q_Trading		Agencies		FWDS		Dim_instrument_type		6		TRDAGENCY_IT_DT		6

		891		ESTBI		FR_Y-14Q_Trading		Agencies		OPTS		Dim_instrument_type		7		TRDAGENCY_IT_DT		7

		892		ESTBI		FR_Y-14Q_Trading		Agencies		SWPT		Dim_instrument_type		8		TRDAGENCY_IT_DT		8

		893		ESTBI		FR_Y-14Q_Trading		Agencies		FOOP		Dim_instrument_type		9		TRDAGENCY_IT_DT		9

		894		ESTBI		FR_Y-14Q_Trading		Ags & Softs		LIVESTOCK		DIM_COMMODITY		7		TRADAGSSOFTS		7		7

		895		ESTBI		FR_Y-14Q_Trading		Ags & Softs		LUMBER		DIM_COMMODITY		8		TRADAGSSOFTS		8		8

		896		ESTBI		FR_Y-14Q_Trading		Ags & Softs		PALMOIL		DIM_COMMODITY		9		TRADAGSSOFTS		9		9

		897		ESTBI		FR_Y-14Q_Trading		Ags & Softs		RAPESEED		DIM_COMMODITY		10		TRADAGSSOFTS		10		10

		898		ESTBI		FR_Y-14Q_Trading		Ags & Softs		SOYBN		DIM_COMMODITY		11		TRADAGSSOFTS		11		11

		899		ESTBI		FR_Y-14Q_Trading		Ags & Softs		SOYM		DIM_COMMODITY		12		TRADAGSSOFTS		12		12

		900		ESTBI		FR_Y-14Q_Trading		Ags & Softs		SOYOIL		DIM_COMMODITY		13		TRADAGSSOFTS		13		13

		901		ESTBI		FR_Y-14Q_Trading		Ags & Softs		SUG		DIM_COMMODITY		14		TRADAGSSOFTS		14		14

		902		ESTBI		FR_Y-14Q_Trading		Ags & Softs		WHEAT		DIM_COMMODITY		15		TRADAGSSOFTS		15		15

		903		ESTBI		FR_Y-14Q_Trading		Ags & Softs		OTHUNSAG		DIM_COMMODITY		16		TRADAGSSOFTS		16		16

		904		ESTBI		FR_Y-14Q_Trading		Agencies		IOS		DIM_REG_INSTR_CLASSIFICATION		1		TRDAGENCY_RES		1

		905		ESTBI		FR_Y-14Q_Trading		Agencies		POS		DIM_REG_INSTR_CLASSIFICATION		2		TRDAGENCY_RES		2

		906		ESTBI		FR_Y-14Q_Trading		Agencies		OCMO		DIM_REG_INSTR_CLASSIFICATION		3		TRDAGENCY_RES		3

		907		ESTBI		FR_Y-14Q_Trading		Agencies		PTC		DIM_REG_INSTR_CLASSIFICATION		4		TRDAGENCY_RES		4

		908		ESTBI		FR_Y-14Q_Trading		Agencies		AGDEBT		DIM_REG_INSTR_CLASSIFICATION		5		TRDAGENCY_RES		5

		909		ESTBI		FR_Y-14Q_Trading		Agencies		IOSX		DIM_REG_INSTR_CLASSIFICATION		6		TRDAGENCY_RES		6

		910		ESTBI		FR_Y-14Q_Trading		Agencies		POSX		DIM_REG_INSTR_CLASSIFICATION		7		TRDAGENCY_RES		7

		911		ESTBI		FR_Y-14Q_Trading		Agencies		MBX		DIM_REG_INSTR_CLASSIFICATION		8		TRDAGENCY_RES		8

		912		ESTBI		FR_Y-14Q_Trading		Agencies		OTHAGDER		DIM_REG_INSTR_CLASSIFICATION		9		TRDAGENCY_RES		9

		913		ESTBI		FR_Y-14Q_Trading		Agencies		TBA		DIM_REG_INSTR_CLASSIFICATION		10		TRDAGENCY_RES		10

		914		ESTBI		FR_Y-14Q_Trading		Agencies		REVMORT		DIM_REG_INSTR_CLASSIFICATION		11		TRDAGENCY_RES		11

		915		ESTBI		FR_Y-14Q_Trading		Agencies		CACMBS		DIM_REG_INSTR_CLASSIFICATION		12		TRDAGENCY_COM		12

		916		ESTBI		FR_Y-14Q_Trading		Agencies		CMBSDER		DIM_REG_INSTR_CLASSIFICATION		13		TRDAGENCY_COM		13

		917		ESTBI		FR_Y-14Q_Trading		Agencies		US		DIM_COUNTRY		1		TRDAGENCY_CR		1

		918		ESTBI		FR_Y-14Q_Trading		Securitized Products		IRSPOTRMBS		DIM_INSTRUMENT_TYPE				SEC_PROD		1

		919		ESTBI		FR_Y-14Q_Trading		Securitized Products		IRSPOTABS		DIM_INSTRUMENT_TYPE				SEC_PROD		2

		920		ESTBI		FR_Y-14Q_Trading		Securitized Products		IRSPOTCMBS		DIM_INSTRUMENT_TYPE				SEC_PROD		3

		921		ESTBI		FR_Y-14Q_Trading		Securitized Products		IRSPOTCDO		DIM_INSTRUMENT_TYPE				SEC_PROD		4

		922		ESTBI		FR_Y-14Q_Trading		Securitized Products		IRSPOTCLO		DIM_INSTRUMENT_TYPE				SEC_PROD		4

		923		ESTBI		FR_Y-14Q_Trading		Securitized Products		NAPRIME		DIM_REG_INSTR_CLASSIFICATION				SEC_PROD_RMBS		1

		924		ESTBI		FR_Y-14Q_Trading		Securitized Products		SP		DIM_REG_INSTR_CLASSIFICATION				SEC_PROD_RMBS		2

		925		ESTBI		FR_Y-14Q_Trading		Securitized Products		OPARMS		DIM_REG_INSTR_CLASSIFICATION				SEC_PROD_RMBS		3

		926		ESTBI		FR_Y-14Q_Trading		Securitized Products		OALTA		DIM_REG_INSTR_CLASSIFICATION				SEC_PROD_RMBS		4

		927		ESTBI		FR_Y-14Q_Trading		Securitized Products		USNAPRIME		DIM_REG_INSTR_CLASSIFICATION				SEC_PROD_RMBS		5

		928		ESTBI		FR_Y-14Q_Trading		Securitized Products		HELOC		DIM_REG_INSTR_CLASSIFICATION				SEC_PROD_RMBS		6

		929		ESTBI		FR_Y-14Q_Trading		Securitized Products		RCDO		DIM_REG_INSTR_CLASSIFICATION				SEC_PROD_RMBS		7

		930		ESTBI		FR_Y-14Q_Trading		Securitized Products		RCDS		DIM_REG_INSTR_CLASSIFICATION				SEC_PROD_RMBS		8

		931		ESTBI		FR_Y-14Q_Trading		Securitized Products		RCBASK		DIM_REG_INSTR_CLASSIFICATION				SEC_PROD_RMBS		9

		932		ESTBI		FR_Y-14Q_Trading		Securitized Products		PRIMEX		DIM_REG_INSTR_CLASSIFICATION				SEC_PROD_RMBS		10

		933		ESTBI		FR_Y-14Q_Trading		Securitized Products		ATBX		DIM_REG_INSTR_CLASSIFICATION				SEC_PROD_RMBS		11

		934		ESTBI		FR_Y-14Q_Trading		Securitized Products		PRWHLNS		DIM_REG_INSTR_CLASSIFICATION				SEC_PROD_RMBS		12

		935		ESTBI		FR_Y-14Q_Trading		Securitized Products		NPWHLNS		DIM_REG_INSTR_CLASSIFICATION				SEC_PROD_RMBS		13

		936		ESTBI		FR_Y-14Q_Trading		Securitized Products		EURMBS		DIM_REG_INSTR_CLASSIFICATION				SEC_PROD_RMBS		14

		937		ESTBI		FR_Y-14Q_Trading		Securitized Products		AABS		DIM_REG_INSTR_CLASSIFICATION				SEC_PROD_ABS		1

		938		ESTBI		FR_Y-14Q_Trading		Securitized Products		CBS		DIM_REG_INSTR_CLASSIFICATION				SEC_PROD_ABS		2

		939		ESTBI		FR_Y-14Q_Trading		Securitized Products		SABS		DIM_REG_INSTR_CLASSIFICATION				SEC_PROD_ABS		3

		940		ESTBI		FR_Y-14Q_Trading		Securitized Products		ABCDS		DIM_REG_INSTR_CLASSIFICATION				SEC_PROD_ABS		4

		941		ESTBI		FR_Y-14Q_Trading		Securitized Products		ACBASK		DIM_REG_INSTR_CLASSIFICATION				SEC_PROD_ABS		5

		942		ESTBI		FR_Y-14Q_Trading		Securitized Products		ABINDXTRNCH		DIM_REG_INSTR_CLASSIFICATION				SEC_PROD_ABS		6

		943		ESTBI		FR_Y-14Q_Trading		Securitized Products		CNACMBS		DIM_REG_INSTR_CLASSIFICATION				SEC_PROD_CMBS		1

		944		ESTBI		FR_Y-14Q_Trading		Securitized Products		CCDS		DIM_REG_INSTR_CLASSIFICATION				SEC_PROD_CMBS		2

		945		ESTBI		FR_Y-14Q_Trading		Securitized Products		CCDO		DIM_REG_INSTR_CLASSIFICATION				SEC_PROD_CMBS		3

		946		ESTBI		FR_Y-14Q_Trading		Securitized Products		CCBASK		DIM_REG_INSTR_CLASSIFICATION				SEC_PROD_CMBS		4

		947		ESTBI		FR_Y-14Q_Trading		Securitized Products		CMINDXTRNCH		DIM_REG_INSTR_CLASSIFICATION				SEC_PROD_CMBS		5

		948		ESTBI		FR_Y-14Q_Trading		Securitized Products		CMWHLOANS		DIM_REG_INSTR_CLASSIFICATION				SEC_PROD_CMBS		6

		949		ESTBI		FR_Y-14Q_Trading		Securitized Products		CDO		DIM_REG_INSTR_CLASSIFICATION				SEC_PROD_CDO		1

		950		ESTBI		FR_Y-14Q_Trading		Securitized Products		Total Size		DIM_REG_INSTR_CLASSIFICATION				SEC_PROD_WH		1

		951		ESTBI		FR_Y-14Q_Trading		Securitized Products		Total Protection		DIM_REG_INSTR_CLASSIFICATION				SEC_PROD_WH		2

		952		ESTBI		FR_Y-14Q_Trading		Securitized Products		AAA		DIM_CREDIT_RATING				SEC_PROD		1

		953		ESTBI		FR_Y-14Q_Trading		Securitized Products		AA		DIM_CREDIT_RATING				SEC_PROD		2

		954		ESTBI		FR_Y-14Q_Trading		Securitized Products		A		DIM_CREDIT_RATING				SEC_PROD		3

		955		ESTBI		FR_Y-14Q_Trading		Securitized Products		BBB		DIM_CREDIT_RATING				SEC_PROD		4

		956		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		SI		DIM_COUNTRY		54		SOV_CRDT_ADV		54

		957		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		ZA		DIM_COUNTRY		55		SOV_CRDT_SSA		55

		958		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		KR		DIM_COUNTRY		56		SOV_CRDT_AEJ		56

		959		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		ES		DIM_COUNTRY		57		SOV_CRDT_ADV		57

		960		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		SE		DIM_COUNTRY		58		SOV_CRDT_ADV		58

		961		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		CH		DIM_COUNTRY		59		SOV_CRDT_ADV		59

		962		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		TW		DIM_COUNTRY		60		SOV_CRDT_AEJ		60

		963		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		TH		DIM_COUNTRY		61		SOV_CRDT_AEJ		61

		964		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		TR		DIM_COUNTRY		62		SOV_CRDT_MENA		62

		965		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		UA		DIM_COUNTRY		63		SOV_CRDT_EMRG		63

		966		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		AE		DIM_COUNTRY		64		SOV_CRDT_MENA		64

		967		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		GB		DIM_COUNTRY		65		SOV_CRDT_ADV		65

		968		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		VE		DIM_COUNTRY		66		SOV_CRDT_LAC		66

		969		ESTBI		FR_Y-14Q_Trading		Agencies		FUOP		Dim_instrument_type		10		TRDAGENCY_IT_DT		10

		970		ESTBI		FR_Y-14Q_Trading		Agencies		AAA		Dim_credit_Rating		1		TRDAGENCY_DCR		1

		971		ESTBI		FR_Y-14Q_Trading		Agencies		AA		Dim_credit_Rating		2		TRDAGENCY_DCR		2

		972		ESTBI		FR_Y-14Q_Trading		Agencies		A		Dim_credit_Rating		3		TRDAGENCY_DCR		3

		973		ESTBI		FR_Y-14Q_Trading		Agencies		BBB		Dim_credit_Rating		4		TRDAGENCY_DCR		4

		974		ESTBI		FR_Y-14Q_Trading		Agencies		BB		Dim_credit_Rating		5		TRDAGENCY_DCR		5

		975		ESTBI		FR_Y-14Q_Trading		Agencies		B		Dim_credit_Rating		6		TRDAGENCY_DCR		6

		976		ESTBI		FR_Y-14Q_Trading		Agencies		<B		Dim_credit_Rating		7		TRDAGENCY_DCR		7

		977		ESTBI		FR_Y-14Q_Trading		Agencies		NR		Dim_credit_Rating		8		TRDAGENCY_DCR		8

		978		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		ADVECO		dim_economic_zone		1		SOV_CRDT_G1		1

		979		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		EMEUR		dim_economic_zone		2		SOV_CRDT_G2		2

		980		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		LATAMAC		dim_economic_zone		3		SOV_CRDT_G3		3

		981		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		ASIAXJAP		dim_economic_zone		4		SOV_CRDT_G4		4

		982		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		MEANAFRIICA		dim_economic_zone		5		SOV_CRDT_G5		5

		983		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		SSAFRICA		dim_economic_zone		6		SOV_CRDT_G6		6

		984		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		AR		DIM_COUNTRY		1		SOV_CRDT_LAC		1

		985		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		AU		DIM_COUNTRY		2		SOV_CRDT_ADV		2

		986		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		AT		DIM_COUNTRY		3		SOV_CRDT_ADV		3

		987		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		BH		DIM_COUNTRY		4		SOV_CRDT_MENA		4

		988		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		BE		DIM_COUNTRY		5		SOV_CRDT_ADV		5

		989		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		BR		DIM_COUNTRY		6		SOV_CRDT_LAC		6

		990		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		BG		DIM_COUNTRY		7		SOV_CRDT_EMRG		7

		991		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		CL		DIM_COUNTRY		8		SOV_CRDT_LAC		8

		992		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		CN		DIM_COUNTRY		9		SOV_CRDT_AEJ		9

		993		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		CO		DIM_COUNTRY		10		SOV_CRDT_LAC		10

		994		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		HR		DIM_COUNTRY		11		SOV_CRDT_EMRG		11

		995		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		CY		DIM_COUNTRY		12		SOV_CRDT_ADV		12

		996		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		CZ		DIM_COUNTRY		13		SOV_CRDT_EMRG		13

		997		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		DK		DIM_COUNTRY		14		SOV_CRDT_ADV		14

		998		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		EG		DIM_COUNTRY		15		SOV_CRDT_MENA		15

		999		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		EE		DIM_COUNTRY		16		SOV_CRDT_ADV		16

		1000		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		FI		DIM_COUNTRY		17		SOV_CRDT_ADV		17

		1001		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		FR		DIM_COUNTRY		18		SOV_CRDT_ADV		18

		1002		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		DE		DIM_COUNTRY		19		SOV_CRDT_ADV		19

		1003		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		GR		DIM_COUNTRY		20		SOV_CRDT_ADV		20

		1004		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		HK		DIM_COUNTRY		21		SOV_CRDT_AEJ		21

		1005		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		HU		DIM_COUNTRY		22		SOV_CRDT_EMRG		22

		1006		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		IS		DIM_COUNTRY		23		SOV_CRDT_EMRG		23

		1007		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		IN		DIM_COUNTRY		24		SOV_CRDT_AEJ		24

		1008		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		ID		DIM_COUNTRY		25		SOV_CRDT_AEJ		25

		1009		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		IE		DIM_COUNTRY		26		SOV_CRDT_ADV		26

		1010		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		IL		DIM_COUNTRY		27		SOV_CRDT_MENA		27

		1011		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		IT		DIM_COUNTRY		28		SOV_CRDT_ADV		28

		1012		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		JP		DIM_COUNTRY		29		SOV_CRDT_ADV		29

		1013		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		JO		DIM_COUNTRY		30		SOV_CRDT_MENA		30

		1014		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		KZ		DIM_COUNTRY		31		SOV_CRDT_AEJ		31

		1015		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		KW		DIM_COUNTRY		32		SOV_CRDT_MENA		32

		1016		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		LV		DIM_COUNTRY		33		SOV_CRDT_EMRG		33

		1017		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		LB		DIM_COUNTRY		34		SOV_CRDT_MENA		34

		1018		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		LT		DIM_COUNTRY		35		SOV_CRDT_EMRG		35

		1019		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		MY		DIM_COUNTRY		36		SOV_CRDT_AEJ		36

		1020		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		MT		DIM_COUNTRY		37		SOV_CRDT_ADV		37

		1021		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		MX		DIM_COUNTRY		38		SOV_CRDT_LAC		38

		1022		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		NL		DIM_COUNTRY		39		SOV_CRDT_ADV		39

		1023		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		NZ		DIM_COUNTRY		40		SOV_CRDT_ADV		40

		1024		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		NG		DIM_COUNTRY		41		SOV_CRDT_SSA		41

		1025		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		NO		DIM_COUNTRY		42		SOV_CRDT_ADV		42

		1026		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		PA		DIM_COUNTRY		43		SOV_CRDT_LAC		43

		1027		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		PE		DIM_COUNTRY		44		SOV_CRDT_LAC		44

		1028		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		PH		DIM_COUNTRY		45		SOV_CRDT_AEJ		45

		1029		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		PL		DIM_COUNTRY		46		SOV_CRDT_EMRG		46

		1030		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		PT		DIM_COUNTRY		47		SOV_CRDT_ADV		47

		1031		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		QA		DIM_COUNTRY		48		SOV_CRDT_MENA		48

		1032		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		RO		DIM_COUNTRY		49		SOV_CRDT_EMRG		49

		1033		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		RU		DIM_COUNTRY		50		SOV_CRDT_EMRG		50

		1034		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		SA		DIM_COUNTRY		51		SOV_CRDT_MENA		51

		1035		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		SG		DIM_COUNTRY		52		SOV_CRDT_AEJ		52

		1036		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		SK		DIM_COUNTRY		53		SOV_CRDT_ADV		53

		1037		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		US		DIM_COUNTRY		67		SOV_CRDT_ADV		67

		1038		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		VE		DIM_COUNTRY		68		TRADSOVRCRDT		68

		1039		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		VN		DIM_COUNTRY		69		SOV_CRDT_AEJ		69

		1040		ESTBI		FR_Y-14Q_Trading		Agencies		RESIDENTIAL		DIM_REG_INSTR_CLASSIFICATION		1		TRDAGENCY_MORT_RES		1

		1041		ESTBI		FR_Y-14Q_Trading		Agencies		COMMERCIAL		DIM_REG_INSTR_CLASSIFICATION		2		TRDAGENCY_MORT_COM		2

		1042		ESTBI		FR_Y-14Q_Wholesale		Corporate		bhck1296		DIM_FRY9C_LINES		2		DFL		2		2

		1043		ESTBI		FR_Y-14Q_Wholesale		Corporate		bhck1590		DIM_FRY9C_LINES		3		DFL		3		3

		1044		ESTBI		FR_Y-14Q_Wholesale		Corporate		bhck1763		DIM_FRY9C_LINES		4		DFL		4		4

		1045		ESTBI		FR_Y-14Q_Wholesale		Corporate		bhck1764		DIM_FRY9C_LINES		5		DFL		5		5

		1046		ESTBI		FR_Y-14Q_Wholesale		Corporate		bhck2081		DIM_FRY9C_LINES		6		DFL		6		6

		1047		ESTBI		FR_Y-14Q_Wholesale		Corporate		bhckJ454		DIM_FRY9C_LINES		7		DFL		7		7

		1048		ESTBI		FR_Y-14Q_Wholesale		Corporate		bhckJ451		DIM_FRY9C_LINES		8		DFL		8		8

		1049		ESTBI		FR_Y-14Q_Wholesale		Corporate		bhckF163		DIM_FRY9C_LINES		9		DFL		9		9

		1050		ESTBI		FR_Y-14Q_Wholesale		Corporate		bhckF160		DIM_FRY9C_LINES		10		DFL		10		10

		1051		ESTBI		FR_Y-14Q_Wholesale		Corporate		bhck1410		DIM_FRY9C_LINES		11		DFL		11		11

		1052		ESTBI		FR_Y-14Q_Wholesale		Corporate		Real Estate only		DIM_MITIGANT_TYPE		1		DMT		1		1

		1053		ESTBI		FR_Y-14Q_Wholesale		Corporate		Cash and Marketable Securities		DIM_MITIGANT_TYPE		2		DMT		2		2

		1054		ESTBI		FR_Y-14Q_Wholesale		Corporate		Accounts Receivable and Inventory		DIM_MITIGANT_TYPE		3		DMT		3		3

		1055		ESTBI		FR_Y-14Q_Wholesale		Corporate		NAICS		DIM_PARTY		1		DPY		1		1

		1056		ESTBI		FR_Y-14Q_Wholesale		Corporate		SIC		DIM_PARTY		2		DPY		2		2

		1057		ESTBI		FR_Y-14Q_Wholesale		Corporate		GICS		DIM_PARTY		3		DPY		3		3

		1058		ESTBI		FR_Y-14Q_Trading		Commodity Indices		SPGSCI		dim_index		INDIC		TRADCOMINDQ1		1

		1059		ESTBI		FR_Y-14Q_Trading		Commodity Indices		DJUBSI		dim_index		INDIC		TRADCOMINDQ1		2

		1060		ESTBI		FR_Y-14Q_Trading		Commodity Indices		TRJCRB		dim_index		INDIC		TRADCOMINDQ1		3

		1061		ESTBI		FR_Y-14Q_Trading		Commodity Indices		DIVCOM		dim_index_type		INDIC		TRADCOMINDQ1		4

		1062		ESTBI		FR_Y-14Q_Trading		Commodity Indices		LSDICO		dim_index_type		LSIND		TRADCOMINDQ1		5

		1063		ESTBI		FR_Y-14Q_Trading		IDR-Jump To Default		NR		DIM_CREDIT_RATING		NR		TRDIDRJTD		10		10

		1064		ESTBI		FR_Y-14Q_Trading		IDR-Jump To Default		B		DIM_CREDIT_RATING		B		TRDIDRJTD		6		6

		1065		ESTBI		FR_Y-14Q_Trading		IDR-Jump To Default		BB		DIM_CREDIT_RATING		BB		TRDIDRJTD		5		5

		1066		ESTBI		FR_Y-14Q_Trading		Other Equity		1Y		DIM_IRC		1Y		TRDOTHEQGP		1		1

		1067		ESTBI		FR_Y-14Q_Trading		IDR-Jump To Default		BBB		DIM_CREDIT_RATING		BBB		TRDIDRJTD		4		4

		1068		ESTBI		FR_Y-14Q_Trading		IDR-Jump To Default		A		DIM_CREDIT_RATING		A		TRDIDRJTD		3		3

		1069		ESTBI		FR_Y-14Q_Trading		IDR-Jump To Default		AA		DIM_CREDIT_RATING		AA		TRDIDRJTD		2		2

		1070		ESTBI		FR_Y-14Q_Trading		IDR-Jump To Default		AAA		DIM_CREDIT_RATING		AAA		TRDIDRJTD		1		1

		1071		ESTBI		FR_Y-14Q_Trading		IDR-Jump To Default		DEFLTD		DIM_CREDIT_RATING		<B		TRDIDRJTD		7		7

		1072		ESTBI		FR_Y-14Q_Trading		Commodity Spot-Vol Grids		CROIL		DIM_COMMODITY		1		OILPRODUCTS		1

		1073		ESTBI		FR_Y-14Q_Trading		Commodity Spot-Vol Grids		OTHOILPROD		DIM_COMMODITY		2		OILPRODUCTS		1

		1074		ESTBI		FR_Y-14Q_Trading		Commodity Spot-Vol Grids		NATGASUS		DIM_COMMODITY		3		NATURALGAS		2

		1075		ESTBI		FR_Y-14Q_Trading		Commodity Spot-Vol Grids		NATGASEUR		DIM_COMMODITY		4		NATURALGAS		2

		1076		ESTBI		FR_Y-14Q_Trading		Commodity Spot-Vol Grids		NATGAS		DIM_COMMODITY		5		NATURALGAS		2

		1077		ESTBI		FR_Y-14Q_Trading		Commodity Spot-Vol Grids		POWERUS		DIM_COMMODITY		6		POWER		3

		1078		ESTBI		FR_Y-14Q_Trading		Commodity Spot-Vol Grids		POWEREUR		DIM_COMMODITY		7		POWER		3

		1079		ESTBI		FR_Y-14Q_Trading		Commodity Spot-Vol Grids		POWER		DIM_COMMODITY		8		POWER		3

		1080		ESTBI		FR_Y-14Q_Trading		Commodity Spot-Vol Grids		EMISSION		DIM_COMMODITY		9		EMISSION		4

		1081		ESTBI		FR_Y-14Q_Trading		Commodity Spot-Vol Grids		COAL		DIM_COMMODITY		10		COAL		5

		1082		ESTBI		FR_Y-14Q_Trading		Commodity Spot-Vol Grids		DRYFRGT		DIM_COMMODITY		11		FRIGHT		6

		1083		ESTBI		FR_Y-14Q_Trading		Commodity Spot-Vol Grids		OTHENG		DIM_COMMODITY		12		OTHENERGY		7

		1084		ESTBI		FR_Y-14Q_Trading		Commodity Spot-Vol Grids		BASEMETAL		DIM_COMMODITY		13		BASEMETALS		8

		1085		ESTBI		FR_Y-14Q_Trading		Commodity Spot-Vol Grids		PRECMETAL		DIM_COMMODITY		14		PRECMETALS		9

		1086		ESTBI		FR_Y-14Q_Trading		Commodity Spot-Vol Grids		SOFTS		DIM_COMMODITY		15		SOFTSAGES		10

		1087		ESTBI		FR_Y-14Q_Trading		Commodity Spot-Vol Grids		DIVCOM		DIM_COMMODITY		16		DIVCOMMODITY		11

		1088		ESTBI		FR_Y-14Q_Trading		Munis				DIM_BANDS		1M		TRDMUNIS_BANDS		9		30012

		1089		ESTBI		FR_Y-14Q_Trading		Munis				DIM_BANDS		3M		TRDMUNIS_BANDS		10		30013

		1090		ESTBI		FR_Y-14Q_Trading		Munis				DIM_BANDS		6M		TRDMUNIS_BANDS		11		30014

		1091		ESTBI		FR_Y-14Q_Trading		Munis				DIM_BANDS		9M		TRDMUNIS_BANDS		12		30015

		1092		ESTBI		FR_Y-14Q_Trading		Munis				DIM_BANDS		1Y		TRDMUNIS_BANDS		13		30016

		1093		ESTBI		FR_Y-14Q_Trading		Munis				DIM_BANDS		2Y		TRDMUNIS_BANDS		14		30017

		1094		ESTBI		FR_Y-14Q_Trading		Munis				DIM_BANDS		3Y		TRDMUNIS_BANDS		15		30018

		1095		ESTBI		FR_Y-14Q_Trading		Munis				DIM_BANDS		5Y		TRDMUNIS_BANDS		16		30019

		1096		ESTBI		FR_Y-14Q_Trading		Munis				DIM_BANDS		7Y		TRDMUNIS_BANDS		17		30020

		1097		ESTBI		FR_Y-14Q_Trading		Munis				DIM_BANDS		10Y		TRDMUNIS_BANDS		18		30021

		1098		ESTBI		FR_Y-14Q_Trading		Munis				DIM_BANDS		15Y		TRDMUNIS_BANDS		19		30022

		1099		ESTBI		FR_Y-14Q_Trading		Munis				DIM_BANDS		20Y		TRDMUNIS_BANDS		20		30023

		1100		ESTBI		FR_Y-14Q_Trading		Munis				DIM_BANDS		30Y		TRDMUNIS_BANDS		21		30024

		1101		ESTBI		FR_Y-14Q_Trading		Rates DV01		AUD		FCT_MARKET_RISK_EXPOSURES		A		TRADRATDV01		1		1

		1102		ESTBI		FR_Y-14Q_Trading		Rates DV01		CAD		FCT_MARKET_RISK_EXPOSURES		A		TRADRATDV01		2		2

		1103		ESTBI		FR_Y-14Q_Trading		Rates DV01		CHF		FCT_MARKET_RISK_EXPOSURES		A		TRADRATDV01		3		3

		1104		ESTBI		FR_Y-14Q_Trading		Rates DV01		DKK		FCT_MARKET_RISK_EXPOSURES		A		TRADRATDV01		4		4

		1105		ESTBI		FR_Y-14Q_Trading		Rates DV01		GBP		FCT_MARKET_RISK_EXPOSURES		A		TRADRATDV01		6		6

		1106		ESTBI		FR_Y-14Q_Trading		Rates DV01		JPY		FCT_MARKET_RISK_EXPOSURES		C		TRADRATDV01		7		7

		1107		ESTBI		FR_Y-14Q_Trading		Rates DV01		NOK		FCT_MARKET_RISK_EXPOSURES		A		TRADRATDV01		8		8

		1108		ESTBI		FR_Y-14Q_Trading		Rates DV01		NZD		FCT_MARKET_RISK_EXPOSURES		A		TRADRATDV01		9		9

		1109		ESTBI		FR_Y-14Q_Trading		Rates DV01		SEK		FCT_MARKET_RISK_EXPOSURES		A		TRADRATDV01		10		10

		1110		ESTBI		FR_Y-14Q_Trading		Rates DV01		USD		FCT_MARKET_RISK_EXPOSURES		D		TRADRATDV01		11		11

		1111		ESTBI		FR_Y-14Q_Trading		Rates DV01		Band - 1M		DIM_BANDS		1		TRADRATDV01		1		30012

		1112		ESTBI		FR_Y-14Q_Trading		Rates DV01		Band - 3M		DIM_BANDS		2		TRADRATDV01		2		30013

		1113		ESTBI		FR_Y-14Q_Trading		Rates DV01		Band - 6M		DIM_BANDS		3		TRADRATDV01		3		30014

		1114		ESTBI		FR_Y-14Q_Trading		Rates DV01		Band - 9M		DIM_BANDS		4		TRADRATDV01		4		30015

		1115		ESTBI		FR_Y-14Q_Trading		Rates DV01		Band - 1Y		DIM_BANDS		5		TRADRATDV01		5		30016

		1116		ESTBI		FR_Y-14Q_Trading		Rates DV01		Band - 2Y		DIM_BANDS		6		TRADRATDV01		6		30017

		1117		ESTBI		FR_Y-14Q_Trading		Rates DV01		Band - 3Y		DIM_BANDS		7		TRADRATDV01		7		30018

		1118		ESTBI		FR_Y-14Q_Trading		Rates DV01		Band - 5Y		DIM_BANDS		8		TRADRATDV01		8		30019

		1119		ESTBI		FR_Y-14Q_Trading		Rates DV01		Band - 7Y		DIM_BANDS		9		TRADRATDV01		9		30020

		1120		ESTBI		FR_Y-14Q_Trading		Rates DV01		Band - 10Y		DIM_BANDS		10		TRADRATDV01		10		30021

		1121		ESTBI		FR_Y-14Q_Trading		Rates DV01		Band - 15Y		DIM_BANDS		11		TRADRATDV01		11		30022

		1122		ESTBI		FR_Y-14Q_Trading		Rates DV01		Band - 20Y		DIM_BANDS		12		TRADRATDV01		12		30023

		1123		ESTBI		FR_Y-14Q_Trading		Rates DV01		Band - 30Y		DIM_BANDS		13		TRADRATDV01		13		30024

		1124		ESTBI		FR_Y-14Q_Wholesale		Corporate		bhck1292		DIM_FRY9C_LINES		1		DFL		1		1

		1125		ESTBI		FR_Y-14Q_Trading		Rates DV01		Advanced Economies		dim_economic_zone		6		TRADRATDV07		6

		1126		ESTBI		FR_Y-14Q_Trading		Commodity Indices		Month 1		DIM_BANDS		2		TRADCOMINDQ1		2		30025

		1127		ESTBI		FR_Y-14Q_Trading		Commodity Indices		Month 2		DIM_BANDS		3		TRADCOMINDQ1		3		30026

		1128		ESTBI		FR_Y-14Q_Trading		Commodity Indices		Month 3		DIM_BANDS		4		TRADCOMINDQ1		4		30027

		1129		ESTBI		FR_Y-14Q_Trading		Commodity Indices		Month 4		DIM_BANDS		5		TRADCOMINDQ1		5		30028

		1130		ESTBI		FR_Y-14Q_Trading		Commodity Indices		Month 5		DIM_BANDS		6		TRADCOMINDQ1		6		30029

		1131		ESTBI		FR_Y-14Q_Trading		Commodity Indices		Month 6		DIM_BANDS		7		TRADCOMINDQ1		7		30030

		1132		ESTBI		FR_Y-14Q_Trading		Commodity Indices		Month 7		DIM_BANDS		8		TRADCOMINDQ1		8		30031

		1133		ESTBI		FR_Y-14Q_Trading		Commodity Indices		Month 8		DIM_BANDS		9		TRADCOMINDQ1		9		30032

		1134		ESTBI		FR_Y-14Q_Trading		Commodity Indices		Month 9		DIM_BANDS		10		TRADCOMINDQ1		10		30033

		1135		ESTBI		FR_Y-14Q_Trading		Commodity Indices		Month 10		DIM_BANDS		11		TRADCOMINDQ1		11		30034

		1136		ESTBI		FR_Y-14Q_Trading		Commodity Indices		Month 11		DIM_BANDS		12		TRADCOMINDQ1		12		30035

		1137		ESTBI		FR_Y-14Q_Trading		Commodity Indices		Month 12		DIM_BANDS		13		TRADCOMINDQ1		13		30036

		1138		ESTBI		FR_Y-14Q_Trading		Commodity Indices		Month 13		DIM_BANDS		14		TRADCOMINDQ1		14		30037

		1139		ESTBI		FR_Y-14Q_Trading		Commodity Indices		Month 14		DIM_BANDS		15		TRADCOMINDQ1		15		30038

		1140		ESTBI		FR_Y-14Q_Trading		Commodity Indices		Month 15		DIM_BANDS		16		TRADCOMINDQ1		16		30039

		1141		ESTBI		FR_Y-14Q_Trading		Commodity Indices		Month 16		DIM_BANDS		17		TRADCOMINDQ1		17		30040

		1142		ESTBI		FR_Y-14Q_Trading		Commodity Indices		Month 17		DIM_BANDS		18		TRADCOMINDQ1		18		30041

		1143		ESTBI		FR_Y-14Q_Trading		Commodity Indices		Month 18		DIM_BANDS		19		TRADCOMINDQ1		19		30042

		1144		ESTBI		FR_Y-14Q_Trading		Commodity Indices		Month 19		DIM_BANDS		20		TRADCOMINDQ1		20		30043

		1145		ESTBI		FR_Y-14Q_Trading		Commodity Indices		Month 20		DIM_BANDS		21		TRADCOMINDQ1		21		30044

		1146		ESTBI		FR_Y-14Q_Trading		Commodity Indices		Month 21		DIM_BANDS		22		TRADCOMINDQ1		22		30045

		1147		ESTBI		FR_Y-14Q_Trading		Commodity Indices		Month 22		DIM_BANDS		23		TRADCOMINDQ1		23		30046

		1148		ESTBI		FR_Y-14Q_Trading		Commodity Indices		Month 23		DIM_BANDS		24		TRADCOMINDQ1		24		30047

		1149		ESTBI		FR_Y-14Q_Trading		Commodity Indices		Month 24		DIM_BANDS		25		TRADCOMINDQ1		25		30048

		1150		ESTBI		FR_Y-14Q_Trading		Commodity Indices		Year 3		DIM_BANDS		26		TRADCOMINDQ1		26		30049

		1151		ESTBI		FR_Y-14Q_Trading		Commodity Indices		Year 4		DIM_BANDS		27		TRADCOMINDQ1		27		30050

		1152		ESTBI		FR_Y-14Q_Trading		Commodity Indices		Year 5		DIM_BANDS		28		TRADCOMINDQ1		28		30051

		1153		ESTBI		FR_Y-14Q_Trading		Commodity Indices		Year 6		DIM_BANDS		29		TRADCOMINDQ1		29		30052

		1154		ESTBI		FR_Y-14Q_Trading		Commodity Indices		Year 7		DIM_BANDS		30		TRADCOMINDQ1		30		30053

		1155		ESTBI		FR_Y-14Q_Trading		Commodity Indices		Year 8		DIM_BANDS		31		TRADCOMINDQ1		31		30054

		1156		ESTBI		FR_Y-14Q_Trading		Commodity Indices		Year 9		DIM_BANDS		32		TRADCOMINDQ1		32		30055

		1157		ESTBI		FR_Y-14Q_Trading		Commodity Indices		Year 10-14		DIM_BANDS		33		TRADCOMINDQ1		33		30056

		1158		ESTBI		FR_Y-14Q_Trading		Commodity Indices		Year 15-19		DIM_BANDS		34		TRADCOMINDQ1		34		30057

		1159		ESTBI		FR_Y-14Q_Trading		Commodity Indices		Year 20+		DIM_BANDS		35		TRADCOMINDQ1		35		30058

		1160		ESTBI		FR_Y-14Q_Trading		Commodity Indices		0-1 Day		DIM_BANDS		1		TRADCOMINDQ1		1		30059

		1161		ESTBI		5) SFT by Top 20 CP and Agg		FR_Y-14A_Counterparty_template		IRSPOTRREP		DIM_INSTRUMENT_TYPE		1		INSTR1		1

		1162		ESTBI		5) SFT by Top 20 CP and Agg		FR_Y-14A_Counterparty_template		IRSPOTREP		DIM_INSTRUMENT_TYPE		1		INSTR1		1

		1163		ESTBI		5) SFT by Top 20 CP and Agg		FR_Y-14A_Counterparty_template		IRSPOTSECL		DIM_INSTRUMENT_TYPE		2		INSTR1		2

		1164		ESTBI		5) SFT by Top 20 CP and Agg		FR_Y-14A_Counterparty_template		IRSPOTSECB		DIM_INSTRUMENT_TYPE		2		INSTR1		2

		1165		ESTBI		FR_Y-14Q_Trading		IDR- Corporate Credit		AAA		Dim_credit_Rating		1		TRIDRCC_DCR		1

		1166		ESTBI		FR_Y-14Q_Trading		IDR- Corporate Credit		AA		Dim_credit_Rating		2		TRIDRCC_DCR		2

		1167		ESTBI		FR_Y-14Q_Trading		IDR- Corporate Credit		A		Dim_credit_Rating		3		TRIDRCC_DCR		3

		1168		ESTBI		FR_Y-14Q_Trading		IDR- Corporate Credit		BBB		Dim_credit_Rating		4		TRIDRCC_DCR		4

		1169		ESTBI		FR_Y-14Q_Trading		IDR- Corporate Credit		BB		Dim_credit_Rating		5		TRIDRCC_DCR		5

		1170		ESTBI		FR_Y-14Q_Trading		IDR- Corporate Credit		B		Dim_credit_Rating		6		TRIDRCC_DCR		6

		1171		ESTBI		FR_Y-14Q_Trading		IDR- Corporate Credit		DEFLTD		Dim_credit_Rating		8		TRIDRCC_DCR		8

		1172		ESTBI		FR_Y-14Q_Trading		IDR- Corporate Credit		NDEFLTD		Dim_credit_Rating		9		TRIDRCC_DCR		9

		1173		ESTBI		FR_Y-14Q_Trading		IDR- Corporate Credit		DEFLTSTUK		Dim_credit_Rating		10		TRIDRCC_DCR		10

		1174		ESTBI		FR_Y-14Q_Trading		IDR- Corporate Credit		NR		Dim_credit_Rating		11		TRIDRCC_DCR		11

		1175		ESTBI		FR_Y-14Q_Trading		IDR- Corporate Credit		SINGLNAME		DIM_CD_DEFAULT_PARAM_GROUP		1		TRIDRCC_SN		1

		1176		ESTBI		FR_Y-14Q_Trading		IDR- Corporate Credit		SINGLNAMEDNTR		DIM_CD_DEFAULT_PARAM_GROUP		2		TRIDRCC_SN_DNTR		2

		1177		ESTBI		FR_Y-14Q_Trading		IDR- Corporate Credit		SINGLNAMEDTR		DIM_CD_DEFAULT_PARAM_GROUP		3		TRIDRCC_SN_DTR		3

		1178		ESTBI		FR_Y-14Q_Trading		IDR- Corporate Credit		MULTINAMEDEC		DIM_CD_DEFAULT_PARAM_GROUP		4		TRIDRCC_MN_DEC		4

		1179		ESTBI		FR_Y-14Q_Trading		IDR- Corporate Credit		MULTINAMENDEC		DIM_CD_DEFAULT_PARAM_GROUP		5		TRIDRCC_MN_NDEC		5

		1180		ESTBI		FR_Y-14Q_Trading		IDR- Corporate Credit		MULTINAMEOTHRD		DIM_CD_DEFAULT_PARAM_GROUP		6		TRIDRCC_MN_OTHRD		6

		1181		ESTBI		FR_Y-14Q_Trading		IDR- Corporate Credit		MULTINAMEOTHRND		DIM_CD_DEFAULT_PARAM_GROUP		7		TRIDRCC_MN_OTHRND		7

		1182		ESTBI		FR_Y-14Q_Trading		IDR- Corporate Credit		ADVECO		Dim_economic_zone		1		TRIDRCC_DEZ_AD		1

		1183		ESTBI		FR_Y-14Q_Trading		IDR- Corporate Credit		Y		dim_economic_zone		1		TRIDRCC_DEZ_MRF		1

		1184		ESTBI		FR_Y-14Q_Trading		Corporate Credit-EM		CDX		DIM_INDEX		CDX		CDXINDXCD		1

		1185		ESTBI		FR_Y-14Q_Trading		Corporate Credit-EM		ITRAXX		DIM_INDEX		ITRAX		CDXINDXCD		2

		1186		ESTBI		FR_Y-14Q_Trading		Corporate Credit-EM		LATAM		DIM_INDEX		LATAM		RGNINDXCD		1

		1187		ESTBI		FR_Y-14Q_Trading		Corporate Credit-EM		EM		DIM_INDEX		EM		RGNINDXCD		2

		1188		ESTBI		FR_Y-14Q_Trading		Corporate Credit-EM		ASIA		DIM_INDEX		ASIA		RGNINDXCD		3

		1189		ESTBI		FR_Y-14Q_Trading		Corporate Credit-EM		CEEMEA		DIM_INDEX		CEEME		RGNINDXCD		4

		1190		ESTBI		FR_Y-14Q_Trading		Corporate Credit-EM		IG		DIM_INDEX		IG		INVGRDCD		1

		1191		ESTBI		FR_Y-14Q_Trading		Corporate Credit-EM		HY		DIM_INDEX		HY		INVGRDCD		2

		1192		ESTBI		FR_Y-14Q_Trading		Corporate Credit-EM		CDXEM		DIM_INDEX		CDXEM		TRCOCREMGP5		1

		1193		ESTBI		FR_Y-14Q_Trading		Corporate Credit-EM		CDXLAT		DIM_INDEX		CDXLA		TRCOCREMGP5		2

		1194		ESTBI		FR_Y-14Q_Trading		Corporate Credit-EM		CDXOTH		DIM_INDEX		CDXOT		TRCOCREMGP5		3

		1195		ESTBI		FR_Y-14Q_Trading		Corporate Credit-EM		ITAXAI		DIM_INDEX		ITAAI		TRCOCREMGP3		4

		1196		ESTBI		FR_Y-14Q_Trading		Corporate Credit-EM		ITAXAH		DIM_INDEX		ITAAH		TRCOCREMGP3		5

		1197		ESTBI		FR_Y-14Q_Trading		Corporate Credit-EM		ITAXCM		DIM_INDEX		ITACM		TRCOCREMGP3		6

		1198		ESTBI		FR_Y-14Q_Trading		Corporate Credit-EM		ITAXOTH		DIM_INDEX		ITAOT		TRCOCREMGP3		7

		1199		ESTBI		FR_Y-14Q_Trading		Corporate Credit-EM		LX		DIM_INDEX		LX		TRCOCREMGP6		8

		1200		ESTBI		FR_Y-14Q_Wholesale		Corporate		ACQUISITION AND/OR MERGER FINANCING		DIM_STD_CREDIT_LINE_PURPOSE		1		DSCLP		2		2

		1201		ESTBI		FR_Y-14Q_Wholesale		Corporate		ASSET SECURITIZATION FINANCING		DIM_STD_CREDIT_LINE_PURPOSE		2		DSCLP		3		3

		1202		ESTBI		FR_Y-14Q_Wholesale		Corporate		CAPITAL EXPENDITURES EXCLUDING REAL ESTATE		DIM_STD_CREDIT_LINE_PURPOSE		3		DSCLP		4		4

		1203		ESTBI		FR_Y-14Q_Wholesale		Corporate		COMMERCIAL PAPER BACK-UP		DIM_STD_CREDIT_LINE_PURPOSE		4		DSCLP		5		5

		1204		ESTBI		FR_Y-14Q_Wholesale		Corporate		INDUSTRIAL REVENUE BOND BACK-UP		DIM_STD_CREDIT_LINE_PURPOSE		5		DSCLP		6		6

		1205		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		SOVRN		DIM_ISSUER_TYPE		1		TRDSOV_CRDT_ISS_TYP		1

		1206		ESTBI		Monthly		FIRST MORTGAGE ACCOUNT		STC		DIM_VALUATION_METHOD		1		MONVALCD		1

		1207		ESTBI		Monthly		FIRST MORTGAGE ACCOUNT		OAS		DIM_VALUATION_METHOD		2		MONVALCD		2

		1208		ESTBI		Monthly		FIRST MORTGAGE ACCOUNT		ASIS		DIM_VALUATION_METHOD		3		MONVALCD		3

		1209		ESTBI		Monthly		FIRST MORTGAGE ACCOUNT		ASSTB		DIM_VALUATION_METHOD		4		MONVALCD		4

		1210		ESTBI		Monthly		FIRST MORTGAGE ACCOUNT		ASCOM		DIM_VALUATION_METHOD		5		MONVALCD		5

		1211		ESTBI		Monthly		FIRST MORTGAGE ACCOUNT		FULAP		DIM_VALUATION_METHOD		6		MONVALCD		6

		1212		ESTBI		FR_Y-14Q_Trading		IDR- Corporate Credit		CDX		Dim_Index		1		TRIDRCC_DI_MCCDX		1

		1213		ESTBI		FR_Y-14Q_Trading		IDR- Corporate Credit		ITRAXX		Dim_Index		2		TRIDRCC_DI_MCITRAXX		2

		1214		ESTBI		FR_Y-14Q_Trading		IDR- Corporate Credit		LCDX		Dim_Index		3		TRIDRCC_DI_MCLCDX		3

		1215		ESTBI		FR_Y-14Q_Trading		IDR- Corporate Credit		IG		Dim_Index		1		TRIDRCC_DI_GCIG		1

		1216		ESTBI		FR_Y-14Q_Trading		IDR- Corporate Credit		HY		Dim_Index		2		TRIDRCC_DI_GCHY		2

		1217		ESTBI		FR_Y-14Q_Trading		IDR- Corporate Credit		EURMAIN		Dim_Index		3		TRIDRCC_DI_GCEUR		3

		1218		ESTBI		FR_Y-14Q_Trading		IDR- Corporate Credit		XO		Dim_Index		4		TRIDRCC_DI_GCXO		4

		1219		ESTBI		FR_Y-14Q_Trading		IDR- Corporate Credit		SPOT		dim_instrument_type		1		TRIDRCC_INSDT_SP		1

		1220		ESTBI		FR_Y-14Q_Trading		IDR- Corporate Credit		OPTS		dim_instrument_type		2		TRIDRCC_INSDT_OP		2

		1221		ESTBI		FR_Y-14Q_Trading		IDR- Corporate Credit		CR		dim_instrument_type		3		TRIDRCC_INSRF_CR		3

		1222		ESTBI		FR_Y-14Q_Trading		IDR- Corporate Credit		INDICES		dim_instrument_type		4		TRIDRCC_INSCC_IN		4

		1223		ESTBI		FR_Y-14Q_Trading		IDR- Corporate Credit		INDXTRANCH		dim_instrument_type		5		TRIDRCC_INSCC_INT		5

		1224		ESTBI		FR_Y-14Q_Trading		IDR- Corporate Credit		Y		dim_instrument_contract		1		TRIDRCC_INSCC_INC		5

		1225		ESTBI		Monthly		FIRST MORTGAGE ACCOUNT		STC		DIM_VALUATION_METHOD		1		MONVALCD1		1

		1226		ESTBI		Monthly		FIRST MORTGAGE ACCOUNT		OAS		DIM_VALUATION_METHOD		2		MONVALCD1		2

		1227		ESTBI		Monthly		FIRST MORTGAGE ACCOUNT		ASIS		DIM_VALUATION_METHOD		3		MONVALCD1		3

		1228		ESTBI		Monthly		FIRST MORTGAGE ACCOUNT		ASSTB		DIM_VALUATION_METHOD		4		MONVALCD1		4

		1229		ESTBI		Monthly		FIRST MORTGAGE ACCOUNT		ASCOM		DIM_VALUATION_METHOD		5		MONVALCD1		5

		1230		ESTBI		Monthly		FIRST MORTGAGE ACCOUNT		FULAP		DIM_VALUATION_METHOD		6		MONVALCD1		6

		1231		ESTBI		Monthly		FIRST MORTGAGE ACCOUNT		LIMAP		DIM_VALUATION_METHOD		7		MONVALCD1		7

		1232		ESTBI		FR_Y-14Q_Trading		Corporate Credit-EM		CR		DIM_INSTRUMENT_TYPE				SNGLNAMCDLN1		1

		1233		ESTBI		FR_Y-14Q_Trading		Corporate Credit-EM		SPOT		DIM_INSTRUMENT_TYPE				SNGLNAMCDLN2		2

		1234		ESTBI		FR_Y-14Q_Trading		Corporate Credit-EM		IR		DIM_INSTRUMENT_TYPE				BDLOANCOVBD1		1

		1235		ESTBI		FR_Y-14Q_Trading		Corporate Credit-EM		SPOT		DIM_INSTRUMENT_TYPE				BDLOANCOVBD2		2

		1236		ESTBI		FR_Y-14Q_Trading		Corporate Credit-EM		OPTS		DIM_INSTRUMENT_TYPE				SNGLNAMCDLN3		3

		1237		ESTBI		FR_Y-14Q_Trading		Energy		HEATROPTSGAS		DIM_ENERGY_CONVERSION		HTOPG		ENERGYTOTINF		1

		1238		ESTBI		FR_Y-14Q_Trading		Energy		HEATROPTSPOW		DIM_ENERGY_CONVERSION		HTOPS		ENERGYTOTINF		2

		1239		ESTBI		FR_Y-14Q_Trading		Energy		TOLLAGREEGAS		DIM_ENERGY_CONVERSION		TOAGG		ENERGYTOTINF		3

		1240		ESTBI		FR_Y-14Q_Trading		Energy		TOLLAGREEPOW		DIM_ENERGY_CONVERSION		TOAGP		ENERGYTOTINF		4

		1241		ESTBI		FR_Y-14Q_Trading		Energy		TOLLAGREE		DIM_INSTRUMENT_TYPE		TOLAG		ENGYINSTRCD		1

		1242		ESTBI		FR_Y-14Q_Trading		Energy		HEATRATE		DIM_INSTRUMENT_TYPE		HTRAT		ENGYINSTRCD		2

		1243		ESTBI		FR_Y-14Q_Trading		Corporate Credit-EM		BONDS		DIM_INSTRUMENT_TYPE		BNDS		TRCOCREMGP2		1

		1244		ESTBI		FR_Y-14Q_Trading		Corporate Credit-EM		LOANS		DIM_INSTRUMENT_TYPE		LNS		TRCOCREMGP2		2

		1245		ESTBI		FR_Y-14Q_Trading		Corporate Credit-EM		SNGLENAMECDS		DIM_INSTRUMENT_TYPE		SNCDS		TRCOCREMGP4		3

		1246		ESTBI		FR_Y-14Q_Trading		Corporate Credit-EM		LOANCDS		DIM_INSTRUMENT_TYPE		LNCDS		TRCOCREMGP4		4

		1247		ESTBI		FR_Y-14Q_Trading		Corporate Credit-EM		COVBONDS		DIM_INSTRUMENT_TYPE		CBNDS		TRCOCREMGP2		5

		1248		ESTBI		FR_Y-14Q_Trading		Corporate Credit-EM		INDICES		DIM_INSTRUMENT_TYPE		INDS		TRCOCREMGP4		6

		1249		ESTBI		FR_Y-14Q_Trading		Corporate Credit-EM		INDXTRANCH		DIM_INSTRUMENT_TYPE		INDTR		TRCOCREMGP4		7

		1250		ESTBI		FR_Y-14Q_Trading		Corporate Credit-EM		INDXOPTS		DIM_INSTRUMENT_TYPE		INDOP		TRCOCREMGP4		8

		1251		ESTBI		FR_Y-14Q_Trading		Corporate Credit-EM		OTH/UNSPEC		DIM_INSTRUMENT_TYPE		OTHUN		TRCOCREMGP4		9

		1252		ESTBI		FR_Y-14Q_Trading		Rates DV01		INR		FCT_MARKET_RISK_EXPOSURES		G		TRADRATDV08		18

		1253		ESTBI		FR_Y-14Q_Trading		Rates DV01		KRW		FCT_MARKET_RISK_EXPOSURES		G		TRADRATDV08		19

		1254		ESTBI		FR_Y-14Q_Trading		Rates DV01		MYR		FCT_MARKET_RISK_EXPOSURES		G		TRADRATDV08		20

		1255		ESTBI		FR_Y-14Q_Trading		Rates DV01		CNY		FCT_MARKET_RISK_EXPOSURES		G		TRADRATDV08		15

		1256		ESTBI		FR_Y-14Q_Trading		Rates DV01		HKD		FCT_MARKET_RISK_EXPOSURES		G		TRADRATDV08		16

		1257		ESTBI		FR_Y-14Q_Trading		Rates DV01		IDR		FCT_MARKET_RISK_EXPOSURES		G		TRADRATDV08		17

		1258		ESTBI		FR_Y-14Q_Trading		Rates DV01		PHP		FCT_MARKET_RISK_EXPOSURES		G		TRADRATDV08		21

		1259		ESTBI		FR_Y-14Q_Trading		Rates DV01		ILS		FCT_MARKET_RISK_EXPOSURES		H		TRADRATDV08		25

		1260		ESTBI		FR_Y-14Q_Trading		Rates DV01		TRY		FCT_MARKET_RISK_EXPOSURES		H		TRADRATDV08		26

		1261		ESTBI		FR_Y-14Q_Trading		Rates DV01		ZAR		FCT_MARKET_RISK_EXPOSURES		I		TRADRATDV08		27

		1262		ESTBI		FR_Y-14Q_Trading		Rates DV01		SGD		FCT_MARKET_RISK_EXPOSURES		G		TRADRATDV08		22

		1263		ESTBI		FR_Y-14Q_Trading		Rates DV01		THB		FCT_MARKET_RISK_EXPOSURES		G		TRADRATDV08		23

		1264		ESTBI		FR_Y-14Q_Trading		Rates DV01		TWD		FCT_MARKET_RISK_EXPOSURES		G		TRADRATDV08		24

		1265		ESTBI		FR_Y-14Q_Trading		Rates DV01		VEF		FCT_MARKET_RISK_EXPOSURES		F		TRADRATDV08		14

		1266		ESTBI		FR_Y-14Q_Trading		Rates DV01		HUF		FCT_MARKET_RISK_EXPOSURES		E		TRADRATDV08		4

		1267		ESTBI		FR_Y-14Q_Trading		Rates DV01		PLN		FCT_MARKET_RISK_EXPOSURES		E		TRADRATDV08		5

		1268		ESTBI		FR_Y-14Q_Trading		Rates DV01		RON		FCT_MARKET_RISK_EXPOSURES		E		TRADRATDV08		6

		1269		ESTBI		FR_Y-14Q_Trading		Rates DV01		BGN		FCT_MARKET_RISK_EXPOSURES		E		TRADRATDV08		1

		1270		ESTBI		FR_Y-14Q_Trading		Rates DV01		CZK		FCT_MARKET_RISK_EXPOSURES		E		TRADRATDV08		2

		1271		ESTBI		FR_Y-14Q_Trading		Rates DV01		HRK		FCT_MARKET_RISK_EXPOSURES		E		TRADRATDV08		3

		1272		ESTBI		FR_Y-14Q_Trading		Rates DV01		RUB		FCT_MARKET_RISK_EXPOSURES		E		TRADRATDV08		7

		1273		ESTBI		FR_Y-14Q_Trading		Rates DV01		COP		FCT_MARKET_RISK_EXPOSURES		F		TRADRATDV08		11

		1274		ESTBI		FR_Y-14Q_Trading		Rates DV01		MXN		FCT_MARKET_RISK_EXPOSURES		F		TRADRATDV08		12

		1275		ESTBI		FR_Y-14Q_Trading		Rates DV01		PEN		FCT_MARKET_RISK_EXPOSURES		F		TRADRATDV08		13

		1276		ESTBI		FR_Y-14Q_Trading		Rates DV01		ARS		FCT_MARKET_RISK_EXPOSURES		F		TRADRATDV08		8

		1277		ESTBI		FR_Y-14Q_Trading		Rates DV01		BRL		FCT_MARKET_RISK_EXPOSURES		F		TRADRATDV08		9

		1278		ESTBI		FR_Y-14Q_Trading		Rates DV01		CLP		FCT_MARKET_RISK_EXPOSURES		F		TRADRATDV08		10

		1279		ESTBI		FR_Y-14Q_Trading		Rates DV01		Emerging Europe		dim_economic_zone		1		TRADRATDV08		1

		1280		ESTBI		FR_Y-14Q_Trading		Rates DV01		Latin America & Caribbean		dim_economic_zone		2		TRADRATDV08		2

		1281		ESTBI		FR_Y-14Q_Trading		Rates DV01		Asia Ex-Japan		dim_economic_zone		3		TRADRATDV08		3

		1282		ESTBI		FR_Y-14Q_Trading		Rates DV01		Middle East & North Africa		dim_economic_zone		4		TRADRATDV08		4

		1283		ESTBI		FR_Y-14Q_Trading		Rates DV01		Sub-Saharan Africa		dim_economic_zone		5		TRADRATDV08		5

		1284		ESTBI		5) SFT by Top 20 CP and Agg		FR_Y-14A_Counterparty_template		USTR		DIM_MITIGANT_TYPE		1		MITIG		1

		1285		ESTBI		5) SFT by Top 20 CP and Agg		FR_Y-14A_Counterparty_template		AGMBS		DIM_MITIGANT_TYPE		2		MITIG		2

		1286		ESTBI		5) SFT by Top 20 CP and Agg		FR_Y-14A_Counterparty_template		EQTY		DIM_MITIGANT_TYPE		3		MITIG		3

		1287		ESTBI		5) SFT by Top 20 CP and Agg		FR_Y-14A_Counterparty_template		CORPBOND		DIM_MITIGANT_TYPE		4		MITIG		4

		1288		ESTBI		5) SFT by Top 20 CP and Agg		FR_Y-14A_Counterparty_template		NAGABRMB		DIM_MITIGANT_TYPE		5		MITIG		5

		1289		ESTBI		5) SFT by Top 20 CP and Agg		FR_Y-14A_Counterparty_template		SOVERIGN		DIM_MITIGANT_TYPE		6		MITIG		6

		1290		ESTBI		5) SFT by Top 20 CP and Agg		FR_Y-14A_Counterparty_template		CSH		DIM_MITIGANT_TYPE		8		MITIG		8

		1291		ESTBI		5) SFT by Top 20 CP and Agg		FR_Y-14A_Counterparty_template		USTR		DIM_STANDARD_PRODUCT_TYPE		1		PROD1		1

		1292		ESTBI		5) SFT by Top 20 CP and Agg		FR_Y-14A_Counterparty_template		AGMBS		DIM_STANDARD_PRODUCT_TYPE		2		PROD1		2

		1293		ESTBI		5) SFT by Top 20 CP and Agg		FR_Y-14A_Counterparty_template		COMMEQ		DIM_STANDARD_PRODUCT_TYPE		3		PROD1		3

		1294		ESTBI		5) SFT by Top 20 CP and Agg		FR_Y-14A_Counterparty_template		EQR		DIM_STANDARD_PRODUCT_TYPE		3		PROD1		3

		1295		ESTBI		5) SFT by Top 20 CP and Agg		FR_Y-14A_Counterparty_template		EQRE		DIM_STANDARD_PRODUCT_TYPE		3		PROD1		3

		1296		ESTBI		5) SFT by Top 20 CP and Agg		FR_Y-14A_Counterparty_template		OTHEQ		DIM_STANDARD_PRODUCT_TYPE		3		PROD1		3

		1297		ESTBI		5) SFT by Top 20 CP and Agg		FR_Y-14A_Counterparty_template		PREQ		DIM_STANDARD_PRODUCT_TYPE		3		PROD1		3

		1298		ESTBI		5) SFT by Top 20 CP and Agg		FR_Y-14A_Counterparty_template		COMMBOND		DIM_STANDARD_PRODUCT_TYPE		4		PROD1		4

		1299		ESTBI		5) SFT by Top 20 CP and Agg		FR_Y-14A_Counterparty_template		COMMERBOND		DIM_STANDARD_PRODUCT_TYPE		4		PROD1		4

		1300		ESTBI		5) SFT by Top 20 CP and Agg		FR_Y-14A_Counterparty_template		CONVBOND		DIM_STANDARD_PRODUCT_TYPE		4		PROD1		4

		1301		ESTBI		5) SFT by Top 20 CP and Agg		FR_Y-14A_Counterparty_template		COVCORPBOND		DIM_STANDARD_PRODUCT_TYPE		4		PROD1		4

		1302		ESTBI		5) SFT by Top 20 CP and Agg		FR_Y-14A_Counterparty_template		HYBBOND		DIM_STANDARD_PRODUCT_TYPE		4		PROD1		4

		1303		ESTBI		5) SFT by Top 20 CP and Agg		FR_Y-14A_Counterparty_template		MMBOND		DIM_STANDARD_PRODUCT_TYPE		4		PROD1		4

		1304		ESTBI		5) SFT by Top 20 CP and Agg		FR_Y-14A_Counterparty_template		NAGABRMB		DIM_STANDARD_PRODUCT_TYPE		5		PROD1		5

		1305		ESTBI		5) SFT by Top 20 CP and Agg		FR_Y-14A_Counterparty_template		CENBOND		DIM_STANDARD_PRODUCT_TYPE		6		PROD1		6

		1306		ESTBI		5) SFT by Top 20 CP and Agg		FR_Y-14A_Counterparty_template		CASH		DIM_STANDARD_PRODUCT_TYPE		8		PROD1		8

		1307		ESTBI		Monthly		FIRST MORTGAGE ACCOUNT		USFRSTLIMTG		DIM_BUSINESS_SEGMENT				MONBUSSEGMT		1

		1308		ESTBI		Monthly		HOME EQUITY		USHOMEEQ		DIM_BUSINESS_SEGMENT				MONBUSSEGMT1		1

		1309		ESTBI		FR_Y-14M_CreditCard		CreditCard		SETTLE		DIM_DELQCY_WORKOUT_PROG_TYPE		1		DDWPT		1		1

		1310		ESTBI		FR_Y-14M_CreditCard		CreditCard		Fixed Rate		DIM_INTEREST_TYPE		1		DIT		1		1

		1311		ESTBI		FR_Y-14M_CreditCard		CreditCard		Floating Rate		DIM_INTEREST_TYPE		2		DIT		2		2

		1312		ESTBI		FR_Y-14M_CreditCard		CreditCard		SKIPMT		DIM_CREDIT_CARD_REWARD_TYPE		1		DCCRT		1		1

		1313		ESTBI		Monthly		FIRST MORTGAGE ACCOUNT		CB		DIM_REG_LOAN_PURPOSE		1		MONLNPURS		1

		1314		ESTBI		Monthly		FIRST MORTGAGE ACCOUNT		CRE		DIM_MITIGANT_TYPE		1		MONLNPURS1		1

		1315		ESTBI		Monthly		FIRST MORTGAGE ACCOUNT		RRE		DIM_MITIGANT_TYPE		2		MONLNPURS2		2

		1316		ESTBI		Monthly		FIRST MORTGAGE ACCOUNT		REO		DIM_FORECLOSURE_STATUS		1		MONLNPURS3		1

		1317		ESTBI		Monthly		FIRST MORTGAGE ACCOUNT		RATEFRZ		DIM_LOAN_MODIFICATION_TYPE		1		MONLNPURS4		1

		1318		ESTBI		Monthly		FIRST MORTGAGE ACCOUNT		OA		DIM_PROG_ACTIVITY_STATUS		1		MONLNPURS5		1





swvijaya
File Attachment
Monthly seeded tables.xls


DIM_DELQCY_WORKOUT_PROGRAM

				N_DELQCY_WORKOUT_PROG_SKEY		V_DELQCY_WORKOUT_PROG_CODE		V_DELQCY_WORKOUT_PROG_DESC		F_RATE_CHANGE_FLAG		F_REAGED_FLAG		F_DEFERMENT_PLAN_FLAG		F_LONG_TERM_EXTENSION_FLAG		F_FORBEARANCE_FLAG		FIC_MIS_DATE		D_RECORD_START_DATE		D_RECORD_END_DATE		F_LATEST_RECORD_INDICATOR		F_STEP_RATE_MODIFICATION_IND		V_DELQ_WPRG_REG_DISPLAY_CD

		1		1		DELQ-1		DELQ-1		Y										12/30/13		1/1/00		12/31/99		Y				1

		2		2		DELQ-2		DELQ-2				Y								12/30/13		1/1/00		12/31/99		Y				2

		3		3		DELQ-3		DELQ-3						Y						12/30/13		1/1/00		12/31/99		Y				3

		4		4		DELQ-4		DELQ-4								Y				12/30/13		1/1/00		12/31/99		Y				4

		5		5		DELQ-5		DELQ-5										Y		12/30/13		1/1/00		12/31/99		Y				5

		6		6		DELQ-6		DELQ-6												12/30/13		1/1/00		12/31/99		Y		Y		6





DIM_DIRECTIONAL_RISK_REG_CLASS

				N_DRCTNAL_RISK_REG_CLASS_SKEY		F_LATEST_RECORD_INDICATOR		D_RECORD_START_DATE		D_RECORD_END_DATE		FIC_MIS_DATE		V_DRCTNAL_RISK_REG_CLASS_CODE		V_DRCTNAL_RISK_REG_CLASS_DESC

		1		1		Y		2/1/12		12/31/99		9/30/12		GOV		Governments

		2		2		Y		2/1/12		12/31/99		9/30/12		GOVAUST		Governments: Austria

		3		3		Y		2/1/12		12/31/99		9/30/12		GOVBELG		Governments: Belgium

		4		4		Y		2/1/12		12/31/99		9/30/12		GOVFINL		Governments: Finland

		5		5		Y		2/1/12		12/31/99		9/30/12		GOVFRAN		Governments: France

		6		6		Y		2/1/12		12/31/99		9/30/12		GOVGERM		Governments: Germany

		7		7		Y		2/1/12		12/31/99		9/30/12		GOVGREE		Governments: Greece

		8		8		Y		2/1/12		12/31/99		9/30/12		GOVIREL		Governments: Ireland

		9		9		Y		2/1/12		12/31/99		9/30/12		GOVITAL		Governments: Italy

		10		10		Y		2/1/12		12/31/99		9/30/12		GOVNETH		Governments: Netherlands

		11		11		Y		2/1/12		12/31/99		9/30/12		GOVPORT		Governments: Portugal

		12		12		Y		2/1/12		12/31/99		9/30/12		GOVSPA		Governments: Spain

		13		13		Y		2/1/12		12/31/99		9/30/12		GOVLUXM		Governments: Luxembourg

		14		14		Y		2/1/12		12/31/99		9/30/12		GOVMONA		Governments: Monaco

		15		15		Y		2/1/12		12/31/99		9/30/12		GOVMART		Governments: Martinique

		16		16		Y		2/1/12		12/31/99		9/30/12		GOVPIMI		Governments: St Pierre and Miquelon

		17		17		Y		2/1/12		12/31/99		9/30/12		GOVSANM		Governments: San Marino

		18		18		Y		2/1/12		12/31/99		9/30/12		GOVVAT		Governments: Vatican City State

		19		19		Y		2/1/12		12/31/99		9/30/12		GOVMAY		Governments: Mayotte

		20		20		Y		2/1/12		12/31/99		9/30/12		GOVAND		Governments: Andorra

		21		21		Y		2/1/12		12/31/99		9/30/12		GOVFRENG		Governments: French Guiana

		22		22		Y		2/1/12		12/31/99		9/30/12		GOVGUA		Governments: Guadeloupe

		23		23		Y		2/1/12		12/31/99		9/30/12		AGENCY		Agencies

		24		24		Y		2/1/12		12/31/99		9/30/12		MUNIS		Municipals

		25		25		Y		2/1/12		12/31/99		9/30/12		SWADISC		Swaps / Discounting Curve

		26		26		Y		2/1/12		12/31/99		9/30/12		INSHMV		Instruments shocked by MV

		27		27		Y		2/1/12		12/31/99		9/30/12		INSHXF		Instruments shocked by X-Factor





DIM_ECONOMIC_ZONE

				FIC_MIS_DATE		D_RECORD_START_DATE		D_RECORD_END_DATE		F_LATEST_RECORD_INDICATOR		V_ECONOMIC_ZONE_DESC		N_ECONOMIC_ZONE_SKEY		V_ECONOMIC_ZONE_CODE		F_EMERGING_MARKET_FLAG		V_ECONOMIC_ZONE_REG_DISPLAY_CD

		1		12/31/10		12/31/10		12/31/10		Y		Advanced Economies		1		ADVECO

		2		12/31/10		12/31/10		12/31/10		Y		Emerging Europe		2		EMEUR		Y

		3		12/31/10		12/31/10		12/31/10		Y		Latin America and Caribbean		3		LATAMAC		Y

		4		12/31/10		12/31/10		12/31/10		Y		Asia Ex-Japan		4		ASIAXJAP		Y

		5		12/31/10		12/31/10		12/31/10		Y		Middle East and North Africa		5		MEANAFRIICA		Y

		6		12/31/10		12/31/10		12/31/10		Y		Sub-Saharan Africa		6		SSAFRICA		Y





DIM_EDUCATION

				N_D_CUST_EDUCATION_SKEY		V_D_CUST_EDUCATION		FIC_MIS_DATE		V_D_EDUCATION_DESC		D_RECORD_START_DATE		D_RECORD_END_DATE		F_LATEST_RECORD_INDICATOR		V_EDUCATION_TYPE_CODE		V_EDUCATION_TYPE_DESC		V_EDUCATION_REG_DISPLAY_CD

		1		1		Undergraduate – 4 year		9/30/13		Undergraduate – 4 year		3/31/00		12/31/99		Y		UG		Undergraduate – 4 year		1

		2		2		Graduate / Professional		9/30/13		Graduate / Professional		3/31/00		12/31/99		Y		GR		Graduate / Professional		2

		3		3		Other (e.g. community college, trade school, etc.)		9/30/13		Other (e.g. community college, trade school, etc.)		3/31/00		12/31/99		Y		OT		Other (e.g. community college, trade school, etc.)		3

		4		4		Not available		9/30/13		Not available		3/31/00		12/31/99		Y		NA		Not available		4





DIM_ENERGY_CONVERSION

				N_ENERGY_CONVERSION_SKEY		V_ENERGY_CONVERSION_CODE		V_ENERGY_CONVERSION_DESC		D_RECORD_START_DATE		D_RECORD_END_DATE		F_LATEST_RECORD_INDICATOR		FIC_MIS_DATE

		1		1		HEATROPTSGAS		Heat  Rate Options Option on Gas conversion to Power		2/1/12		12/31/99		Y		9/30/12

		2		2		HEATROPTSPOW		Heat  Rate Options Option on Power Component		2/1/12		12/31/99		Y		9/30/12

		3		3		TOLLAGREEGAS		Tolling Agreements  Option on Gas Component		2/1/12		12/31/99		Y		9/30/12

		4		4		TOLLAGREEPOW		Tolling Agreements Option on Power Component		2/1/12		12/31/99		Y		9/30/12





DIM_FRY9C_LINES

				N_FRY9C_LINE_SKEY		V_FRY9C_LINE_CODE		V_FRY9C_LINE_DESC		FIC_MIS_DATE		D_RECORD_START_DATE		D_RECORD_END_DATE		F_LATEST_RECORD_INDICATOR		F_WHOLESALE_RETAIL_IND		V_FRY9CC_LINE_REG_DISPLAY_CD

		1		1		USBUSDLON		Loans to U.S. banks and other U.S. depository institutions		9/30/13		1/1/00		12/31/30		Y		W		1

		2		2		FBLON		Loans to foreign banks		9/30/13		1/1/00		12/31/30		Y		W		2

		3		3		AGRILON		Loans to finance agricultural production and other loans to farmers		9/30/13		1/1/00		12/31/30		Y		W		3

		4		4		COMLNUS		Commercial and industrial loans to U.S. addresses		9/30/13		1/1/00		12/31/30		Y		W		4

		5		5		COMLNNONUS		Commercial and industrial loans to non-U.S. addresses (FR Y-9C, Schedule HC-C, item 4.b);		9/30/13		1/1/00		12/31/30		Y		W		5

		6		6		FGLON		Loans to foreign governments and official institutions (including foreign central banks)		9/30/13		1/1/00		12/31/30		Y		W		6

		7		7		NDLON		Loans to nondepository financial institutions		9/30/13		1/1/00		12/31/30		Y		W		7

		8		8		OTHLOAN		All other loans, excluding consumer loans		9/30/13		1/1/00		12/31/30		Y		W		8

		9		9		OTHLEAS		All other leases, excluding consumer leases		9/30/13		1/1/00		12/31/30		Y		W		9

		10		10		SECUNONFRM		Loans secured by owner-occupied nonfarm nonresidential properties originated in domestic office		9/30/13		1/1/00		12/31/30		Y		W		10

		11		11		SECUONONFRMNR		Loans secured by owner-occupied nonfarm nonresidential properties originated in non-domestic offices		9/30/13		1/1/00		12/31/30		Y		W		11

		12		12		FAMRES1-4		1-4 family residential construction loans originated in domestic offices		9/30/13		1/1/00		12/31/30		Y		C		1

		13		13		OTHCONSTLON		Other construction loans and all land development and othr land loans originated in domestic ofices		9/30/13		1/1/00		12/31/30		Y		C		2

		14		14		SECUMFAM		Loans secured by multifamily (5 or more) residential properties originated in domestic offices		9/30/13		1/1/00		12/31/30		Y		C		3

		15		15		DNT		DO NOT USE.		9/30/13		1/1/00		12/31/30		Y		C		4

		16		16		SECUONONFRM		Loans secured by other nonfarm nonresidential properties originated in domestic offices		9/30/13		1/1/00		12/31/30		Y		C		5

		17		17		NOTUSED		DO NOT USE.		9/30/13		1/1/00		12/31/30		Y		C		6

		18		18		SECUCRE		Loans secured by CRE originated by non-domestic offices as reported within FRY9C Schedule HCC item1		9/30/13		1/1/00		12/31/30		Y		C		7





DIM_INDEX

				N_INDEX_SKEY		V_INDEX_CODE		V_INDEX_DESC		V_INDEX_TYPE_CODE		V_COUNTRY_ID		V_ECONOMIC_ZONE_CODE		F_CROSS_COUNTRY_FLAG		F_CROSS_REGION_FLAG		V_CD_INDEX_MAIN_CODE		V_CD_SUB_INDEX_CODE		N_INDEX_SERIES		V_INDEX_REGION_CODE		V_CD_INDEX_INV_GRADE_CODE		V_INDEX_REG_DISPLAY_CD

		76		1		FT100		FTSE 100		STOCKEX		UK				N		N												1

		71		2		EST50		Euro Stoxx 50 Index		STOCKEX				ADVECO		Y		N												2

		23		3		EUR600		Stoxx Europe 600 Index		STOCKEX				ADVECO		Y		N												3

		2		4		MSCEME		MSCI EM Eastern Europe		STOCKEX				EMEUR		Y		N												4

		73		5		MSCEML		MSCI EM Latin America Index		STOCKEX				LATAMAC		Y		N												5

		39		6		MSCEMA		MSCI EM Asia Index		STOCKEX				ASIAXJAP		N		N												6

		1		7		MSCACW		MSCI All Country World Index (ACWI)		STOCKEX						N		Y												7

		4		8		MSCEAF		MSCI EAFE Index		STOCKEX						N		Y												8

		5		9		MSCEM		MSCI EM Index		STOCKEX						N		Y												9

		63		10		MSEMEA		MSCI EMEA Index		STOCKEX						N		Y												1

		6		11		MSCWOR		MSCI World Index		STOCKEX						N		Y												2

		20		12		WCI		World Container Index		FREIGHT						N		N												3

		46		13		BALEX		Baltic Exchange Dry Index (BDI)		FREIGHT						N		N												4

		60		14		CTSGF		CTSI-Global Freight Index		FREIGHT						N		N												5

		36		15		SPGSCI		SandP GSCI Index		DIVCOM						N		N												6

		33		16		DJUBSI		DJ-UBS Index		DIVCOM						N		N												7

		64		17		TRJCRB		TR/J CRB Index		DIVCOM						N		N												8

		21		18		RU3000		Russell 3000		DIVCOM						N		N												9

		62		19		LEHAGG		Lehman Aggregate		DIVCOM						N		N												1

		49		20		DJAIGC		DJ AIG Commodity Index		DIVCOM						N		N												2

		10		21		CBOESP		CBOE SandP 500 BuyWrite Index		LSDICO						N		N												3

		31		22		CSU130		Credit Suisse 130/30 Large-Cap Index		LSDICO						N		N												4

		69		23		FTE130		First Trust Enhanced 130/30 Large Cap Index		LSDICO						N		N												5

		26		24		SPCOMM		SandP Commodity Trends Indicator - Total Return		LSDICO						N		N												6

		38		25		RAFIUE		RAFI US Equity Long/Short Index		LSDICO						N		N												7

		57		26		EST50D		Euro Stoxx 50 Index D		STOCKEX				ADVECO		Y		N												6

		17		27		MSEMLD		MSCI EM Latin America Index D		STOCKEX				LATAMAC		Y		N												7

		75		28		MSAD		MSCI EM Asia Index D		STOCKEX				ASIAXJAP		Y		N												8

		13		29		MSEMA		MSCI EM Europe, Middle East and Africa IndeX		STOCKEX				MEANAFRIICA		Y		N												9

		79		30		MSSAI		MSCI South Africa Index		STOCKEX				SSAFRICA		Y		N												1

		44		31		MSWIID		MSCI ACWI All Cap Index		STOCKEX						N		Y												2

		43		32		MSSOEC		MSCI Select OECD Index		STOCKEX						N		Y												3

		45		33		MEMAD		MSCI EM Europe, Middle East and Africa Index D		STOCKEX				MEANAFRIICA		Y		N												4

		56		34		MSSAID		MSCI South Africa Index D		STOCKEX				SSAFRICA		Y		N												5

		54		35		MSWIDD		MSCI ACWI All Cap Index D		STOCKEX						N		Y												6

		24		36		RGCOMX		Rogers International Commodity Index		COMDTYEX						N		N												8

		32		37		COSI		COSI - Cost of Savings Index		STOCKEX																				7

		27		38		TBILUN		Tbill Unknown Type																						10

		15		39		TBIL3M		Tbill 3mo																						110

		61		40		TBIL6M		Tbill 6mo																						12

		37		41		TBIL1Y		Tbill 1yr																						13

		65		42		TBIL3Y		Tbill 3yr																						14

		70		43		TBIL5Y		Tbill 5yr																						15

		48		44		TBILOT		Tbill Other																						1Z

		68		45		COFIUN		COFI Unknown Type																						20

		72		46		COF11D		COFI 11th District																						21

		25		47		COFINM		COFI NM																						22

		59		48		COFOTH		COFI Other																						2Z

		55		49		LIBUN		LIBOR Unknown Type																						30

		22		50		LIB3M		LIBOR 3mo																						31

		29		51		LIB6M		LIBOR 6mo																						32

		11		52		LIB1Y		LIBOR 1yr																						33

		51		53		LIBOT		LIBOR other																						3Z

		7		54		FHLBNR		FHLBB Ntl Mtg Rt																						40

		9		55		BPLR		Bank Prime Rate																						50

		78		56		COD		Certificate of Deposit																						60

		14		57		FNMC		FNMA/FHLMC																						70

		41		58		MVTAVG		MTA (Moving Treasury Avg)																						80

		50		59		LAMA		LAMA(LIBOR Annual Moving Avg)																						81

		40		60		OTHIND		Other																						ZZ

		47		61		UNIND		Unknown																						UU

		66		62		CDXIG		CDX Investment Grade		CREDIT										CDX								IG		9

		35		63		CDXHY		CDX High Yield		CREDIT										CDX								HY		1

		28		64		CDXAB		CDX AB		CREDIT										CDX								AB		2

		34		65		ITAXEU		ITRAXX MAIN		CREDIT										ITRAXX								EURMAIN		3

		42		66		ATAXO		ITRAXX Crossover		CREDIT										ITRAXX								XO		5

		77		67		ITAXAB		ITRAXX AB		CREDIT										ITRAXX								AB		6

		19		68		LX		LOAN INDICES		CREDIT										LCDX										7

		3		69		CDXIGN		CDX IG (Series 9)		CREDIT										CDX				9				IG		7

		52		70		CDXIGR		CDX IG (On the run)		CREDIT										CDX								IG		8

		53		71		CDXIGT		CDX IG (Series 10)		CREDIT										CDX				10				IG		9

		74		72		CDXIGO		CDX AB		CREDIT										CDX								IG		1

		58		73		CDXEM		CDX EM		CREDIT				EM						CDX						EM				2

		67		74		CDXLAT		CDX LATAM CORP		CREDIT				EM						CDX						LATAM				3

		12		75		CDXNAB		CDX OTH		CREDIT				EM						CDX										4

		8		76		ITAXAI		ITRAXX ASIA IG		CREDIT				EM						ITRAXX						ASIA		IG		5

		16		77		ITAXAH		ITRAXX ASIA HY		CREDIT				EM						ITRAXX						ASIA		HY		6

		30		78		ITAXCM		ITRAXX CEEMEA CORP		CREDIT				EM						ITRAXX						CEEMEA				7

		18		79		ITAXAU		ITRAXX OTH		CREDIT				EM						ITRAXX										8





DIM_INDEX_TYPE

				N_INDEX_TYPE_SKEY		V_INDEX_TYPE_CODE		V_INDEX_TYPE_DESC		D_RECORD_START_DATE		D_RECORD_END_DATE		F_LATEST_RECORD_INDICATOR		FIC_MIS_DATE		V_INDEX_TYPE_REG_DISPLAY_CD

		1		4		LSDICO		Diversified Long/Short Commodity Indices		1/1/01		12/31/99		Y		9/30/13		4

		2		3		DIVCOM		Diversified Commodity Indices		1/1/01		12/31/99		Y		9/30/13		3

		3		6		COMDTYEX		Commodity Index		1/1/01		12/31/99		Y		9/30/13		6

		4		1		STOCKEX		STOCK INDEX		1/1/01		12/31/99		Y		9/30/13		1

		5		2		FREIGHTEX		FREIGHT INDEX		1/1/01		12/31/99		Y		9/30/13		2

		6		5		CRDEFSWPEX		Credit Default Swap Index		1/1/01		12/31/99		Y		9/30/13		5





DIM_INSTRUMENT_TYPE

				N_INSTR_TYPE_SKEY		V_INSTR_TYPE_CODE		FIC_MIS_DATE		V_RISK_FACTOR_TYPE_CODE		V_RISK_FACTOR_TYPE_DESC		F_LATEST_RECORD_INDICATOR		V_DERIVATIVE_TYPE_CODE		D_RECORD_START_DATE		V_DERIVATIVE_TYPE_DESC		D_RECORD_END_DATE		V_INSTR_TYPE_DESC		V_BASEL_INSTR_TYPE_CODE_LVL1		V_BASEL_INSTR_TYPE_DESC_LVL1		V_STD_INSTR_CLASS_CODE		V_STD_INSTR_CLASS_DESC

		101		1		CMOPTSVAN		11/30/10		CM		Commodity		Y		OPTS		11/30/10		Option		12/31/99		Vanilla Option		OPT		Options

		102		2		XSOPTSVAN		11/30/10		XS		Currency		Y		OPTS		11/30/10		Option		12/31/99		Vanilla Option		OPT		Options

		103		3		EQOPTSVAN		11/30/10		EQ		Equity		Y		OPTS		11/30/10		Option		12/31/99		Vanilla Option		OPT		Options

		104		4		EQOPTSDVN		11/30/10		EQ		Equity		Y		OPTS		11/30/10		Option		12/31/99		Dividend Vanilla Option

		105		5		IROPTSFIB		11/30/10		IR		Interest rates		Y		OPTS		11/30/10		Option		12/31/99		Fixed Rate Bond Option		OPT		Options

		106		6		IROPTSFLB		11/30/10		IR		Interest rates		Y		OPTS		11/30/10		Option		12/31/99		Floating Rate Bond Option

		107		7		IROPTSZCB		11/30/10		IR		Interest rates		Y		OPTS		11/30/10		Option		12/31/99		Zero Coupon Bond Option

		108		8		CMSPOTSPT		11/30/10		CM		Commodity		Y		SPOT		11/30/10		Spot		12/31/99		Spot Commodity		COM		Commodities

		109		9		XSSPOTSPT		11/30/10		XS		Currency		Y		SPOT		11/30/10		Spot		12/31/99		Spot Currency		FRX		Forex

		110		10		EQSPOTSPT		11/30/10		EQ		Equity		Y		SPOT		11/30/10		Spot		12/31/99		Spot Equity		EQ		Equity		EQUITY

		111		11		IXSPOTSPT		11/30/10		IX		Index		Y		SPOT		11/30/10		Spot		12/31/99		Spot Index		EQ		Equity

		112		12		IRSPOTZCB		11/30/10		IR		Interest rates		Y		SPOT		11/30/10		Spot		12/31/99		Zero Coupon Bond						BONDS

		113		13		IRSPOTFLB		11/30/10		IR		Interest rates		Y		SPOT		11/30/10		Spot		12/31/99		Floating Rate Bond						BONDS

		14		14		IRSPOTFIB		11/30/10		IR		Interest rates		Y		SPOT		11/30/10		Spot		12/31/99		Fixed Rate Bond		IR		Interest rate		BONDS

		114		15		IRSPOTTRB		11/30/10		IR		Interest rates		Y		SPOT		11/30/10		Spot		12/31/99		Treasury Bill

		115		16		IRSPOTCOD		11/30/10		IR		Interest rates		Y		SPOT		11/30/10		Spot		12/31/99		Certificate of Deposit

		116		17		IRSPOTFRN		11/30/10		IR		Interest rates		Y		SPOT		11/30/10		Spot		12/31/99		Floating Rate Note

		117		18		IRSPOTCMP		11/30/10		IR		Interest rates		Y		SPOT		11/30/10		Spot		12/31/99		Commercial Papers

		118		19		IRSPOTBOE		11/30/10		IR		Interest rates		Y		SPOT		11/30/10		Spot		12/31/99		Bills of Exchange

		119		20		CMOPTSQTO		11/30/10		CM		Commodity		Y		OPTS		11/30/10		Option		12/31/99		Quanto Option

		120		21		EQOPTSQTO		11/30/10		EQ		Equity		Y		OPTS		11/30/10		Option		12/31/99		Quanto Option

		121		22		IROPTSFIBQTO		11/30/10		IR		Interest rates		Y		OPTS		11/30/10		Option		12/31/99		Fixed Rate Bond Quanto Option

		122		23		IROPTSFLBQTO		11/30/10		IR		Interest rates		Y		OPTS		11/30/10		Option		12/31/99		Floating Rate Bond Quanto Option

		123		24		IROPTSZCBQTO		11/30/10		IR		Interest rates		Y		OPTS		11/30/10		Option		12/31/99		Zero Coupon Bond Quanto Option

		124		25		IROPTCFI		11/30/10		IR		Interest rates		Y		OPT		11/30/10		Option		12/31/99		Convertible Fixed Coupon Bond		EXOPT		Exotic Options

		125		26		IROPTCFL		11/30/10		IR		Interest rates		Y		OPT		11/30/10		Option		12/31/99		Convertible Floating Coupon Bond

		126		27		IROPTCZB		11/30/10		IR		Interest rates		Y		OPT		11/30/10		Option		12/31/99		Convertible Zero Coupon Bond

		127		28		CMOPTSBRR		11/30/10		CM		Commodity		Y		OPTS		11/30/10		Option		12/31/99		Barrier option

		128		29		XSOPTSBRR		11/30/10		XS		Currency		Y		OPTS		11/30/10		Option		12/31/99		Barrier option

		129		30		EQOPTSBRR		11/30/10		EQ		Equity		Y		OPTS		11/30/10		Option		12/31/99		Barrier option

		130		31		CMOPTSASD		11/30/10		CM		Commodity		Y		OPTS		11/30/10		Option		12/31/99		Asian/ Average Options(Discrete)

		131		32		XSOPTSASD		11/30/10		XS		Currency		Y		OPTS		11/30/10		Option		12/31/99		Asian/ Average Options(Discrete)

		132		33		EQOPTSASD		11/30/10		EQ		Equity		Y		OPTS		11/30/10		Option		12/31/99		Asian/ Average Options(Discrete)

		133		34		CMOPTSASC		11/30/10		CM		Commodity		Y		OPTS		11/30/10		Option		12/31/99		Asian/ Average Options(Continuous)

		134		36		EQOPTSASC		11/30/10		EQ		Equity		Y		OPTS		11/30/10		Option		12/31/99		Asian/ Average Options(Continuous)

		135		37		IRSPOTREP		11/30/10		IR		Interest rates		Y		SPOT		11/30/10		Spot		12/31/99		Repo

		136		38		IRSPOTFRA		11/30/10		IR		Interest rates		Y		SPOT		11/30/10		Spot		12/31/99		Forward Rate agreement		FWDS		Forwards

		137		39		IROPTSFRA		11/30/10		IR		Interest rates		Y		OPTS		11/30/10		Option		12/31/99		Forward Rate agreement Option		OPT		Options

		138		40		CMXSOPTSBSK		11/30/10		CMXS		Commodity, Currency		Y		OPTS		11/30/10		Option		12/31/99		Basket Options

		139		41		CMEQOPTSBSK		11/30/10		CMEQ		Commodity, Equity		Y		OPTS		11/30/10		Option		12/31/99		Basket Options

		140		42		EQXSOPTSBSK		11/30/10		EQXS		Equity, Currency		Y		OPTS		11/30/10		Option		12/31/99		Basket Options

		141		43		CMOPTSBSK		11/30/10		CM		Commodity		Y		OPTS		11/30/10		Option		12/31/99		Basket Options

		142		44		XSOPTSBSK		11/30/10		XS		Currency		Y		OPTS		11/30/10		Option		12/31/99		Basket Options

		143		45		EQOPTSBSK		11/30/10		EQ		Equity		Y		OPTS		11/30/10		Option		12/31/99		Basket Options

		144		46		CMOPTSDGT		11/30/10		CM		Commodity		Y		OPTS		11/30/10		Option		12/31/99		Digital Options

		145		47		XSOPTSDGT		11/30/10		XS		Currency		Y		OPTS		11/30/10		Option		12/31/99		Digital Options

		146		48		EQOPTSDGT		11/30/10		EQ		Equity		Y		OPTS		11/30/10		Option		12/31/99		Digital Options

		147		49		CMOPTSCLQ		11/30/10		CM		Commodity		Y		OPTS		11/30/10		Option		12/31/99		Cliquet/Ratchet Options

		148		50		IRSWAPCMS		11/30/10		IR		Interest rates		Y		SWAP		11/30/10		Swap		12/31/99		CMS Rate Bond

		149		51		IRSWAPBMA		11/30/10		IR		Interest rates		Y		SWAP		11/30/10		Swap		12/31/99		BMA swap

		150		52		IRSWAPSWP		11/30/10		IR		Interest rates		Y		SWAP		11/30/10		Swap		12/31/99		Swaps		SWAP		Swaps

		151		53		IRSWPTSWT		11/30/10		IR		Interest rates		Y		SWPT		11/30/10		Swaption		12/31/99		Swaptions		OPT		Options

		152		54		CMFWDSFWD		11/30/10		CM		Commodity		Y		FWDS		11/30/10		Forwards		12/31/99		Forwards		FWDS		Forwards

		153		55		XSFWDSFWD		11/30/10		XS		Currency		Y		FWDS		11/30/10		Forwards		12/31/99		Forwards		FWDS		Forwards

		154		56		XSFWDSECF		11/30/10		XS		Currency		Y		FWDS		11/30/10		Forwards		12/31/99		Eurocurrency Forwards

		155		57		EQFWDSFWD		11/30/10		EQ		Equity		Y		FWDS		11/30/10		Forwards		12/31/99		Forwards		FWDS		Forwards

		156		58		IRFWDSFWD		11/30/10		IR		Interest rates		Y		FWDS		11/30/10		Forwards		12/31/99		Forwards

		157		59		IRFWDSFIB		11/30/10		IR		Interest rates		Y		FWDS		11/30/10		Forwards		12/31/99		Fixed Rate Bond Forwards		FWDS		Forwards

		158		60		IRFWDSZCB		11/30/10		IR		Interest rates		Y		FWDS		11/30/10		Forwards		12/31/99		Zero Coupon Bond Forwards

		159		61		IRFWDSFLB		11/30/10		IR		Interest rates		Y		FWDS		11/30/10		Forwards		12/31/99		Floating Rate Bond Forwards

		160		62		CMFUTSFUT		11/30/10		CM		Commodity		Y		FUTS		11/30/10		Futures		12/31/99		Futures		FUTS		Futures

		161		63		XSFUTSFUT		11/30/10		XS		Currency		Y		FUTS		11/30/10		Futures		12/31/99		Futures		FUTS		Futures

		162		64		XSFUTSECF		11/30/10		XS		Currency		Y		FUTS		11/30/10		Futures		12/31/99		Eurocurrency Futures

		163		65		EQFUTSFUT		11/30/10		EQ		Equity		Y		FUTS		11/30/10		Futures		12/31/99		Futures		FUTS		Futures

		164		66		IRFUTSFUT		11/30/10		IR		Interest rates		Y		FUTS		11/30/10		Futures		12/31/99		Futures		FUTS		Futures

		165		67		IRFUTSFIB		11/30/10		IR		Interest rates		Y		FUTS		11/30/10		Futures		12/31/99		Fixed Rate Bond Futures		FUTS		Futures

		166		68		IRFUTSFLB		11/30/10		IR		Interest rates		Y		FUTS		11/30/10		Futures		12/31/99		Floating Rate Bond Futures

		167		69		IRFUTSZCB		11/30/10		IR		Interest rates		Y		FUTS		11/30/10		Futures		12/31/99		Zero Coupon Bond Futures

		168		70		CMFOOPFWV		11/30/10		CM		Commodity		Y		FOOP		11/30/10		Forward Option		12/31/99		Forward vanilla options

		169		71		XSFOOPFWV		11/30/10		XS		Currency		Y		FOOP		11/30/10		Forward Option		12/31/99		Forward vanilla options		OPT		Options

		170		72		EQFOOPFWV		11/30/10		EQ		Equity		Y		FOOP		11/30/10		Forward Option		12/31/99		Forward vanilla options

		171		73		IRFOOPFIB		11/30/10		IR		Interest rates		Y		FOOP		11/30/10		Forward Option		12/31/99		Fixe Rate Bond Forward vanilla options

		172		74		IRFOOPFLB		11/30/10		IR		Interest rates		Y		FOOP		11/30/10		Forward Option		12/31/99		Floating Rate Bond Forward Vanilla Option

		173		75		IRFOOPZCB		11/30/10		IR		Interest rates		Y		FOOP		11/30/10		Forward Option		12/31/99		Zero Coupon Bond Forward Vanilla Option

		174		76		CMFUOPFUT		11/30/10		CM		Commodity		Y		FUOP		11/30/10		Future Option		12/31/99		Futures vanilla options

		175		77		XSFUOPFUT		11/30/10		XS		Currency		Y		FUOP		11/30/10		Future Option		12/31/99		Futures vanilla options

		176		78		XSFUOPECF		11/30/10		XS		Currency		Y		FUOP		11/30/10		Future Option		12/31/99		Eurocurrency Futures Vanilla Option

		177		79		EQFUOPFUT		11/30/10		EQ		Equity		Y		FUOP		11/30/10		Future Option		12/31/99		Futures vanilla options

		178		80		IRFUOPFIB		11/30/10		IR		Interest rates		Y		FUOP		11/30/10		Future Option		12/31/99		Fixed Rate Bond Futures vanilla options

		179		81		IRFUOPFLB		11/30/10		IR		Interest rates		Y		FUOP		11/30/10		Future Option		12/31/99		Floating Rate Bond Futures Vanilla Option

		180		82		IRFUOPZCB		11/30/10		IR		Interest rates		Y		FUOP		11/30/10		Future Option		12/31/99		Zero Coupon Bond Futures Vanilla Option

		181		83		IROPTSCAP		11/30/10		IR		Interest rates		Y		OPTS		11/30/10		Option		12/31/99		Caps		EXOPT		Exotic Options

		182		84		IROPTSFLR		11/30/10		IR		Interest rates		Y		OPTS		11/30/10		Option		12/31/99		Floors		EXOPT		Exotic Options

		183		85		IROPTSCOL		11/30/10		IR		Interest rates		Y		OPTS		11/30/10		Option		12/31/99		Collars		EXOPT		Exotic Options

		184		86		IRSPOTFIS		11/30/10		IR		Interest rates		Y		SPOT		11/30/10		Spot		12/31/99		Fixed Rate Sukuks

		185		87		IRSPOTFLS		11/30/10		IR		Interest rates		Y		SPOT		11/30/10		Spot		12/31/99		Floating Rate Sukuks

		186		88		IRSPOTZCS		11/30/10		IR		Interest rates		Y		SPOT		11/30/10		Spot		12/31/99		Zero Coupon Sukuks

		187		89		IRSPOTZSRS		11/30/10		IR		Interest rates		Y		SPOT		11/30/10		Spot		12/31/99		Zero Risk Security		IR		Interest rate

		69		90		XSOPTSASC		11/30/10		XS		Currency		Y		OPTS		11/30/10		Option		12/31/99		Asian/ Average Options(Continuous)

		188		91		CMSWAPCDS		11/30/10		CM		Commodity		Y		SWAP		11/30/10		Swap		12/31/99		Credit Default Swap - Commodities

		189		92		EQSWAPCDS		11/30/10		EQ		Equity		Y		SWAP		11/30/10		Swap		12/31/99		Credit Default Swap - Equity

		190		93		XSSWAPCDS		11/30/10		XS		Currency		Y		SWAP		11/30/10		Swap		12/31/99		Credit Default Swap -Forex

		15		94		IRSWAPCDS		11/30/10		IR		Interest Rate		Y		SWAP		11/30/10		Swap		12/31/99		Credit Default Swap - Interest		CD		Credit Derivatives

		16		95		IRSPOTCLN		11/30/10		IR		Interest Rate		Y		SPOT		11/30/10		Spot		12/31/99		Credit Link Note		CD		Credit Derivatives		CDS

		191		96		IRSPOTDCB		11/30/10		IR		Interest Rate		Y		SPOT		11/30/10		Spot		12/31/99		Dual Currency Bond						BONDS

		192		97		IRFUOPFUT		11/30/10		IR		Interest Rate		Y		FUOP		11/30/10		Future Option		12/31/99		Option on IRF		OPT		Options

		193		98		IROPTSBSWP		11/30/10		IR		Interest Rate		Y		OPTS		11/30/10		Option		12/31/99		Bond with Embedded Swaption		EXOPT		Exotic Options

		194		99		CMSWAPCMP		11/30/10		CM		Commodity		Y		SWAP		11/30/10		Swap		12/31/99		Swaps - Commodity Price		SWAP		Swaps

		195		100		CMSWAPSWP		11/30/10		CM		Commodity		Y		SWAP		11/30/10		Swap		12/31/99		Swaps - Commodity		SWAP		Swaps

		196		101		EQSWAPSWP		11/30/10		EQ		Equity		Y		SWAP		11/30/10		Swap		12/31/99		Swaps - Equity		SWAP		Swaps

		197		102		XSSWAPSWP		11/30/10		IR		Interest Rate		Y		SWAP		11/30/10		Swap		12/31/99		Swaps - Forex		SWAP		Swaps

		17		103		IRSWAPTRS		11/30/10		IR		Interest Rate		Y		SWAP		11/30/10		Swap		12/31/99		Total Return Swap - Interest		CD		Credit Derivatives

		198		104		IROPTSRFLT		11/30/10		IR		Interest Rate		Y		OPTS		11/30/10		Option		12/31/99		Reverse Floaters - Options		EXOPT		Exotic Options

		199		105		IROPTSLFLT		11/30/10		IR		Interest Rate		Y		OPTS		11/30/10		Option		12/31/99		Leverage Floaters - Options		EXOPT		Exotic Options

		200		106		IROPTSFRC		11/30/10		IR		Interest Rate		Y		OPTS		11/30/10		Option		12/31/99		FRN with Cap		EXOPT		Exotic Options

		201		107		IROPTSFRF		11/30/10		IR		Interest Rate		Y		OPTS		11/30/10		Option		12/31/99		FRN with Floor		EXOPT		Exotic Options

		202		108		IROPTSTRFL		11/30/10		IR		Interest Rate		Y		OPTS		11/30/10		Option		12/31/99		Turbo Reverse Floaters - Options		EXOPT		Exotic Options

		203		109		IRFUTSBFUT		11/30/10		IR		Interest Rate		Y		FUTS		11/30/10		Future		12/31/99		Basket Futures - Interest Rate		BSKT		Basket Futures

		204		110		EQSPOTDREQ		11/30/10		EQ		Equity		Y		SPOT		11/30/10		Spot		12/31/99		Depository Receipt - Equity

		205		111		EQFUTSBFUE		11/30/10		EQ		Equity		Y		FUTS		11/30/10		Future		12/31/99		Basket Futures - Equity		BSKT		Basket Futures

		206		112		EQSPOTPSHR		11/30/10		EQ		Equity		Y		SPOT		11/30/10		Spot		12/31/99		Convertible Preference Shares		EQ		Equity

		207		113		IRSPOTSDBT		11/30/10		IR		Interest Rate		Y		SPOT		11/30/10		Spot		12/31/99		Subordinated Debt		IR		Interest rate

		208		114		IRSPOTHDBT		11/30/10		IR		Interest Rate		Y		SPOT		11/30/10		Spot		12/31/99		Hybrid Debt		IR		Interest rate

		1		115		IRSPOTNPSH		11/30/10		IR		Interest Rate		Y		SPOT		11/30/10		Spot		12/31/99		Non-convertible preference share		IR		Interest rate

		18		116		IRSWAPBCDS		11/30/10		IR		Interest Rate		Y		SWAP		11/30/10		Swap		12/31/99		Basket Credit Default Swap		CD		Credit Derivatives		CDS

		2		117		IXFUTSFUT		11/30/10		IX		Index		Y		FUTS		11/30/10		Futures		12/31/99		Index Futures		FUTS		Futures

		3		118		IRSPOTINDT		11/30/10		IR		Interest Rate		Y		SPOT		11/30/10		Spot		12/31/99		Innovative Debt Instrument		IR		Interest rate

		4		119		XSFWDSGLD		11/30/10		XS		Currency		Y		FWDS		11/30/10		Forwards		12/31/99		Gold Forwards		FWDS		Forwards

		5		120		XSFUTSGLD		11/30/10		XS		Currency		Y		FUTS		11/30/10		Futures		12/31/99		Gold Futures		FUTS		Futures

		6		121		XSOPTSGLD		11/30/10		XS		Currency		Y		OPTS		11/30/10		Option		12/31/99		Gold Options		OPT		Options

		7		122		XSSPOTGLD		11/30/10		XS		Currency		Y		SPOT		11/30/10		Spot		12/31/99		Gold		FRX		Forex

		8		123		EQSPOTCIU		11/30/10		EQ		Equity		Y		SPOT		11/30/10		Spot		12/31/99		EQSPOTCIU

		9		124		CMSPOTCIU		11/30/10		CM		Commodity		Y		SPOT		11/30/10		Spot		12/31/99		CMSPOTCIU

		10		125		XSSPOTCIU		11/30/10		XS		Currency		Y		SPOT		11/30/10		Spot		12/31/99		XSSPOTCIU

		11		126		IRSPOTCIU		11/30/10		IR		Interest Rate		Y		SPOT		11/30/10		Spot		12/31/99		IRSPOTCIU

		12		127		IRBULLOAN		11/30/10		IR		Interest Rate		Y		SPOT		11/30/10		Spot		12/31/99		IR Bullet Loan						LOANS

		13		129		IRSPOTRREP		11/30/10		IR		Interest rates		Y		SPOT		11/30/10		Spot		12/31/99		Reverse Repo

		19		130		IRSWAPNDS		11/30/10		IR		Interest Rate		Y		SWAP		11/30/10		Swap		12/31/99		Nth To Default Swap - Interest		CD		Credit Derivatives		CDS

		20		131		IRSPOTABS		11/30/10		IR		Interest Rate		Y		SPOT		11/30/10		Spot		12/31/99		Asset Backed Security		IR		Interest rate

		21		133		IRSPOTMBS		11/30/10		IR		Interest Rate		Y		SPOT		11/30/10		Spot		12/31/99		Mortgage Backed Security		IR		Interest rate

		35		136		IJARAH		11/30/10		OTH		Others		Y		SPOT		11/30/10		Spot		12/31/99		Ijarah Contract

		36		139		SKSPOTSKBB		11/30/10		OTH		Others		Y		SPOT		11/30/10		Spot		12/31/99		Sukuk in Banking Book

		65		152		EQSPOTHBF		11/30/10		EQ		Equity		Y		SPOT		11/30/10		Spot		12/31/99		Hybrid Funds

		66		160		IROPTSCFI		11/30/10		IR		Interest Rate		Y		OPT		11/30/10		Options		12/31/99		Convertible Fixed Coupon Bond

		67		161		IROPTSCFL		11/30/10		IR		Interest Rate		Y		OPT		11/30/10		Options		12/31/99		Convertible Floating Coupon Bond

		68		162		IROPTSCZB		11/30/10		IR		Interest Rate		Y		OPT		11/30/10		Options		12/31/99		Convertible Zero Coupon Bond

		40		171		IRSPOTFFF		11/30/10		IR		Interest Rate		Y		FUTS		11/30/10		Futures		12/31/99		Fed Fund Future

		70		182		IRAMOLOAN		11/30/10		IR		Interest Rate		Y		SPOT		11/30/10		Spot		12/31/99		IR Amortizing Loan						LOANS

		37		183		EQPDI		11/30/10		EQ		Equity		Y		SPOT		11/30/10		Spot		12/31/99		Perpetual Debt Instruments		EQ		Equity

		38		184		EQRNCPS		11/30/10		EQ		Equity		Y		SPOT		11/30/10		Spot		12/31/99		Redeemable Non-Cumulative Preference Shares		EQ		Equity

		39		185		EQRCPS		11/30/10		EQ		Equity		Y		SPOT		11/30/10		Spot		12/31/99		Redeemable Cumulative Preference Shares		EQ		Equity

		71		186		IRSPOTABCP		11/30/10		IR		Interest Rate		Y		SPOT		11/30/10		Spot		12/31/99		Asset Backed Commercial Paper		IR		Interest rate

		72		188		SALAM		11/30/10		CM		Commodity		Y		SPOT		11/30/10		Spot		12/31/99		Salam Contract		COM		Commodities

		73		189		MURABAHAH		11/30/10		OTH		Others		Y		SPOT		11/30/10		Spot		12/31/99		Murabahah Contract

		74		191		ISTISNA		11/30/10		OTH		Others		Y		SPOT		11/30/10		Spot		12/31/99		Istisna Contract

		75		192		SKSPOTSKTB		11/30/10		OTH		Others		Y		SPOT		11/30/10		Spot		12/31/99		Sukuk in Trading Book

		76		194		XSSPOTSLVR		11/30/10		XS		Currency		Y		SPOT		11/30/10		Spot		12/31/99		Silver		FRX		Forex

		77		200		CMOPTSFILO		11/30/10		CM		Commodity		Y		OPTS		11/30/10		Options		12/31/99		Fixed Lookback Option on Commodity

		78		201		XSOPTSFILO		11/30/10		XS		Currency		Y		OPTS		11/30/10		Options		12/31/99		Fixed Lookback Option on Currency

		79		202		EQOPTSFILO		11/30/10		EQ		Equity		Y		OPTS		11/30/10		Options		12/31/99		Fixed Lookback Option on Equity

		80		203		CMOPTSFLLO		11/30/10		CM		Commodity		Y		OPTS		11/30/10		Options		12/31/99		Floating Lookback Option on Commodity

		81		204		XSOPTSFLLO		11/30/10		XS		Currency		Y		OPTS		11/30/10		Options		12/31/99		Floating Lookback Option on Currency

		82		205		EQOPTSFLLO		11/30/10		EQ		Equity		Y		OPTS		11/30/10		Options		12/31/99		Floating Lookback Option on Equity

		83		206		IRFUTSECF		11/30/10		IR		Interest Rate		Y		FUTS		11/30/10		Futures		12/31/99		Eurocurrency Futures

		84		207		IRFUTSFUTP		11/30/10		IR		Interest Rate		Y		FUTS		11/30/10		Futures		12/31/99		Interest Rate Futures on Price

		85		208		IRFWDSFWDP		11/30/10		IR		Interest Rate		Y		FWDS		11/30/10		Forwards		12/31/99		Interest Rate Forward on Price

		86		209		IRSPOTBKA		11/30/10		IR		Interest Rate		Y		SPOT		11/30/10		Spot		12/31/99		Bankers Acceptance

		87		210		IRSPOTCODFIB		11/30/10		IR		Interest Rate		Y		SPOT		11/30/10		Spot		12/31/99		Certificate of Deposit On Fixed Rate Bond						BONDS

		88		211		IRSPOTFIFC		11/30/10		IR		Interest Rate		Y		SPOT		11/30/10		Spot		12/31/99		Fixed Rate Term Finance Certificate

		89		212		XSOPTSCLQ		11/30/10		XS		Currency		Y		OPTS		11/30/10		Options		12/31/99		Cliquet/Ratchet Option on Currency

		90		213		EQOPTSCLQ		11/30/10		EQ		Equity		Y		OPTS		11/30/10		Options		12/31/99		Cliquet/Ratchet Option on Equity

		91		214		EQSPOTEFD		11/30/10		EQ		Equity		Y		SPOT		11/30/10		Spot		12/31/99		Equity Funds on Dividend

		92		215		IXFUOPFUT		11/30/10		CR		Credit		Y		OPTS		11/30/10		Options		12/31/99		Index Future Option

		93		216		EQSPOTEFG		11/30/10		EQ		Equity		Y		SPOT		11/30/10		Spot		12/31/99		Equity Funds on Growth

		94		217		XSSPOTCNA		11/30/10		XS		Currency		Y		SPOT		11/30/10		Spot		12/31/99		Cash in Nostro Account

		95		218		EQSPOTPEF		11/30/10		EQ		Equity		Y		SPOT		11/30/10		Spot		12/31/99		Private Equity Fund

		96		219		IROPTSVANP		11/30/10		IR		Interest Rate		Y		OPTS		11/30/10		Options		12/31/99		Interest Rate option on Price

		97		220		IROPTSVANY		11/30/10		IR		Interest Rate		Y		OPTS		11/30/10		Options		12/31/99		Interest Rate option on Yield

		98		221		EQSPOTBOF		11/30/10		EQ		Equity		Y		SPOT		11/30/10		Spot		12/31/99		Bond Funds

		99		222		EQSPOTMMF		11/30/10		EQ		Equity		Y		SPOT		11/30/10		Spot		12/31/99		Money Market Funds

		100		223		EQSPOTEXF		11/30/10		EQ		Equity		Y		SPOT		11/30/10		Spot		12/31/99		External Funds

		22		224		EQSPOTPFS		11/30/10		EQ		Equity		Y		SPOT		11/30/10		Spot		12/31/99		Preferred Stock

		23		225		IRSPOTCDO		11/30/10		IR		Interest Rate		Y		SPOT		11/30/10		Spot		12/31/99		Collateralized Debt Obligation

		24		226		IROPTSCDSO		11/30/10		SP		CDS Spread		Y		COPT		11/30/10		CDS option		12/31/99		CDS Option

		25		228		EQOPTSSHT		11/30/10		EQ		Equity		Y		OPTS		11/30/10		Options		12/31/99		Shout Options on Equity

		26		229		CMOPTSSHT		11/30/10		CM		Commodity		Y		OPTS		11/30/10		Options		12/31/99		Shout Options on Commodity

		27		230		XSOPTSSHT		11/30/10		XS		Currency		Y		OPTS		11/30/10		Options		12/31/99		Shout Options on Currency

		28		231		IRSPOTEXFIB		11/30/10		IR		Interest Rate		Y		SPOT		11/30/10		Spot		12/31/99		External Fixed Rate Bond						BONDS

		29		232		IXFWDSFWD		11/30/10		IX		Index		Y		FWDS		11/30/10		Forwards		12/31/99		Index Forward

		30		233		IRSPOTEXZCB		11/30/10		IR		Interest Rate		Y		SPOT		11/30/10		Spot		12/31/99		External Zero Coupon Bond						BONDS

		31		234		IRSPOTEXFLB		11/30/10		IR		Interest Rate		Y		SPOT		11/30/10		Spot		12/31/99		External Floating Rate Bond						BONDS

		32		235		IXFOOPFWV		11/30/10		CR		Credit		Y		OPTS		11/30/10		Options		12/31/99		Index Forward Option

		33		236		IXOPTSVAN		11/30/10		CR		Credit		Y		OPTS		11/30/10		Options		12/31/99		Index Options

		34		237		EQPNCPS		1/1/00		EQ		Equity		Y		SPOT		12/1/99		Spot		12/31/99		Perpetual Non-Cumulative Preference Shares		EQ		Equity

		41		238		IRSPOTSECL		11/30/10		IR		Interest rates		Y		SPOT		11/30/10		Spot		12/31/99		Securities Lending

		42		239		IRSPOTSECB		11/30/10		IR		Interest rates		Y		SPOT		11/30/10		Spot		12/31/99		Securities Borrowing

		43		240		IRSPOTRMBS		11/30/10		IR		Interest rates		Y		SPOT		11/30/10		Spot		12/31/99		RMBS

		44		241		IRSPOTCMBS		11/30/10		IR		Interest rates		Y		SPOT		11/30/10		Spot		12/31/99		CMBS

		45		243		IRSPOTCLO		11/30/10		IR		Interest rates		Y		SPOT		11/30/10		Spot		12/31/99		CLO

		46		244		IRSPOTWARE		11/30/10		IR		Interest rates		Y		SPOT		11/30/10		Spot		12/31/99		Warehouse

		47		245		IROPTINDX		11/30/10		IR		Interest rates		Y		OPTS		11/30/10		Option		12/31/99		Option on Inflation Indexed Bonds						INFINSTR		Inflation Indexed Instruments

		48		246		IRFUTINDX		11/30/10		IR		Interest rates		Y		FUTS		11/30/10		Future		12/31/99		Futures on Inflation Indexed Bonds						INFINSTR		Inflation Indexed Instruments

		49		247		IRSWAPCCBS		11/30/10		IR		Interest rates		Y		SWAP		11/30/10		Swaps		12/31/99		Cross Currency Basis Swaps						BASWAP		Basis Swaps

		50		248		IRSPOTCDS		11/30/10		CR		Credit		Y		SPOT		11/30/10		Spot		12/31/99		Credit Default Swaps						SNGLENAMECDS

		51		249		IRSPOTLCDS		11/30/10		CR		Credit		Y		SPOT		11/30/10		Spot		12/31/99		Loan Credit Default Swaps						LOANCDS

		52		250		IRSPOTCDXIG		11/30/10		CR		Credit		Y		SPOT		11/30/10		Spot		12/31/99		CDX IG						INDICES

		53		251		IRSPOTCDXHY		11/30/10		CR		Credit		Y		SPOT		11/30/10		Spot		12/31/99		CDX HY						INDICES

		54		252		IRSPOTCDXHVOL		11/30/10		CR		Credit		Y		SPOT		11/30/10		Spot		12/31/99		CDX HVOL						INDICES

		55		253		IRITRAXXXO		11/30/10		CR		Credit		Y		SPOT		11/30/10		Spot		12/31/99		ITRAXX XO						INDICES

		56		254		IRITRAXXM		11/30/10		CR		Credit		Y		SPOT		11/30/10		Spot		12/31/99		ITRAXX MAIN						INDICES

		57		255		IRITRAXXHVOL		11/30/10		CR		Credit		Y		SPOT		11/30/10		Spot		12/31/99		ITRAXX HIVOL						INDICES

		58		256		IRBONDX		11/30/10		CR		Credit		Y		SPOT		11/30/10		Spot		12/31/99		IBOXX						INDICES

		59		257		IRINDXTRANH		11/30/10		CR		Credit		Y		SPOT		11/30/10		Spot		12/31/99		Credit Index Tranches						INDXTRANCH

		60		258		IRCOVBOND		11/30/10		IR		Interest rates		Y		SPOT		11/30/10		Spot		12/31/99		Covered Bonds						COVBONDS

		61		259		IRBASCDS		11/30/10		IR		Interest rates		Y		SPOT		11/30/10		Spot		12/31/99		Basket CDS

		62		260		EQPRIVATE		11/30/10		EQ		Equity		Y		SPOT		11/30/10		Spot		12/31/99		Private Equity						PRIVATEQUITY		Private Placement/Equity

		63		261		HEATRATE		11/30/10		CM		Commodity		Y		OPTS		11/30/10		Option		12/31/99		Heat Rate Options

		64		262		TOLLAGREE		11/30/10		CM		Commodity		Y		OPTS		11/30/10		Option		12/31/99		Tolling Agreements





DIM_IRC

				N_INTEREST_RATE_CD		V_INTEREST_RATE_CD		V_IRC_DESC		V_CCY_CODE		N_ACCRUAL_BASIS_CD		N_COMPOUND_BASIS_CD		F_RISK_FREE_CURVE_FLG

		1		0		OTH		Unspecified Tenor		USD

		2		1		1Y		1 YEAR DIVIDEND IRC		USD

		3		2		2Y		2 YEAR DIVIDEND IRC		USD

		4		3		3Y		3 YEAR DIVIDEND IRC		USD

		5		4		5Y		5 YEAR DIVIDEND IRC		USD

		6		5		7Y		7 YEAR DIVIDEND IRC		USD

		7		6		10Y		10 YEAR DIVIDEND IRC		USD

		8		7		OIS		Australian Dollar Overnight Interest Rate		AUD

		9		8		SN		Australian Dollar Spot Next Rate		AUD

		10		9		SW		Australian Dollar Spot Week Rate		AUD

		11		10		2W		Australian Dollar Two Week Rate		AUD

		12		11		1M		Australian Dollar 1 Month Rate		AUD

		13		12		2M		Australian Dollar 2 months Rate		AUD

		14		13		3M		Australian Dollar 3 months Rate		AUD

		15		14		4M		Australian Dollar 4 months Rate		AUD

		16		15		5M		Australian Dollar 5 months Rate		AUD

		17		16		6M		Australian Dollar 6 months Rate		AUD

		18		17		7M		Australian Dollar 7 months Rate		AUD

		19		18		8M		Australian Dollar 8 months Rate		AUD

		20		19		9M		Australian Dollar 9 months Rate		AUD

		21		20		10M		Australian Dollar 10 months Rate		AUD

		22		21		11M		Australian Dollar 11 months Rate		AUD

		23		22		1Y		Australian Dollar 1 Year  Rate		AUD

		24		23		OIS		Canadian Dollar Overnight Interest Swap Rate		CAD

		25		24		ON		Canadian Dollar Spot Next Rate		CAD

		26		25		SW		Canadian Dollar Spot Week Rate		CAD

		27		26		2W		Canadian Dollar Two Week Rate		CAD

		28		27		1M		Canadian Dollar 1 Month Rate		CAD

		29		28		2M		Canadian Dollar 2 months Rate		CAD

		30		29		3M		Canadian Dollar 3 months Rate		CAD

		31		30		4M		Canadian Dollar 4 months Rate		CAD

		32		31		5M		Canadian Dollar 5 months Rate		CAD

		33		32		6M		Canadian Dollar 6 months Rate		CAD

		34		33		7M		Canadian Dollar 7 months Rate		CAD

		35		34		8M		Canadian Dollar 8 months Rate		CAD

		36		35		9M		Canadian Dollar 9 months Rate		CAD

		37		36		10M		Canadian Dollar 10 months Rate		CAD

		38		37		11M		Canadian Dollar 11 months Rate		CAD

		39		38		1Y		Canadian Dollar 1 Year  Rate		CAD

		40		39		OIS		Swiss Franc Overnight Interest Swap Rate		CHF

		41		40		SN		Swiss Franc Spot Next Rate		CHF

		42		41		SW		Swiss Franc Spot Week Rate		CHF

		43		42		2W		Swiss Franc Two Week Rate		CHF

		44		43		1M		Swiss Franc 1 Month Rate		CHF

		45		44		2M		Swiss Franc 2 months Rate		CHF

		46		45		3M		Swiss Franc 3 months Rate		CHF

		47		46		4M		Swiss Franc 4 months Rate		CHF

		48		47		5M		Swiss Franc 5 months Rate		CHF

		49		48		6M		Swiss Franc 6 months Rate		CHF

		50		49		7M		Swiss Franc 7 months Rate		CHF

		51		50		8M		Swiss Franc 8 months Rate		CHF

		52		51		9M		Swiss Franc 9 months Rate		CHF

		53		52		10M		Swiss Franc 10 months Rate		CHF

		54		53		11M		Swiss Franc 11 months Rate		CHF

		55		54		1Y		Swiss Franc 1 Year  Rate		CHF

		56		55		OIS		Danish Krone Overnight Interest Swap Rate		DKK

		57		56		SN		Danish Krone Spot Next Rate		DKK

		58		57		SW		Danish Krone Spot Week Rate		DKK

		59		58		2W		Danish Krone Two Week Rate		DKK

		60		59		1M		Danish Krone 1 Month Rate		DKK

		61		60		2M		Danish Krone 2 months Rate		DKK

		62		61		3M		Danish Krone 3 months Rate		DKK

		63		62		4M		Danish Krone 4 months Rate		DKK

		64		63		5M		Danish Krone 5 months Rate		DKK

		65		64		6M		Danish Krone 6 months Rate		DKK

		66		65		7M		Danish Krone 7 months Rate		DKK

		67		66		8M		Danish Krone 8 months Rate		DKK

		68		67		9M		Danish Krone 9 months Rate		DKK

		69		68		10M		Danish Krone 10 months Rate		DKK

		70		69		11M		Danish Krone 11 months Rate		DKK

		71		70		1Y		Danish Krone 1 Year  Rate		DKK

		72		71		OIS		EURO Overnight Interest Swap Rate		EUR

		73		72		ON		EURO Overnight Rate		EUR

		74		73		SW		EURO Spot Week Rate		EUR

		75		74		2W		EURO Two Week Rate		EUR

		76		75		1M		EURO 1 Month Rate		EUR

		77		76		2M		EURO 2 months Rate		EUR

		78		77		3M		EURO 3 months Rate		EUR

		79		78		4M		EURO 4 months Rate		EUR

		80		79		5M		EURO 5 months Rate		EUR

		81		80		6M		EURO 6 months Rate		EUR

		82		81		7M		EURO 7 months Rate		EUR

		83		82		8M		EURO 8 months Rate		EUR

		84		83		9M		EURO 9 months Rate		EUR

		85		84		10M		EURO 10 months Rate		EUR

		86		85		11M		EURO 11 months Rate		EUR

		87		86		1Y		EURO 1 Year  Rate		EUR

		88		87		OIS		Pound Sterling Overnight Interest Swap Rate		GBP

		89		88		ON		Pound Sterling Overnight Rate		GBP

		90		89		SW		Pound Sterling Spot Week Rate		GBP

		91		90		2W		Pound Sterling Two Week Rate		GBP

		92		91		1M		Pound Sterling 1 Month Rate		GBP

		93		92		2M		Pound Sterling 2 months Rate		GBP

		94		93		3M		Pound Sterling 3 months Rate		GBP

		95		94		4M		Pound Sterling 4 months Rate		GBP

		96		95		5M		Pound Sterling 5 months Rate		GBP

		97		96		6M		Pound Sterling 6 months Rate		GBP

		98		97		7M		Pound Sterling 7 months Rate		GBP

		99		98		8M		Pound Sterling 8 months Rate		GBP

		100		99		9M		Pound Sterling 9 months Rate		GBP

		101		100		10M		Pound Sterling 10 months Rate		GBP

		102		101		11M		Pound Sterling 11 months Rate		GBP

		103		102		1Y		Pound Sterling 1 Year  Rate		GBP

		104		103		OIS		Yen Overnight Interest Rate		JPY

		105		104		TSN		Spot Next Tokyo Interbank Offer Rate (TIBOR)		JPY

		106		105		TSW		Spot Week Tokyo Interbank Offer Rate (TIBOR)		JPY

		107		106		T2W		Tokyo Interbank Offer Rate (TIBOR)		JPY

		108		107		T1M		Tokyo Interbank Offer Rate (TIBOR)		JPY

		109		108		T2M		Tokyo Interbank Offer Rate (TIBOR)		JPY

		110		109		T3M		Tokyo Interbank Offer Rate (TIBOR)		JPY

		111		110		T4M		Tokyo Interbank Offer Rate (TIBOR)		JPY

		112		111		T5M		Tokyo Interbank Offer Rate (TIBOR)		JPY

		113		112		T6M		Tokyo Interbank Offer Rate (TIBOR)		JPY

		114		113		T7M		Tokyo Interbank Offer Rate (TIBOR)		JPY

		115		114		T8M		Tokyo Interbank Offer Rate (TIBOR)		JPY

		116		115		T9M		Tokyo Interbank Offer Rate (TIBOR)		JPY

		117		116		T10M		Tokyo Interbank Offer Rate (TIBOR)		JPY

		118		117		T11M		Tokyo Interbank Offer Rate (TIBOR)		JPY

		119		118		T1Y		Tokyo Interbank Offer Rate (TIBOR)		JPY

		120		119		LSN		Yen Libor Spot Next Rate		JPY

		121		120		LSW		Yen Libor Spot Week Rate		JPY

		122		121		L2W		Yen Libor Two Week Rate		JPY

		123		122		L1M		Yen Libor 1 Month Rate		JPY

		124		123		L2M		Yen Libor 2 months Rate		JPY

		125		124		L3M		Yen Libor 3 months Rate		JPY

		126		125		L4M		Yen Libor 4 months Rate		JPY

		127		126		L5M		Yen Libor 5 months Rate		JPY

		128		127		L6M		Yen Libor 6 months Rate		JPY

		129		128		L7M		Yen Libor 7 months Rate		JPY

		130		129		L8M		Yen Libor 8 months Rate		JPY

		131		130		L9M		Yen Libor 9 months Rate		JPY

		132		131		L10M		Yen Libor 10 months Rate		JPY

		133		132		L11M		Yen Libor 11 months Rate		JPY

		134		133		L1Y		Yen Libor 1 Year  Rate		JPY

		135		134		OIS		Norwegian Krone Libor Overnight Interest Swap Rate		NOK

		136		135		SN		Norwegian Krone Libor Spot Next Rate		NOK

		137		136		SW		Norwegian Krone Libor Spot Week Rate		NOK

		138		137		2W		Norwegian Krone Libor Two Week Rate		NOK

		139		138		1M		Norwegian Krone Libor 1 Month Rate		NOK

		140		139		2M		Norwegian Krone Libor 2 months Rate		NOK

		141		140		3M		Norwegian Krone Libor 3 months Rate		NOK

		142		141		4M		Norwegian Krone Libor 4 months Rate		NOK

		143		142		5M		Norwegian Krone Libor 5 months Rate		NOK

		144		143		6M		Norwegian Krone Libor 6 months Rate		NOK

		145		144		7M		Norwegian Krone Libor 7 months Rate		NOK

		146		145		8M		Norwegian Krone Libor 8 months Rate		NOK

		147		146		9M		Norwegian Krone Libor 9 months Rate		NOK

		148		147		10M		Norwegian Krone Libor 10 months Rate		NOK

		149		148		11M		Norwegian Krone Libor 11 months Rate		NOK

		150		149		1Y		Norwegian Krone Libor 1 Year  Rate		NOK

		151		150		OIS		New Zealand Dollar Overnight Interest Swap Rate		NZD

		152		151		SN		New Zealand Dollar Spot Next Rate		NZD

		153		152		SW		New Zealand Dollar Spot Week Rate		NZD

		154		153		2W		New Zealand Dollar Two Week Rate		NZD

		155		154		1M		New Zealand Dollar 1 Month Rate		NZD

		156		155		2M		New Zealand Dollar 2 months Rate		NZD

		157		156		3M		New Zealand Dollar 3 months Rate		NZD

		158		157		4M		New Zealand Dollar 4 months Rate		NZD

		159		158		5M		New Zealand Dollar 5 months Rate		NZD

		160		159		6M		New Zealand Dollar 6 months Rate		NZD

		161		160		7M		New Zealand Dollar 7 months Rate		NZD

		162		161		8M		New Zealand Dollar 8 months Rate		NZD

		163		162		9M		New Zealand Dollar 9 months Rate		NZD

		164		163		10M		New Zealand Dollar 10 months Rate		NZD

		165		164		11M		New Zealand Dollar 11 months Rate		NZD

		166		165		1Y		New Zealand Dollar 1 Year  Rate		NZD

		167		166		OIS		Swedish Krona Overnight Interest Swap Rate		SEK

		168		167		SN		Swedish Krona Spot Next Rate		SEK

		169		168		SW		Swedish Krona Spot Week Rate		SEK

		170		169		2W		Swedish Krona Two Week Rate		SEK

		171		170		1M		Swedish Krona 1 Month Rate		SEK

		172		171		2M		Swedish Krona 2 months Rate		SEK

		173		172		3M		Swedish Krona 3 months Rate		SEK

		174		173		4M		Swedish Krona 4 months Rate		SEK

		175		174		5M		Swedish Krona 5 months Rate		SEK

		176		175		6M		Swedish Krona 6 months Rate		SEK

		177		176		7M		Swedish Krona 7 months Rate		SEK

		178		177		8M		Swedish Krona 8 months Rate		SEK

		179		178		9M		Swedish Krona 9 months Rate		SEK

		180		179		10M		Swedish Krona 10 months Rate		SEK

		181		180		11M		Swedish Krona 11 months Rate		SEK

		182		181		1Y		Swedish Krona 1 Year  Rate		SEK

		183		182		PRIME		US Dollar Prime Basis		USD

		184		183		CP		US Dollar CP Basis		USD

		185		184		OIS		US Dollar Overnight Interest Swap Rate		USD

		186		185		SW		US Dollar Spot Week Rate		USD

		187		186		2W		US Dollar Two Week Rate		USD

		188		187		1M		US Dollar 1 Month Rate		USD

		189		188		2M		US Dollar 2 months Rate		USD

		190		189		3M		US Dollar 3 months Rate		USD

		191		190		4M		US Dollar 4 months Rate		USD

		192		191		5M		US Dollar 5 months Rate		USD

		193		192		6M		US Dollar 6 months Rate		USD

		194		193		7M		US Dollar 7 months Rate		USD

		195		194		8M		US Dollar 8 months Rate		USD

		196		195		9M		US Dollar 9 months Rate		USD

		197		196		10M		US Dollar 10 months Rate		USD

		198		197		11M		US Dollar 11 months Rate		USD

		199		198		1YEARUSDRATE		US Dollar 1 Year  Rate		USD

		200		199		1W		Muni SIFMA/Libor Basis		USD

		201		205		FIXAPR		Fixed APR		USD

		202		206		PRIMERATE		Prime Rate		USD

		203		207		1MONUSDLIBOR		1 month LIBOR		USD

		204		208		2MONUSDLIBOR		2 month LIBOR		USD

		205		209		3MONUSDLIBOR		3 month LIBOR		USD

		206		210		6MONUSDLIBOR		6 month LIBOR		USD

		207		211		12MONUSDLIBOR		12 month LIBOR		USD

		208		212		1MONTREASURYBILL		1 month Treasury Bill		USD

		209		213		3MONTREASURYBILL		3 month Treasury Bill		USD

		210		214		6MONTREASURYBILL		6 month Treasury Bill		USD

		211		215		12MONTREASURYBILL		12 month Treasury		USD

		212		216		OTHINTRATEINDEX		Others Interest Rate Index		USD

		213		200		FULLDRAWNCOMMITMENT		Fully Drawn Commitments		USD

		214		201		USDLIBOR		LIBOR		USD

		215		202		PRIMEORBASE		PRIME or BASE		USD

		216		203		TREASURYINDEX		Treasury Index		USD





DIM_ISSUER_TYPE

				N_ISSUER_TYPE_SKEY		V_ISSUER_TYPE_CODE		V_ISSUER_TYPE_DESC		F_LATEST_RECORD_INDICATOR		D_RECORD_START_DATE		D_RECORD_END_DATE		FIC_MIS_DATE

		1		5		SUPRA		SUPRANATIONALS		Y		2/1/12		12/31/99		9/30/12

		2		6		CENTRAL		CENTRAL BANK		Y		2/1/12		12/31/99		9/30/12

		3		1		AGENCY		AGENCIES		Y		2/1/12		12/31/99		9/30/12

		4		2		MUNIS		MUNICIPAL		Y		2/1/12		12/31/99		9/30/12

		5		3		CORP		CORPORATE		Y		2/1/12		12/31/99		9/30/12

		6		4		SOVRN		SOVERIGN		Y		2/1/12		12/31/99		9/30/12





DIM_LIEN_POSITION

				N_LIEN_POSITION_SKEY		V_LIEN_POSITION_CODE		V_LIEN_POSITION_DESC		F_LATEST_RECORD_INDICATOR		D_RECORD_START_DATE		D_RECORD_END_DATE

		1		1		FL		First Lien		Y		3/31/00		12/31/99

		2		2		SL		Subordinate Lien		Y		3/31/00		12/31/99

		3		3		ML		Mixed Liens		Y		3/31/00		12/31/99

		4		5		BN		“B-Note”		Y		3/31/00		12/31/99





DIM_MARKET_RISK_POSITION

				N_POSITION_SKEY		V_POSITION_CODE		V_POSITION_DESC

		1		1		LONG		Long

		2		2		SHORT		Short

		3		0		OTH		Others

		4		-1		MIS		Missing





DIM_MITIGANT_TYPE

				V_MITIGANT_TYPE		FIC_MIS_DATE		V_MITIGANT_TYPE_DESC		V_MITIGANT_CATEGORY		N_MITIGANT_TYPE_SKEY		V_MITIGANT_CATEGORY_DESC		F_LATEST_RECORD_INDICATOR		D_RECORD_START_DATE		D_RECORD_END_DATE		F_REAL_ESTATE_FLAG

		1		USTR		9/30/13		US Treasury		COLL		62		Collateral		Y		11/30/10		12/31/99

		2		AGMBS		9/30/13		Agency MBS		COLL		63		Collateral		Y		11/30/10		12/31/99

		3		EQTY		9/30/13		Equity		COLL		64		Collateral		Y		11/30/10		12/31/99

		4		CORPBOND		9/30/13		Corporate Bonds		COLL		65		Collateral		Y		11/30/10		12/31/99

		5		NAGABRMB		9/30/13		Non-Agency (ABS, RMBS)		COLL		66		Collateral		Y		11/30/10		12/31/99

		6		SOVERIGN		9/30/13		Sovereigns		COLL		67		Collateral		Y		11/30/10		12/31/99

		7		CDS		11/30/10		Single Name CDS Hedge		CRD		43		Credit Derivative		Y		11/30/10		12/31/99

		8		GUAR		11/30/10		Guarantee		GUAR		2		Guarantee		Y		11/30/10		12/31/99

		9		CRD		11/30/10		Credit Derivative		CRD		3		Credit Derivative		Y		11/30/10		12/31/99

		10		NETTLIAB		11/30/10		Nettable Liabalities		NETTLIAB		4		Nettable Liabalities		Y		11/30/10		12/31/99

		11		DRAFT		11/30/10		Draft		COLL		11		Collateral		Y		11/30/10		12/31/99

		12		NOTES		11/30/10		Notes		COLL		12		Collateral		Y		11/30/10		12/31/99

		13		BOND		11/30/10		Bond		COLL		13		Collateral		Y		11/30/10		12/31/99

		14		MARGIN		11/30/10		Margin		COLL		14		Collateral		Y		11/30/10		12/31/99

		15		DSE		11/30/10		Debt Security		COLL		15		Collateral		Y		11/30/10		12/31/99

		16		LND		11/30/10		Land		COLL		16		Collateral		Y		11/30/10		12/31/99		Y

		17		BLD		11/30/10		Building		COLL		17		Collateral		Y		11/30/10		12/31/99		Y

		18		CSH		9/30/13		Cash		COLL		18		Collateral		Y		11/30/10		12/31/99

		19		CSC		11/30/10		Cash Certificate		COLL		19		Collateral		Y		11/30/10		12/31/99

		20		CEQ		11/30/10		Cash Equivalent		COLL		20		Collateral		Y		11/30/10		12/31/99

		21		CRE		11/30/10		Commercial Real Estate		COLL		21		Collateral		Y		11/30/10		12/31/99		Y

		22		EUD		11/30/10		Eligible unrated Debt Securities		COLL		22		Collateral		Y		11/30/10		12/31/99

		23		FUN		11/30/10		Furnitures		COLL		23		Collateral		Y		11/30/10		12/31/99

		24		GLD		11/30/10		Gold		COLL		24		Collateral		Y		11/30/10		12/31/99

		25		INP		11/30/10		Insurance Policies		COLL		25		Collateral		Y		11/30/10		12/31/99

		26		MIE		11/30/10		Main Index Equity		COLL		26		Collateral		Y		11/30/10		12/31/99

		27		MUF		11/30/10		Mutual Funds -Simplified Approach		COLL		27		Collateral		Y		11/30/10		12/31/99

		28		MFDDSE		11/30/10		Mutual Funds in Domestic Debt Sec		COLL		28		Collateral		Y		11/30/10		12/31/99

		29		MFNME		11/30/10		Mutual Funds in Non-main index listed eq		COLL		29		Collateral		Y		11/30/10		12/31/99

		30		NME		11/30/10		Non Main Index Equity		COLL		30		Collateral		Y		11/30/10		12/31/99

		31		NMLE		11/30/10		Non-main index listed equities		COLL		31		Collateral		Y		11/30/10		12/31/99

		32		OIE		11/30/10		Other IRB Eligible Collateral		COLL		32		Collateral		Y		11/30/10		12/31/99

		33		PNM		11/30/10		Plant and machinery		COLL		33		Collateral		Y		11/30/10		12/31/99

		34		REC		11/30/10		Receivables		COLL		34		Collateral		Y		11/30/10		12/31/99

		35		RRE		11/30/10		Residential Real Estate		COLL		35		Collateral		Y		11/30/10		12/31/99		Y

		36		UCT		11/30/10		UCITS/Mutual Funds -Simplified Approach		COLL		36		Collateral		Y		11/30/10		12/31/99

		37		SUK		11/30/10		Sukuk		COLL		37		Collateral		Y		11/30/10		12/31/99

		38		URB		11/30/10		Urbun		COLL		38		Collateral		Y		11/30/10		12/31/99

		39		HJB		11/30/10		Hamish Jiddiyyah for Biniding PP/PL		COLL		39		Collateral		Y		11/30/10		12/31/99

		40		PA		11/30/10		Physical Assets		COLL		40		Collateral		Y		11/30/10		12/31/99

		41		EUS		11/30/10		Eligible Unrated Sukuk		COLL		41		Collateral		Y		11/30/10		12/31/99

		42		HJN		11/30/10		Hamish Jiddiyyah for Non-Biniding PP/PL		COLL		42		Collateral		Y		11/30/10		12/31/99

		43		DFY		9/30/13		Fixed Assets excluding Real Estate		COLL		55		Collateral		Y		11/30/10		12/31/99		Y

		44		DFG		9/30/13		Blanket Lien		COLL		56		Collateral		Y		11/30/10		12/31/99

		45		JSD		9/30/13		Other		COLL		57		Collateral		Y		11/30/10		12/31/99

		46		SGG		9/30/13		Unsecured		COLL		58		Collateral		Y		11/30/10		12/31/99

		47		SFG		9/30/13		Real Estate only		COLL		59		Collateral		Y		11/30/10		12/31/99

		48		GTD		9/30/13		Cash and Marketable Securities		COLL		60		Collateral		Y		11/30/10		12/31/99

		49		ERY		9/30/13		Accounts Receivable and Inventory		COLL		61		Collateral		Y		11/30/10		12/31/99





DIM_PROPERTY_TYPE

				N_PROPERTY_TYPE_SKEY		V_PROPERTY_TYPE_CODE		V_PROPERTY_TYPE_DESC		FIC_MIS_DATE		D_RECORD_START_DATE		D_RECORD_END_DATE		F_LATEST_RECORD_INDICATOR		V_CRE_PROPERTY_TYPE_CODE		V_PROPERTY_TYPE_REG_DISPLAY_CD

		1		1		SFR		SFR		9/30/13		3/31/00		12/31/99		Y				1

		2		2		CONDO		Condo		9/30/13		3/31/00		12/31/99		Y				2

		3		3		COOP		Co-Op		9/30/13		3/31/00		12/31/99		Y				3

		4		4		2TO4UNITS		2-4 Units		9/30/13		3/31/00		12/31/99		Y				4

		5		5		TOWNHOUSE		Townhouse		9/30/13		3/31/00		12/31/99		Y				5

		6		6		PUD		PUD		9/30/13		3/31/00		12/31/99		Y				6

		7		7		5PLUSUNITS		5+ Units		9/30/13		3/31/00		12/31/99		Y				7

		8		8		COMMERCIAL		Commercial		9/30/13		3/31/00		12/31/99		Y				E

		9		9		MIXUSE		Mixed Use		9/30/13		3/31/00		12/31/99		Y				F

		10		10		MFGHOUSING		Manufactured Housing		9/30/13		3/31/00		12/31/99		Y				M

		11		11		OTHERNONCRE		Other		9/30/13		3/31/00		12/31/99		Y				Z

		12		12		UNKNOWN		Unknown		9/30/13		3/31/00		12/31/99		Y				U

		13		13		RETAIL		Retail		9/30/13		3/31/00		12/31/99		Y		Y		1

		14		14		INDWARHOUSE		Industrial / Warehouse		9/30/13		3/31/00		12/31/99		Y		Y		2

		15		15		HOTHOSPGAMING		Hotel / Hospitality/Gaming (including Resorts)		9/30/13		3/31/00		12/31/99		Y		Y		3

		16		16		MULTFAMILYRENT		Multi-family for Rent (including low income housing)		9/30/13		3/31/00		12/31/99		Y		Y		4

		17		17		HOMEBUILDEXCONDO		Homebuilders except condo		9/30/13		3/31/00		12/31/99		Y		Y		5

		18		18		CONDOORCOOP		Condo/Co-op		9/30/13		3/31/00		12/31/99		Y		Y		6

		19		19		OFFICE		Office		9/30/13		3/31/00		12/31/99		Y		Y		7

		20		20		MIXED		Mixed		9/30/13		3/31/00		12/31/99		Y		Y		8

		21		21		LANLOTDEV		Land and Lot Development		9/30/13		3/31/00		12/31/99		Y		Y		9

		22		22		OTHER		Other		9/30/13		3/31/00		12/31/99		Y		Y		10





DIM_REG_PRODUCT_CLASSIFICATION

				N_REG_PROD_CLASSIFICATION_SKEY		V_REG_PROD_CLASSIFICATION_CODE		V_REG_PROD_CLASSIFICATION_DESC		FIC_MIS_DATE		D_RECORD_START_DATE		D_RECORD_END_DATE		F_LATEST_RECORD_INDICATOR		F_MORT_SERV_RIGHTS_FLAG		V_WHOLESALE_RETAIL_FED_PRODUCT		V_REG_MORTGAGE_PROD_TYPE_CODE		V_REG_PROD_CLASS_DISPLAY_CODE		V_REGPROD_CLASS_REG_DISPLAY_CD

		1		57		AUTOLSY14QSCH		Auto leases reported on the Y-14Q schedules		9/30/13		9/30/13		9/30/13		Y

		2		58		NAUTOLS14QSCH		Non-auto leases reported on the Y-14Q schedules		9/30/13		9/30/13		9/30/13		Y

		3		59		NPURSEC		Non-purpose securities based loans reported in BHCKB539 or BHCKK207		9/30/13		9/30/13		9/30/13		Y

		4		60		SMECRLNBHCK1763		SME and corporate card loans reported in BHCK1763		9/30/13		9/30/13		9/30/13		Y

		5		61		SMECRLNBHCK1764		SME and corporate card loans reported in BHCK1764		9/30/13		9/30/13		9/30/13		Y

		6		62		SMECRLNBHCKB538		SME and corporate card loans reported in BHCKB538		9/30/13		9/30/13		9/30/13		Y

		7		63		SMECRLNBHCKB539		SME and corporate card loans reported in BHCKB539		9/30/13		9/30/13		9/30/13		Y

		8		64		SMECRLNBHCKK207		SME and corporate card loans reported in BHCKK207		9/30/13		9/30/13		9/30/13		Y

		9		65		SMECRLNBHCKJ451		SME and corporate card loans reported in BHCKJ451		9/30/13		9/30/13		9/30/13		Y

		10		66		SCRDLNBHCKF160		Scored loans reported in BHCKF160		9/30/13		9/30/13		9/30/13		Y

		11		67		SCRDLNBHCKF163		Scored loans reported in BHCKF163		9/30/13		9/30/13		9/30/13		Y

		12		68		SCRDLNBHCKJ451		Scored loans reported in BHCKJ451		9/30/13		9/30/13		9/30/13		Y

		13		69		CARYVALWHLN		Carrying value of whole loans		9/30/13		9/30/13		9/30/13		Y

		14		70		OSBALWHLNIMPORT		Outstanding balance of whole loans in immaterial portfolios		9/30/13		9/30/13		9/30/13		Y

		15		12		USAUTOLNNEW		New Auto Loans		9/30/13		9/30/13		9/30/13		Y						USAUTOLN		1		1

		16		13		USAUTOLNUSD		Used Auto Loans		9/30/13		9/30/13		9/30/13		Y						USAUTOLN		2		2

		17		14		USAUTOLNLES		Auto Leases		9/30/13		9/30/13		9/30/13		Y						USAUTOLN		3		3

		18		15		INTLAUTOLNNEW		New Auto Loans		9/30/13		9/30/13		9/30/13		Y						INTLAUTOLN		1		1

		19		16		INTLAUTOLNUSD		Used Auto Loans		9/30/13		9/30/13		9/30/13		Y						INTLAUTOLN		2		2

		20		17		INTLAUTOLNLES		Auto Leases		9/30/13		9/30/13		9/30/13		Y						INTLAUTOLN		3		3

		21		18		INTLCRCDBNK		Bank Card		9/30/13		9/30/13		9/30/13		Y						INTLCRCD		1		1

		22		19		INTLCRCDCHG		Charge Card		9/30/13		9/30/13		9/30/13		Y						INTLCRCD		2		2

		23		20		INTLCRCDOTH		Other		9/30/13		9/30/13		9/30/13		Y						INTLCRCD		3		3

		24		21		INTLHOMEEQHELOAN		HELOAN		9/30/13		9/30/13		9/30/13		Y						INTLHOMEEQ		1		1

		25		22		INTLHOMEEQHELOC		HELOC		9/30/13		9/30/13		9/30/13		Y						INTLHOMEEQ		2		2

		26		23		INTLFRSTLIMTGFIXRT		Fixed Rate		9/30/13		9/30/13		9/30/13		Y						INTLFRSTLIMTG		1		1

		27		24		INTLFRSTLIMTGOTH		Other		9/30/13		9/30/13		9/30/13		Y						INTLFRSTLIMTG		2		2

		28		25		INTLOTHCONSCHSEREV		Secured-Revolving		9/30/13		9/30/13		9/30/13		Y						INTLOTHCONSCH		1		1

		29		26		INTLOTHCONSCHSECIN		Secured-Installment		9/30/13		9/30/13		9/30/13		Y						INTLOTHCONSCH		2		2

		30		27		INTLOTHCONSCHUNSERE		Unsecured-Revolving		9/30/13		9/30/13		9/30/13		Y						INTLOTHCONSCH		3		3

		31		28		INTLOTHCONSCHUNSEIN		Unsecured-Installment		9/30/13		9/30/13		9/30/13		Y						INTLOTHCONSCH		4		4

		32		29		INTLOTHCONSCHOD		Overdraft		9/30/13		9/30/13		9/30/13		Y						INTLOTHCONSCH		5		5

		33		30		USOTHCONSECREV		Secured-Revolving		9/30/13		9/30/13		9/30/13		Y						USOTHCON		1		1

		34		31		USOTHCONSECINS		Secured-Installment		9/30/13		9/30/13		9/30/13		Y						USOTHCON		2		2

		35		32		USOTHCONUNSERE		Unsecured-Revolving		9/30/13		9/30/13		9/30/13		Y						USOTHCON		3		3

		36		33		USOTHCONUNSEINS		Unsecured-Installment		9/30/13		9/30/13		9/30/13		Y						USOTHCON		4		4

		37		34		USOTHCONOD		Overdraft		9/30/13		9/30/13		9/30/13		Y						USOTHCON		5		5

		38		35		INTLSMBLOCR		Line of Credit		9/30/13		9/30/13		9/30/13		Y						INTLSMB		1		1

		39		36		INTLSMBTRMLOAN		Term Loan		9/30/13		9/30/13		9/30/13		Y						INTLSMB		2		2

		40		37		INTLSMBOTH		Other		9/30/13		9/30/13		9/30/13		Y						INTLSMB		3		3

		41		38		USSMBLOCR		Line of Credit		9/30/13		9/30/13		9/30/13		Y						USSMB		1		1

		42		39		USSMBTRMLOAN		Term Loan		9/30/13		9/30/13		9/30/13		Y						USSMB		2		2

		43		40		USSMBOTH		Other		9/30/13		9/30/13		9/30/13		Y						USSMB		3		3

		44		41		STDNTLNMGDGOVG		Managed - Government Guaranteed		9/30/13		9/30/13		9/30/13		Y						STDNTLN		1		1

		45		42		STDNTLNMGDPVT		Managed - Private		9/30/13		9/30/13		9/30/13		Y						STDNTLN		2		2

		46		11		GNMA		GNMA		9/30/13		3/31/00		12/31/99		Y

		47		43		FIXED30		Fixed 30		9/30/13		3/31/00		12/31/99		Y										1

		48		44		FIXED20		Fixed 20		9/30/13		3/31/00		12/31/99		Y										2

		49		45		FIXED15		Fixed 15		9/30/13		3/31/00		12/31/99		Y										3

		50		46		ARM2		ARM 2		9/30/13		3/31/00		12/31/99		Y										4

		51		47		ARM3		ARM 3		9/30/13		3/31/00		12/31/99		Y										5

		52		48		ARM5		ARM 5		9/30/13		3/31/00		12/31/99		Y										6

		53		49		ARM7		ARM 7		9/30/13		3/31/00		12/31/99		Y										7

		54		50		ARM10		ARM 10		9/30/13		3/31/00		12/31/99		Y										8

		55		51		ARMOTHER		ARM Other		9/30/13		3/31/00		12/31/99		Y										9

		56		52		OTHER		Other		9/30/13		3/31/00		12/31/99		Y										10

		57		53		FIXED40		Fixed 40		9/30/13		3/31/00		12/31/99		Y										11

		58		54		FIXEDGRT40		Fixed Greater than 40		9/30/13		3/31/00		12/31/99		Y										12

		59		55		FIXEDOTHER		Fixed Other		9/30/13		3/31/00		12/31/99		Y										13

		60		56		FIXED10		Fixed 10		9/30/13		3/31/00		12/31/99		Y										14

		61		1		FH30		FHLMC/FNMA 30 Year		9/30/13		3/31/00		12/31/99		Y

		62		2		FH15		FHLMC/FNMA 15 Year		9/30/13		3/31/00		12/31/99		Y

		63		3		FHAFI		FHA		9/30/13		3/31/00		12/31/99		Y

		64		4		VAFI		VA		9/30/13		3/31/00		12/31/99		Y

		65		5		NAFI		Non-Agency		9/30/13		3/31/00		12/31/99		Y

		66		6		GNMA30		GNMA (30 year product)		9/30/13		3/31/00		12/31/99		Y

		67		7		JUMBO30		Jumbo (30 year product)		9/30/13		3/31/00		12/31/99		Y

		68		8		ALTAARM		ALT-A and Option ARM		9/30/13		3/31/00		12/31/99		Y

		69		9		SP		Subprime		9/30/13		3/31/00		12/31/99		Y

		70		10		FHL		FHLMC/FNMA		9/30/13		3/31/00		12/31/99		Y

		71		-1		MIS		Missing		9/30/13		3/31/00		12/31/99		Y

		72		71		ARM1		ARM 1		9/30/13		9/30/13		9/30/13		Y										15

		73		72		ARM15		ARM 15		9/30/13		9/30/13		9/30/13		Y										16





DIM_STANDARD_PRODUCT_TYPE

				FIC_MIS_DATE		D_RECORD_START_DATE		D_RECORD_END_DATE		F_LATEST_RECORD_INDICATOR		V_STANDARD_PRODUCT_TYPE_DESC		N_STANDARD_PRODUCT_TYPE_SKEY		V_STANDARD_PRODUCT_TYPE_CODE		V_STD_PRODUCT_TYPE_CODE_LVL1		V_STD_PRODUCT_TYPE_DESC_LVL1		V_CIC_CODE_THIRD_POSITION		V_CIC_CODE_FOURTH_POSITION		V_CENTRAL_AUTHORITY_CODE

		1		2/15/12		2/15/12		2/15/12		Y		Other Put Options		82		OTHPUTOPT		PUTOPT		Put Options		C		9

		2		2/15/12		2/15/12		2/15/12		Y		Interest rate swaps		83		IRSWAP		SWAPS		Swaps		D		1

		3		2/15/12		2/15/12		2/15/12		Y		Currency swaps		84		CCYSWAP		SWAPS		Swaps		D		2

		4		2/15/12		2/15/12		2/15/12		Y		Interest rate and currency swaps		85		IRCCYSWAP		SWAPS		Swaps		D		3

		5		2/15/12		2/15/12		2/15/12		Y		Security swaps		86		SECSWAP		SWAPS		Swaps		D		5

		6		2/15/12		2/15/12		2/15/12		Y		Other Swaps		87		OTHSWAP		SWAPS		Swaps		D		9

		7		2/15/12		2/15/12		2/15/12		Y		Forward interest rate agreement		88		FRAINT		FWD		Forwards		E		1

		8		2/15/12		2/15/12		2/15/12		Y		Forward exchange rate agreement		89		FRAEXC		FWD		Forwards		E		2

		9		2/15/12		2/15/12		2/15/12		Y		Other Forward		90		OTHFWD		FWD		Forwards		E		9

		10		2/15/12		2/15/12		2/15/12		Y		Credit default swap		91		CDS		CD		Credit derivatives		F		1

		11		2/15/12		2/15/12		2/15/12		Y		Credit spread option		92		CSO		CD		Credit derivatives		F		2

		12		2/15/12		2/15/12		2/15/12		Y		Credit spread swap		93		CSS		CD		Credit derivatives		F		3

		13		2/15/12		2/15/12		2/15/12		Y		Total return swap		94		TRS		CD		Credit derivatives		F		4

		14		2/15/12		2/15/12		2/15/12		Y		Other Credit Derivatives		95		OCD		CD		Credit derivatives		F		9

		15		2/15/12		2/15/12		2/15/12		Y		Repo		96		REPO		Repo		Repo

		16		2/15/12		2/15/12		2/15/12		Y		Securities Lending		97		SECLEND		SECLEND		Securities Lending

		17		2/15/12		2/15/12		2/15/12		Y		Subordinated liabilities		98		SUBORLIAB		SUBORLIAB		Subordinated liabilities

		18		2/15/12		2/15/12		2/15/12		Y		Others		0		OTH

		19		2/15/12		2/15/12		2/15/12		Y		Missing		-1		MIS

		20		2/15/12		2/15/12		2/15/12		Y		Other Corporate Bond		22		OTHCORPBOND		CORPBOND		Corporate bonds		2		9

		21		2/15/12		2/15/12		2/15/12		Y		Real estate funds		32		REFUND		INVSTFUND		Investment funds		4		5

		22		2/15/12		2/15/12		2/15/12		Y		Constant Proportion Debt Obligations		38		CDOp		COLLATSEC		Collateralised securities		6

		23		2/15/12		2/15/12		2/15/12		Y		Collateralized Loan Obligations		43		CLO		COLLATSEC		Collateralised securities		6

		24		2/15/12		2/15/12		2/15/12		Y		Mortgages		49		MORT		MORTLOAN		Mortgages and loans		8		4

		25		2/15/12		2/15/12		2/15/12		Y		Other deposits short term (less than one year)		54		OTHDEPOST		CASHEQ		Cash and equivalents		7		3

		26		2/15/12		2/15/12		2/15/12		Y		Currency futures		66		CCYFUT		FUT		Futures		A		3

		27		2/15/12		2/15/12		2/15/12		Y		Call Swaptions		73		SWAPCALLOPT		CALLOPT		Call Options		B		6

		28		2/15/12		2/15/12		2/15/12		Y		Warrants - Put		81		WARRPUTOPT		PUTOPT		Put Options		C		7

		29		2/15/12		2/15/12		2/15/12		Y		Term Assurance		1		TA

		30		2/15/12		2/15/12		2/15/12		Y		Endowment Assurance		2		EA

		31		2/15/12		2/15/12		2/15/12		Y		Whole Life		3		WL

		32		2/15/12		2/15/12		2/15/12		Y		Endowment		4		EN

		33		2/15/12		2/15/12		2/15/12		Y		Personal Line Insurance		5		PLI

		34		2/15/12		2/15/12		2/15/12		Y		Rural Line Insurance		6		RLI

		35		2/15/12		2/15/12		2/15/12		Y		Industrial Line Insurance		7		ILI

		36		2/15/12		2/15/12		2/15/12		Y		Commercial Line Insurance		8		CLI

		37		9/30/13		2/15/12		2/15/12		Y		Central Government bonds		9		CENBOND		GOVTBOND		Government bonds		1		1

		38		2/15/12		2/15/12		2/15/12		Y		Supra-national bonds		10		SUPNATBOND		GOVTBOND		Government bonds		1		2

		39		2/15/12		2/15/12		2/15/12		Y		Regional government bonds		11		REGIBOND		GOVTBOND		Government bonds		1		3

		40		2/15/12		2/15/12		2/15/12		Y		Municipal government bonds		12		MUNIBOND		GOVTBOND		Government bonds		1		4

		41		2/15/12		2/15/12		2/15/12		Y		Treasury Bonds		13		TREABOND		GOVTBOND		Government bonds		1		5

		42		2/15/12		2/15/12		2/15/12		Y		Covered Government bond		14		COVGOVTBOND		GOVTBOND		Government bonds		1		6

		43		2/15/12		2/15/12		2/15/12		Y		Other Government Bonds		15		OTHGOVBOND		GOVTBOND		Government bonds		1		9

		44		9/30/13		2/15/12		2/15/12		Y		Common bonds		16		COMMBOND		CORPBOND		Corporate bonds		2		1

		45		9/30/13		2/15/12		2/15/12		Y		Convertible bonds		17		CONVBOND		CORPBOND		Corporate bonds		2		2

		46		9/30/13		2/15/12		2/15/12		Y		Commercial paper		18		COMMERBOND		CORPBOND		Corporate bonds		2		3

		47		9/30/13		2/15/12		2/15/12		Y		Money market instruments		19		MMBOND		CORPBOND		Corporate bonds		2		4

		48		9/30/13		2/15/12		2/15/12		Y		Hybrid bonds		20		HYBBOND		CORPBOND		Corporate bonds		2		5

		49		9/30/13		2/15/12		2/15/12		Y		Covered Corporate bond		21		COVCORPBOND		CORPBOND		Corporate bonds		2		6

		50		9/30/13		2/15/12		2/15/12		Y		Common Equity		23		COMMEQ		EQUITY		Equity		3		1

		51		9/30/13		2/15/12		2/15/12		Y		Equity of real estate related corporation		24		EQRE		EQUITY		Equity		3		2

		52		9/30/13		2/15/12		2/15/12		Y		Equity rights		25		EQR		EQUITY		Equity		3		3

		53		9/30/13		2/15/12		2/15/12		Y		Preferred equity		26		PREQ		EQUITY		Equity		3		4

		54		9/30/13		2/15/12		2/15/12		Y		Other Equities		27		OTHEQ		EQUITY		Equity		3		9

		55		2/15/12		2/15/12		2/15/12		Y		Equity Funds		28		EQFUND		INVSTFUND		Investment funds		4		1

		56		2/15/12		2/15/12		2/15/12		Y		Debt funds		29		DEBTFUND		INVSTFUND		Investment funds		4		2

		57		2/15/12		2/15/12		2/15/12		Y		Money market funds		30		MMFUND		INVSTFUND		Investment funds		4		3

		58		2/15/12		2/15/12		2/15/12		Y		Asset allocation funds		31		ASSALLFUND		INVSTFUND		Investment funds		4		4

		59		2/15/12		2/15/12		2/15/12		Y		Alternative funds		33		ALTFUND		INVSTFUND		Investment funds		4		6

		60		2/15/12		2/15/12		2/15/12		Y		Commodity funds		34		COMMFUND		INVSTFUND		Investment funds		4		7

		61		2/15/12		2/15/12		2/15/12		Y		Infrastructure funds		35		INFRAFUND		INVSTFUND		Investment funds		4		8

		62		2/15/12		2/15/12		2/15/12		Y		Other Investment Funds		36		OTHFUND		INVSTFUND		Investment funds		4		9

		63		2/15/12		2/15/12		2/15/12		Y		Structured notes		37		STRUCNOTES		STRUCNOTES		Structured notes		5

		64		2/15/12		2/15/12		2/15/12		Y		Asset Backed Securities		39		ABS		COLLATSEC		Collateralised securities		6

		65		2/15/12		2/15/12		2/15/12		Y		Mortgage-Backed Securities		40		MBS		COLLATSEC		Collateralised securities		6

		66		2/15/12		2/15/12		2/15/12		Y		Commercial Mortgage-Backed Securities		41		CMBS		COLLATSEC		Collateralised securities		6

		67		2/15/12		2/15/12		2/15/12		Y		Collateralized Debt Obligations		42		CDO		COLLATSEC		Collateralised securities		6

		68		2/15/12		2/15/12		2/15/12		Y		Collateralized Mortgage Obligation		44		CMO		COLLATSEC		Collateralised securities		6

		69		2/15/12		2/15/12		2/15/12		Y		Credit Linked Note		45		CLN		CLN		Credit Linked Note

		70		2/15/12		2/15/12		2/15/12		Y		Constant Maturity Swap		46		CMS		CMS		Constant Maturity Swap

		71		2/15/12		2/15/12		2/15/12		Y		Uncollateralized loans made		47		UNCLLLOAN		MORTLOAN		Mortgages and loans		8		1

		72		2/15/12		2/15/12		2/15/12		Y		Loans made collateralized with securities		48		SECCOLLLOAN		MORTLOAN		Mortgages and loans		8		2

		73		2/15/12		2/15/12		2/15/12		Y		Other collateralized loans made		50		OTHCOLLLOAN		MORTLOAN		Mortgages and loans		8		5

		74		2/15/12		2/15/12		2/15/12		Y		Other Loan		51		OTHLOAN		MORTLOAN		Mortgages and loans		8		9

		75		9/30/13		2/15/12		2/15/12		Y		Cash		52		CASH		CASHEQ		Cash and equivalents		7		1

		76		2/15/12		2/15/12		2/15/12		Y		Transferable deposits		53		TRANSDEPO		CASHEQ		Cash and equivalents		7		2

		77		2/15/12		2/15/12		2/15/12		Y		Other deposits with term longer than one year		55		OTHDEPOLT		CASHEQ		Cash and equivalents		7		4

		78		2/15/12		2/15/12		2/15/12		Y		Cash deposits to cedents		56		CASHTCED		CASHEQ		Cash and equivalents		7		5

		79		2/15/12		2/15/12		2/15/12		Y		Other Cash Equivalents		57		OTHCASHEQU		CASHEQ		Cash and equivalents		7		9

		80		2/15/12		2/15/12		2/15/12		Y		Property (office and commercial)		58		PROPOFF		PROP		Property		9		1

		81		2/15/12		2/15/12		2/15/12		Y		Property (residential)		59		PROPRES		PROP		Property		9		2

		82		2/15/12		2/15/12		2/15/12		Y		Property (for own use)		60		PROPOWN		PROP		Property		9		3

		83		2/15/12		2/15/12		2/15/12		Y		Property (under construction)		61		PROPUND		PROP		Property		9		4

		84		2/15/12		2/15/12		2/15/12		Y		Plant and equipment (for own use)		62		PLNTOWN		PROP		Property		9		5

		85		2/15/12		2/15/12		2/15/12		Y		Other Property		63		OTHPROP		PROP		Property		9		9

		86		2/15/12		2/15/12		2/15/12		Y		Equity and index futures		64		EQFUT		FUT		Futures		A		1

		87		2/15/12		2/15/12		2/15/12		Y		Interest rate futures		65		INTFUT		FUT		Futures		A		2

		88		2/15/12		2/15/12		2/15/12		Y		Commodity futures		67		COMMFUT		FUT		Futures		A		5

		89		2/15/12		2/15/12		2/15/12		Y		Other Future		68		OTHFUT		FUT		Futures		A		9

		90		2/15/12		2/15/12		2/15/12		Y		Equity and index call options		69		EQIXCALLOPT		CALLOPT		Call Options		B		1

		91		2/15/12		2/15/12		2/15/12		Y		Bond  call options		70		BNDCALLOPT		CALLOPT		Call Options		B		2

		92		2/15/12		2/15/12		2/15/12		Y		Currency  call options		71		CCYCALLOPT		CALLOPT		Call Options		B		3

		93		2/15/12		2/15/12		2/15/12		Y		Commodity  call options		72		COMMCALLOPT		CALLOPT		Call Options		B		5

		94		2/15/12		2/15/12		2/15/12		Y		Warrants - Call		74		WARRCALLOPT		CALLOPT		Call Options		B		7

		95		2/15/12		2/15/12		2/15/12		Y		Other Call Options		75		OTHCALLOPT		CALLOPT		Call Options		B		9

		96		2/15/12		2/15/12		2/15/12		Y		Equity and index put options		76		EQIXPUTOPT		PUTOPT		Put Options		C		1

		97		2/15/12		2/15/12		2/15/12		Y		Bond put options		77		BNDPUTOPT		PUTOPT		Put Options		C		2

		98		2/15/12		2/15/12		2/15/12		Y		Currency put options		78		CCYPUTOPT		PUTOPT		Put Options		C		3

		99		2/15/12		2/15/12		2/15/12		Y		Commodity put options		79		COMMPUTOPT		PUTOPT		Put Options		C		5

		100		2/15/12		2/15/12		2/15/12		Y		Put Swaptions		80		SWAPPUTOPT		PUTOPT		Put Options		C		6

		101		9/30/13		11/30/10		12/31/99		Y		US Treasury		100		USTR		GOVTBOND		Government bonds

		102		9/30/13		11/30/10		12/31/99		Y		Agency MBS		101		AGMBS		COLLATSEC		Collateralised securities

		103		9/30/13		11/30/10		12/31/99		Y		Non-Agency (ABS, RMBS)		102		NAGABRMB		COLLATSEC		Collateralised securities





DIM_STD_CREDIT_LINE_PURPOSE

				N_STD_CREDIT_LINE_PURPOSE_SKEY		V_STD_CREDIT_LINE_PURPOSE_CODE		D_RECORD_END_DATE		D_RECORD_START_DATE		FIC_MIS_DATE		F_LATEST_RECORD_INDICATOR		V_STD_CREDIT_LINE_PURPOSE_DESC		V_LINE_PUR_REG_DISPLAY_CD

		1		1		OTHLINPURP		9/30/13		9/30/13		9/30/13		Y		OTHER		0

		2		2		ACQNMERG		9/30/13		9/30/13		9/30/13		Y		ACQUISITION AND/OR MERGER FINANCING		1

		3		3		ASTSECFIN		9/30/13		9/30/13		9/30/13		Y		ASSET SECURITIZATION FINANCING		2

		4		4		CAPEXPEXRE		9/30/13		9/30/13		9/30/13		Y		CAPITAL EXPENDITURES EXCLUDING REAL ESTATE		3

		5		5		COMERPAPBCK		9/30/13		9/30/13		9/30/13		Y		COMMERCIAL PAPER BACK-UP		4

		6		6		INDREVBOND		9/30/13		9/30/13		9/30/13		Y		INDUSTRIAL REVENUE BOND BACK-UP		5

		7		7		MORTWHSE		9/30/13		9/30/13		9/30/13		Y		MORTGAGE WAREHOUSING		6

		8		8		TRDFIN		9/30/13		9/30/13		9/30/13		Y		TRADE FINANCING		7

		9		9		PERFGTEE		9/30/13		9/30/13		9/30/13		Y		PERFORMANCE GUARANTEE		8

		10		10		WCSHRTTERM		9/30/13		9/30/13		9/30/13		Y		WORKING CAPITAL - SHORT TERM/SEASONAL		9

		11		11		WCPERM		9/30/13		9/30/13		9/30/13		Y		WORKING CAPITAL – PERMANENT		10

		12		12		GENCORPPURP		9/30/13		9/30/13		9/30/13		Y		GENERAL CORPORATE PURPOSES		11

		13		13		DBTREFIN		9/30/13		9/30/13		9/30/13		Y		DEBT REFINANCE/CONSOLIDATION		12

		14		14		ESOPFIN		9/30/13		9/30/13		9/30/13		Y		ESOP FINANCING		13

		15		15		AGRILIVESTC		9/30/13		9/30/13		9/30/13		Y		AGRICULTURE AND/OR LIVESTOCK PRODUCTION		14

		16		16		AGRIRANCHRE		9/30/13		9/30/13		9/30/13		Y		AGRICULTURE AND/OR RANCHING REAL ESTATE		15

		17		17		STKBYBCK		9/30/13		9/30/13		9/30/13		Y		STOCK BUYBACK		16

		18		18		PORTACQPURCH		9/30/13		9/30/13		9/30/13		Y		PORTFOLIO ACQUISITION INCLUDING NOTE PURCHASE AGREEMENTS		17

		19		19		REAQDCL		9/30/13		9/30/13		9/30/13		Y		REAL ESTATE ACQUISITION/DEVELOPMENT/CONSTRUCTION – LAND		18

		20		20		READCR		9/30/13		9/30/13		9/30/13		Y		REAL ESTATE ACQUISITION/DEVELOPMENT/CONSTRUCTION – RESIDENTIAL		19

		21		21		READCCI		9/30/13		9/30/13		9/30/13		Y		REAL ESTATE ACQUISITION/DEVELOPMENT/CONSTRUCTION - COMML and INDL		20

		22		22		REIPFR		9/30/13		9/30/13		9/30/13		Y		REAL ESTATE INVESTMENT/PERMANENT FINANCING – RESIDENTIAL		21

		23		23		REIPFCI		9/30/13		9/30/13		9/30/13		Y		REAL ESTATE INVESTMENT/PERMANENT FINANCING - COMMERCIAL AND INDUSTRIAL		22

		24		24		BIZRECAP		9/30/13		9/30/13		9/30/13		Y		BUSINESS RECAPITALIZATION/DIVIDENDS		23

		25		25		NWPRODEV		9/30/13		9/30/13		9/30/13		Y		NEW PRODUCT DEVELOPMENT		24

		26		26		PROJFIN		9/30/13		9/30/13		9/30/13		Y		PROJECT FINANCING		25





DIM_STD_CREDIT_LINE_TYPE

				N_STD_CREDIT_LINE_TYPE_SKEY		V_STD_CREDIT_LINE_TYPE_CODE		V_STD_CREDIT_LINE_TYPE_DESC		D_RECORD_END_DATE		D_RECORD_START_DATE		FIC_MIS_DATE		F_LATEST_RECORD_INDICATOR		V_LINE_TYPE_REG_DISPLAY_CD

		1		19		HELO		Home Equity Loan		12/31/99		9/30/13		9/30/13		Y		1

		2		20		HELOC		Home Equity Line of Credit		12/31/99		9/30/13		9/30/13		Y		2

		3		21		OTHELT		Other Home Equity Line Type		12/31/99		9/30/13		9/30/13		Y		3

		4		6		NONREVOLOC		NON-REVOLVING LINE OF CREDIT		12/31/99		9/30/13		9/30/13		Y		5

		5		7		OTHAST		OTHER ASSET		12/31/99		9/30/13		9/30/13		Y		17

		6		8		NONREVLOCCT		NON-REVOLVING LINE OF CREDIT CONVERTING TO TERM LOAN		12/31/99		9/30/13		9/30/13		Y		6

		7		9		TL		TERM LOAN		12/31/99		9/30/13		9/30/13		Y		7

		8		10		TLA		TERM LOAN – A		12/31/99		9/30/13		9/30/13		Y		8

		9		11		TLB		TERM LOAN – B		12/31/99		9/30/13		9/30/13		Y		9

		10		12		TLC		TERM LOAN – C		12/31/99		9/30/13		9/30/13		Y		10

		11		13		TLBRID		TERM LOAN – BRIDGE		12/31/99		9/30/13		9/30/13		Y		11

		12		14		TLAB		TERM LOAN - ASSET BASED		12/31/99		9/30/13		9/30/13		Y		12

		13		15		TLDIP		TERM LOAN – DIP		12/31/99		9/30/13		9/30/13		Y		13

		14		16		CAPLO		CAPITALIZED LEASE OBLIGATION		12/31/99		9/30/13		9/30/13		Y		14

		15		17		SBLC		STANDBY LETTER OF CREDIT		12/31/99		9/30/13		9/30/13		Y		15

		16		18		OTHREO		OTHER REAL ESTATE OWNED		12/31/99		9/30/13		9/30/13		Y		16

		17		1		OTH		OTHER		12/31/99		9/30/13		9/30/13		Y		0

		18		2		REVOCR		REVOLVING CREDIT		12/31/99		9/30/13		9/30/13		Y		1

		19		3		REVOCRCTL		REVOLVING CREDIT CONVERTING TO TERM LOAN		12/31/99		9/30/13		9/30/13		Y		2

		20		4		REVOCAST		REVOLVING CREDIT - ASSET BASED		12/31/99		9/30/13		9/30/13		Y		3

		21		5		REVOCRDIP		REVOLVING CREDIT – DIP		12/31/99		9/30/13		9/30/13		Y		4





DIM_VALUATION_METHOD

				N_VALUATION_METHOD_SKEY		V_VALUATION_METHOD_CODE		V_VALUATION_METHOD_DESC		D_RECORD_START_DATE		D_RECORD_END_DATE		F_LATEST_RECORD_INDICATOR		FIC_MIS_DATE

		1		1		STC		STATIC		3/31/00		12/31/99		Y		9/30/13

		2		2		OAS		OPTION ADJUSTED SPREAD		3/31/00		12/31/99		Y		9/30/13

		3		3		ASIS		As Is		3/31/00		12/31/99		Y		9/30/13

		4		4		ASSTB		As Stabilized		3/31/00		12/31/99		Y		9/30/13

		5		5		ASCOM		As Completed		3/31/00		12/31/99		Y		9/30/13

		6		6		FULAP		Full Appraisal		3/31/00		12/31/99		Y		9/30/13

		7		7		LIMAP		Limited Appraisal		3/31/00		12/31/99		Y		9/30/13

		8		8		BRKPROPT		Broker Price Opinion		3/31/00		12/31/99		Y		9/30/13

		9		9		DESKVAL		Desktop Valuation		3/31/00		12/31/99		Y		9/30/13

		10		10		AUTVALMOD		Automated Valutation Model		3/31/00		12/31/99		Y		9/30/13

		11		11		UNKNOWN		Unknown		3/31/00		12/31/99		Y		9/30/13

		12		12		TAXASSVAL		Tax Assessed Value		3/31/00		12/31/99		Y		9/30/13





DIM_WRITE_OFF_REASONS

				N_WRITE_OFF_REASON_SKEY		V_WRITE_OF_REASON_CODE		V_WRITE_OF_REASON_DESC		F_LATEST_RECORD_INDICATOR		FIC_MIS_DATE		D_RECORD_START_DATE		D_RECORD_END_DATE

		1		105		CONTRA		Contractual		Y		12/31/10		1/1/01		12/31/99

		2		106		BANKRPT		Bankruptcy		Y		12/31/10		1/1/01		12/31/99

		3		107		DECEASD		Deceased		Y		12/31/10		1/1/01		12/31/99

		4		108		OTHERREASON		Other		Y		12/31/10		1/1/01		12/31/99

		5		109		CHARGE		Charge		Y		12/31/10		1/1/01		12/31/99

		6		110		FRUD		Fraud		Y		12/31/10		1/1/01		12/31/99

		7		0		MSG				Y		12/31/10		1/1/01		12/31/99

		8		-1		OTH				Y		12/31/10		1/1/01		12/31/99

		9		100		VPFD		Product features dissatisfaction		Y		12/31/10		1/1/01		12/31/99

		10		101		VLI		Legal Issues		Y		12/31/10		1/1/01		12/31/99

		11		102		VRU		Reason Unknown		Y		12/31/10		1/1/01		12/31/99

		12		103		FCLR		Foreclosure		Y		12/31/10		1/1/01		12/31/99

		13		104		BKRPT		Bankrupt		Y		12/31/10		1/1/01		12/31/99





FSI_RPT_FILT_TMPLT

				V_APP_NAME		V_WORKBOOK_NAME		V_REPORT_NAME		V_DIM_CODE		V_DIM_NAME		V_REPORT_LINE_ITEM		V_QUERY_GROUP_NAME		N_DATA_SORT_ORDER		N_DIM_CODE

		1		ESTBI		FR_Y-14Q_Trading		Energy		Month 1		DIM_BANDS		2		TRENERGYGP		2		30025

		2		ESTBI		FR_Y-14Q_Trading		Energy		Month 2		DIM_BANDS		3		TRENERGYGP		3		30026

		3		ESTBI		FR_Y-14Q_Trading		Energy		Month 3		DIM_BANDS		4		TRENERGYGP		4		30027

		4		ESTBI		FR_Y-14Q_Trading		Energy		Month 4		DIM_BANDS		5		TRENERGYGP		5		30028

		5		ESTBI		FR_Y-14Q_Trading		Energy		Month 5		DIM_BANDS		6		TRENERGYGP		6		30029

		6		ESTBI		FR_Y-14Q_Trading		Energy		Month 6		DIM_BANDS		7		TRENERGYGP		7		30030

		7		ESTBI		FR_Y-14Q_Trading		Energy		Month 7		DIM_BANDS		8		TRENERGYGP		8		30031

		8		ESTBI		FR_Y-14Q_Trading		Energy		Month 8		DIM_BANDS		9		TRENERGYGP		9		30032

		9		ESTBI		FR_Y-14Q_Trading		Energy		Month 9		DIM_BANDS		10		TRENERGYGP		10		30033

		10		ESTBI		FR_Y-14Q_Trading		Energy		Month 10		DIM_BANDS		11		TRENERGYGP		11		30034

		11		ESTBI		FR_Y-14Q_Trading		Energy		Month 11		DIM_BANDS		12		TRENERGYGP		12		30035

		12		ESTBI		FR_Y-14Q_Trading		Energy		Month 12		DIM_BANDS		13		TRENERGYGP		13		30036

		13		ESTBI		FR_Y-14Q_Trading		Energy		Month 13		DIM_BANDS		14		TRENERGYGP		14		30037

		14		ESTBI		FR_Y-14Q_Trading		Energy		Month 14		DIM_BANDS		15		TRENERGYGP		15		30038

		15		ESTBI		FR_Y-14Q_Trading		Energy		Month 15		DIM_BANDS		16		TRENERGYGP		16		30039

		16		ESTBI		FR_Y-14Q_Trading		Energy		Month 16		DIM_BANDS		17		TRENERGYGP		17		30040

		17		ESTBI		FR_Y-14Q_Trading		Energy		Month 17		DIM_BANDS		18		TRENERGYGP		18		30041

		18		ESTBI		FR_Y-14Q_Trading		Energy		Month 18		DIM_BANDS		19		TRENERGYGP		19		30042

		19		ESTBI		FR_Y-14Q_Trading		Energy		Month 19		DIM_BANDS		20		TRENERGYGP		20		30043

		20		ESTBI		FR_Y-14Q_Trading		Energy		Month 20		DIM_BANDS		21		TRENERGYGP		21		30044

		21		ESTBI		FR_Y-14Q_Trading		Energy		Month 21		DIM_BANDS		22		TRENERGYGP		22		30045

		22		ESTBI		FR_Y-14Q_Trading		Energy		Month 22		DIM_BANDS		23		TRENERGYGP		23		30046

		23		ESTBI		FR_Y-14Q_Trading		Energy		Month 23		DIM_BANDS		24		TRENERGYGP		24		30047

		24		ESTBI		FR_Y-14Q_Trading		Energy		Month 24		DIM_BANDS		25		TRENERGYGP		25		30048

		25		ESTBI		FR_Y-14Q_Trading		Energy		Year 3		DIM_BANDS		26		TRENERGYGP		26		30049

		26		ESTBI		FR_Y-14Q_Trading		Energy		Year 4		DIM_BANDS		27		TRENERGYGP		27		30050

		27		ESTBI		FR_Y-14Q_Trading		Energy		Year 5		DIM_BANDS		28		TRENERGYGP		28		30051

		28		ESTBI		FR_Y-14Q_Trading		Energy		Year 6		DIM_BANDS		29		TRENERGYGP		29		30052

		29		ESTBI		FR_Y-14Q_Trading		Energy		Year 7		DIM_BANDS		30		TRENERGYGP		30		30053

		30		ESTBI		FR_Y-14Q_Trading		Energy		Year 8		DIM_BANDS		31		TRENERGYGP		31		30054

		31		ESTBI		FR_Y-14Q_Trading		Energy		Year 9		DIM_BANDS		32		TRENERGYGP		32		30055

		32		ESTBI		FR_Y-14Q_Trading		Energy		Year 10-14		DIM_BANDS		33		TRENERGYGP		33		30056

		33		ESTBI		FR_Y-14Q_Trading		Energy		Year 15-19		DIM_BANDS		34		TRENERGYGP		34		30057

		34		ESTBI		FR_Y-14Q_Trading		Energy		Year 20+		DIM_BANDS		35		TRENERGYGP		35		30058

		35		ESTBI		FR_Y-14Q_Trading		Energy		Spot		DIM_BANDS		1		TRENERGYGP		1		30059

		36		ESTBI		FR_Y-14Q_Trading		Energy		CM		DIM_INSTRUMENT_TYPE		CM		ENERGYCM		1

		37		ESTBI		FR_Y-14Q_Trading		Energy		FWDS		DIM_INSTRUMENT_TYPE		FWDS		ENERGYDERV		1

		38		ESTBI		FR_Y-14Q_Trading		Energy		OPTS		DIM_INSTRUMENT_TYPE		OPTS		ENERGYDERV		2

		39		ESTBI		FR_Y-14Q_Trading		Energy		FUTS		DIM_INSTRUMENT_TYPE		FUTS		ENERGYDERV		3

		40		ESTBI		FR_Y-14Q_Trading		Energy		BRE		DIM_COMMODITY		1		CROIL		1

		41		ESTBI		FR_Y-14Q_Trading		Energy		DFH		DIM_COMMODITY		2		CROIL		2

		42		ESTBI		FR_Y-14Q_Trading		Energy		MAY		DIM_COMMODITY		3		CROIL		3

		43		ESTBI		FR_Y-14Q_Trading		Energy		TPS		DIM_COMMODITY		4		CROIL		4

		44		ESTBI		FR_Y-14Q_Trading		Energy		WTI		DIM_COMMODITY		5		CROIL		5

		45		ESTBI		FR_Y-14Q_Trading		Energy		OMN		DIM_COMMODITY		6		CROIL		6

		46		ESTBI		FR_Y-14Q_Trading		Energy		OSC		DIM_COMMODITY		7		CROIL		7

		47		ESTBI		FR_Y-14Q_Trading		Energy		OSW		DIM_COMMODITY		8		CROIL		8

		48		ESTBI		FR_Y-14Q_Trading		Energy		UNSPECIFIED		DIM_COMMODITY		9		CROIL		9

		49		ESTBI		FR_Y-14Q_Trading		Energy		DIE		DIM_COMMODITY		10		OTHOILPROD		10

		50		ESTBI		FR_Y-14Q_Trading		Energy		FOL		DIM_COMMODITY		11		OTHOILPROD		11

		51		ESTBI		FR_Y-14Q_Trading		Energy		HOL		DIM_COMMODITY		12		OTHOILPROD		12

		52		ESTBI		FR_Y-14Q_Trading		Energy		NPA		DIM_COMMODITY		13		OTHOILPROD		13

		53		ESTBI		FR_Y-14Q_Trading		Energy		ETH		DIM_COMMODITY		14		OTHOILPROD		14

		54		ESTBI		FR_Y-14Q_Trading		Energy		LPG		DIM_COMMODITY		15		OTHOILPROD		15

		55		ESTBI		FR_Y-14Q_Trading		Energy		JFL		DIM_COMMODITY		16		OTHOILPROD		16

		56		ESTBI		FR_Y-14Q_Trading		Energy		GOL		DIM_COMMODITY		17		OTHOILPROD		17

		57		ESTBI		FR_Y-14Q_Trading		Energy		GAS		DIM_COMMODITY		18		OTHOILPROD		18

		58		ESTBI		FR_Y-14Q_Trading		Energy		OTHOILPRODUCTS		DIM_COMMODITY		19		OTHOILPROD		19

		59		ESTBI		FR_Y-14Q_Trading		Energy		GCT		DIM_COMMODITY		1		NATGASUS		1

		60		ESTBI		FR_Y-14Q_Trading		Energy		MCT		DIM_COMMODITY		2		NATGASUS		2

		61		ESTBI		FR_Y-14Q_Trading		Energy		NEO		DIM_COMMODITY		3		NATGASUS		3

		62		ESTBI		FR_Y-14Q_Trading		Energy		RKS		DIM_COMMODITY		6		NATGASUS		4

		63		ESTBI		FR_Y-14Q_Trading		Energy		WNG		DIM_COMMODITY		7		NATGASUS		5

		64		ESTBI		FR_Y-14Q_Trading		Energy		NYMEX		DIM_COMMODITY		8		NATGASUS		6

		65		ESTBI		FR_Y-14Q_Trading		Energy		OTHERUS		DIM_COMMODITY		4		NATGASUS		7

		66		ESTBI		FR_Y-14Q_Trading		Energy		UKNG		DIM_COMMODITY		9		NATGASEUR		8

		67		ESTBI		FR_Y-14Q_Trading		Energy		BG		DIM_COMMODITY		5		NATGASEUR		9

		68		ESTBI		FR_Y-14Q_Trading		Energy		DU		DIM_COMMODITY		10		NATGASEUR		10

		69		ESTBI		FR_Y-14Q_Trading		Energy		FRNG		DIM_COMMODITY		11		NATGASEUR		11

		70		ESTBI		FR_Y-14Q_Trading		Energy		GERNG		DIM_COMMODITY		12		NATGASEUR		12

		71		ESTBI		FR_Y-14Q_Trading		Energy		OTHEREUR		DIM_COMMODITY		13		NATGASEUR		13

		72		ESTBI		FR_Y-14Q_Trading		Energy		CAN		DIM_COMMODITY		14		NATGAS		14

		73		ESTBI		FR_Y-14Q_Trading		Energy		OTHERREGIONS		DIM_COMMODITY		15		NATGAS		15

		74		ESTBI		FR_Y-14Q_Trading		Energy		ET		DIM_COMMODITY		1		POWERUS		1

		75		ESTBI		FR_Y-14Q_Trading		Energy		MW		DIM_COMMODITY		2		POWERUS		2

		76		ESTBI		FR_Y-14Q_Trading		Energy		NE		DIM_COMMODITY		3		POWERUS		3

		77		ESTBI		FR_Y-14Q_Trading		Energy		NYISO		DIM_COMMODITY		6		POWERUS		4

		78		ESTBI		FR_Y-14Q_Trading		Energy		WEST		DIM_COMMODITY		7		POWERUS		5

		79		ESTBI		FR_Y-14Q_Trading		Energy		OTHERPOWUS		DIM_COMMODITY		8		POWERUS		6

		80		ESTBI		FR_Y-14Q_Trading		Energy		NP		DIM_COMMODITY		4		POWEREUR		7

		81		ESTBI		FR_Y-14Q_Trading		Energy		BX		DIM_COMMODITY		9		POWEREUR		8

		82		ESTBI		FR_Y-14Q_Trading		Energy		UKP		DIM_COMMODITY		5		POWEREUR		9

		83		ESTBI		FR_Y-14Q_Trading		Energy		GER		DIM_COMMODITY		10		POWEREUR		10

		84		ESTBI		FR_Y-14Q_Trading		Energy		FRP		DIM_COMMODITY		11		POWEREUR		11

		85		ESTBI		FR_Y-14Q_Trading		Energy		ITL		DIM_COMMODITY		12		POWEREUR		12

		86		ESTBI		FR_Y-14Q_Trading		Energy		OTHERPOWEUR		DIM_COMMODITY		13		POWEREUR		13

		87		ESTBI		FR_Y-14Q_Trading		Energy		ORP		DIM_COMMODITY		14		POWER		14

		88		ESTBI		FR_Y-14Q_Trading		Energy		EUA		DIM_COMMODITY		1		EMISSION		1

		89		ESTBI		FR_Y-14Q_Trading		Energy		CER		DIM_COMMODITY		2		EMISSION		2

		90		ESTBI		FR_Y-14Q_Trading		Energy		VER		DIM_COMMODITY		3		EMISSION		3

		91		ESTBI		FR_Y-14Q_Trading		Energy		OTHEMISSION		DIM_COMMODITY		6		EMISSION		4

		92		ESTBI		FR_Y-14Q_Trading		Energy		API2		DIM_COMMODITY		7		COAL		5

		93		ESTBI		FR_Y-14Q_Trading		Energy		API4		DIM_COMMODITY		8		COAL		6

		94		ESTBI		FR_Y-14Q_Trading		Energy		IN		DIM_COMMODITY		4		COAL		7

		95		ESTBI		FR_Y-14Q_Trading		Energy		OTHERCOAL		DIM_COMMODITY		9		COAL		8

		96		ESTBI		FR_Y-14Q_Trading		Energy		BDI		DIM_COMMODITY		5		DRYFRGT		9

		97		ESTBI		FR_Y-14Q_Trading		Energy		OTHERDRYFRGT		DIM_COMMODITY		10		DRYFRGT		10

		98		ESTBI		FR_Y-14Q_Trading		Energy		SP		DIM_COMMODITY		11		OTHENG		11

		99		ESTBI		FR_Y-14Q_Trading		Energy		OUE		DIM_COMMODITY		12		OTHENG		12

		100		ESTBI		FR_Y-14Q_Trading		Metals		Month 1		DIM_BANDS		2		TRMETALSGP		2		30025

		101		ESTBI		FR_Y-14Q_Trading		Metals		Month 2		DIM_BANDS		3		TRMETALSGP		3		30026

		102		ESTBI		FR_Y-14Q_Trading		Metals		Month 3		DIM_BANDS		4		TRMETALSGP		4		30027

		103		ESTBI		FR_Y-14Q_Trading		ARS				DIM_BANDS		1M		TRDARS_BANDS		9		30012

		104		ESTBI		FR_Y-14Q_Trading		ARS				DIM_BANDS		3M		TRDARS_BANDS		10		30013

		105		ESTBI		FR_Y-14Q_Trading		ARS				DIM_BANDS		6M		TRDARS_BANDS		11		30014

		106		ESTBI		FR_Y-14Q_Trading		ARS				DIM_BANDS		9M		TRDARS_BANDS		12		30015

		107		ESTBI		FR_Y-14Q_Trading		ARS				DIM_BANDS		1Y		TRDARS_BANDS		13		30016

		108		ESTBI		FR_Y-14Q_Trading		ARS				DIM_BANDS		2Y		TRDARS_BANDS		14		30017

		109		ESTBI		FR_Y-14Q_Trading		ARS				DIM_BANDS		3Y		TRDARS_BANDS		15		30018

		110		ESTBI		FR_Y-14Q_Trading		ARS				DIM_BANDS		5Y		TRDARS_BANDS		16		30019

		111		ESTBI		FR_Y-14Q_Trading		ARS				DIM_BANDS		7Y		TRDARS_BANDS		17		30020

		112		ESTBI		FR_Y-14Q_Trading		ARS				DIM_BANDS		10Y		TRDARS_BANDS		18		30021

		113		ESTBI		FR_Y-14Q_Trading		ARS				DIM_BANDS		15Y		TRDARS_BANDS		19		30022

		114		ESTBI		FR_Y-14Q_Trading		ARS				DIM_BANDS		20Y		TRDARS_BANDS		20		30023

		115		ESTBI		FR_Y-14Q_Trading		ARS				DIM_BANDS		30Y		TRDARS_BANDS		21		30024

		116		ESTBI		FR_Y-14Q_Trading		Private Equity		ENRGY		DIM_INDUSTRY		1		ENERGY		1

		117		ESTBI		FR_Y-14Q_Trading		Private Equity		MATRLS		DIM_INDUSTRY		1		MATERIAL		2

		118		ESTBI		FR_Y-14Q_Trading		Private Equity		CAPGD		DIM_INDUSTRY		1		INDUSTRIAL		3

		119		ESTBI		FR_Y-14Q_Trading		Private Equity		AUTOCOMP		DIM_INDUSTRY		1		CONSDISC		4

		120		ESTBI		FR_Y-14Q_Trading		Private Equity		FDSTAPRET		DIM_INDUSTRY		1		CONSTAPL		5

		121		ESTBI		FR_Y-14Q_Trading		Private Equity		HLTHCAREEQP		DIM_INDUSTRY		1		HLTHCARE		6

		122		ESTBI		FR_Y-14Q_Trading		Private Equity		BANK		DIM_INDUSTRY		1		FINEXRLEST		7

		123		ESTBI		FR_Y-14Q_Trading		Private Equity		OFFICE		DIM_INDUSTRY		1		REALESTATE		8

		124		ESTBI		FR_Y-14Q_Trading		Private Equity		SWSER		DIM_INDUSTRY		1		IT		9

		125		ESTBI		FR_Y-14Q_Trading		Private Equity		TELECOM		DIM_INDUSTRY		1		TELECOM		10

		126		ESTBI		FR_Y-14Q_Trading		Private Equity		UTILITY		DIM_INDUSTRY		1		UTILITY		11

		127		ESTBI		FR_Y-14Q_Trading		Private Equity		MININTHDGFND		DIM_INDUSTRY		1		UNSPECIND		12

		128		ESTBI		FR_Y-14Q_Trading		Private Equity		COMSERVSUP		DIM_INDUSTRY		2		INDUSTRIAL		3

		129		ESTBI		FR_Y-14Q_Trading		Private Equity		CONSDURAPP		DIM_INDUSTRY		2		CONSDISC		4

		130		ESTBI		FR_Y-14Q_Trading		Private Equity		FDBEVTOB		DIM_INDUSTRY		2		CONSTAPL		5

		131		ESTBI		FR_Y-14Q_Trading		Private Equity		PHRMBIOLIF		DIM_INDUSTRY		2		HLTHCARE		6

		132		ESTBI		FR_Y-14Q_Trading		Private Equity		DIVFIN		DIM_INDUSTRY		2		FINEXRLEST		7

		133		ESTBI		FR_Y-14Q_Trading		Private Equity		RETAIL		DIM_INDUSTRY		2		REALESTATE		8

		134		ESTBI		FR_Y-14Q_Trading		Private Equity		TECHHWEQUP		DIM_INDUSTRY		2		IT		9

		135		ESTBI		FR_Y-14Q_Trading		Private Equity		FNDSEDCAP		DIM_INDUSTRY		2		UNSPECIND		12

		136		ESTBI		FR_Y-14Q_Trading		Private Equity		TRANSP		DIM_INDUSTRY		3		INDUSTRIAL		3

		137		ESTBI		FR_Y-14Q_Trading		Private Equity		CONSERV		DIM_INDUSTRY		3		CONSDISC		4

		138		ESTBI		FR_Y-14Q_Trading		Private Equity		HHPERSPROD		DIM_INDUSTRY		3		CONSTAPL		5

		139		ESTBI		FR_Y-14Q_Trading		Private Equity		OTHHLTHCAR		DIM_INDUSTRY		3		HLTHCARE		6

		140		ESTBI		FR_Y-14Q_Trading		Private Equity		INSURANCE		DIM_INDUSTRY		3		FINEXRLEST		7

		141		ESTBI		FR_Y-14Q_Trading		Private Equity		MULTIFAMILY		DIM_INDUSTRY		3		REALESTATE		8

		142		ESTBI		FR_Y-14Q_Trading		Private Equity		SEMICONDEQUP		DIM_INDUSTRY		3		IT		9

		143		ESTBI		FR_Y-14Q_Trading		Private Equity		INFRAFND		DIM_INDUSTRY		3		UNSPECIND		12

		144		ESTBI		FR_Y-14Q_Trading		Private Equity		OTHIND		DIM_INDUSTRY		4		INDUSTRIAL		3

		145		ESTBI		FR_Y-14Q_Trading		Private Equity		MEDIA		DIM_INDUSTRY		4		CONSDISC		4

		146		ESTBI		FR_Y-14Q_Trading		Private Equity		OTHCONSTAP		DIM_INDUSTRY		4		CONSTAPL		5

		147		ESTBI		FR_Y-14Q_Trading		Private Equity		OTHFINEXRLEST		DIM_INDUSTRY		4		FINEXRLEST		7

		148		ESTBI		FR_Y-14Q_Trading		Private Equity		HOTEL		DIM_INDUSTRY		4		REALESTATE		8

		149		ESTBI		FR_Y-14Q_Trading		Private Equity		OTHIT		DIM_INDUSTRY		4		IT		9

		150		ESTBI		FR_Y-14Q_Trading		Private Equity		OTHUNSPECIND		DIM_INDUSTRY		4		UNSPECIND		12

		151		ESTBI		FR_Y-14Q_Trading		Private Equity		RETAIL		DIM_INDUSTRY		5		CONSDISC		4

		152		ESTBI		FR_Y-14Q_Trading		Private Equity		COREEXISTOTH		DIM_INDUSTRY		5		REALESTATE		8

		153		ESTBI		FR_Y-14Q_Trading		Private Equity		OTHCONS		DIM_INDUSTRY		6		CONSDISC		4

		154		ESTBI		FR_Y-14Q_Trading		Private Equity		OPPRTUNDEV		DIM_INDUSTRY		6		REALESTATE		8

		155		ESTBI		FR_Y-14Q_Trading		Private Equity		OTHREALEST		DIM_INDUSTRY		7		REALESTATE		8

		156		ESTBI		FR_Y-14Q_Trading		Credit Correlation		Band - 10%		DIM_Bands		10%		QTCCH		1		30066

		157		ESTBI		FR_Y-14Q_Trading		Credit Correlation		Band - 15%		DIM_Bands		15%		QTCCH		2		30063

		158		ESTBI		FR_Y-14Q_Trading		Credit Correlation		Band - 25%		DIM_Bands		25%		QTCCH		3		30067

		159		ESTBI		FR_Y-14Q_Trading		Credit Correlation		Band - 35%		DIM_Bands		35%		QTCCH		4		30068

		160		ESTBI		FR_Y-14Q_Trading		Credit Correlation		Band - 100%		DIM_Bands		100%		QTCCH		5		30069

		161		ESTBI		FR_Y-14Q_Trading		Credit Correlation		Band - 8%		DIM_Bands		8%		QTCCLO1		1		30075

		162		ESTBI		FR_Y-14Q_Trading		Credit Correlation		Band - 15%		DIM_Bands		15%		QTCCLO1		2		30076

		163		ESTBI		FR_Y-14Q_Trading		Credit Correlation		Band - 30%		DIM_Bands		30%		QTCCLO1		3		30064

		164		ESTBI		FR_Y-14Q_Trading		Credit Correlation		Band - 100%		DIM_Bands		100%		QTCCLO1		4		30065

		165		ESTBI		FR_Y-14Q_Trading		Credit Correlation		EQUITY		Dim_Instrument_Contract		1		QTCCESM		1

		166		ESTBI		FR_Y-14Q_Trading		Credit Correlation		SUPERSENIOR		Dim_Instrument_Contract		2		QTCCESM		3

		167		ESTBI		FR_Y-14Q_Trading		Credit Correlation		MEZZANINE		Dim_Instrument_Contract		3		QTCCESM		2

		168		ESTBI		FR_Y-14Q_Trading		Credit Correlation		CDX		Dim_Index		1		QTCCINVMAIN		1

		169		ESTBI		FR_Y-14Q_Trading		Credit Correlation		ITRAXX		Dim_Index		2		QTCCINVMAIN		2

		170		ESTBI		FR_Y-14Q_Trading		Credit Correlation		IG		Dim_Index		1		QTCCINVGRD		1

		171		ESTBI		FR_Y-14Q_Trading		Credit Correlation		HY		Dim_Index		2		QTCCINVGRD		2

		172		ESTBI		FR_Y-14Q_Trading		Credit Correlation		EURMAIN		Dim_Index		3		QTCCINVGRD		3

		173		ESTBI		FR_Y-14Q_Trading		Credit Correlation		XO		Dim_Index		4		QTCCINVGRD		4

		174		ESTBI		FR_Y-14Q_Trading		Credit Correlation		Band - 3%		DIM_Bands		3%		QTCCEURM		1		30060

		175		ESTBI		FR_Y-14Q_Trading		Credit Correlation		Band - 6%		DIM_Bands		6%		QTCCEURM		2		30070

		176		ESTBI		FR_Y-14Q_Trading		Credit Correlation		Band - 9%		DIM_Bands		9%		QTCCEURM		3		30071

		177		ESTBI		FR_Y-14Q_Trading		Credit Correlation		Band - 12%		DIM_Bands		12%		QTCCEURM		4		30072

		178		ESTBI		FR_Y-14Q_Trading		Credit Correlation		Band - 22%		DIM_Bands		22%		QTCCEURM		5		30073

		179		ESTBI		FR_Y-14Q_Trading		Credit Correlation		Band - 100%		DIM_Bands		100%		QTCCEURM		6		30074

		180		ESTBI		FR_Y-14Q_Trading		Credit Correlation		Band - 25%		DIM_Bands		25%		QTCCXO		3		30067

		181		ESTBI		FR_Y-14Q_Trading		Credit Correlation		Band - 15%		DIM_Bands		15%		QTCCXO		2		30063

		182		ESTBI		FR_Y-14Q_Trading		Credit Correlation		Band - 10%		DIM_Bands		10%		QTCCXO		1		30066

		183		ESTBI		FR_Y-14Q_Trading		Credit Correlation		Band - 35%		DIM_Bands		35%		QTCCXO		4		30068

		184		ESTBI		FR_Y-14Q_Trading		Credit Correlation		Band - 100%		DIM_Bands		100%		QTCCXO		5		30069

		185		ESTBI		FR_Y-14Q_Trading		Credit Correlation		LCDX		Dim_Instrument_Contract		1		QTCCLOAN		1

		186		ESTBI		FR_Y-14Q_Trading		Credit Correlation		Band - 3%		DIM_Bands		3%		QTCC1		1		30060

		187		ESTBI		FR_Y-14Q_Trading		Metals		Month 4		DIM_BANDS		5		TRMETALSGP		5		30028

		188		ESTBI		FR_Y-14Q_Trading		Credit Correlation		Band - 7%		DIM_Bands		7%		QTCC1		2		30061

		189		ESTBI		FR_Y-14Q_Trading		Credit Correlation		Band - 10%		DIM_Bands		10%		QTCC1		3		30062

		190		ESTBI		FR_Y-14Q_Trading		Credit Correlation		Band - 15%		DIM_Bands		15%		QTCC1		4		30063

		191		ESTBI		FR_Y-14Q_Trading		Credit Correlation		Band - 30%		DIM_Bands		30%		QTCC1		5		30064

		192		ESTBI		FR_Y-14Q_Trading		Credit Correlation		Band - 100%		DIM_Bands		100%		QTCC1		6		30065

		193		ESTBI		FR_Y-14Q_Trading		ARS		OARS		DIM_REG_INSTR_CLASSIFICATION		5		TRDARS_INSTR_TYP		5

		194		ESTBI		FR_Y-14Q_Trading		Corporate Credit-Advanced		AAA		Dim_credit_Rating		1		TRDCCA_DCR		1

		195		ESTBI		FR_Y-14Q_Trading		Corporate Credit-Advanced		AA		Dim_credit_Rating		2		TRDCCA_DCR		2

		196		ESTBI		FR_Y-14Q_Trading		Corporate Credit-Advanced		A		Dim_credit_Rating		3		TRDCCA_DCR		3

		197		ESTBI		FR_Y-14Q_Trading		Corporate Credit-Advanced		BBB		Dim_credit_Rating		4		TRDCCA_DCR		4

		198		ESTBI		FR_Y-14Q_Trading		Corporate Credit-Advanced		BB		Dim_credit_Rating		5		TRDCCA_DCR		5

		199		ESTBI		FR_Y-14Q_Trading		Corporate Credit-Advanced		B		Dim_credit_Rating		6		TRDCCA_DCR		6

		200		ESTBI		FR_Y-14Q_Trading		Corporate Credit-Advanced		DEFLTD		Dim_credit_Rating		8		TRDCCA_DCR		8

		201		ESTBI		FR_Y-14Q_Trading		Corporate Credit-Advanced		NDEFLTD		Dim_credit_Rating		9		TRDCCA_DCR		9

		202		ESTBI		FR_Y-14Q_Trading		Corporate Credit-Advanced		DEFLTSTUK		Dim_credit_Rating		10		TRDCCA_DCR		10

		203		ESTBI		FR_Y-14Q_Trading		Corporate Credit-Advanced		NR		Dim_credit_Rating		11		TRDCCA_DCR		11

		204		ESTBI		FR_Y-14Q_Trading		Corporate Credit-Advanced		CORP		DIM_ISSUER_TYPE		1		TRDCCA_ISS_TYP		1

		205		ESTBI		FR_Y-14Q_Trading		Corporate Credit-Advanced		ADVECO		DIM_ECONOMIC_ZONE		1		TRDCCA_ECO_ZONE		1

		206		ESTBI		FR_Y-14Q_Trading		Corporate Credit-Advanced				DIM_BANDS		1M		TRDCCA_BANDS		12		30012

		207		ESTBI		FR_Y-14Q_Trading		Corporate Credit-Advanced				DIM_BANDS		3M		TRDCCA_BANDS		13		30013

		208		ESTBI		FR_Y-14Q_Trading		Corporate Credit-Advanced				DIM_BANDS		6M		TRDCCA_BANDS		14		30014

		209		ESTBI		FR_Y-14Q_Trading		Corporate Credit-Advanced				DIM_BANDS		9M		TRDCCA_BANDS		15		30015

		210		ESTBI		FR_Y-14Q_Trading		Corporate Credit-Advanced				DIM_BANDS		1Y		TRDCCA_BANDS		16		30016

		211		ESTBI		FR_Y-14Q_Trading		Corporate Credit-Advanced				DIM_BANDS		2Y		TRDCCA_BANDS		17		30017

		212		ESTBI		FR_Y-14Q_Trading		Corporate Credit-Advanced				DIM_BANDS		3Y		TRDCCA_BANDS		18		30018

		213		ESTBI		FR_Y-14Q_Trading		Corporate Credit-Advanced				DIM_BANDS		5Y		TRDCCA_BANDS		19		30019

		214		ESTBI		FR_Y-14Q_Trading		Corporate Credit-Advanced				DIM_BANDS		7Y		TRDCCA_BANDS		20		30020

		215		ESTBI		FR_Y-14Q_Trading		Corporate Credit-Advanced				DIM_BANDS		10Y		TRDCCA_BANDS		21		30021

		216		ESTBI		FR_Y-14Q_Trading		Corporate Credit-Advanced				DIM_BANDS		15Y		TRDCCA_BANDS		22		30022

		217		ESTBI		FR_Y-14Q_Trading		Corporate Credit-Advanced				DIM_BANDS		20Y		TRDCCA_BANDS		23		30023

		218		ESTBI		FR_Y-14Q_Trading		Corporate Credit-Advanced				DIM_BANDS		30Y		TRDCCA_BANDS		24		30024

		219		ESTBI		FR_Y-14Q_Trading		Corporate Credit-Advanced		CAD		DIM_CURRENCY		1		TRDCCA_CURR_CAD		1

		220		ESTBI		FR_Y-14Q_Trading		Corporate Credit-Advanced		CHF		DIM_CURRENCY		2		TRDCCA_CURR_SWF		2

		221		ESTBI		FR_Y-14Q_Trading		Corporate Credit-Advanced		EUR		DIM_CURRENCY		3		TRDCCA_CURR_EUR		3

		222		ESTBI		FR_Y-14Q_Trading		Corporate Credit-Advanced		GBP		DIM_CURRENCY		4		TRDCCA_CURR_BRP		4

		223		ESTBI		FR_Y-14Q_Trading		Corporate Credit-Advanced		JPY		DIM_CURRENCY		5		TRDCCA_CURR_JPY		5

		224		ESTBI		FR_Y-14Q_Trading		Corporate Credit-Advanced		USD		DIM_CURRENCY		6		TRDCCA_CURR_USD		6

		225		ESTBI		FR_Y-14Q_Trading		Credit Correlation		Band - 3Y		DIM_Bands		1		QTCC2		1		30018

		226		ESTBI		FR_Y-14Q_Trading		Corporate Credit-Advanced		BONDS		Dim_instrument_type		1		TRDCCA_INSTR_G_IR		1

		227		ESTBI		FR_Y-14Q_Trading		Corporate Credit-Advanced		LOANS		Dim_instrument_type		2		TRDCCA_INSTR_G_IR		2

		228		ESTBI		FR_Y-14Q_Trading		Corporate Credit-Advanced		COVBONDS		Dim_instrument_type		3		TRDCCA_INSTR_G_IR		3

		229		ESTBI		FR_Y-14Q_Trading		Corporate Credit-Advanced		SNGLENAMECDS		Dim_instrument_type		4		TRDCCA_INSTR_G_CR		4

		230		ESTBI		FR_Y-14Q_Trading		Corporate Credit-Advanced		LOANCDS		Dim_instrument_type		5		TRDCCA_INSTR_G_CR		5

		231		ESTBI		FR_Y-14Q_Trading		Corporate Credit-Advanced		INDICES		Dim_instrument_type		6		TRDCCA_INSTR_G_CR		6

		232		ESTBI		FR_Y-14Q_Trading		Corporate Credit-Advanced		INDXTRANCH		Dim_instrument_type		7		TRDCCA_INSTR_G_CR		7

		233		ESTBI		FR_Y-14Q_Trading		Corporate Credit-Advanced		CR		Dim_instrument_type		1		TRDCCA_INSTR_RF_CR		1

		234		ESTBI		FR_Y-14Q_Trading		Corporate Credit-Advanced		IR		Dim_instrument_type		2		TRDCCA_INSTR_RF_IR		2

		235		ESTBI		FR_Y-14Q_Trading		Corporate Credit-Advanced		SPOT		Dim_instrument_type		1		TRDCCA_INSTR_DT_SPT		1

		236		ESTBI		FR_Y-14Q_Trading		Corporate Credit-Advanced		OPTS		Dim_instrument_type		2		TRDCCA_INSTR_DT_OPT		2

		237		ESTBI		FR_Y-14Q_Trading		Other Fair Value Assets		AUTOCOMP		DIM_INDUSTRY		1		CONSDISC		4

		238		ESTBI		FR_Y-14Q_Trading		Other Fair Value Assets		CONSDURAPP		DIM_INDUSTRY		2		CONSDISC		4

		239		ESTBI		FR_Y-14Q_Trading		Other Fair Value Assets		CONSERV		DIM_INDUSTRY		3		CONSDISC		4

		240		ESTBI		FR_Y-14Q_Trading		Other Fair Value Assets		MEDIA		DIM_INDUSTRY		4		CONSDISC		4

		241		ESTBI		FR_Y-14Q_Trading		Other Fair Value Assets		RETAIL		DIM_INDUSTRY		5		CONSDISC		4

		242		ESTBI		FR_Y-14Q_Trading		Other Fair Value Assets		OTHCONS		DIM_INDUSTRY		6		CONSDISC		4

		243		ESTBI		FR_Y-14Q_Trading		Other Fair Value Assets		FDSTAPRET		DIM_INDUSTRY		1		CONSTAPL		5

		244		ESTBI		FR_Y-14Q_Trading		Other Fair Value Assets		FDBEVTOB		DIM_INDUSTRY		2		CONSTAPL		5

		245		ESTBI		FR_Y-14Q_Trading		Other Fair Value Assets		HHPERSPROD		DIM_INDUSTRY		3		CONSTAPL		5

		246		ESTBI		FR_Y-14Q_Trading		Other Fair Value Assets		OTHCONSTAP		DIM_INDUSTRY		4		CONSTAPL		5

		247		ESTBI		FR_Y-14Q_Trading		Other Fair Value Assets		ENRGY		DIM_INDUSTRY		1		ENERGY		1

		248		ESTBI		FR_Y-14Q_Trading		Other Fair Value Assets		BANK		DIM_INDUSTRY		1		FINEXRLEST		7

		249		ESTBI		FR_Y-14Q_Trading		Other Fair Value Assets		DIVFIN		DIM_INDUSTRY		2		FINEXRLEST		7

		250		ESTBI		FR_Y-14Q_Trading		Other Fair Value Assets		INSURANCE		DIM_INDUSTRY		3		FINEXRLEST		7

		251		ESTBI		FR_Y-14Q_Trading		Other Fair Value Assets		OTHFINEXRLEST		DIM_INDUSTRY		4		FINEXRLEST		7

		252		ESTBI		FR_Y-14Q_Trading		Other Fair Value Assets		HLTHCAREEQP		DIM_INDUSTRY		1		HLTHCARE		6

		253		ESTBI		FR_Y-14Q_Trading		Other Fair Value Assets		PHRMBIOLIF		DIM_INDUSTRY		2		HLTHCARE		6

		254		ESTBI		FR_Y-14Q_Trading		Other Fair Value Assets		OTHHLTHCAR		DIM_INDUSTRY		3		HLTHCARE		6

		255		ESTBI		FR_Y-14Q_Trading		Other Fair Value Assets		CAPGD		DIM_INDUSTRY		1		INDUSTRIAL		3

		256		ESTBI		FR_Y-14Q_Trading		Other Fair Value Assets		COMSERVSUP		DIM_INDUSTRY		2		INDUSTRIAL		3

		257		ESTBI		FR_Y-14Q_Trading		Other Fair Value Assets		TRANSP		DIM_INDUSTRY		3		INDUSTRIAL		3

		258		ESTBI		FR_Y-14Q_Trading		Other Fair Value Assets		OTHIND		DIM_INDUSTRY		3		INDUSTRIAL		3

		259		ESTBI		FR_Y-14Q_Trading		Other Fair Value Assets		SWSER		DIM_INDUSTRY		1		IT		9

		260		ESTBI		FR_Y-14Q_Trading		Other Fair Value Assets		TECHHWEQUP		DIM_INDUSTRY		2		IT		9

		261		ESTBI		FR_Y-14Q_Trading		Other Fair Value Assets		SEMICONDEQUP		DIM_INDUSTRY		3		IT		9

		262		ESTBI		FR_Y-14Q_Trading		Other Fair Value Assets		OTHIT		DIM_INDUSTRY		4		IT		9

		263		ESTBI		FR_Y-14Q_Trading		Other Fair Value Assets		MATRLS		DIM_INDUSTRY		1		MATERIAL		2

		264		ESTBI		FR_Y-14Q_Trading		Other Fair Value Assets		OFFICE		DIM_INDUSTRY		1		REALESTATE		8

		265		ESTBI		FR_Y-14Q_Trading		Other Fair Value Assets		RETAIL		DIM_INDUSTRY		2		REALESTATE		8

		266		ESTBI		FR_Y-14Q_Trading		Other Fair Value Assets		MULTIFAMILY		DIM_INDUSTRY		3		REALESTATE		8

		267		ESTBI		FR_Y-14Q_Trading		Other Fair Value Assets		HOTEL		DIM_INDUSTRY		4		REALESTATE		8

		268		ESTBI		FR_Y-14Q_Trading		Other Fair Value Assets		COREEXISTOTH		DIM_INDUSTRY		5		REALESTATE		8

		269		ESTBI		FR_Y-14Q_Trading		Other Fair Value Assets		OPPRTUNDEV		DIM_INDUSTRY		6		REALESTATE		8

		270		ESTBI		FR_Y-14Q_Trading		Other Fair Value Assets		OTHREALEST		DIM_INDUSTRY		7		REALESTATE		8

		271		ESTBI		FR_Y-14Q_Trading		Rates DV01		500BPSPSHIFT		dim_stress		10		TRADRATDV02		10

		272		ESTBI		FR_Y-14Q_Trading		Other Fair Value Assets		SEC45ALTENGINV		DIM_INDUSTRY		2		TAXCR		12

		273		ESTBI		FR_Y-14Q_Trading		Corporate Credit-Advanced		CDX		DIM_INDEX		1		TRDCCA_CDX_INDX		1

		274		ESTBI		FR_Y-14Q_Trading		Corporate Credit-Advanced		ITRAXX		DIM_INDEX		2		TRDCCA_CDX_INDX		2

		275		ESTBI		FR_Y-14Q_Trading		Corporate Credit-Advanced		LCDX		DIM_INDEX		3		TRDCCA_CDX_INDX		3

		276		ESTBI		FR_Y-14Q_Trading		Corporate Credit-Advanced		IG		DIM_INDEX		4		TRDCCA_INDX_INV_GRD		4

		277		ESTBI		FR_Y-14Q_Trading		Corporate Credit-Advanced		HY		DIM_INDEX		5		TRDCCA_INDX_INV_GRD		5

		278		ESTBI		FR_Y-14Q_Trading		Corporate Credit-Advanced		EURMAIN		DIM_INDEX		6		TRDCCA_INDX_INV_GRD		6

		279		ESTBI		FR_Y-14Q_Trading		Corporate Credit-Advanced		XO		DIM_INDEX		7		TRDCCA_INDX_INV_GRD		7

		280		ESTBI		FR_Y-14Q_Trading		Corporate Credit-Advanced				DIM_INDEX		8		TRDCCA_INX_SERIES_9		8		9

		281		ESTBI		FR_Y-14Q_Trading		Corporate Credit-Advanced		YES		DIM_INSTRUMENT_CONTRACT		1		TRDCCA_F_ON_RUN_Y		1

		282		ESTBI		FR_Y-14Q_Trading		Corporate Credit-Advanced		NO		DIM_INSTRUMENT_CONTRACT		2		TRDCCA_F_ON_RUN_N		2

		283		ESTBI		FR_Y-14Q_Trading		Rates DV01		1Y		DIM_IRC		B		TRADRATDV05		7

		284		ESTBI		FR_Y-14Q_Trading		Rates DV01		T1M		DIM_IRC		C		TRADRATDV05		8

		285		ESTBI		FR_Y-14Q_Trading		Rates DV01		T3M		DIM_IRC		C		TRADRATDV05		9

		286		ESTBI		FR_Y-14Q_Trading		Rates DV01		T6M		DIM_IRC		C		TRADRATDV05		10

		287		ESTBI		FR_Y-14Q_Trading		Rates DV01		T1Y		DIM_IRC		C		TRADRATDV05		11

		288		ESTBI		FR_Y-14Q_Trading		Rates DV01		L1M		DIM_IRC		C		TRADRATDV05		12

		289		ESTBI		FR_Y-14Q_Trading		Rates DV01		L3M		DIM_IRC		C		TRADRATDV05		13

		290		ESTBI		FR_Y-14Q_Trading		Rates DV01		L6M		DIM_IRC		C		TRADRATDV05		14

		291		ESTBI		FR_Y-14Q_Trading		Rates DV01		L1Y		DIM_IRC		C		TRADRATDV05		15

		292		ESTBI		FR_Y-14Q_Supplemental		FR_Y-14Q_Supplemental		NFNRNODOM		DIM_FRY9C_HCC_SCHEDULE		16		FRY9C		16

		293		ESTBI		FR_Y-14Q_Supplemental		FR_Y-14Q_Supplemental		NFNRNOINT		DIM_FRY9C_HCC_SCHEDULE		17		FRY9C		17

		294		ESTBI		FR_Y-14Q_Supplemental		FR_Y-14Q_Supplemental		NFNROODOM		DIM_FRY9C_HCC_SCHEDULE		18		FRY9C		18

		295		ESTBI		FR_Y-14Q_Supplemental		FR_Y-14Q_Supplemental		NFNROOINT		DIM_FRY9C_HCC_SCHEDULE		19		FRY9C		19

		296		ESTBI		FR_Y-14Q_Supplemental		FR_Y-14Q_Supplemental		LSFARMDOM		DIM_FRY9C_HCC_SCHEDULE		20		FRY9C		20

		297		ESTBI		FR_Y-14Q_Supplemental		FR_Y-14Q_Supplemental		LSFARMINT		DIM_FRY9C_HCC_SCHEDULE		21		FRY9C		21

		298		ESTBI		FR_Y-14Q_Supplemental		FR_Y-14Q_Supplemental		COMINDGRD		DIM_FRY9C_HCC_SCHEDULE		22		FRY9C		22

		299		ESTBI		FR_Y-14Q_Supplemental		FR_Y-14Q_Supplemental		SMEDOM		DIM_FRY9C_HCC_SCHEDULE		23		FRY9C		23

		300		ESTBI		FR_Y-14Q_Supplemental		FR_Y-14Q_Supplemental		SMEINT		DIM_FRY9C_HCC_SCHEDULE		24		FRY9C		24

		301		ESTBI		FR_Y-14Q_Supplemental		FR_Y-14Q_Supplemental		GRDGOVT		DIM_FRY9C_HCC_SCHEDULE		25		FRY9C		25

		302		ESTBI		FR_Y-14Q_Supplemental		FR_Y-14Q_Supplemental		GRDAGRI		DIM_FRY9C_HCC_SCHEDULE		26		FRY9C		26

		303		ESTBI		FR_Y-14Q_Supplemental		FR_Y-14Q_Supplemental		GRDDEPO		DIM_FRY9C_HCC_SCHEDULE		27		FRY9C		27

		304		ESTBI		FR_Y-14Q_Supplemental		FR_Y-14Q_Supplemental		GRDOTH		DIM_FRY9C_HCC_SCHEDULE		28		FRY9C		28

		305		ESTBI		FR_Y-14Q_Supplemental		FR_Y-14Q_Supplemental		OTHR		DIM_FRY9C_HCC_SCHEDULE		29		FRY9C		29

		306		ESTBI		FR_Y-14Q_Supplemental		FR_Y-14Q_Supplemental		AUTOLSY14QSCH		DIM_REG_PRODUCT_CLASSIFICATION		1		REG		5

		307		ESTBI		FR_Y-14Q_Supplemental		FR_Y-14Q_Supplemental		NAUTOLS14QSCH		DIM_REG_PRODUCT_CLASSIFICATION		2		REG		6

		308		ESTBI		FR_Y-14Q_Supplemental		FR_Y-14Q_Supplemental		NPURSEC		DIM_REG_PRODUCT_CLASSIFICATION		3		REG		7

		309		ESTBI		FR_Y-14Q_Supplemental		FR_Y-14Q_Supplemental		SMECRLNBHCK1763		DIM_REG_PRODUCT_CLASSIFICATION		4		REG		8

		310		ESTBI		FR_Y-14Q_Supplemental		FR_Y-14Q_Supplemental		SMECRLNBHCK1764		DIM_REG_PRODUCT_CLASSIFICATION		5		REG		9

		311		ESTBI		FR_Y-14Q_Supplemental		FR_Y-14Q_Supplemental		SMECRLNBHCKB538		DIM_REG_PRODUCT_CLASSIFICATION		6		REG		10

		312		ESTBI		FR_Y-14Q_Supplemental		FR_Y-14Q_Supplemental		SMECRLNBHCKB539		DIM_REG_PRODUCT_CLASSIFICATION		7		REG		11

		313		ESTBI		FR_Y-14Q_Supplemental		FR_Y-14Q_Supplemental		SMECRLNBHCKK207		DIM_REG_PRODUCT_CLASSIFICATION		8		REG		12

		314		ESTBI		FR_Y-14Q_Supplemental		FR_Y-14Q_Supplemental		SMECRLNBHCKJ451		DIM_REG_PRODUCT_CLASSIFICATION		9		REG		13

		315		ESTBI		FR_Y-14Q_Supplemental		FR_Y-14Q_Supplemental		SCRDLNBHCKF160		DIM_REG_PRODUCT_CLASSIFICATION		10		REG		14

		316		ESTBI		FR_Y-14Q_Supplemental		FR_Y-14Q_Supplemental		SCRDLNBHCKF163		DIM_REG_PRODUCT_CLASSIFICATION		11		REG		15

		317		ESTBI		FR_Y-14Q_Supplemental		FR_Y-14Q_Supplemental		SCRDLNBHCKJ451		DIM_REG_PRODUCT_CLASSIFICATION		12		REG		16

		318		ESTBI		FR_Y-14Q_Supplemental		FR_Y-14Q_Supplemental		CARYVALWHLN		DIM_REG_PRODUCT_CLASSIFICATION		13		REG		17

		319		ESTBI		FR_Y-14Q_Supplemental		FR_Y-14Q_Supplemental		OSBALWHLNIMPORT		DIM_REG_PRODUCT_CLASSIFICATION		14		REG		18

		320		ESTBI		FR_Y-14Q_Supplemental		FR_Y-14Q_Supplemental		EDULOAN		DIM_FRY9C_HCC_SCHEDULE		1		FRY9C		1

		321		ESTBI		FR_Y-14Q_Supplemental		FR_Y-14Q_Supplemental		OTCDOM		DIM_FRY9C_HCC_SCHEDULE		2		FRY9C		2

		322		ESTBI		FR_Y-14Q_Supplemental		FR_Y-14Q_Supplemental		OTCINT		DIM_FRY9C_HCC_SCHEDULE		3		FRY9C		3

		323		ESTBI		FR_Y-14Q_Supplemental		FR_Y-14Q_Supplemental		FLDOM		DIM_FRY9C_HCC_SCHEDULE		4		FRY9C		4

		324		ESTBI		FR_Y-14Q_Supplemental		FR_Y-14Q_Supplemental		FLINT		DIM_FRY9C_HCC_SCHEDULE		5		FRY9C		5

		325		ESTBI		FR_Y-14Q_Supplemental		FR_Y-14Q_Supplemental		JLDOM		DIM_FRY9C_HCC_SCHEDULE		6		FRY9C		6

		326		ESTBI		FR_Y-14Q_Supplemental		FR_Y-14Q_Supplemental		JLINT		DIM_FRY9C_HCC_SCHEDULE		7		FRY9C		7

		327		ESTBI		FR_Y-14Q_Supplemental		FR_Y-14Q_Supplemental		BCCDOM		DIM_FRY9C_HCC_SCHEDULE		8		FRY9C		8

		328		ESTBI		FR_Y-14Q_Supplemental		FR_Y-14Q_Supplemental		BCCINT		DIM_FRY9C_HCC_SCHEDULE		9		FRY9C		9

		329		ESTBI		FR_Y-14Q_Supplemental		FR_Y-14Q_Supplemental		AUTODOM		DIM_FRY9C_HCC_SCHEDULE		10		FRY9C		10

		330		ESTBI		FR_Y-14Q_Trading		Rates DV01		MIN200BPSPSHIFT		dim_stress		1		TRADRATDV02		1

		331		ESTBI		FR_Y-14Q_Trading		Rates DV01		MIN100BPSPSHIFT		dim_stress		2		TRADRATDV02		2

		332		ESTBI		FR_Y-14Q_Trading		Rates DV01		MIN50BPSPSHIFT		dim_stress		3		TRADRATDV02		3

		333		ESTBI		FR_Y-14Q_Trading		Rates DV01		50BPSPSHIFT		dim_stress		4		TRADRATDV02		4

		334		ESTBI		FR_Y-14Q_Trading		Rates DV01		100BPSPSHIFT		dim_stress		5		TRADRATDV02		5

		335		ESTBI		FR_Y-14Q_Trading		Rates DV01		150BPSPSHIFT		dim_stress		6		TRADRATDV02		6

		336		ESTBI		FR_Y-14Q_Trading		Rates DV01		200BPSPSHIFT		dim_stress		7		TRADRATDV02		7

		337		ESTBI		FR_Y-14Q_Trading		Rates DV01		300BPSPSHIFT		dim_stress		8		TRADRATDV02		8

		338		ESTBI		FR_Y-14Q_Supplemental		FR_Y-14Q_Supplemental		AUTOINT		DIM_FRY9C_HCC_SCHEDULE		11		FRY9C		11

		339		ESTBI		FR_Y-14Q_Supplemental		FR_Y-14Q_Supplemental		CONSTDOM		DIM_FRY9C_HCC_SCHEDULE		12		FRY9C		12

		340		ESTBI		FR_Y-14Q_Supplemental		FR_Y-14Q_Supplemental		CONSTINT		DIM_FRY9C_HCC_SCHEDULE		13		FRY9C		13

		341		ESTBI		FR_Y-14Q_Supplemental		FR_Y-14Q_Supplemental		MULTIDOM		DIM_FRY9C_HCC_SCHEDULE		14		FRY9C		14

		342		ESTBI		FR_Y-14Q_Supplemental		FR_Y-14Q_Supplemental		MULTIINT		DIM_FRY9C_HCC_SCHEDULE		15		FRY9C		15

		343		ESTBI		FR_Y-14Q_Trading		Rates DV01		400BPSPSHIFT		dim_stress		9		TRADRATDV02		9

		344		ESTBI		FR_Y-14Q_Trading		Metals		FUOP		DIM_INSTRUMENT_TYPE		4		METALSDERV		4

		345		ESTBI		FR_Y-14Q_Trading		Metals		FOOP		DIM_INSTRUMENT_TYPE		5		METALSDERV		5

		346		ESTBI		FR_Y-14Q_Trading		Energy		FUOP		DIM_INSTRUMENT_TYPE		4		ENERGYDERV		4

		347		ESTBI		FR_Y-14Q_Trading		Metals		Month 21		DIM_BANDS		22		TRMETALSGP		22		30045

		348		ESTBI		FR_Y-14Q_Trading		Metals		Month 22		DIM_BANDS		23		TRMETALSGP		23		30046

		349		ESTBI		FR_Y-14Q_Trading		Metals		Month 23		DIM_BANDS		24		TRMETALSGP		24		30047

		350		ESTBI		FR_Y-14Q_Trading		Metals		Month 24		DIM_BANDS		25		TRMETALSGP		25		30048

		351		ESTBI		FR_Y-14Q_Trading		Metals		Year 3		DIM_BANDS		26		TRMETALSGP		26		30049

		352		ESTBI		FR_Y-14Q_Trading		Metals		Year 4		DIM_BANDS		27		TRMETALSGP		27		30050

		353		ESTBI		FR_Y-14Q_Trading		Metals		Year 5		DIM_BANDS		28		TRMETALSGP		28		30051

		354		ESTBI		FR_Y-14Q_Trading		Metals		Year 6		DIM_BANDS		29		TRMETALSGP		29		30052

		355		ESTBI		FR_Y-14Q_Trading		Metals		Year 7		DIM_BANDS		30		TRMETALSGP		30		30053

		356		ESTBI		FR_Y-14Q_Trading		Metals		Year 8		DIM_BANDS		31		TRMETALSGP		31		30054

		357		ESTBI		FR_Y-14Q_Trading		Metals		Year 9		DIM_BANDS		32		TRMETALSGP		32		30055

		358		ESTBI		FR_Y-14Q_Trading		Metals		Year 10-14		DIM_BANDS		33		TRMETALSGP		33		30056

		359		ESTBI		FR_Y-14Q_Trading		Metals		Year 15-19		DIM_BANDS		34		TRMETALSGP		34		30057

		360		ESTBI		FR_Y-14Q_Trading		Metals		Year 20+		DIM_BANDS		35		TRMETALSGP		35		30058

		361		ESTBI		FR_Y-14Q_Trading		Metals		Spot		DIM_BANDS		1		TRMETALSGP		1		30059

		362		ESTBI		FR_Y-14Q_Trading		Metals		CM		DIM_INSTRUMENT_TYPE		1		METALSCM		1

		363		ESTBI		FR_Y-14Q_Trading		Metals		FWDS		DIM_INSTRUMENT_TYPE		1		METALSDERV		1

		364		ESTBI		FR_Y-14Q_Trading		Metals		OPTS		DIM_INSTRUMENT_TYPE		2		METALSDERV		2

		365		ESTBI		FR_Y-14Q_Trading		Metals		FUTS		DIM_INSTRUMENT_TYPE		3		METALSDERV		3

		366		ESTBI		FR_Y-14Q_Trading		Metals		GOLD		DIM_COMMODITY		11		PRECMETAL		1

		367		ESTBI		FR_Y-14Q_Trading		Metals		SILVER		DIM_COMMODITY		12		PRECMETAL		2

		368		ESTBI		FR_Y-14Q_Trading		Metals		PD		DIM_COMMODITY		13		PRECMETAL		3

		369		ESTBI		FR_Y-14Q_Trading		Metals		PT		DIM_COMMODITY		14		PRECMETAL		4

		370		ESTBI		FR_Y-14Q_Trading		Metals		OTHPRECMETALS		DIM_COMMODITY		15		PRECMETAL		5

		371		ESTBI		FR_Y-14Q_Trading		Metals		ALPR		DIM_COMMODITY		1		BASEMETAL		6

		372		ESTBI		FR_Y-14Q_Trading		Metals		ALALO		DIM_COMMODITY		2		BASEMETAL		7

		373		ESTBI		FR_Y-14Q_Trading		Metals		COPPER		DIM_COMMODITY		3		BASEMETAL		8

		374		ESTBI		FR_Y-14Q_Trading		Metals		FE		DIM_COMMODITY		6		BASEMETAL		9

		375		ESTBI		FR_Y-14Q_Trading		Metals		LEAD		DIM_COMMODITY		7		BASEMETAL		10

		376		ESTBI		FR_Y-14Q_Trading		Metals		NICKEL		DIM_COMMODITY		8		BASEMETAL		11

		377		ESTBI		FR_Y-14Q_Trading		Metals		TIM		DIM_COMMODITY		4		BASEMETAL		12

		378		ESTBI		FR_Y-14Q_Trading		Metals		UR		DIM_COMMODITY		9		BASEMETAL		13

		379		ESTBI		FR_Y-14Q_Trading		Metals		ZINC		DIM_COMMODITY		5		BASEMETAL		14

		380		ESTBI		FR_Y-14Q_Trading		Metals		OTHBASMETALS		DIM_COMMODITY		10		BASEMETAL		15

		381		ESTBI		FR_Y-14Q_Trading		Metals		OTHMETALS		DIM_COMMODITY		16		OTHMETAL		16

		382		ESTBI		FR_Y-14Q_Trading		Munis		AAA		Dim_credit_Rating		1		TRDMUNIS_DCR		1

		383		ESTBI		FR_Y-14Q_Trading		Munis		AA		Dim_credit_Rating		2		TRDMUNIS_DCR		2

		384		ESTBI		FR_Y-14Q_Trading		Munis		A		Dim_credit_Rating		3		TRDMUNIS_DCR		3

		385		ESTBI		FR_Y-14Q_Trading		Munis		BBB		Dim_credit_Rating		4		TRDMUNIS_DCR		4

		386		ESTBI		FR_Y-14Q_Trading		Munis		BB		Dim_credit_Rating		5		TRDMUNIS_DCR		5

		387		ESTBI		FR_Y-14Q_Trading		Munis		B		Dim_credit_Rating		6		TRDMUNIS_DCR		6

		388		ESTBI		FR_Y-14Q_Trading		Munis		<B		Dim_credit_Rating		7		TRDMUNIS_DCR		7

		389		ESTBI		FR_Y-14Q_Trading		Munis		NR		Dim_credit_Rating		8		TRDMUNIS_DCR		8

		390		ESTBI		FR_Y-14Q_Trading		Munis		BONDS		Dim_instrument_type		1		TRDMUNIS_INSTR_STD		1

		391		ESTBI		FR_Y-14Q_Trading		Munis		CDS		Dim_instrument_type		2		TRDMUNIS_INSTR_STD		2

		392		ESTBI		FR_Y-14Q_Trading		Munis		LOANS		Dim_instrument_type		3		TRDMUNIS_INSTR_STD		3

		393		ESTBI		FR_Y-14Q_Trading		Munis		INDICES		Dim_instrument_type		4		TRDMUNIS_INSTR_STD		4

		394		ESTBI		FR_Y-14Q_Trading		Energy		FOOP		DIM_INSTRUMENT_TYPE		5		ENERGYDERV		5

		395		ESTBI		FR_Y-14Q_Trading		Metals		Month 5		DIM_BANDS		6		TRMETALSGP		6		30029

		396		ESTBI		FR_Y-14Q_Trading		Metals		Month 6		DIM_BANDS		7		TRMETALSGP		7		30030

		397		ESTBI		FR_Y-14Q_Trading		Private Equity		US		DIM_COUNTRY		1		US		1

		398		ESTBI		FR_Y-14Q_Trading		Metals		Month 7		DIM_BANDS		8		TRMETALSGP		8		30031

		399		ESTBI		FR_Y-14Q_Trading		Metals		Month 8		DIM_BANDS		9		TRMETALSGP		9		30032

		400		ESTBI		FR_Y-14Q_Trading		Metals		Month 9		DIM_BANDS		10		TRMETALSGP		10		30033

		401		ESTBI		FR_Y-14Q_Trading		Metals		Month 10		DIM_BANDS		11		TRMETALSGP		11		30034

		402		ESTBI		FR_Y-14Q_Trading		Metals		Month 11		DIM_BANDS		12		TRMETALSGP		12		30035

		403		ESTBI		FR_Y-14Q_Trading		Metals		Month 12		DIM_BANDS		13		TRMETALSGP		13		30036

		404		ESTBI		FR_Y-14Q_Trading		Metals		Month 13		DIM_BANDS		14		TRMETALSGP		14		30037

		405		ESTBI		FR_Y-14Q_Trading		Metals		Month 14		DIM_BANDS		15		TRMETALSGP		15		30038

		406		ESTBI		FR_Y-14Q_Trading		Metals		Month 15		DIM_BANDS		16		TRMETALSGP		16		30039

		407		ESTBI		FR_Y-14Q_Trading		Metals		Month 16		DIM_BANDS		17		TRMETALSGP		17		30040

		408		ESTBI		FR_Y-14Q_Trading		Metals		Month 17		DIM_BANDS		18		TRMETALSGP		18		30041

		409		ESTBI		FR_Y-14Q_Trading		Private Equity		UNSPC		DIM_COUNTRY		1		UNSPC		5

		410		ESTBI		FR_Y-14Q_Trading		Private Equity		AD		DIM_COUNTRY		1		WEUR		2

		411		ESTBI		FR_Y-14Q_Trading		Private Equity		AU		DIM_COUNTRY		2		WEUR		2

		412		ESTBI		FR_Y-14Q_Trading		Private Equity		CY		DIM_COUNTRY		3		WEUR		2

		413		ESTBI		FR_Y-14Q_Trading		Metals		Month 18		DIM_BANDS		19		TRMETALSGP		19		30042

		414		ESTBI		FR_Y-14Q_Trading		Metals		Month 19		DIM_BANDS		20		TRMETALSGP		20		30043

		415		ESTBI		FR_Y-14Q_Trading		Metals		Month 20		DIM_BANDS		21		TRMETALSGP		21		30044

		416		ESTBI		FR_Y-14Q_Trading		Private Equity		DK		DIM_COUNTRY		4		WEUR		2

		417		ESTBI		FR_Y-14Q_Trading		Private Equity		EE		DIM_COUNTRY		5		WEUR		2

		418		ESTBI		FR_Y-14Q_Trading		Private Equity		FI		DIM_COUNTRY		6		WEUR		2

		419		ESTBI		FR_Y-14Q_Trading		Private Equity		GI		DIM_COUNTRY		7		WEUR		2

		420		ESTBI		FR_Y-14Q_Trading		Private Equity		GU		DIM_COUNTRY		8		WEUR		2

		421		ESTBI		FR_Y-14Q_Trading		Private Equity		JP		DIM_COUNTRY		9		WEUR		2

		422		ESTBI		FR_Y-14Q_Trading		Private Equity		MT		DIM_COUNTRY		10		WEUR		2

		423		ESTBI		FR_Y-14Q_Trading		Private Equity		NO		DIM_COUNTRY		11		WEUR		2

		424		ESTBI		FR_Y-14Q_Trading		Private Equity		NZ		DIM_COUNTRY		12		WEUR		2

		425		ESTBI		FR_Y-14Q_Trading		Private Equity		SI		DIM_COUNTRY		13		WEUR		2

		426		ESTBI		FR_Y-14Q_Trading		Private Equity		SK		DIM_COUNTRY		14		WEUR		2

		427		ESTBI		FR_Y-14Q_Trading		Private Equity		SM		DIM_COUNTRY		15		WEUR		2

		428		ESTBI		FR_Y-14Q_Trading		Private Equity		VA		DIM_COUNTRY		16		WEUR		2

		429		ESTBI		FR_Y-14Q_Trading		Private Equity		VG		DIM_COUNTRY		17		WEUR		2

		430		ESTBI		FR_Y-14Q_Trading		Private Equity		VI		DIM_COUNTRY		18		WEUR		2

		431		ESTBI		FR_Y-14Q_Trading		Private Equity		WS		DIM_COUNTRY		19		WEUR		2

		432		ESTBI		FR_Y-14Q_Trading		Private Equity		AT		DIM_COUNTRY		1		ODM		3

		433		ESTBI		FR_Y-14Q_Trading		Private Equity		BE		DIM_COUNTRY		2		ODM		3

		434		ESTBI		FR_Y-14Q_Trading		Private Equity		CH		DIM_COUNTRY		3		ODM		3

		435		ESTBI		FR_Y-14Q_Trading		Private Equity		DE		DIM_COUNTRY		4		ODM		3

		436		ESTBI		FR_Y-14Q_Trading		Private Equity		ES		DIM_COUNTRY		5		ODM		3

		437		ESTBI		FR_Y-14Q_Trading		Other Fair Value Assets		EQUITY		DIM_INSTRUMENT_TYPE		EQTY		TROTHFAIRVAL1		1

		438		ESTBI		FR_Y-14Q_Trading		Other Fair Value Assets		LOANS		DIM_INSTRUMENT_TYPE		LOANS		TROTHFAIRVAL2		2

		439		ESTBI		FR_Y-14Q_Trading		Other Fair Value Assets		BONDS		DIM_INSTRUMENT_TYPE		BONDS		TROTHFAIRVAL2		3

		440		ESTBI		FR_Y-14Q_Trading		Private Equity		FR		DIM_COUNTRY		6		ODM		3

		441		ESTBI		FR_Y-14Q_Trading		Private Equity		GB		DIM_COUNTRY		7		ODM		3

		442		ESTBI		FR_Y-14Q_Trading		Private Equity		GR		DIM_COUNTRY		8		ODM		3

		443		ESTBI		FR_Y-14Q_Trading		IDR-Jump To Default		NDEFLTD		DIM_CREDIT_RATING		NDEF		TRDIDRJTD		8		8

		444		ESTBI		FR_Y-14Q_Trading		IDR-Jump To Default		DEFLTSTUK		DIM_CREDIT_RATING		UNDF		TRDIDRJTD		9		9

		445		ESTBI		FR_Y-14Q_Trading		Private Equity		IE		DIM_COUNTRY		9		ODM		3

		446		ESTBI		FR_Y-14Q_Trading		Private Equity		IT		DIM_COUNTRY		10		ODM		3

		447		ESTBI		FR_Y-14Q_Trading		Private Equity		LU		DIM_COUNTRY		11		ODM		3

		448		ESTBI		FR_Y-14Q_Trading		Private Equity		MC		DIM_COUNTRY		12		ODM		3

		449		ESTBI		FR_Y-14Q_Trading		Private Equity		NL		DIM_COUNTRY		13		ODM		3

		450		ESTBI		FR_Y-14Q_Trading		Private Equity		PT		DIM_COUNTRY		14		ODM		3

		451		ESTBI		FR_Y-14Q_Trading		Private Equity		SE		DIM_COUNTRY		15		ODM		3

		452		ESTBI		FR_Y-14Q_Trading		Private Equity		AE		DIM_COUNTRY		1		EMAR		4

		453		ESTBI		FR_Y-14Q_Trading		Private Equity		AF		DIM_COUNTRY		2		EMAR		4

		454		ESTBI		FR_Y-14Q_Trading		Private Equity		AG		DIM_COUNTRY		3		EMAR		4

		455		ESTBI		FR_Y-14Q_Trading		Private Equity		AL		DIM_COUNTRY		4		EMAR		4

		456		ESTBI		FR_Y-14Q_Trading		Private Equity		AM		DIM_COUNTRY		5		EMAR		4

		457		ESTBI		FR_Y-14Q_Trading		Private Equity		AO		DIM_COUNTRY		6		EMAR		4

		458		ESTBI		FR_Y-14Q_Trading		Private Equity		AR		DIM_COUNTRY		7		EMAR		4

		459		ESTBI		FR_Y-14Q_Trading		Private Equity		AW		DIM_COUNTRY		8		EMAR		4

		460		ESTBI		FR_Y-14Q_Trading		Private Equity		AZ		DIM_COUNTRY		9		EMAR		4

		461		ESTBI		FR_Y-14Q_Trading		Private Equity		BA		DIM_COUNTRY		10		EMAR		4

		462		ESTBI		FR_Y-14Q_Trading		Private Equity		BB		DIM_COUNTRY		11		EMAR		4

		463		ESTBI		FR_Y-14Q_Trading		Private Equity		BD		DIM_COUNTRY		12		EMAR		4

		464		ESTBI		FR_Y-14Q_Trading		Private Equity		BF		DIM_COUNTRY		13		EMAR		4

		465		ESTBI		FR_Y-14Q_Trading		Private Equity		BG		DIM_COUNTRY		14		EMAR		4

		466		ESTBI		FR_Y-14Q_Trading		Private Equity		BH		DIM_COUNTRY		15		EMAR		4

		467		ESTBI		FR_Y-14Q_Trading		Private Equity		BI		DIM_COUNTRY		16		EMAR		4

		468		ESTBI		FR_Y-14Q_Trading		Private Equity		BJ		DIM_COUNTRY		17		EMAR		4

		469		ESTBI		FR_Y-14Q_Trading		Private Equity		BM		DIM_COUNTRY		18		EMAR		4

		470		ESTBI		FR_Y-14Q_Trading		Private Equity		BN		DIM_COUNTRY		19		EMAR		4

		471		ESTBI		FR_Y-14Q_Trading		Private Equity		BO		DIM_COUNTRY		20		EMAR		4

		472		ESTBI		FR_Y-14Q_Trading		Private Equity		BR		DIM_COUNTRY		21		EMAR		4

		473		ESTBI		FR_Y-14Q_Trading		Private Equity		BS		DIM_COUNTRY		22		EMAR		4

		474		ESTBI		FR_Y-14Q_Trading		Private Equity		BT		DIM_COUNTRY		23		EMAR		4

		475		ESTBI		FR_Y-14Q_Trading		Private Equity		BW		DIM_COUNTRY		24		EMAR		4

		476		ESTBI		FR_Y-14Q_Trading		Private Equity		BY		DIM_COUNTRY		25		EMAR		4

		477		ESTBI		FR_Y-14Q_Trading		Private Equity		BZ		DIM_COUNTRY		26		EMAR		4

		478		ESTBI		FR_Y-14Q_Trading		Private Equity		CD		DIM_COUNTRY		27		EMAR		4

		479		ESTBI		FR_Y-14Q_Trading		Private Equity		CF		DIM_COUNTRY		28		EMAR		4

		480		ESTBI		FR_Y-14Q_Trading		Private Equity		CG		DIM_COUNTRY		29		EMAR		4

		481		ESTBI		FR_Y-14Q_Trading		Private Equity		CL		DIM_COUNTRY		30		EMAR		4

		482		ESTBI		FR_Y-14Q_Trading		Private Equity		CM		DIM_COUNTRY		31		EMAR		4

		483		ESTBI		FR_Y-14Q_Trading		Private Equity		CN		DIM_COUNTRY		32		EMAR		4

		484		ESTBI		FR_Y-14Q_Trading		Private Equity		CO		DIM_COUNTRY		33		EMAR		4

		485		ESTBI		FR_Y-14Q_Trading		Private Equity		CR		DIM_COUNTRY		34		EMAR		4

		486		ESTBI		FR_Y-14Q_Trading		Private Equity		CU		DIM_COUNTRY		35		EMAR		4

		487		ESTBI		FR_Y-14Q_Trading		Private Equity		CV		DIM_COUNTRY		36		EMAR		4

		488		ESTBI		FR_Y-14Q_Trading		Private Equity		CZ		DIM_COUNTRY		37		EMAR		4

		489		ESTBI		FR_Y-14Q_Trading		Private Equity		DJ		DIM_COUNTRY		38		EMAR		4

		490		ESTBI		FR_Y-14Q_Trading		Private Equity		DM		DIM_COUNTRY		39		EMAR		4

		491		ESTBI		FR_Y-14Q_Trading		Private Equity		DO		DIM_COUNTRY		40		EMAR		4

		492		ESTBI		FR_Y-14Q_Trading		Private Equity		DZ		DIM_COUNTRY		41		EMAR		4

		493		ESTBI		FR_Y-14Q_Trading		Private Equity		EC		DIM_COUNTRY		42		EMAR		4

		494		ESTBI		FR_Y-14Q_Trading		Private Equity		EG		DIM_COUNTRY		43		EMAR		4

		495		ESTBI		FR_Y-14Q_Trading		Private Equity		ER		DIM_COUNTRY		44		EMAR		4

		496		ESTBI		FR_Y-14Q_Trading		Private Equity		ET		DIM_COUNTRY		45		EMAR		4

		497		ESTBI		FR_Y-14Q_Trading		Private Equity		FJ		DIM_COUNTRY		46		EMAR		4

		498		ESTBI		FR_Y-14Q_Trading		Private Equity		GA		DIM_COUNTRY		47		EMAR		4

		499		ESTBI		FR_Y-14Q_Trading		Private Equity		GD		DIM_COUNTRY		48		EMAR		4

		500		ESTBI		FR_Y-14Q_Trading		Private Equity		GE		DIM_COUNTRY		49		EMAR		4

		501		ESTBI		FR_Y-14Q_Trading		Private Equity		GH		DIM_COUNTRY		50		EMAR		4

		502		ESTBI		FR_Y-14Q_Trading		Private Equity		GM		DIM_COUNTRY		51		EMAR		4

		503		ESTBI		FR_Y-14Q_Trading		Private Equity		GN		DIM_COUNTRY		52		EMAR		4

		504		ESTBI		FR_Y-14Q_Trading		Private Equity		GQ		DIM_COUNTRY		53		EMAR		4

		505		ESTBI		FR_Y-14Q_Trading		Private Equity		GT		DIM_COUNTRY		54		EMAR		4

		506		ESTBI		FR_Y-14Q_Trading		Private Equity		GW		DIM_COUNTRY		55		EMAR		4

		507		ESTBI		FR_Y-14Q_Trading		Private Equity		GY		DIM_COUNTRY		56		EMAR		4

		508		ESTBI		FR_Y-14Q_Trading		Private Equity		HK		DIM_COUNTRY		57		EMAR		4

		509		ESTBI		FR_Y-14Q_Trading		Private Equity		HN		DIM_COUNTRY		58		EMAR		4

		510		ESTBI		FR_Y-14Q_Trading		Private Equity		HR		DIM_COUNTRY		59		EMAR		4

		511		ESTBI		FR_Y-14Q_Trading		Private Equity		HT		DIM_COUNTRY		60		EMAR		4

		512		ESTBI		FR_Y-14Q_Trading		Private Equity		HU		DIM_COUNTRY		61		EMAR		4

		513		ESTBI		FR_Y-14Q_Trading		Private Equity		ID		DIM_COUNTRY		62		EMAR		4

		514		ESTBI		FR_Y-14Q_Trading		Private Equity		IL		DIM_COUNTRY		63		EMAR		4

		515		ESTBI		FR_Y-14Q_Trading		Private Equity		IN		DIM_COUNTRY		64		EMAR		4

		516		ESTBI		FR_Y-14Q_Trading		Private Equity		IQ		DIM_COUNTRY		65		EMAR		4

		517		ESTBI		FR_Y-14Q_Trading		Private Equity		IR		DIM_COUNTRY		66		EMAR		4

		518		ESTBI		FR_Y-14Q_Trading		Private Equity		IS		DIM_COUNTRY		67		EMAR		4

		519		ESTBI		FR_Y-14Q_Trading		Private Equity		JM		DIM_COUNTRY		68		EMAR		4

		520		ESTBI		FR_Y-14Q_Trading		Private Equity		JO		DIM_COUNTRY		69		EMAR		4

		521		ESTBI		FR_Y-14Q_Trading		Private Equity		KE		DIM_COUNTRY		70		EMAR		4

		522		ESTBI		FR_Y-14Q_Trading		Private Equity		KG		DIM_COUNTRY		71		EMAR		4

		523		ESTBI		FR_Y-14Q_Trading		Private Equity		KH		DIM_COUNTRY		72		EMAR		4

		524		ESTBI		FR_Y-14Q_Trading		Private Equity		KM		DIM_COUNTRY		73		EMAR		4

		525		ESTBI		FR_Y-14Q_Trading		Private Equity		KN		DIM_COUNTRY		74		EMAR		4

		526		ESTBI		FR_Y-14Q_Trading		Private Equity		KP		DIM_COUNTRY		75		EMAR		4

		527		ESTBI		FR_Y-14Q_Trading		Private Equity		KR		DIM_COUNTRY		76		EMAR		4

		528		ESTBI		FR_Y-14Q_Trading		Private Equity		KW		DIM_COUNTRY		77		EMAR		4

		529		ESTBI		FR_Y-14Q_Trading		Private Equity		KY		DIM_COUNTRY		78		EMAR		4

		530		ESTBI		FR_Y-14Q_Trading		Private Equity		KZ		DIM_COUNTRY		79		EMAR		4

		531		ESTBI		FR_Y-14Q_Trading		Private Equity		LA		DIM_COUNTRY		80		EMAR		4

		532		ESTBI		FR_Y-14Q_Trading		Private Equity		LB		DIM_COUNTRY		81		EMAR		4

		533		ESTBI		FR_Y-14Q_Trading		Private Equity		LC		DIM_COUNTRY		82		EMAR		4

		534		ESTBI		FR_Y-14Q_Trading		Private Equity		LI		DIM_COUNTRY		83		EMAR		4

		535		ESTBI		FR_Y-14Q_Trading		Private Equity		LK		DIM_COUNTRY		84		EMAR		4

		536		ESTBI		FR_Y-14Q_Trading		Private Equity		LR		DIM_COUNTRY		85		EMAR		4

		537		ESTBI		FR_Y-14Q_Trading		Private Equity		LS		DIM_COUNTRY		86		EMAR		4

		538		ESTBI		FR_Y-14Q_Trading		Private Equity		LT		DIM_COUNTRY		87		EMAR		4

		539		ESTBI		FR_Y-14Q_Trading		Private Equity		LV		DIM_COUNTRY		88		EMAR		4

		540		ESTBI		FR_Y-14Q_Trading		Munis		MUNIS		DIM_ISSUER_TYPE		1		TRDMUNIS_ISS_TYP		1

		541		ESTBI		FR_Y-14Q_Trading		Corporate Credit-EM		AAA		Dim_credit_Rating		1		TRCOCREMGP1		1

		542		ESTBI		FR_Y-14Q_Trading		Corporate Credit-EM		AA		Dim_credit_Rating		2		TRCOCREMGP1		2

		543		ESTBI		FR_Y-14Q_Trading		Corporate Credit-EM		A		Dim_credit_Rating		3		TRCOCREMGP1		3

		544		ESTBI		FR_Y-14Q_Trading		Corporate Credit-EM		BBB		Dim_credit_Rating		4		TRCOCREMGP1		4

		545		ESTBI		FR_Y-14Q_Trading		Corporate Credit-EM		BB		Dim_credit_Rating		5		TRCOCREMGP1		5

		546		ESTBI		FR_Y-14Q_Trading		Corporate Credit-EM		B		Dim_credit_Rating		6		TRCOCREMGP1		6

		547		ESTBI		FR_Y-14Q_Trading		Corporate Credit-EM		DEFLTD		Dim_credit_Rating		7		TRCOCREMGP1		7

		548		ESTBI		FR_Y-14Q_Trading		Corporate Credit-EM		NDEFLTD		Dim_credit_Rating		8		TRCOCREMGP1		8

		549		ESTBI		FR_Y-14Q_Trading		Corporate Credit-EM		DEFLTSTUK		Dim_credit_Rating		9		TRCOCREMGP1		9

		550		ESTBI		FR_Y-14Q_Trading		Corporate Credit-EM		NR		Dim_credit_Rating		10		TRCOCREMGP1		10

		551		ESTBI		FR_Y-14Q_Trading		Corporate Credit-EM		1M		DIM_BANDS		1M		TRCOCREMGP		11		30012

		552		ESTBI		FR_Y-14Q_Trading		Corporate Credit-EM		3M		DIM_BANDS		3M		TRCOCREMGP		12		30013

		553		ESTBI		FR_Y-14Q_Trading		Corporate Credit-EM		6M		DIM_BANDS		6M		TRCOCREMGP		13		30014

		554		ESTBI		FR_Y-14Q_Trading		Corporate Credit-EM		9M		DIM_BANDS		9M		TRCOCREMGP		14		30015

		555		ESTBI		FR_Y-14Q_Trading		Corporate Credit-EM		1Y		DIM_BANDS		1Y		TRCOCREMGP		15		30016

		556		ESTBI		FR_Y-14Q_Trading		Other Equity		2Y		DIM_IRC		2Y		TRDOTHEQGP		2		2

		557		ESTBI		FR_Y-14Q_Trading		Other Equity		3Y		DIM_IRC		3Y		TRDOTHEQGP		3		3

		558		ESTBI		FR_Y-14Q_Trading		Other Equity		5Y		DIM_IRC		5Y		TRDOTHEQGP		4		4

		559		ESTBI		FR_Y-14Q_Trading		Other Equity		7Y		DIM_IRC		7Y		TRDOTHEQGP		5		5

		560		ESTBI		FR_Y-14Q_Trading		Other Equity		10Y		DIM_IRC		10Y		TRDOTHEQGP		6		6

		561		ESTBI		FR_Y-14Q_Trading		Other Equity		OTH		DIM_IRC		OTH		TRDOTHEQGP		0		0

		562		ESTBI		FR_Y-14Q_Trading		Other Equity		US		DIM_REGION		1		TRDOTHEQGP1		1

		563		ESTBI		FR_Y-14Q_Trading		Other Equity		EUROPE		DIM_REGION		2		TRDOTHEQGP1		2

		564		ESTBI		FR_Y-14Q_Trading		Other Equity		JAPAN		DIM_REGION		3		TRDOTHEQGP1		3

		565		ESTBI		FR_Y-14Q_Trading		Other Equity		Other / Unspecified		DIM_REGION		4		TRDOTHEQGP1		4

		566		ESTBI		FR_Y-14Q_Wholesale		Corporate		REVOLVING CREDIT		DIM_STD_CREDIT_LINE_TYPE		1		DSCL		1		1

		567		ESTBI		FR_Y-14Q_Wholesale		Corporate		REVOLVING CREDIT CONVERTING TO TERM LOAN		DIM_STD_CREDIT_LINE_TYPE		2		DSCL		2		2

		568		ESTBI		FR_Y-14Q_Wholesale		Corporate		REVOLVING CREDIT - ASSET BASED		DIM_STD_CREDIT_LINE_TYPE		3		DSCL		3		3

		569		ESTBI		FR_Y-14Q_Wholesale		Corporate		REVOLVING CREDIT – DIP		DIM_STD_CREDIT_LINE_TYPE		4		DSCL		4		4

		570		ESTBI		FR_Y-14Q_Trading		Rates Vega		Band - 3M		DIM_BANDS		2		TRADRTVEG		2

		571		ESTBI		FR_Y-14Q_Trading		Rates Vega		Band - 1M		DIM_BANDS		1		TRADRTVEG		1

		572		ESTBI		FR_Y-14Q_Trading		Rates Vega		Band - 9M		DIM_BANDS		4		TRADRTVEG		4

		573		ESTBI		FR_Y-14Q_Trading		Rates Vega		Band - 6M		DIM_BANDS		3		TRADRTVEG		3

		574		ESTBI		FR_Y-14Q_Trading		Rates Vega		USD		DIM_CURRENCY		5		TRADRTVEG		5

		575		ESTBI		FR_Y-14Q_Trading		Rates Vega		EUR		DIM_CURRENCY		2		TRADRTVEG		2

		576		ESTBI		FR_Y-14Q_Trading		Rates Vega		AUD		DIM_CURRENCY		1		TRADRTVEG		1

		577		ESTBI		FR_Y-14Q_Trading		Rates Vega		JPY		DIM_CURRENCY		4		TRADRTVEG		4

		578		ESTBI		FR_Y-14Q_Trading		Rates Vega		GBP		DIM_CURRENCY		3		TRADRTVEG		3

		579		ESTBI		FR_Y-14Q_Trading		Rates Vega		Band - 15Y		DIM_BANDS		11		TRADRTVEG		11

		580		ESTBI		FR_Y-14Q_Trading		Rates Vega		Band - 10Y		DIM_BANDS		10		TRADRTVEG		10

		581		ESTBI		FR_Y-14Q_Trading		Rates Vega		Band - 30Y		DIM_BANDS		13		TRADRTVEG		13

		582		ESTBI		FR_Y-14Q_Trading		Rates Vega		Band - 20Y		DIM_BANDS		12		TRADRTVEG		12

		583		ESTBI		FR_Y-14Q_Trading		Rates Vega		Band - 7Y		DIM_BANDS		9		TRADRTVEG		9

		584		ESTBI		FR_Y-14Q_Trading		Rates Vega		Band - 2Y		DIM_BANDS		6		TRADRTVEG		6

		585		ESTBI		FR_Y-14Q_Trading		Rates Vega		Band - 1Y		DIM_BANDS		5		TRADRTVEG		5

		586		ESTBI		FR_Y-14Q_Trading		Rates Vega		Band - 5Y		DIM_BANDS		8		TRADRTVEG		8

		587		ESTBI		FR_Y-14Q_Trading		Rates Vega		Band - 3Y		DIM_BANDS		7		TRADRTVEG		7

		588		ESTBI		FR_Y-14Q_Trading		Rates Vega		Advanced Economies		dim_economic_zone		1		TRADRTVEG		1

		589		ESTBI		FR_Y-14Q_Trading		Rates Vega		Emerging Europe		dim_economic_zone		2		TRADRTVEG		2

		590		ESTBI		FR_Y-14Q_Trading		Rates Vega		Latin America & Caribbean		dim_economic_zone		3		TRADRTVEG		3

		591		ESTBI		FR_Y-14Q_Trading		Rates Vega		Asia Ex-Japan		dim_economic_zone		4		TRADRTVEG		4

		592		ESTBI		FR_Y-14Q_Trading		Rates Vega		Middle East & North Africa		dim_economic_zone		5		TRADRTVEG		5

		593		ESTBI		FR_Y-14Q_Trading		Rates Vega		Sub-Saharan Africa		dim_economic_zone		6		TRADRTVEG		6

		594		ESTBI		FR_Y-14Q_Wholesale		Corporate		NON-REVOLVING LINE OF CREDIT		DIM_STD_CREDIT_LINE_TYPE		5		DSCL		5		5

		595		ESTBI		FR_Y-14Q_Wholesale		Corporate		NON-REVOLVING LINE OF CREDIT CONVERTING TO TERM LOAN		DIM_STD_CREDIT_LINE_TYPE		6		DSCL		6		6

		596		ESTBI		FR_Y-14Q_Wholesale		Corporate		TERM LOAN		DIM_STD_CREDIT_LINE_TYPE		7		DSCL		7		7

		597		ESTBI		FR_Y-14Q_Wholesale		Corporate		TERM LOAN – A		DIM_STD_CREDIT_LINE_TYPE		8		DSCL		8		8

		598		ESTBI		FR_Y-14Q_Wholesale		Corporate		TERM LOAN – B		DIM_STD_CREDIT_LINE_TYPE		9		DSCL		9		9

		599		ESTBI		FR_Y-14Q_Wholesale		Corporate		TERM LOAN – C		DIM_STD_CREDIT_LINE_TYPE		10		DSCL		10		10

		600		ESTBI		FR_Y-14Q_Wholesale		Corporate		TERM LOAN – BRIDGE		DIM_STD_CREDIT_LINE_TYPE		11		DSCL		11		11

		601		ESTBI		FR_Y-14Q_Wholesale		Corporate		TERM LOAN - ASSET BASED		DIM_STD_CREDIT_LINE_TYPE		12		DSCL		12		12

		602		ESTBI		FR_Y-14Q_Wholesale		Corporate		TERM LOAN – DIP		DIM_STD_CREDIT_LINE_TYPE		13		DSCL		13		13

		603		ESTBI		FR_Y-14Q_Wholesale		Corporate		CAPITALIZED LEASE OBLIGATION		DIM_STD_CREDIT_LINE_TYPE		14		DSCL		14		14

		604		ESTBI		FR_Y-14Q_Wholesale		Corporate		STANDBY LETTER OF CREDIT		DIM_STD_CREDIT_LINE_TYPE		15		DSCL		15		15

		605		ESTBI		FR_Y-14Q_Wholesale		Corporate		OTHER REAL ESTATE OWNED		DIM_STD_CREDIT_LINE_TYPE		16		DSCL		16		16

		606		ESTBI		FR_Y-14Q_Wholesale		Corporate		OTHER ASSET		DIM_STD_CREDIT_LINE_TYPE		17		DSCL		17		17

		607		ESTBI		FR_Y-14Q_Wholesale		Corporate		OTHER		DIM_STD_CREDIT_LINE_PURPOSE		0		DSCLP		1		1

		608		ESTBI		FR_Y-14Q_Trading		Other Rates		AUD		DIM_CURRENCY		1		TROTHRATESGP1		1

		609		ESTBI		FR_Y-14Q_Trading		Other Rates		EUR		DIM_CURRENCY		2		TROTHRATESGP1		2

		610		ESTBI		FR_Y-14Q_Trading		Other Rates		JPY		DIM_CURRENCY		4		TROTHRATESGP1		4

		611		ESTBI		FR_Y-14Q_Trading		Other Rates		USD		DIM_CURRENCY		5		TROTHRATESGP1		5

		612		ESTBI		FR_Y-14Q_Trading		Other Rates		GBP		DIM_CURRENCY		3		TROTHRATESGP1		3

		613		ESTBI		FR_Y-14Q_Trading		Other Rates		Other		DIM_CURRENCY		6		TROTHRATESGP1		6

		614		ESTBI		FR_Y-14Q_Trading		Equity by Geography		Band - 1M		DIM_BANDS		1M		TRD_EQ_GEO_BND_VG		1		30012

		615		ESTBI		FR_Y-14Q_Trading		Equity by Geography		Band - 3M		DIM_BANDS		3M		TRD_EQ_GEO_BND_VG		2		30013

		616		ESTBI		FR_Y-14Q_Trading		Equity by Geography		Band - 6M		DIM_BANDS		6M		TRD_EQ_GEO_BND_VG		3		30014

		617		ESTBI		FR_Y-14Q_Trading		Equity by Geography		Band - 9M		DIM_BANDS		9M		TRD_EQ_GEO_BND_VG		4		30015

		618		ESTBI		FR_Y-14Q_Trading		Corporate Credit-EM		2Y		DIM_BANDS		2Y		TRCOCREMGP		16		30017

		619		ESTBI		FR_Y-14Q_Trading		Corporate Credit-EM		3Y		DIM_BANDS		3Y		TRCOCREMGP		17		30018

		620		ESTBI		FR_Y-14Q_Trading		Corporate Credit-EM		5Y		DIM_BANDS		5Y		TRCOCREMGP		18		30019

		621		ESTBI		FR_Y-14Q_Trading		Corporate Credit-EM		7Y		DIM_BANDS		7Y		TRCOCREMGP		19		30020

		622		ESTBI		FR_Y-14Q_Trading		Corporate Credit-EM		10Y		DIM_BANDS		10Y		TRCOCREMGP		20		30021

		623		ESTBI		FR_Y-14Q_Wholesale		Corporate		OTHER		DIM_STD_CREDIT_LINE_TYPE		0		DSCL		0		0

		624		ESTBI		FR_Y-14Q_Trading		Equity by Geography		Band - 1Y		DIM_BANDS		1Y		TRD_EQ_GEO_BND_VG		5		30016

		625		ESTBI		FR_Y-14Q_Trading		Equity by Geography		Band - 2Y		DIM_BANDS		2Y		TRD_EQ_GEO_BND_VG		6		30017

		626		ESTBI		FR_Y-14Q_Trading		Equity by Geography		Band - 3Y		DIM_BANDS		3Y		TRD_EQ_GEO_BND_VG		7		30018

		627		ESTBI		FR_Y-14Q_Trading		Equity by Geography		Band - 5Y		DIM_BANDS		5Y		TRD_EQ_GEO_BND_VG		8		30019

		628		ESTBI		FR_Y-14Q_Trading		Equity by Geography		Band - 7Y		DIM_BANDS		7Y		TRD_EQ_GEO_BND_VG		9		30020

		629		ESTBI		FR_Y-14Q_Trading		Equity by Geography		Band - 10Y		DIM_BANDS		10Y		TRD_EQ_GEO_BND_VG		10		30021

		630		ESTBI		FR_Y-14Q_Trading		Equity by Geography		Band - 15Y		DIM_BANDS		15Y		TRD_EQ_GEO_BND_VG		11		30022

		631		ESTBI		FR_Y-14Q_Trading		Equity by Geography		Band - 20Y		DIM_BANDS		20Y		TRD_EQ_GEO_BND_VG		12		30023

		632		ESTBI		FR_Y-14Q_Trading		Equity by Geography		Band - 30Y		DIM_BANDS		30Y		TRD_EQ_GEO_BND_VG		13		30024

		633		ESTBI		FR_Y-14Q_Trading		Equity by Geography		MISSING		DIM_BANDS		-1		TRD_EQ_GEO_BND_VG		14		-1

		634		ESTBI		FR_Y-14Q_Trading		Corporate Credit-EM		15Y		DIM_BANDS		15Y		TRCOCREMGP		21		30022

		635		ESTBI		FR_Y-14Q_Trading		Corporate Credit-EM		20Y		DIM_BANDS		20Y		TRCOCREMGP		22		30023

		636		ESTBI		FR_Y-14Q_Trading		Corporate Credit-EM		30Y		DIM_BANDS		30Y		TRCOCREMGP		23		30024

		637		ESTBI		FR_Y-14Q_Trading		ARS		MARS		DIM_REG_INSTR_CLASSIFICATION		2		TRDARS_INSTR_TYP		2

		638		ESTBI		FR_Y-14Q_Trading		ARS		ARPS		DIM_REG_INSTR_CLASSIFICATION		3		TRDARS_INSTR_TYP		3

		639		ESTBI		FR_Y-14Q_Trading		ARS		CARS		DIM_REG_INSTR_CLASSIFICATION		4		TRDARS_INSTR_TYP		4

		640		ESTBI		FR_Y-14Q_Trading		Private Equity		UZ		DIM_COUNTRY		147		EMAR		4

		641		ESTBI		FR_Y-14Q_Trading		Private Equity		VC		DIM_COUNTRY		148		EMAR		4

		642		ESTBI		FR_Y-14Q_Trading		Private Equity		VE		DIM_COUNTRY		149		EMAR		4

		643		ESTBI		FR_Y-14Q_Trading		Private Equity		VN		DIM_COUNTRY		150		EMAR		4

		644		ESTBI		FR_Y-14Q_Trading		Private Equity		YE		DIM_COUNTRY		151		EMAR		4

		645		ESTBI		FR_Y-14Q_Trading		Private Equity		ZA		DIM_COUNTRY		152		EMAR		4

		646		ESTBI		FR_Y-14Q_Trading		Credit Correlation		Band - 5Y		DIM_Bands		2		QTCC2		2		30019

		647		ESTBI		FR_Y-14Q_Trading		Credit Correlation		Band - 7Y		DIM_Bands		3		QTCC2		3		30020

		648		ESTBI		FR_Y-14Q_Trading		Credit Correlation		Band - 10Y		DIM_Bands		4		QTCC2		4		30021

		649		ESTBI		FR_Y-14Q_Trading		Private Equity		LY		DIM_COUNTRY		89		EMAR		4

		650		ESTBI		FR_Y-14Q_Trading		Private Equity		MA		DIM_COUNTRY		90		EMAR		4

		651		ESTBI		FR_Y-14Q_Trading		Private Equity		MAC		DIM_COUNTRY		91		EMAR		4

		652		ESTBI		FR_Y-14Q_Trading		Private Equity		MD		DIM_COUNTRY		92		EMAR		4

		653		ESTBI		FR_Y-14Q_Trading		Private Equity		MG		DIM_COUNTRY		93		EMAR		4

		654		ESTBI		FR_Y-14Q_Trading		Private Equity		MK		DIM_COUNTRY		94		EMAR		4

		655		ESTBI		FR_Y-14Q_Trading		Private Equity		ML		DIM_COUNTRY		95		EMAR		4

		656		ESTBI		FR_Y-14Q_Trading		Private Equity		MM		DIM_COUNTRY		96		EMAR		4

		657		ESTBI		FR_Y-14Q_Trading		Private Equity		MN		DIM_COUNTRY		97		EMAR		4

		658		ESTBI		FR_Y-14Q_Trading		Private Equity		MR		DIM_COUNTRY		98		EMAR		4

		659		ESTBI		FR_Y-14Q_Trading		Private Equity		MU		DIM_COUNTRY		99		EMAR		4

		660		ESTBI		FR_Y-14Q_Trading		Private Equity		MV		DIM_COUNTRY		100		EMAR		4

		661		ESTBI		FR_Y-14Q_Trading		Private Equity		MW		DIM_COUNTRY		101		EMAR		4

		662		ESTBI		FR_Y-14Q_Trading		Private Equity		MX		DIM_COUNTRY		102		EMAR		4

		663		ESTBI		FR_Y-14Q_Trading		Private Equity		MY		DIM_COUNTRY		103		EMAR		4

		664		ESTBI		FR_Y-14Q_Trading		Private Equity		MZ		DIM_COUNTRY		104		EMAR		4

		665		ESTBI		FR_Y-14Q_Trading		Private Equity		NA		DIM_COUNTRY		105		EMAR		4

		666		ESTBI		FR_Y-14Q_Trading		Private Equity		NE		DIM_COUNTRY		106		EMAR		4

		667		ESTBI		FR_Y-14Q_Trading		Private Equity		NG		DIM_COUNTRY		107		EMAR		4

		668		ESTBI		FR_Y-14Q_Trading		Private Equity		NI		DIM_COUNTRY		108		EMAR		4

		669		ESTBI		FR_Y-14Q_Trading		Private Equity		NP		DIM_COUNTRY		109		EMAR		4

		670		ESTBI		FR_Y-14Q_Trading		Private Equity		OM		DIM_COUNTRY		110		EMAR		4

		671		ESTBI		FR_Y-14Q_Trading		Private Equity		PA		DIM_COUNTRY		111		EMAR		4

		672		ESTBI		FR_Y-14Q_Trading		Private Equity		PE		DIM_COUNTRY		112		EMAR		4

		673		ESTBI		FR_Y-14Q_Trading		Private Equity		PH		DIM_COUNTRY		113		EMAR		4

		674		ESTBI		FR_Y-14Q_Trading		Private Equity		PK		DIM_COUNTRY		114		EMAR		4

		675		ESTBI		FR_Y-14Q_Trading		Private Equity		PL		DIM_COUNTRY		115		EMAR		4

		676		ESTBI		FR_Y-14Q_Trading		Private Equity		PY		DIM_COUNTRY		116		EMAR		4

		677		ESTBI		FR_Y-14Q_Trading		Private Equity		QA		DIM_COUNTRY		117		EMAR		4

		678		ESTBI		FR_Y-14Q_Trading		Private Equity		RO		DIM_COUNTRY		118		EMAR		4

		679		ESTBI		FR_Y-14Q_Trading		Private Equity		RU		DIM_COUNTRY		119		EMAR		4

		680		ESTBI		FR_Y-14Q_Trading		Private Equity		RW		DIM_COUNTRY		120		EMAR		4

		681		ESTBI		FR_Y-14Q_Trading		Private Equity		SA		DIM_COUNTRY		121		EMAR		4

		682		ESTBI		FR_Y-14Q_Trading		Private Equity		SB		DIM_COUNTRY		122		EMAR		4

		683		ESTBI		FR_Y-14Q_Trading		Private Equity		SC		DIM_COUNTRY		123		EMAR		4

		684		ESTBI		FR_Y-14Q_Trading		Private Equity		SD		DIM_COUNTRY		124		EMAR		4

		685		ESTBI		FR_Y-14Q_Trading		Private Equity		SG		DIM_COUNTRY		125		EMAR		4

		686		ESTBI		FR_Y-14Q_Trading		Private Equity		SL		DIM_COUNTRY		126		EMAR		4

		687		ESTBI		FR_Y-14Q_Trading		Private Equity		SN		DIM_COUNTRY		127		EMAR		4

		688		ESTBI		FR_Y-14Q_Trading		Private Equity		SO		DIM_COUNTRY		128		EMAR		4

		689		ESTBI		FR_Y-14Q_Trading		Private Equity		SR		DIM_COUNTRY		129		EMAR		4

		690		ESTBI		FR_Y-14Q_Trading		Private Equity		SV		DIM_COUNTRY		130		EMAR		4

		691		ESTBI		FR_Y-14Q_Trading		Private Equity		SY		DIM_COUNTRY		131		EMAR		4

		692		ESTBI		FR_Y-14Q_Trading		Private Equity		SZ		DIM_COUNTRY		132		EMAR		4

		693		ESTBI		FR_Y-14Q_Trading		Private Equity		TD		DIM_COUNTRY		133		EMAR		4

		694		ESTBI		FR_Y-14Q_Trading		Private Equity		TG		DIM_COUNTRY		134		EMAR		4

		695		ESTBI		FR_Y-14Q_Trading		Private Equity		TH		DIM_COUNTRY		135		EMAR		4

		696		ESTBI		FR_Y-14Q_Trading		Private Equity		TJ		DIM_COUNTRY		136		EMAR		4

		697		ESTBI		FR_Y-14Q_Trading		Private Equity		TM		DIM_COUNTRY		137		EMAR		4

		698		ESTBI		FR_Y-14Q_Trading		Private Equity		TN		DIM_COUNTRY		138		EMAR		4

		699		ESTBI		FR_Y-14Q_Trading		Private Equity		TO		DIM_COUNTRY		139		EMAR		4

		700		ESTBI		FR_Y-14Q_Trading		Private Equity		TR		DIM_COUNTRY		140		EMAR		4

		701		ESTBI		FR_Y-14Q_Trading		Private Equity		TT		DIM_COUNTRY		141		EMAR		4

		702		ESTBI		FR_Y-14Q_Trading		Private Equity		TW		DIM_COUNTRY		142		EMAR		4

		703		ESTBI		FR_Y-14Q_Trading		Private Equity		TZ		DIM_COUNTRY		143		EMAR		4

		704		ESTBI		FR_Y-14Q_Trading		Private Equity		UA		DIM_COUNTRY		144		EMAR		4

		705		ESTBI		FR_Y-14Q_Trading		Private Equity		UG		DIM_COUNTRY		145		EMAR		4

		706		ESTBI		FR_Y-14Q_Trading		Private Equity		UY		DIM_COUNTRY		146		EMAR		4

		707		ESTBI		FR_Y-14Q_Trading		Private Equity		ZM		DIM_COUNTRY		153		EMAR		4

		708		ESTBI		FR_Y-14Q_Trading		Private Equity		ZW		DIM_COUNTRY		154		EMAR		4

		709		ESTBI		FR_Y-14Q_Trading		Other Fair Value Assets		OTHTAXCRDT		DIM_INDUSTRY		3		TAXCR		12

		710		ESTBI		FR_Y-14Q_Trading		Other Fair Value Assets		SEC42HSCR		DIM_INDUSTRY		1		TAXCR		12

		711		ESTBI		FR_Y-14Q_Trading		Other Fair Value Assets		TELECOM		DIM_INDUSTRY		1		TELECOM		10

		712		ESTBI		FR_Y-14Q_Trading		Other Fair Value Assets		OTHUNSPECIND		DIM_INDUSTRY		1		UNSPECIND		14

		713		ESTBI		FR_Y-14Q_Trading		Other Fair Value Assets		UTILITY		DIM_INDUSTRY		1		UTILITY		11

		714		ESTBI		FR_Y-14Q_Trading		Other Fair Value Assets		VALUEWRAP		DIM_INDUSTRY		1		VALUEWRAP		13

		715		ESTBI		FR_Y-14Q_Wholesale		CRE		1M		FCT_LOAN_SUMMARY		1		FLOS		1		1000000

		716		ESTBI		FR_Y-14Q_Trading		Other Fair Value Assets		US		DIM_COUNTRY				US		1

		717		ESTBI		FR_Y-14Q_Trading		Other Fair Value Assets		NONUS		DIM_COUNTRY				NONUS		2

		718		ESTBI		FR_Y-14Q_Trading		Rates DV01		EUR		FCT_MARKET_RISK_EXPOSURES		B		TRADRATDV01		5		5

		719		ESTBI		FR_Y-14Q_Trading		Rates DV01		GOV		dim_directional_risk_reg_class		A		TRADRATDV01		1

		720		ESTBI		FR_Y-14Q_Trading		Rates DV01		AGENCY		dim_directional_risk_reg_class		A		TRADRATDV01		2

		721		ESTBI		FR_Y-14Q_Trading		Rates DV01		MUNIS		dim_directional_risk_reg_class		A		TRADRATDV01		3

		722		ESTBI		FR_Y-14Q_Trading		Rates DV01		SWADISC		dim_directional_risk_reg_class		A		TRADRATDV01		4

		723		ESTBI		FR_Y-14Q_Trading		Rates DV01		INSHMV		dim_directional_risk_reg_class		A		TRADRATDV01		5

		724		ESTBI		FR_Y-14Q_Trading		Rates DV01		GOVAUST		dim_directional_risk_reg_class		B		TRADRATDV01		6

		725		ESTBI		FR_Y-14Q_Trading		Rates DV01		GOVBELG		dim_directional_risk_reg_class		B		TRADRATDV01		7

		726		ESTBI		FR_Y-14Q_Trading		Rates DV01		GOVFINL		dim_directional_risk_reg_class		B		TRADRATDV01		8

		727		ESTBI		FR_Y-14Q_Trading		Rates DV01		GOVFRAN		dim_directional_risk_reg_class		B		TRADRATDV01		9

		728		ESTBI		FR_Y-14Q_Trading		Rates DV01		GOVGERM		dim_directional_risk_reg_class		B		TRADRATDV01		10

		729		ESTBI		FR_Y-14Q_Trading		Rates DV01		GOVGREE		dim_directional_risk_reg_class		B		TRADRATDV01		11

		730		ESTBI		FR_Y-14Q_Trading		Rates DV01		GOVIREL		dim_directional_risk_reg_class		B		TRADRATDV01		12

		731		ESTBI		FR_Y-14Q_Trading		Rates DV01		GOVITAL		dim_directional_risk_reg_class		B		TRADRATDV01		13

		732		ESTBI		FR_Y-14Q_Wholesale		CRE		RETAIL		DIM_PROPERTY_TYPE		1		DPT		1		1

		733		ESTBI		FR_Y-14Q_Wholesale		CRE		HOTHOSPGAMING		DIM_PROPERTY_TYPE		3		DPT		3		3

		734		ESTBI		FR_Y-14Q_Wholesale		CRE		MULTFAMILYRENT		DIM_PROPERTY_TYPE		4		DPT		4		4

		735		ESTBI		FR_Y-14Q_Wholesale		CRE		HOMEBUILDEXCONDO		DIM_PROPERTY_TYPE		5		DPT		5		5

		736		ESTBI		FR_Y-14Q_Wholesale		CRE		CONDO		DIM_PROPERTY_TYPE		6		DPT		6		6

		737		ESTBI		FR_Y-14Q_Wholesale		CRE		OFFICE		DIM_PROPERTY_TYPE		7		DPT		7		7

		738		ESTBI		FR_Y-14Q_Wholesale		CRE		MIXED		DIM_PROPERTY_TYPE		8		DPT		8		8

		739		ESTBI		FR_Y-14Q_Wholesale		CRE		LANLOTDEV		DIM_PROPERTY_TYPE		9		DPT		9		9

		740		ESTBI		FR_Y-14Q_Wholesale		CRE		OTHER		DIM_PROPERTY_TYPE		10		DPT		10		10

		741		ESTBI		FR_Y-14Q_Wholesale		CRE		CBSCTL		DIM_STD_CREDIT_LINE_PURPOSE		1		DSCLP		1		1

		742		ESTBI		FR_Y-14Q_Wholesale		CRE		LAD		DIM_STD_CREDIT_LINE_PURPOSE		2		DSCLP		2		2

		743		ESTBI		FR_Y-14Q_Wholesale		CRE		CO		DIM_STD_CREDIT_LINE_PURPOSE		3		DSCLP		3		3

		744		ESTBI		FR_Y-14Q_FVOHFS		FVO-HFS		RLFC		DIM_FVOHFS		1		Main Rows		1

		745		ESTBI		FR_Y-14Q_FVOHFS		FVO-HFS		RLREINS		DIM_FVOHFS		2		Main Rows		2

		746		ESTBI		FR_Y-14Q_FVOHFS		FVO-HFS		RLOTH		DIM_FVOHFS		3		Main Rows		3

		747		ESTBI		FR_Y-14Q_FVOHFS		FVO-HFS		NRLFC		DIM_FVOHFS		4		Main Rows		4

		748		ESTBI		FR_Y-14Q_FVOHFS		FVO-HFS		SLNFC		DIM_FVOHFS		5		Main Rows		5

		749		ESTBI		FR_Y-14Q_FVOHFS		FVO-HFS		CCLNFC		DIM_FVOHFS		6		Main Rows		6

		750		ESTBI		FR_Y-14Q_FVOHFS		FVO-HFS		ALNFC		DIM_FVOHFS		7		Main Rows		7

		751		ESTBI		FR_Y-14Q_FVOHFS		FVO-HFS		ALLOTHNRL		DIM_FVOHFS		8		Main Rows		8

		752		ESTBI		FR_Y-14Q_FVOHFS		FVO-HFS		INT		DIM_LOAN_RECOURSE_TYPE		9		Recourse Data		9

		753		ESTBI		FR_Y-14Q_FVOHFS		FVO-HFS		PRN		DIM_LOAN_RECOURSE_TYPE		10		Recourse Data		10

		754		ESTBI		FR_Y-14Q_Wholesale		CRE		RR		DIM_STD_CREDIT_LINE_PURPOSE		4		DSCLP		4		4

		755		ESTBI		FR_Y-14Q_Wholesale		CRE		A		DIM_STD_CREDIT_LINE_PURPOSE		5		DSCLP		5		5

		756		ESTBI		FR_Y-14Q_Wholesale		CRE		R		DIM_STD_CREDIT_LINE_PURPOSE		6		DSCLP		6		6

		757		ESTBI		FR_Y-14Q_Wholesale		CRE		O		DIM_STD_CREDIT_LINE_PURPOSE		7		DSCLP		7		7

		758		ESTBI		FR_Y-14Q_Wholesale		CRE		HFS		DIM_ACCOUNT_CLASSIFICATION		1		DAC		1		1

		759		ESTBI		FR_Y-14Q_Wholesale		CRE		FV		DIM_ACCOUNT_CLASSIFICATION		2		DAC		2		2

		760		ESTBI		FR_Y-14Q_Wholesale		CRE		INDWARHOUSE		DIM_PROPERTY_TYPE		2		DPT		2		2

		761		ESTBI		FR_Y-14Q_Wholesale		Corporate		MORTGAGE WAREHOUSING		DIM_STD_CREDIT_LINE_PURPOSE		6		DSCLP		7		7

		762		ESTBI		FR_Y-14Q_Wholesale		Corporate		TRADE FINANCING		DIM_STD_CREDIT_LINE_PURPOSE		7		DSCLP		8		8

		763		ESTBI		FR_Y-14Q_Wholesale		Corporate		PERFORMANCE GUARANTEE		DIM_STD_CREDIT_LINE_PURPOSE		8		DSCLP		9		9

		764		ESTBI		FR_Y-14Q_Wholesale		Corporate		WORKING CAPITAL - SHORT TERM/SEASONAL		DIM_STD_CREDIT_LINE_PURPOSE		9		DSCLP		10		10

		765		ESTBI		FR_Y-14Q_Wholesale		Corporate		WORKING CAPITAL – PERMANENT		DIM_STD_CREDIT_LINE_PURPOSE		10		DSCLP		11		11

		766		ESTBI		FR_Y-14Q_Wholesale		Corporate		GENERAL CORPORATE PURPOSES		DIM_STD_CREDIT_LINE_PURPOSE		11		DSCLP		12		12

		767		ESTBI		FR_Y-14Q_Wholesale		Corporate		DEBT REFINANCE/CONSOLIDATION		DIM_STD_CREDIT_LINE_PURPOSE		12		DSCLP		13		13

		768		ESTBI		FR_Y-14Q_Wholesale		Corporate		ESOP FINANCING		DIM_STD_CREDIT_LINE_PURPOSE		13		DSCLP		14		14

		769		ESTBI		FR_Y-14Q_Wholesale		Corporate		AGRICULTURE AND/OR LIVESTOCK PRODUCTION		DIM_STD_CREDIT_LINE_PURPOSE		14		DSCLP		15		15

		770		ESTBI		FR_Y-14Q_Wholesale		Corporate		AGRICULTURE AND/OR RANCHING REAL ESTATE		DIM_STD_CREDIT_LINE_PURPOSE		15		DSCLP		16		16

		771		ESTBI		FR_Y-14Q_Wholesale		Corporate		STOCK BUYBACK		DIM_STD_CREDIT_LINE_PURPOSE		16		DSCLP		17		17

		772		ESTBI		FR_Y-14Q_Wholesale		Corporate		PORTFOLIO ACQUISITION INCLUDING NOTE PURCHASE AGREEMENTS		DIM_STD_CREDIT_LINE_PURPOSE		17		DSCLP		18		18

		773		ESTBI		FR_Y-14Q_Wholesale		Corporate		REAL ESTATE ACQUISITION/DEVELOPMENT/CONSTRUCTION – LAND		DIM_STD_CREDIT_LINE_PURPOSE		18		DSCLP		19		19

		774		ESTBI		FR_Y-14Q_Wholesale		Corporate		REAL ESTATE ACQUISITION/DEVELOPMENT/CONSTRUCTION – RESIDENTIAL		DIM_STD_CREDIT_LINE_PURPOSE		19		DSCLP		20		20

		775		ESTBI		FR_Y-14Q_Wholesale		Corporate		REAL ESTATE ACQUISITION/DEVELOPMENT/CONSTRUCTION - COMML & INDL		DIM_STD_CREDIT_LINE_PURPOSE		20		DSCLP		21		21

		776		ESTBI		FR_Y-14Q_Wholesale		Corporate		REAL ESTATE INVESTMENT/PERMANENT FINANCING – RESIDENTIAL		DIM_STD_CREDIT_LINE_PURPOSE		21		DSCLP		22		22

		777		ESTBI		FR_Y-14Q_Wholesale		Corporate		Fixed Assets excluding Real Estate		DIM_MITIGANT_TYPE		4		DMT		4		4

		778		ESTBI		FR_Y-14Q_Wholesale		Corporate		Blanket Lien		DIM_MITIGANT_TYPE		5		DMT		5		5

		779		ESTBI		FR_Y-14Q_Wholesale		Corporate		Other		DIM_MITIGANT_TYPE		6		DMT		6		6

		780		ESTBI		FR_Y-14Q_Wholesale		Corporate		Unsecured		DIM_MITIGANT_TYPE		7		DMT		7		7

		781		ESTBI		FR_Y-14Q_Wholesale		Corporate		BUSINESS RECAPITALIZATION/DIVIDENDS		DIM_CREDIT_LINE		22		DCL		23		23

		782		ESTBI		FR_Y-14Q_Wholesale		Corporate		NEW PRODUCT DEVELOPMENT		DIM_CREDIT_LINE		23		DCL		24		24

		783		ESTBI		FR_Y-14Q_Wholesale		Corporate		PROJECT FINANCING		DIM_CREDIT_LINE		24		DCL		25		25

		784		ESTBI		FR_Y-14Q_Wholesale		Corporate		REAL ESTATE INVESTMENT/PERMANENT FINANCING - COMMERCIAL AND INDUSTRIAL		DIM_STD_CREDIT_LINE_PURPOSE		22		DSCLP		23		23

		785		ESTBI		FR_Y-14Q_Wholesale		Corporate		BUSINESS RECAPITALIZATION/DIVIDENDS		DIM_STD_CREDIT_LINE_PURPOSE		23		DSCLP		24		24

		786		ESTBI		FR_Y-14Q_Wholesale		Corporate		NEW PRODUCT DEVELOPMENT		DIM_STD_CREDIT_LINE_PURPOSE		24		DSCLP		25		25

		787		ESTBI		FR_Y-14Q_Wholesale		Corporate		PROJECT FINANCING		DIM_STD_CREDIT_LINE_PURPOSE		25		DSCLP		26		26

		788		ESTBI		FR_Y-14Q_Trading		ARS		SLARS		DIM_REG_INSTR_CLASSIFICATION		1		TRDARS_INSTR_TYP		1

		789		ESTBI		FR_Y-14Q_Trading		ARS		AAA		Dim_credit_Rating		1		TRDARS_DCR		1

		790		ESTBI		FR_Y-14Q_Trading		ARS		AA		Dim_credit_Rating		2		TRDARS_DCR		2

		791		ESTBI		FR_Y-14Q_Trading		ARS		A		Dim_credit_Rating		3		TRDARS_DCR		3

		792		ESTBI		FR_Y-14Q_Trading		ARS		BBB		Dim_credit_Rating		4		TRDARS_DCR		4

		793		ESTBI		FR_Y-14Q_Trading		ARS		BB		Dim_credit_Rating		5		TRDARS_DCR		5

		794		ESTBI		FR_Y-14Q_Trading		ARS		B		Dim_credit_Rating		6		TRDARS_DCR		6

		795		ESTBI		FR_Y-14Q_Trading		ARS		<B		Dim_credit_Rating		7		TRDARS_DCR		7

		796		ESTBI		FR_Y-14Q_Trading		ARS		NR		Dim_credit_Rating		8		TRDARS_DCR		8

		797		ESTBI		FR_Y-14Q_Trading		Rates DV01		AGENCY		dim_directional_risk_reg_class		B		TRADRATDV01		27

		798		ESTBI		FR_Y-14Q_Trading		Rates DV01		MUNIS		dim_directional_risk_reg_class		B		TRADRATDV01		28

		799		ESTBI		FR_Y-14Q_Trading		Rates DV01		SWADISC		dim_directional_risk_reg_class		B		TRADRATDV01		29

		800		ESTBI		FR_Y-14Q_Trading		Rates DV01		INSHMV		dim_directional_risk_reg_class		B		TRADRATDV01		30

		801		ESTBI		FR_Y-14Q_Trading		Rates DV01		INSHXF		dim_directional_risk_reg_class		C		TRADRATDV01		31

		802		ESTBI		FR_Y-14Q_Trading		Rates DV01		PRIME		DIM_IRC		A		TRADRATDV05		1

		803		ESTBI		FR_Y-14Q_Trading		Rates DV01		CP		DIM_IRC		A		TRADRATDV05		2

		804		ESTBI		FR_Y-14Q_Trading		Rates DV01		OIS		DIM_IRC		B		TRADRATDV05		3

		805		ESTBI		FR_Y-14Q_Trading		Rates DV01		1M		DIM_IRC		B		TRADRATDV05		4

		806		ESTBI		FR_Y-14Q_Trading		Other Rates		Band - 1M		DIM_BANDS		1		TROTHRATESGP3		1		30012

		807		ESTBI		FR_Y-14Q_Trading		Other Rates		Band - 3M		DIM_BANDS		2		TROTHRATESGP3		2		30013

		808		ESTBI		FR_Y-14Q_Trading		Other Rates		Band - 6M		DIM_BANDS		3		TROTHRATESGP3		3		30014

		809		ESTBI		FR_Y-14Q_Trading		Other Rates		Band - 9M		DIM_BANDS		4		TROTHRATESGP3		4		30015

		810		ESTBI		FR_Y-14Q_Trading		Other Rates		Band - 1Y		DIM_BANDS		5		TROTHRATESGP3		5		30016

		811		ESTBI		FR_Y-14Q_Trading		Other Rates		Band - 2Y		DIM_BANDS		6		TROTHRATESGP3		6		30017

		812		ESTBI		FR_Y-14Q_Trading		Other Rates		Band - 3Y		DIM_BANDS		7		TROTHRATESGP3		7		30018

		813		ESTBI		FR_Y-14Q_Trading		Other Rates		Band - 5Y		DIM_BANDS		8		TROTHRATESGP3		8		30019

		814		ESTBI		FR_Y-14Q_Trading		Other Rates		Band - 7Y		DIM_BANDS		9		TROTHRATESGP3		9		30020

		815		ESTBI		FR_Y-14Q_Trading		Other Rates		Band - 10Y		DIM_BANDS		10		TROTHRATESGP3		10		30021

		816		ESTBI		FR_Y-14Q_Trading		Other Rates		Band - 15Y		DIM_BANDS		11		TROTHRATESGP3		11		30022

		817		ESTBI		FR_Y-14Q_Trading		Other Rates		Band - 20Y		DIM_BANDS		12		TROTHRATESGP3		12		30023

		818		ESTBI		FR_Y-14Q_Trading		Other Rates		Band - 30Y		DIM_BANDS		13		TROTHRATESGP3		13		30024

		819		ESTBI		FR_Y-14Q_Trading		Rates DV01		GOVNETH		dim_directional_risk_reg_class		B		TRADRATDV01		14

		820		ESTBI		FR_Y-14Q_Trading		Rates DV01		GOVPORT		dim_directional_risk_reg_class		B		TRADRATDV01		15

		821		ESTBI		FR_Y-14Q_Trading		Rates DV01		GOVSPA		dim_directional_risk_reg_class		B		TRADRATDV01		16

		822		ESTBI		FR_Y-14Q_Trading		Rates DV01		GOVLUXM		dim_directional_risk_reg_class		D		TRADRATDV01		17

		823		ESTBI		FR_Y-14Q_Trading		Rates DV01		GOVMONA		dim_directional_risk_reg_class		D		TRADRATDV01		18

		824		ESTBI		FR_Y-14Q_Trading		Rates DV01		GOVMART		dim_directional_risk_reg_class		D		TRADRATDV01		19

		825		ESTBI		FR_Y-14Q_Trading		Rates DV01		GOVPIMI		dim_directional_risk_reg_class		D		TRADRATDV01		20

		826		ESTBI		FR_Y-14Q_Trading		Rates DV01		GOVSANM		dim_directional_risk_reg_class		D		TRADRATDV01		21

		827		ESTBI		FR_Y-14Q_Trading		Rates DV01		GOVVAT		dim_directional_risk_reg_class		D		TRADRATDV01		22

		828		ESTBI		FR_Y-14Q_Trading		Rates DV01		GOVMAY		dim_directional_risk_reg_class		D		TRADRATDV01		23

		829		ESTBI		FR_Y-14Q_Trading		Rates DV01		GOVAND		dim_directional_risk_reg_class		D		TRADRATDV01		24

		830		ESTBI		FR_Y-14Q_Trading		Rates DV01		GOVFRENG		dim_directional_risk_reg_class		D		TRADRATDV01		25

		831		ESTBI		FR_Y-14Q_Trading		Rates DV01		GOVGUA		dim_directional_risk_reg_class		D		TRADRATDV01		26

		832		ESTBI		FR_Y-14Q_Trading		Rates DV01		3M		DIM_IRC		B		TRADRATDV05		5

		833		ESTBI		FR_Y-14Q_Trading		Rates DV01		6M		DIM_IRC		B		TRADRATDV05		6

		834		ESTBI		FR_Y-14Q_Trading		Ags & Softs		Month 1		DIM_BANDS		2		TRADAGSSOFTS		2		30025

		835		ESTBI		FR_Y-14Q_Trading		Ags & Softs		Month 2		DIM_BANDS		3		TRADAGSSOFTS		3		30026

		836		ESTBI		FR_Y-14Q_Trading		Ags & Softs		Month 3		DIM_BANDS		4		TRADAGSSOFTS		4		30027

		837		ESTBI		FR_Y-14Q_Trading		Ags & Softs		Month 4		DIM_BANDS		5		TRADAGSSOFTS		5		30028

		838		ESTBI		FR_Y-14Q_Trading		Ags & Softs		Month 5		DIM_BANDS		6		TRADAGSSOFTS		6		30029

		839		ESTBI		FR_Y-14Q_Trading		Ags & Softs		Month 6		DIM_BANDS		7		TRADAGSSOFTS		7		30030

		840		ESTBI		FR_Y-14Q_Trading		Ags & Softs		Month 7		DIM_BANDS		8		TRADAGSSOFTS		8		30031

		841		ESTBI		FR_Y-14Q_Trading		Ags & Softs		Month 8		DIM_BANDS		9		TRADAGSSOFTS		9		30032

		842		ESTBI		FR_Y-14Q_Trading		Ags & Softs		Month 9		DIM_BANDS		10		TRADAGSSOFTS		10		30033

		843		ESTBI		FR_Y-14Q_Trading		Ags & Softs		Month 10		DIM_BANDS		11		TRADAGSSOFTS		11		30034

		844		ESTBI		FR_Y-14Q_Trading		Ags & Softs		Month 11		DIM_BANDS		12		TRADAGSSOFTS		12		30035

		845		ESTBI		FR_Y-14Q_Trading		Ags & Softs		Month 12		DIM_BANDS		13		TRADAGSSOFTS		13		30036

		846		ESTBI		FR_Y-14Q_Trading		Ags & Softs		Month 13		DIM_BANDS		14		TRADAGSSOFTS		14		30037

		847		ESTBI		FR_Y-14Q_Trading		Ags & Softs		Month 14		DIM_BANDS		15		TRADAGSSOFTS		15		30038

		848		ESTBI		FR_Y-14Q_Trading		Ags & Softs		Month 15		DIM_BANDS		16		TRADAGSSOFTS		16		30039

		849		ESTBI		FR_Y-14Q_Trading		Ags & Softs		Month 16		DIM_BANDS		17		TRADAGSSOFTS		17		30040

		850		ESTBI		FR_Y-14Q_Trading		Ags & Softs		Month 17		DIM_BANDS		18		TRADAGSSOFTS		18		30041

		851		ESTBI		FR_Y-14Q_Trading		Ags & Softs		Month 18		DIM_BANDS		19		TRADAGSSOFTS		19		30042

		852		ESTBI		FR_Y-14Q_Trading		Ags & Softs		Month 19		DIM_BANDS		20		TRADAGSSOFTS		20		30043

		853		ESTBI		FR_Y-14Q_Trading		Ags & Softs		Month 20		DIM_BANDS		21		TRADAGSSOFTS		21		30044

		854		ESTBI		FR_Y-14Q_Trading		Ags & Softs		Month 21		DIM_BANDS		22		TRADAGSSOFTS		22		30045

		855		ESTBI		FR_Y-14Q_Trading		Ags & Softs		Month 22		DIM_BANDS		23		TRADAGSSOFTS		23		30046

		856		ESTBI		FR_Y-14Q_Trading		Ags & Softs		Month 23		DIM_BANDS		24		TRADAGSSOFTS		24		30047

		857		ESTBI		FR_Y-14Q_Trading		Ags & Softs		Month 24		DIM_BANDS		25		TRADAGSSOFTS		25		30048

		858		ESTBI		FR_Y-14Q_Trading		Ags & Softs		Year 3		DIM_BANDS		26		TRADAGSSOFTS		26		30049

		859		ESTBI		FR_Y-14Q_Trading		Ags & Softs		Year 4		DIM_BANDS		27		TRADAGSSOFTS		27		30050

		860		ESTBI		FR_Y-14Q_Trading		Ags & Softs		Year 5		DIM_BANDS		28		TRADAGSSOFTS		28		30051

		861		ESTBI		FR_Y-14Q_Trading		Ags & Softs		Year 6		DIM_BANDS		29		TRADAGSSOFTS		29		30052

		862		ESTBI		FR_Y-14Q_Trading		Ags & Softs		Year 7		DIM_BANDS		30		TRADAGSSOFTS		30		30053

		863		ESTBI		FR_Y-14Q_Trading		Ags & Softs		Year 8		DIM_BANDS		31		TRADAGSSOFTS		31		30054

		864		ESTBI		FR_Y-14Q_Trading		Ags & Softs		Year 9		DIM_BANDS		32		TRADAGSSOFTS		32		30055

		865		ESTBI		FR_Y-14Q_Trading		Ags & Softs		Year 10-14		DIM_BANDS		33		TRADAGSSOFTS		33		30056

		866		ESTBI		FR_Y-14Q_Trading		Ags & Softs		Year 15-19		DIM_BANDS		34		TRADAGSSOFTS		34		30057

		867		ESTBI		FR_Y-14Q_Trading		Ags & Softs		Year 20+		DIM_BANDS		35		TRADAGSSOFTS		35		30058

		868		ESTBI		FR_Y-14Q_Trading		Ags & Softs		0-1 Day		DIM_BANDS		1		TRADAGSSOFTS		1		30059

		869		ESTBI		FR_Y-14Q_Trading		Ags & Softs		COC		DIM_COMMODITY		1		TRADAGSSOFTS		1		1

		870		ESTBI		FR_Y-14Q_Trading		Ags & Softs		CFE		DIM_COMMODITY		2		TRADAGSSOFTS		2		2

		871		ESTBI		FR_Y-14Q_Trading		Ags & Softs		CORN		DIM_COMMODITY		3		TRADAGSSOFTS		3		3

		872		ESTBI		FR_Y-14Q_Trading		Ags & Softs		COTTON		DIM_COMMODITY		4		TRADAGSSOFTS		4		4

		873		ESTBI		FR_Y-14Q_Trading		Ags & Softs		CATTLE		DIM_COMMODITY		5		TRADAGSSOFTS		5		5

		874		ESTBI		FR_Y-14Q_Trading		Ags & Softs		LEANHOG		DIM_COMMODITY		6		TRADAGSSOFTS		6		6

		875		ESTBI		FR_Y-14Q_Trading		Securitized Products		BB		DIM_CREDIT_RATING				SEC_PROD		5

		876		ESTBI		FR_Y-14Q_Trading		Securitized Products		B		DIM_CREDIT_RATING				SEC_PROD		6

		877		ESTBI		FR_Y-14Q_Trading		Securitized Products		<B		DIM_CREDIT_RATING				SEC_PROD		7

		878		ESTBI		FR_Y-14Q_Trading		Securitized Products		NR		DIM_CREDIT_RATING				SEC_PROD		8

		879		ESTBI		FR_Y-14Q_Trading		Securitized Products		1		DIM_BANDS				SEC_PROD		1		1

		880		ESTBI		FR_Y-14Q_Trading		Securitized Products		2		DIM_BANDS				SEC_PROD		2		2

		881		ESTBI		FR_Y-14Q_Trading		Securitized Products		3		DIM_BANDS				SEC_PROD		3		3

		882		ESTBI		FR_Y-14Q_Trading		Securitized Products		4		DIM_BANDS				SEC_PROD		4		4

		883		ESTBI		FR_Y-14Q_Trading		Securitized Products		5		DIM_BANDS				SEC_PROD		5		5

		884		ESTBI		FR_Y-14Q_Trading		Agencies		AGENCY		DIM_ISSUER_TYPE		1		TRDAGENCY_ISS_TYP		1

		885		ESTBI		FR_Y-14Q_Trading		Agencies		IR		Dim_instrument_type		1		TRDAGENCY_IT_RF		1

		886		ESTBI		FR_Y-14Q_Trading		Agencies		SPOT		Dim_instrument_type		2		TRDAGENCY_IT_DT		2

		887		ESTBI		FR_Y-14Q_Trading		Agencies		SWAP		Dim_instrument_type		3		TRDAGENCY_IT_DT		3

		888		ESTBI		FR_Y-14Q_Trading		Agencies		FUTS		Dim_instrument_type		4		TRDAGENCY_IT_DT		4

		889		ESTBI		FR_Y-14Q_Trading		Agencies		OPT		Dim_instrument_type		5		TRDAGENCY_IT_DT		5

		890		ESTBI		FR_Y-14Q_Trading		Agencies		FWDS		Dim_instrument_type		6		TRDAGENCY_IT_DT		6

		891		ESTBI		FR_Y-14Q_Trading		Agencies		OPTS		Dim_instrument_type		7		TRDAGENCY_IT_DT		7

		892		ESTBI		FR_Y-14Q_Trading		Agencies		SWPT		Dim_instrument_type		8		TRDAGENCY_IT_DT		8

		893		ESTBI		FR_Y-14Q_Trading		Agencies		FOOP		Dim_instrument_type		9		TRDAGENCY_IT_DT		9

		894		ESTBI		FR_Y-14Q_Trading		Ags & Softs		LIVESTOCK		DIM_COMMODITY		7		TRADAGSSOFTS		7		7

		895		ESTBI		FR_Y-14Q_Trading		Ags & Softs		LUMBER		DIM_COMMODITY		8		TRADAGSSOFTS		8		8

		896		ESTBI		FR_Y-14Q_Trading		Ags & Softs		PALMOIL		DIM_COMMODITY		9		TRADAGSSOFTS		9		9

		897		ESTBI		FR_Y-14Q_Trading		Ags & Softs		RAPESEED		DIM_COMMODITY		10		TRADAGSSOFTS		10		10

		898		ESTBI		FR_Y-14Q_Trading		Ags & Softs		SOYBN		DIM_COMMODITY		11		TRADAGSSOFTS		11		11

		899		ESTBI		FR_Y-14Q_Trading		Ags & Softs		SOYM		DIM_COMMODITY		12		TRADAGSSOFTS		12		12

		900		ESTBI		FR_Y-14Q_Trading		Ags & Softs		SOYOIL		DIM_COMMODITY		13		TRADAGSSOFTS		13		13

		901		ESTBI		FR_Y-14Q_Trading		Ags & Softs		SUG		DIM_COMMODITY		14		TRADAGSSOFTS		14		14

		902		ESTBI		FR_Y-14Q_Trading		Ags & Softs		WHEAT		DIM_COMMODITY		15		TRADAGSSOFTS		15		15

		903		ESTBI		FR_Y-14Q_Trading		Ags & Softs		OTHUNSAG		DIM_COMMODITY		16		TRADAGSSOFTS		16		16

		904		ESTBI		FR_Y-14Q_Trading		Agencies		IOS		DIM_REG_INSTR_CLASSIFICATION		1		TRDAGENCY_RES		1

		905		ESTBI		FR_Y-14Q_Trading		Agencies		POS		DIM_REG_INSTR_CLASSIFICATION		2		TRDAGENCY_RES		2

		906		ESTBI		FR_Y-14Q_Trading		Agencies		OCMO		DIM_REG_INSTR_CLASSIFICATION		3		TRDAGENCY_RES		3

		907		ESTBI		FR_Y-14Q_Trading		Agencies		PTC		DIM_REG_INSTR_CLASSIFICATION		4		TRDAGENCY_RES		4

		908		ESTBI		FR_Y-14Q_Trading		Agencies		AGDEBT		DIM_REG_INSTR_CLASSIFICATION		5		TRDAGENCY_RES		5

		909		ESTBI		FR_Y-14Q_Trading		Agencies		IOSX		DIM_REG_INSTR_CLASSIFICATION		6		TRDAGENCY_RES		6

		910		ESTBI		FR_Y-14Q_Trading		Agencies		POSX		DIM_REG_INSTR_CLASSIFICATION		7		TRDAGENCY_RES		7

		911		ESTBI		FR_Y-14Q_Trading		Agencies		MBX		DIM_REG_INSTR_CLASSIFICATION		8		TRDAGENCY_RES		8

		912		ESTBI		FR_Y-14Q_Trading		Agencies		OTHAGDER		DIM_REG_INSTR_CLASSIFICATION		9		TRDAGENCY_RES		9

		913		ESTBI		FR_Y-14Q_Trading		Agencies		TBA		DIM_REG_INSTR_CLASSIFICATION		10		TRDAGENCY_RES		10

		914		ESTBI		FR_Y-14Q_Trading		Agencies		REVMORT		DIM_REG_INSTR_CLASSIFICATION		11		TRDAGENCY_RES		11

		915		ESTBI		FR_Y-14Q_Trading		Agencies		CACMBS		DIM_REG_INSTR_CLASSIFICATION		12		TRDAGENCY_COM		12

		916		ESTBI		FR_Y-14Q_Trading		Agencies		CMBSDER		DIM_REG_INSTR_CLASSIFICATION		13		TRDAGENCY_COM		13

		917		ESTBI		FR_Y-14Q_Trading		Agencies		US		DIM_COUNTRY		1		TRDAGENCY_CR		1

		918		ESTBI		FR_Y-14Q_Trading		Securitized Products		IRSPOTRMBS		DIM_INSTRUMENT_TYPE				SEC_PROD		1

		919		ESTBI		FR_Y-14Q_Trading		Securitized Products		IRSPOTABS		DIM_INSTRUMENT_TYPE				SEC_PROD		2

		920		ESTBI		FR_Y-14Q_Trading		Securitized Products		IRSPOTCMBS		DIM_INSTRUMENT_TYPE				SEC_PROD		3

		921		ESTBI		FR_Y-14Q_Trading		Securitized Products		IRSPOTCDO		DIM_INSTRUMENT_TYPE				SEC_PROD		4

		922		ESTBI		FR_Y-14Q_Trading		Securitized Products		IRSPOTCLO		DIM_INSTRUMENT_TYPE				SEC_PROD		4

		923		ESTBI		FR_Y-14Q_Trading		Securitized Products		NAPRIME		DIM_REG_INSTR_CLASSIFICATION				SEC_PROD_RMBS		1

		924		ESTBI		FR_Y-14Q_Trading		Securitized Products		SP		DIM_REG_INSTR_CLASSIFICATION				SEC_PROD_RMBS		2

		925		ESTBI		FR_Y-14Q_Trading		Securitized Products		OPARMS		DIM_REG_INSTR_CLASSIFICATION				SEC_PROD_RMBS		3

		926		ESTBI		FR_Y-14Q_Trading		Securitized Products		OALTA		DIM_REG_INSTR_CLASSIFICATION				SEC_PROD_RMBS		4

		927		ESTBI		FR_Y-14Q_Trading		Securitized Products		USNAPRIME		DIM_REG_INSTR_CLASSIFICATION				SEC_PROD_RMBS		5

		928		ESTBI		FR_Y-14Q_Trading		Securitized Products		HELOC		DIM_REG_INSTR_CLASSIFICATION				SEC_PROD_RMBS		6

		929		ESTBI		FR_Y-14Q_Trading		Securitized Products		RCDO		DIM_REG_INSTR_CLASSIFICATION				SEC_PROD_RMBS		7

		930		ESTBI		FR_Y-14Q_Trading		Securitized Products		RCDS		DIM_REG_INSTR_CLASSIFICATION				SEC_PROD_RMBS		8

		931		ESTBI		FR_Y-14Q_Trading		Securitized Products		RCBASK		DIM_REG_INSTR_CLASSIFICATION				SEC_PROD_RMBS		9

		932		ESTBI		FR_Y-14Q_Trading		Securitized Products		PRIMEX		DIM_REG_INSTR_CLASSIFICATION				SEC_PROD_RMBS		10

		933		ESTBI		FR_Y-14Q_Trading		Securitized Products		ATBX		DIM_REG_INSTR_CLASSIFICATION				SEC_PROD_RMBS		11

		934		ESTBI		FR_Y-14Q_Trading		Securitized Products		PRWHLNS		DIM_REG_INSTR_CLASSIFICATION				SEC_PROD_RMBS		12

		935		ESTBI		FR_Y-14Q_Trading		Securitized Products		NPWHLNS		DIM_REG_INSTR_CLASSIFICATION				SEC_PROD_RMBS		13

		936		ESTBI		FR_Y-14Q_Trading		Securitized Products		EURMBS		DIM_REG_INSTR_CLASSIFICATION				SEC_PROD_RMBS		14

		937		ESTBI		FR_Y-14Q_Trading		Securitized Products		AABS		DIM_REG_INSTR_CLASSIFICATION				SEC_PROD_ABS		1

		938		ESTBI		FR_Y-14Q_Trading		Securitized Products		CBS		DIM_REG_INSTR_CLASSIFICATION				SEC_PROD_ABS		2

		939		ESTBI		FR_Y-14Q_Trading		Securitized Products		SABS		DIM_REG_INSTR_CLASSIFICATION				SEC_PROD_ABS		3

		940		ESTBI		FR_Y-14Q_Trading		Securitized Products		ABCDS		DIM_REG_INSTR_CLASSIFICATION				SEC_PROD_ABS		4

		941		ESTBI		FR_Y-14Q_Trading		Securitized Products		ACBASK		DIM_REG_INSTR_CLASSIFICATION				SEC_PROD_ABS		5

		942		ESTBI		FR_Y-14Q_Trading		Securitized Products		ABINDXTRNCH		DIM_REG_INSTR_CLASSIFICATION				SEC_PROD_ABS		6

		943		ESTBI		FR_Y-14Q_Trading		Securitized Products		CNACMBS		DIM_REG_INSTR_CLASSIFICATION				SEC_PROD_CMBS		1

		944		ESTBI		FR_Y-14Q_Trading		Securitized Products		CCDS		DIM_REG_INSTR_CLASSIFICATION				SEC_PROD_CMBS		2

		945		ESTBI		FR_Y-14Q_Trading		Securitized Products		CCDO		DIM_REG_INSTR_CLASSIFICATION				SEC_PROD_CMBS		3

		946		ESTBI		FR_Y-14Q_Trading		Securitized Products		CCBASK		DIM_REG_INSTR_CLASSIFICATION				SEC_PROD_CMBS		4

		947		ESTBI		FR_Y-14Q_Trading		Securitized Products		CMINDXTRNCH		DIM_REG_INSTR_CLASSIFICATION				SEC_PROD_CMBS		5

		948		ESTBI		FR_Y-14Q_Trading		Securitized Products		CMWHLOANS		DIM_REG_INSTR_CLASSIFICATION				SEC_PROD_CMBS		6

		949		ESTBI		FR_Y-14Q_Trading		Securitized Products		CDO		DIM_REG_INSTR_CLASSIFICATION				SEC_PROD_CDO		1

		950		ESTBI		FR_Y-14Q_Trading		Securitized Products		Total Size		DIM_REG_INSTR_CLASSIFICATION				SEC_PROD_WH		1

		951		ESTBI		FR_Y-14Q_Trading		Securitized Products		Total Protection		DIM_REG_INSTR_CLASSIFICATION				SEC_PROD_WH		2

		952		ESTBI		FR_Y-14Q_Trading		Securitized Products		AAA		DIM_CREDIT_RATING				SEC_PROD		1

		953		ESTBI		FR_Y-14Q_Trading		Securitized Products		AA		DIM_CREDIT_RATING				SEC_PROD		2

		954		ESTBI		FR_Y-14Q_Trading		Securitized Products		A		DIM_CREDIT_RATING				SEC_PROD		3

		955		ESTBI		FR_Y-14Q_Trading		Securitized Products		BBB		DIM_CREDIT_RATING				SEC_PROD		4

		956		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		SI		DIM_COUNTRY		54		SOV_CRDT_ADV		54

		957		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		ZA		DIM_COUNTRY		55		SOV_CRDT_SSA		55

		958		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		KR		DIM_COUNTRY		56		SOV_CRDT_AEJ		56

		959		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		ES		DIM_COUNTRY		57		SOV_CRDT_ADV		57

		960		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		SE		DIM_COUNTRY		58		SOV_CRDT_ADV		58

		961		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		CH		DIM_COUNTRY		59		SOV_CRDT_ADV		59

		962		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		TW		DIM_COUNTRY		60		SOV_CRDT_AEJ		60

		963		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		TH		DIM_COUNTRY		61		SOV_CRDT_AEJ		61

		964		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		TR		DIM_COUNTRY		62		SOV_CRDT_MENA		62

		965		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		UA		DIM_COUNTRY		63		SOV_CRDT_EMRG		63

		966		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		AE		DIM_COUNTRY		64		SOV_CRDT_MENA		64

		967		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		GB		DIM_COUNTRY		65		SOV_CRDT_ADV		65

		968		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		VE		DIM_COUNTRY		66		SOV_CRDT_LAC		66

		969		ESTBI		FR_Y-14Q_Trading		Agencies		FUOP		Dim_instrument_type		10		TRDAGENCY_IT_DT		10

		970		ESTBI		FR_Y-14Q_Trading		Agencies		AAA		Dim_credit_Rating		1		TRDAGENCY_DCR		1

		971		ESTBI		FR_Y-14Q_Trading		Agencies		AA		Dim_credit_Rating		2		TRDAGENCY_DCR		2

		972		ESTBI		FR_Y-14Q_Trading		Agencies		A		Dim_credit_Rating		3		TRDAGENCY_DCR		3

		973		ESTBI		FR_Y-14Q_Trading		Agencies		BBB		Dim_credit_Rating		4		TRDAGENCY_DCR		4

		974		ESTBI		FR_Y-14Q_Trading		Agencies		BB		Dim_credit_Rating		5		TRDAGENCY_DCR		5

		975		ESTBI		FR_Y-14Q_Trading		Agencies		B		Dim_credit_Rating		6		TRDAGENCY_DCR		6

		976		ESTBI		FR_Y-14Q_Trading		Agencies		<B		Dim_credit_Rating		7		TRDAGENCY_DCR		7

		977		ESTBI		FR_Y-14Q_Trading		Agencies		NR		Dim_credit_Rating		8		TRDAGENCY_DCR		8

		978		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		ADVECO		dim_economic_zone		1		SOV_CRDT_G1		1

		979		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		EMEUR		dim_economic_zone		2		SOV_CRDT_G2		2

		980		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		LATAMAC		dim_economic_zone		3		SOV_CRDT_G3		3

		981		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		ASIAXJAP		dim_economic_zone		4		SOV_CRDT_G4		4

		982		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		MEANAFRIICA		dim_economic_zone		5		SOV_CRDT_G5		5

		983		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		SSAFRICA		dim_economic_zone		6		SOV_CRDT_G6		6

		984		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		AR		DIM_COUNTRY		1		SOV_CRDT_LAC		1

		985		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		AU		DIM_COUNTRY		2		SOV_CRDT_ADV		2

		986		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		AT		DIM_COUNTRY		3		SOV_CRDT_ADV		3

		987		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		BH		DIM_COUNTRY		4		SOV_CRDT_MENA		4

		988		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		BE		DIM_COUNTRY		5		SOV_CRDT_ADV		5

		989		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		BR		DIM_COUNTRY		6		SOV_CRDT_LAC		6

		990		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		BG		DIM_COUNTRY		7		SOV_CRDT_EMRG		7

		991		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		CL		DIM_COUNTRY		8		SOV_CRDT_LAC		8

		992		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		CN		DIM_COUNTRY		9		SOV_CRDT_AEJ		9

		993		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		CO		DIM_COUNTRY		10		SOV_CRDT_LAC		10

		994		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		HR		DIM_COUNTRY		11		SOV_CRDT_EMRG		11

		995		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		CY		DIM_COUNTRY		12		SOV_CRDT_ADV		12

		996		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		CZ		DIM_COUNTRY		13		SOV_CRDT_EMRG		13

		997		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		DK		DIM_COUNTRY		14		SOV_CRDT_ADV		14

		998		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		EG		DIM_COUNTRY		15		SOV_CRDT_MENA		15

		999		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		EE		DIM_COUNTRY		16		SOV_CRDT_ADV		16

		1000		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		FI		DIM_COUNTRY		17		SOV_CRDT_ADV		17

		1001		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		FR		DIM_COUNTRY		18		SOV_CRDT_ADV		18

		1002		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		DE		DIM_COUNTRY		19		SOV_CRDT_ADV		19

		1003		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		GR		DIM_COUNTRY		20		SOV_CRDT_ADV		20

		1004		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		HK		DIM_COUNTRY		21		SOV_CRDT_AEJ		21

		1005		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		HU		DIM_COUNTRY		22		SOV_CRDT_EMRG		22

		1006		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		IS		DIM_COUNTRY		23		SOV_CRDT_EMRG		23

		1007		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		IN		DIM_COUNTRY		24		SOV_CRDT_AEJ		24

		1008		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		ID		DIM_COUNTRY		25		SOV_CRDT_AEJ		25

		1009		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		IE		DIM_COUNTRY		26		SOV_CRDT_ADV		26

		1010		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		IL		DIM_COUNTRY		27		SOV_CRDT_MENA		27

		1011		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		IT		DIM_COUNTRY		28		SOV_CRDT_ADV		28

		1012		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		JP		DIM_COUNTRY		29		SOV_CRDT_ADV		29

		1013		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		JO		DIM_COUNTRY		30		SOV_CRDT_MENA		30

		1014		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		KZ		DIM_COUNTRY		31		SOV_CRDT_AEJ		31

		1015		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		KW		DIM_COUNTRY		32		SOV_CRDT_MENA		32

		1016		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		LV		DIM_COUNTRY		33		SOV_CRDT_EMRG		33

		1017		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		LB		DIM_COUNTRY		34		SOV_CRDT_MENA		34

		1018		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		LT		DIM_COUNTRY		35		SOV_CRDT_EMRG		35

		1019		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		MY		DIM_COUNTRY		36		SOV_CRDT_AEJ		36

		1020		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		MT		DIM_COUNTRY		37		SOV_CRDT_ADV		37

		1021		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		MX		DIM_COUNTRY		38		SOV_CRDT_LAC		38

		1022		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		NL		DIM_COUNTRY		39		SOV_CRDT_ADV		39

		1023		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		NZ		DIM_COUNTRY		40		SOV_CRDT_ADV		40

		1024		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		NG		DIM_COUNTRY		41		SOV_CRDT_SSA		41

		1025		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		NO		DIM_COUNTRY		42		SOV_CRDT_ADV		42

		1026		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		PA		DIM_COUNTRY		43		SOV_CRDT_LAC		43

		1027		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		PE		DIM_COUNTRY		44		SOV_CRDT_LAC		44

		1028		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		PH		DIM_COUNTRY		45		SOV_CRDT_AEJ		45

		1029		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		PL		DIM_COUNTRY		46		SOV_CRDT_EMRG		46

		1030		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		PT		DIM_COUNTRY		47		SOV_CRDT_ADV		47

		1031		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		QA		DIM_COUNTRY		48		SOV_CRDT_MENA		48

		1032		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		RO		DIM_COUNTRY		49		SOV_CRDT_EMRG		49

		1033		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		RU		DIM_COUNTRY		50		SOV_CRDT_EMRG		50

		1034		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		SA		DIM_COUNTRY		51		SOV_CRDT_MENA		51

		1035		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		SG		DIM_COUNTRY		52		SOV_CRDT_AEJ		52

		1036		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		SK		DIM_COUNTRY		53		SOV_CRDT_ADV		53

		1037		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		US		DIM_COUNTRY		67		SOV_CRDT_ADV		67

		1038		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		VE		DIM_COUNTRY		68		TRADSOVRCRDT		68

		1039		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		VN		DIM_COUNTRY		69		SOV_CRDT_AEJ		69

		1040		ESTBI		FR_Y-14Q_Trading		Agencies		RESIDENTIAL		DIM_REG_INSTR_CLASSIFICATION		1		TRDAGENCY_MORT_RES		1

		1041		ESTBI		FR_Y-14Q_Trading		Agencies		COMMERCIAL		DIM_REG_INSTR_CLASSIFICATION		2		TRDAGENCY_MORT_COM		2

		1042		ESTBI		FR_Y-14Q_Wholesale		Corporate		bhck1296		DIM_FRY9C_LINES		2		DFL		2		2

		1043		ESTBI		FR_Y-14Q_Wholesale		Corporate		bhck1590		DIM_FRY9C_LINES		3		DFL		3		3

		1044		ESTBI		FR_Y-14Q_Wholesale		Corporate		bhck1763		DIM_FRY9C_LINES		4		DFL		4		4

		1045		ESTBI		FR_Y-14Q_Wholesale		Corporate		bhck1764		DIM_FRY9C_LINES		5		DFL		5		5

		1046		ESTBI		FR_Y-14Q_Wholesale		Corporate		bhck2081		DIM_FRY9C_LINES		6		DFL		6		6

		1047		ESTBI		FR_Y-14Q_Wholesale		Corporate		bhckJ454		DIM_FRY9C_LINES		7		DFL		7		7

		1048		ESTBI		FR_Y-14Q_Wholesale		Corporate		bhckJ451		DIM_FRY9C_LINES		8		DFL		8		8

		1049		ESTBI		FR_Y-14Q_Wholesale		Corporate		bhckF163		DIM_FRY9C_LINES		9		DFL		9		9

		1050		ESTBI		FR_Y-14Q_Wholesale		Corporate		bhckF160		DIM_FRY9C_LINES		10		DFL		10		10

		1051		ESTBI		FR_Y-14Q_Wholesale		Corporate		bhck1410		DIM_FRY9C_LINES		11		DFL		11		11

		1052		ESTBI		FR_Y-14Q_Wholesale		Corporate		Real Estate only		DIM_MITIGANT_TYPE		1		DMT		1		1

		1053		ESTBI		FR_Y-14Q_Wholesale		Corporate		Cash and Marketable Securities		DIM_MITIGANT_TYPE		2		DMT		2		2

		1054		ESTBI		FR_Y-14Q_Wholesale		Corporate		Accounts Receivable and Inventory		DIM_MITIGANT_TYPE		3		DMT		3		3

		1055		ESTBI		FR_Y-14Q_Wholesale		Corporate		NAICS		DIM_PARTY		1		DPY		1		1

		1056		ESTBI		FR_Y-14Q_Wholesale		Corporate		SIC		DIM_PARTY		2		DPY		2		2

		1057		ESTBI		FR_Y-14Q_Wholesale		Corporate		GICS		DIM_PARTY		3		DPY		3		3

		1058		ESTBI		FR_Y-14Q_Trading		Commodity Indices		SPGSCI		dim_index		INDIC		TRADCOMINDQ1		1

		1059		ESTBI		FR_Y-14Q_Trading		Commodity Indices		DJUBSI		dim_index		INDIC		TRADCOMINDQ1		2

		1060		ESTBI		FR_Y-14Q_Trading		Commodity Indices		TRJCRB		dim_index		INDIC		TRADCOMINDQ1		3

		1061		ESTBI		FR_Y-14Q_Trading		Commodity Indices		DIVCOM		dim_index_type		INDIC		TRADCOMINDQ1		4

		1062		ESTBI		FR_Y-14Q_Trading		Commodity Indices		LSDICO		dim_index_type		LSIND		TRADCOMINDQ1		5

		1063		ESTBI		FR_Y-14Q_Trading		IDR-Jump To Default		NR		DIM_CREDIT_RATING		NR		TRDIDRJTD		10		10

		1064		ESTBI		FR_Y-14Q_Trading		IDR-Jump To Default		B		DIM_CREDIT_RATING		B		TRDIDRJTD		6		6

		1065		ESTBI		FR_Y-14Q_Trading		IDR-Jump To Default		BB		DIM_CREDIT_RATING		BB		TRDIDRJTD		5		5

		1066		ESTBI		FR_Y-14Q_Trading		Other Equity		1Y		DIM_IRC		1Y		TRDOTHEQGP		1		1

		1067		ESTBI		FR_Y-14Q_Trading		IDR-Jump To Default		BBB		DIM_CREDIT_RATING		BBB		TRDIDRJTD		4		4

		1068		ESTBI		FR_Y-14Q_Trading		IDR-Jump To Default		A		DIM_CREDIT_RATING		A		TRDIDRJTD		3		3

		1069		ESTBI		FR_Y-14Q_Trading		IDR-Jump To Default		AA		DIM_CREDIT_RATING		AA		TRDIDRJTD		2		2

		1070		ESTBI		FR_Y-14Q_Trading		IDR-Jump To Default		AAA		DIM_CREDIT_RATING		AAA		TRDIDRJTD		1		1

		1071		ESTBI		FR_Y-14Q_Trading		IDR-Jump To Default		DEFLTD		DIM_CREDIT_RATING		<B		TRDIDRJTD		7		7

		1072		ESTBI		FR_Y-14Q_Trading		Commodity Spot-Vol Grids		CROIL		DIM_COMMODITY		1		OILPRODUCTS		1

		1073		ESTBI		FR_Y-14Q_Trading		Commodity Spot-Vol Grids		OTHOILPROD		DIM_COMMODITY		2		OILPRODUCTS		1

		1074		ESTBI		FR_Y-14Q_Trading		Commodity Spot-Vol Grids		NATGASUS		DIM_COMMODITY		3		NATURALGAS		2

		1075		ESTBI		FR_Y-14Q_Trading		Commodity Spot-Vol Grids		NATGASEUR		DIM_COMMODITY		4		NATURALGAS		2

		1076		ESTBI		FR_Y-14Q_Trading		Commodity Spot-Vol Grids		NATGAS		DIM_COMMODITY		5		NATURALGAS		2

		1077		ESTBI		FR_Y-14Q_Trading		Commodity Spot-Vol Grids		POWERUS		DIM_COMMODITY		6		POWER		3

		1078		ESTBI		FR_Y-14Q_Trading		Commodity Spot-Vol Grids		POWEREUR		DIM_COMMODITY		7		POWER		3

		1079		ESTBI		FR_Y-14Q_Trading		Commodity Spot-Vol Grids		POWER		DIM_COMMODITY		8		POWER		3

		1080		ESTBI		FR_Y-14Q_Trading		Commodity Spot-Vol Grids		EMISSION		DIM_COMMODITY		9		EMISSION		4

		1081		ESTBI		FR_Y-14Q_Trading		Commodity Spot-Vol Grids		COAL		DIM_COMMODITY		10		COAL		5

		1082		ESTBI		FR_Y-14Q_Trading		Commodity Spot-Vol Grids		DRYFRGT		DIM_COMMODITY		11		FRIGHT		6

		1083		ESTBI		FR_Y-14Q_Trading		Commodity Spot-Vol Grids		OTHENG		DIM_COMMODITY		12		OTHENERGY		7

		1084		ESTBI		FR_Y-14Q_Trading		Commodity Spot-Vol Grids		BASEMETAL		DIM_COMMODITY		13		BASEMETALS		8

		1085		ESTBI		FR_Y-14Q_Trading		Commodity Spot-Vol Grids		PRECMETAL		DIM_COMMODITY		14		PRECMETALS		9

		1086		ESTBI		FR_Y-14Q_Trading		Commodity Spot-Vol Grids		SOFTS		DIM_COMMODITY		15		SOFTSAGES		10

		1087		ESTBI		FR_Y-14Q_Trading		Commodity Spot-Vol Grids		DIVCOM		DIM_COMMODITY		16		DIVCOMMODITY		11

		1088		ESTBI		FR_Y-14Q_Trading		Munis				DIM_BANDS		1M		TRDMUNIS_BANDS		9		30012

		1089		ESTBI		FR_Y-14Q_Trading		Munis				DIM_BANDS		3M		TRDMUNIS_BANDS		10		30013

		1090		ESTBI		FR_Y-14Q_Trading		Munis				DIM_BANDS		6M		TRDMUNIS_BANDS		11		30014

		1091		ESTBI		FR_Y-14Q_Trading		Munis				DIM_BANDS		9M		TRDMUNIS_BANDS		12		30015

		1092		ESTBI		FR_Y-14Q_Trading		Munis				DIM_BANDS		1Y		TRDMUNIS_BANDS		13		30016

		1093		ESTBI		FR_Y-14Q_Trading		Munis				DIM_BANDS		2Y		TRDMUNIS_BANDS		14		30017

		1094		ESTBI		FR_Y-14Q_Trading		Munis				DIM_BANDS		3Y		TRDMUNIS_BANDS		15		30018

		1095		ESTBI		FR_Y-14Q_Trading		Munis				DIM_BANDS		5Y		TRDMUNIS_BANDS		16		30019

		1096		ESTBI		FR_Y-14Q_Trading		Munis				DIM_BANDS		7Y		TRDMUNIS_BANDS		17		30020

		1097		ESTBI		FR_Y-14Q_Trading		Munis				DIM_BANDS		10Y		TRDMUNIS_BANDS		18		30021

		1098		ESTBI		FR_Y-14Q_Trading		Munis				DIM_BANDS		15Y		TRDMUNIS_BANDS		19		30022

		1099		ESTBI		FR_Y-14Q_Trading		Munis				DIM_BANDS		20Y		TRDMUNIS_BANDS		20		30023

		1100		ESTBI		FR_Y-14Q_Trading		Munis				DIM_BANDS		30Y		TRDMUNIS_BANDS		21		30024

		1101		ESTBI		FR_Y-14Q_Trading		Rates DV01		AUD		FCT_MARKET_RISK_EXPOSURES		A		TRADRATDV01		1		1

		1102		ESTBI		FR_Y-14Q_Trading		Rates DV01		CAD		FCT_MARKET_RISK_EXPOSURES		A		TRADRATDV01		2		2

		1103		ESTBI		FR_Y-14Q_Trading		Rates DV01		CHF		FCT_MARKET_RISK_EXPOSURES		A		TRADRATDV01		3		3

		1104		ESTBI		FR_Y-14Q_Trading		Rates DV01		DKK		FCT_MARKET_RISK_EXPOSURES		A		TRADRATDV01		4		4

		1105		ESTBI		FR_Y-14Q_Trading		Rates DV01		GBP		FCT_MARKET_RISK_EXPOSURES		A		TRADRATDV01		6		6

		1106		ESTBI		FR_Y-14Q_Trading		Rates DV01		JPY		FCT_MARKET_RISK_EXPOSURES		C		TRADRATDV01		7		7

		1107		ESTBI		FR_Y-14Q_Trading		Rates DV01		NOK		FCT_MARKET_RISK_EXPOSURES		A		TRADRATDV01		8		8

		1108		ESTBI		FR_Y-14Q_Trading		Rates DV01		NZD		FCT_MARKET_RISK_EXPOSURES		A		TRADRATDV01		9		9

		1109		ESTBI		FR_Y-14Q_Trading		Rates DV01		SEK		FCT_MARKET_RISK_EXPOSURES		A		TRADRATDV01		10		10

		1110		ESTBI		FR_Y-14Q_Trading		Rates DV01		USD		FCT_MARKET_RISK_EXPOSURES		D		TRADRATDV01		11		11

		1111		ESTBI		FR_Y-14Q_Trading		Rates DV01		Band - 1M		DIM_BANDS		1		TRADRATDV01		1		30012

		1112		ESTBI		FR_Y-14Q_Trading		Rates DV01		Band - 3M		DIM_BANDS		2		TRADRATDV01		2		30013

		1113		ESTBI		FR_Y-14Q_Trading		Rates DV01		Band - 6M		DIM_BANDS		3		TRADRATDV01		3		30014

		1114		ESTBI		FR_Y-14Q_Trading		Rates DV01		Band - 9M		DIM_BANDS		4		TRADRATDV01		4		30015

		1115		ESTBI		FR_Y-14Q_Trading		Rates DV01		Band - 1Y		DIM_BANDS		5		TRADRATDV01		5		30016

		1116		ESTBI		FR_Y-14Q_Trading		Rates DV01		Band - 2Y		DIM_BANDS		6		TRADRATDV01		6		30017

		1117		ESTBI		FR_Y-14Q_Trading		Rates DV01		Band - 3Y		DIM_BANDS		7		TRADRATDV01		7		30018

		1118		ESTBI		FR_Y-14Q_Trading		Rates DV01		Band - 5Y		DIM_BANDS		8		TRADRATDV01		8		30019

		1119		ESTBI		FR_Y-14Q_Trading		Rates DV01		Band - 7Y		DIM_BANDS		9		TRADRATDV01		9		30020

		1120		ESTBI		FR_Y-14Q_Trading		Rates DV01		Band - 10Y		DIM_BANDS		10		TRADRATDV01		10		30021

		1121		ESTBI		FR_Y-14Q_Trading		Rates DV01		Band - 15Y		DIM_BANDS		11		TRADRATDV01		11		30022

		1122		ESTBI		FR_Y-14Q_Trading		Rates DV01		Band - 20Y		DIM_BANDS		12		TRADRATDV01		12		30023

		1123		ESTBI		FR_Y-14Q_Trading		Rates DV01		Band - 30Y		DIM_BANDS		13		TRADRATDV01		13		30024

		1124		ESTBI		FR_Y-14Q_Wholesale		Corporate		bhck1292		DIM_FRY9C_LINES		1		DFL		1		1

		1125		ESTBI		FR_Y-14Q_Trading		Rates DV01		Advanced Economies		dim_economic_zone		6		TRADRATDV07		6

		1126		ESTBI		FR_Y-14Q_Trading		Commodity Indices		Month 1		DIM_BANDS		2		TRADCOMINDQ1		2		30025

		1127		ESTBI		FR_Y-14Q_Trading		Commodity Indices		Month 2		DIM_BANDS		3		TRADCOMINDQ1		3		30026

		1128		ESTBI		FR_Y-14Q_Trading		Commodity Indices		Month 3		DIM_BANDS		4		TRADCOMINDQ1		4		30027

		1129		ESTBI		FR_Y-14Q_Trading		Commodity Indices		Month 4		DIM_BANDS		5		TRADCOMINDQ1		5		30028

		1130		ESTBI		FR_Y-14Q_Trading		Commodity Indices		Month 5		DIM_BANDS		6		TRADCOMINDQ1		6		30029

		1131		ESTBI		FR_Y-14Q_Trading		Commodity Indices		Month 6		DIM_BANDS		7		TRADCOMINDQ1		7		30030

		1132		ESTBI		FR_Y-14Q_Trading		Commodity Indices		Month 7		DIM_BANDS		8		TRADCOMINDQ1		8		30031

		1133		ESTBI		FR_Y-14Q_Trading		Commodity Indices		Month 8		DIM_BANDS		9		TRADCOMINDQ1		9		30032

		1134		ESTBI		FR_Y-14Q_Trading		Commodity Indices		Month 9		DIM_BANDS		10		TRADCOMINDQ1		10		30033

		1135		ESTBI		FR_Y-14Q_Trading		Commodity Indices		Month 10		DIM_BANDS		11		TRADCOMINDQ1		11		30034

		1136		ESTBI		FR_Y-14Q_Trading		Commodity Indices		Month 11		DIM_BANDS		12		TRADCOMINDQ1		12		30035

		1137		ESTBI		FR_Y-14Q_Trading		Commodity Indices		Month 12		DIM_BANDS		13		TRADCOMINDQ1		13		30036

		1138		ESTBI		FR_Y-14Q_Trading		Commodity Indices		Month 13		DIM_BANDS		14		TRADCOMINDQ1		14		30037

		1139		ESTBI		FR_Y-14Q_Trading		Commodity Indices		Month 14		DIM_BANDS		15		TRADCOMINDQ1		15		30038

		1140		ESTBI		FR_Y-14Q_Trading		Commodity Indices		Month 15		DIM_BANDS		16		TRADCOMINDQ1		16		30039

		1141		ESTBI		FR_Y-14Q_Trading		Commodity Indices		Month 16		DIM_BANDS		17		TRADCOMINDQ1		17		30040

		1142		ESTBI		FR_Y-14Q_Trading		Commodity Indices		Month 17		DIM_BANDS		18		TRADCOMINDQ1		18		30041

		1143		ESTBI		FR_Y-14Q_Trading		Commodity Indices		Month 18		DIM_BANDS		19		TRADCOMINDQ1		19		30042

		1144		ESTBI		FR_Y-14Q_Trading		Commodity Indices		Month 19		DIM_BANDS		20		TRADCOMINDQ1		20		30043

		1145		ESTBI		FR_Y-14Q_Trading		Commodity Indices		Month 20		DIM_BANDS		21		TRADCOMINDQ1		21		30044

		1146		ESTBI		FR_Y-14Q_Trading		Commodity Indices		Month 21		DIM_BANDS		22		TRADCOMINDQ1		22		30045

		1147		ESTBI		FR_Y-14Q_Trading		Commodity Indices		Month 22		DIM_BANDS		23		TRADCOMINDQ1		23		30046

		1148		ESTBI		FR_Y-14Q_Trading		Commodity Indices		Month 23		DIM_BANDS		24		TRADCOMINDQ1		24		30047

		1149		ESTBI		FR_Y-14Q_Trading		Commodity Indices		Month 24		DIM_BANDS		25		TRADCOMINDQ1		25		30048

		1150		ESTBI		FR_Y-14Q_Trading		Commodity Indices		Year 3		DIM_BANDS		26		TRADCOMINDQ1		26		30049

		1151		ESTBI		FR_Y-14Q_Trading		Commodity Indices		Year 4		DIM_BANDS		27		TRADCOMINDQ1		27		30050

		1152		ESTBI		FR_Y-14Q_Trading		Commodity Indices		Year 5		DIM_BANDS		28		TRADCOMINDQ1		28		30051

		1153		ESTBI		FR_Y-14Q_Trading		Commodity Indices		Year 6		DIM_BANDS		29		TRADCOMINDQ1		29		30052

		1154		ESTBI		FR_Y-14Q_Trading		Commodity Indices		Year 7		DIM_BANDS		30		TRADCOMINDQ1		30		30053

		1155		ESTBI		FR_Y-14Q_Trading		Commodity Indices		Year 8		DIM_BANDS		31		TRADCOMINDQ1		31		30054

		1156		ESTBI		FR_Y-14Q_Trading		Commodity Indices		Year 9		DIM_BANDS		32		TRADCOMINDQ1		32		30055

		1157		ESTBI		FR_Y-14Q_Trading		Commodity Indices		Year 10-14		DIM_BANDS		33		TRADCOMINDQ1		33		30056

		1158		ESTBI		FR_Y-14Q_Trading		Commodity Indices		Year 15-19		DIM_BANDS		34		TRADCOMINDQ1		34		30057

		1159		ESTBI		FR_Y-14Q_Trading		Commodity Indices		Year 20+		DIM_BANDS		35		TRADCOMINDQ1		35		30058

		1160		ESTBI		FR_Y-14Q_Trading		Commodity Indices		0-1 Day		DIM_BANDS		1		TRADCOMINDQ1		1		30059

		1161		ESTBI		5) SFT by Top 20 CP and Agg		FR_Y-14A_Counterparty_template		IRSPOTRREP		DIM_INSTRUMENT_TYPE		1		INSTR1		1

		1162		ESTBI		5) SFT by Top 20 CP and Agg		FR_Y-14A_Counterparty_template		IRSPOTREP		DIM_INSTRUMENT_TYPE		1		INSTR1		1

		1163		ESTBI		5) SFT by Top 20 CP and Agg		FR_Y-14A_Counterparty_template		IRSPOTSECL		DIM_INSTRUMENT_TYPE		2		INSTR1		2

		1164		ESTBI		5) SFT by Top 20 CP and Agg		FR_Y-14A_Counterparty_template		IRSPOTSECB		DIM_INSTRUMENT_TYPE		2		INSTR1		2

		1165		ESTBI		FR_Y-14Q_Trading		IDR- Corporate Credit		AAA		Dim_credit_Rating		1		TRIDRCC_DCR		1

		1166		ESTBI		FR_Y-14Q_Trading		IDR- Corporate Credit		AA		Dim_credit_Rating		2		TRIDRCC_DCR		2

		1167		ESTBI		FR_Y-14Q_Trading		IDR- Corporate Credit		A		Dim_credit_Rating		3		TRIDRCC_DCR		3

		1168		ESTBI		FR_Y-14Q_Trading		IDR- Corporate Credit		BBB		Dim_credit_Rating		4		TRIDRCC_DCR		4

		1169		ESTBI		FR_Y-14Q_Trading		IDR- Corporate Credit		BB		Dim_credit_Rating		5		TRIDRCC_DCR		5

		1170		ESTBI		FR_Y-14Q_Trading		IDR- Corporate Credit		B		Dim_credit_Rating		6		TRIDRCC_DCR		6

		1171		ESTBI		FR_Y-14Q_Trading		IDR- Corporate Credit		DEFLTD		Dim_credit_Rating		8		TRIDRCC_DCR		8

		1172		ESTBI		FR_Y-14Q_Trading		IDR- Corporate Credit		NDEFLTD		Dim_credit_Rating		9		TRIDRCC_DCR		9

		1173		ESTBI		FR_Y-14Q_Trading		IDR- Corporate Credit		DEFLTSTUK		Dim_credit_Rating		10		TRIDRCC_DCR		10

		1174		ESTBI		FR_Y-14Q_Trading		IDR- Corporate Credit		NR		Dim_credit_Rating		11		TRIDRCC_DCR		11

		1175		ESTBI		FR_Y-14Q_Trading		IDR- Corporate Credit		SINGLNAME		DIM_CD_DEFAULT_PARAM_GROUP		1		TRIDRCC_SN		1

		1176		ESTBI		FR_Y-14Q_Trading		IDR- Corporate Credit		SINGLNAMEDNTR		DIM_CD_DEFAULT_PARAM_GROUP		2		TRIDRCC_SN_DNTR		2

		1177		ESTBI		FR_Y-14Q_Trading		IDR- Corporate Credit		SINGLNAMEDTR		DIM_CD_DEFAULT_PARAM_GROUP		3		TRIDRCC_SN_DTR		3

		1178		ESTBI		FR_Y-14Q_Trading		IDR- Corporate Credit		MULTINAMEDEC		DIM_CD_DEFAULT_PARAM_GROUP		4		TRIDRCC_MN_DEC		4

		1179		ESTBI		FR_Y-14Q_Trading		IDR- Corporate Credit		MULTINAMENDEC		DIM_CD_DEFAULT_PARAM_GROUP		5		TRIDRCC_MN_NDEC		5

		1180		ESTBI		FR_Y-14Q_Trading		IDR- Corporate Credit		MULTINAMEOTHRD		DIM_CD_DEFAULT_PARAM_GROUP		6		TRIDRCC_MN_OTHRD		6

		1181		ESTBI		FR_Y-14Q_Trading		IDR- Corporate Credit		MULTINAMEOTHRND		DIM_CD_DEFAULT_PARAM_GROUP		7		TRIDRCC_MN_OTHRND		7

		1182		ESTBI		FR_Y-14Q_Trading		IDR- Corporate Credit		ADVECO		Dim_economic_zone		1		TRIDRCC_DEZ_AD		1

		1183		ESTBI		FR_Y-14Q_Trading		IDR- Corporate Credit		Y		dim_economic_zone		1		TRIDRCC_DEZ_MRF		1

		1184		ESTBI		FR_Y-14Q_Trading		Corporate Credit-EM		CDX		DIM_INDEX		CDX		CDXINDXCD		1

		1185		ESTBI		FR_Y-14Q_Trading		Corporate Credit-EM		ITRAXX		DIM_INDEX		ITRAX		CDXINDXCD		2

		1186		ESTBI		FR_Y-14Q_Trading		Corporate Credit-EM		LATAM		DIM_INDEX		LATAM		RGNINDXCD		1

		1187		ESTBI		FR_Y-14Q_Trading		Corporate Credit-EM		EM		DIM_INDEX		EM		RGNINDXCD		2

		1188		ESTBI		FR_Y-14Q_Trading		Corporate Credit-EM		ASIA		DIM_INDEX		ASIA		RGNINDXCD		3

		1189		ESTBI		FR_Y-14Q_Trading		Corporate Credit-EM		CEEMEA		DIM_INDEX		CEEME		RGNINDXCD		4

		1190		ESTBI		FR_Y-14Q_Trading		Corporate Credit-EM		IG		DIM_INDEX		IG		INVGRDCD		1

		1191		ESTBI		FR_Y-14Q_Trading		Corporate Credit-EM		HY		DIM_INDEX		HY		INVGRDCD		2

		1192		ESTBI		FR_Y-14Q_Trading		Corporate Credit-EM		CDXEM		DIM_INDEX		CDXEM		TRCOCREMGP5		1

		1193		ESTBI		FR_Y-14Q_Trading		Corporate Credit-EM		CDXLAT		DIM_INDEX		CDXLA		TRCOCREMGP5		2

		1194		ESTBI		FR_Y-14Q_Trading		Corporate Credit-EM		CDXOTH		DIM_INDEX		CDXOT		TRCOCREMGP5		3

		1195		ESTBI		FR_Y-14Q_Trading		Corporate Credit-EM		ITAXAI		DIM_INDEX		ITAAI		TRCOCREMGP3		4

		1196		ESTBI		FR_Y-14Q_Trading		Corporate Credit-EM		ITAXAH		DIM_INDEX		ITAAH		TRCOCREMGP3		5

		1197		ESTBI		FR_Y-14Q_Trading		Corporate Credit-EM		ITAXCM		DIM_INDEX		ITACM		TRCOCREMGP3		6

		1198		ESTBI		FR_Y-14Q_Trading		Corporate Credit-EM		ITAXOTH		DIM_INDEX		ITAOT		TRCOCREMGP3		7

		1199		ESTBI		FR_Y-14Q_Trading		Corporate Credit-EM		LX		DIM_INDEX		LX		TRCOCREMGP6		8

		1200		ESTBI		FR_Y-14Q_Wholesale		Corporate		ACQUISITION AND/OR MERGER FINANCING		DIM_STD_CREDIT_LINE_PURPOSE		1		DSCLP		2		2

		1201		ESTBI		FR_Y-14Q_Wholesale		Corporate		ASSET SECURITIZATION FINANCING		DIM_STD_CREDIT_LINE_PURPOSE		2		DSCLP		3		3

		1202		ESTBI		FR_Y-14Q_Wholesale		Corporate		CAPITAL EXPENDITURES EXCLUDING REAL ESTATE		DIM_STD_CREDIT_LINE_PURPOSE		3		DSCLP		4		4

		1203		ESTBI		FR_Y-14Q_Wholesale		Corporate		COMMERCIAL PAPER BACK-UP		DIM_STD_CREDIT_LINE_PURPOSE		4		DSCLP		5		5

		1204		ESTBI		FR_Y-14Q_Wholesale		Corporate		INDUSTRIAL REVENUE BOND BACK-UP		DIM_STD_CREDIT_LINE_PURPOSE		5		DSCLP		6		6

		1205		ESTBI		FR_Y-14Q_Trading		Sovereign Credit		SOVRN		DIM_ISSUER_TYPE		1		TRDSOV_CRDT_ISS_TYP		1

		1206		ESTBI		Monthly		FIRST MORTGAGE ACCOUNT		STC		DIM_VALUATION_METHOD		1		MONVALCD		1

		1207		ESTBI		Monthly		FIRST MORTGAGE ACCOUNT		OAS		DIM_VALUATION_METHOD		2		MONVALCD		2

		1208		ESTBI		Monthly		FIRST MORTGAGE ACCOUNT		ASIS		DIM_VALUATION_METHOD		3		MONVALCD		3

		1209		ESTBI		Monthly		FIRST MORTGAGE ACCOUNT		ASSTB		DIM_VALUATION_METHOD		4		MONVALCD		4

		1210		ESTBI		Monthly		FIRST MORTGAGE ACCOUNT		ASCOM		DIM_VALUATION_METHOD		5		MONVALCD		5

		1211		ESTBI		Monthly		FIRST MORTGAGE ACCOUNT		FULAP		DIM_VALUATION_METHOD		6		MONVALCD		6

		1212		ESTBI		FR_Y-14Q_Trading		IDR- Corporate Credit		CDX		Dim_Index		1		TRIDRCC_DI_MCCDX		1

		1213		ESTBI		FR_Y-14Q_Trading		IDR- Corporate Credit		ITRAXX		Dim_Index		2		TRIDRCC_DI_MCITRAXX		2

		1214		ESTBI		FR_Y-14Q_Trading		IDR- Corporate Credit		LCDX		Dim_Index		3		TRIDRCC_DI_MCLCDX		3

		1215		ESTBI		FR_Y-14Q_Trading		IDR- Corporate Credit		IG		Dim_Index		1		TRIDRCC_DI_GCIG		1

		1216		ESTBI		FR_Y-14Q_Trading		IDR- Corporate Credit		HY		Dim_Index		2		TRIDRCC_DI_GCHY		2

		1217		ESTBI		FR_Y-14Q_Trading		IDR- Corporate Credit		EURMAIN		Dim_Index		3		TRIDRCC_DI_GCEUR		3

		1218		ESTBI		FR_Y-14Q_Trading		IDR- Corporate Credit		XO		Dim_Index		4		TRIDRCC_DI_GCXO		4

		1219		ESTBI		FR_Y-14Q_Trading		IDR- Corporate Credit		SPOT		dim_instrument_type		1		TRIDRCC_INSDT_SP		1

		1220		ESTBI		FR_Y-14Q_Trading		IDR- Corporate Credit		OPTS		dim_instrument_type		2		TRIDRCC_INSDT_OP		2

		1221		ESTBI		FR_Y-14Q_Trading		IDR- Corporate Credit		CR		dim_instrument_type		3		TRIDRCC_INSRF_CR		3

		1222		ESTBI		FR_Y-14Q_Trading		IDR- Corporate Credit		INDICES		dim_instrument_type		4		TRIDRCC_INSCC_IN		4

		1223		ESTBI		FR_Y-14Q_Trading		IDR- Corporate Credit		INDXTRANCH		dim_instrument_type		5		TRIDRCC_INSCC_INT		5

		1224		ESTBI		FR_Y-14Q_Trading		IDR- Corporate Credit		Y		dim_instrument_contract		1		TRIDRCC_INSCC_INC		5

		1225		ESTBI		Monthly		FIRST MORTGAGE ACCOUNT		STC		DIM_VALUATION_METHOD		1		MONVALCD1		1

		1226		ESTBI		Monthly		FIRST MORTGAGE ACCOUNT		OAS		DIM_VALUATION_METHOD		2		MONVALCD1		2

		1227		ESTBI		Monthly		FIRST MORTGAGE ACCOUNT		ASIS		DIM_VALUATION_METHOD		3		MONVALCD1		3

		1228		ESTBI		Monthly		FIRST MORTGAGE ACCOUNT		ASSTB		DIM_VALUATION_METHOD		4		MONVALCD1		4

		1229		ESTBI		Monthly		FIRST MORTGAGE ACCOUNT		ASCOM		DIM_VALUATION_METHOD		5		MONVALCD1		5

		1230		ESTBI		Monthly		FIRST MORTGAGE ACCOUNT		FULAP		DIM_VALUATION_METHOD		6		MONVALCD1		6

		1231		ESTBI		Monthly		FIRST MORTGAGE ACCOUNT		LIMAP		DIM_VALUATION_METHOD		7		MONVALCD1		7

		1232		ESTBI		FR_Y-14Q_Trading		Corporate Credit-EM		CR		DIM_INSTRUMENT_TYPE				SNGLNAMCDLN1		1

		1233		ESTBI		FR_Y-14Q_Trading		Corporate Credit-EM		SPOT		DIM_INSTRUMENT_TYPE				SNGLNAMCDLN2		2

		1234		ESTBI		FR_Y-14Q_Trading		Corporate Credit-EM		IR		DIM_INSTRUMENT_TYPE				BDLOANCOVBD1		1

		1235		ESTBI		FR_Y-14Q_Trading		Corporate Credit-EM		SPOT		DIM_INSTRUMENT_TYPE				BDLOANCOVBD2		2

		1236		ESTBI		FR_Y-14Q_Trading		Corporate Credit-EM		OPTS		DIM_INSTRUMENT_TYPE				SNGLNAMCDLN3		3

		1237		ESTBI		FR_Y-14Q_Trading		Energy		HEATROPTSGAS		DIM_ENERGY_CONVERSION		HTOPG		ENERGYTOTINF		1

		1238		ESTBI		FR_Y-14Q_Trading		Energy		HEATROPTSPOW		DIM_ENERGY_CONVERSION		HTOPS		ENERGYTOTINF		2

		1239		ESTBI		FR_Y-14Q_Trading		Energy		TOLLAGREEGAS		DIM_ENERGY_CONVERSION		TOAGG		ENERGYTOTINF		3

		1240		ESTBI		FR_Y-14Q_Trading		Energy		TOLLAGREEPOW		DIM_ENERGY_CONVERSION		TOAGP		ENERGYTOTINF		4

		1241		ESTBI		FR_Y-14Q_Trading		Energy		TOLLAGREE		DIM_INSTRUMENT_TYPE		TOLAG		ENGYINSTRCD		1

		1242		ESTBI		FR_Y-14Q_Trading		Energy		HEATRATE		DIM_INSTRUMENT_TYPE		HTRAT		ENGYINSTRCD		2

		1243		ESTBI		FR_Y-14Q_Trading		Corporate Credit-EM		BONDS		DIM_INSTRUMENT_TYPE		BNDS		TRCOCREMGP2		1

		1244		ESTBI		FR_Y-14Q_Trading		Corporate Credit-EM		LOANS		DIM_INSTRUMENT_TYPE		LNS		TRCOCREMGP2		2

		1245		ESTBI		FR_Y-14Q_Trading		Corporate Credit-EM		SNGLENAMECDS		DIM_INSTRUMENT_TYPE		SNCDS		TRCOCREMGP4		3

		1246		ESTBI		FR_Y-14Q_Trading		Corporate Credit-EM		LOANCDS		DIM_INSTRUMENT_TYPE		LNCDS		TRCOCREMGP4		4

		1247		ESTBI		FR_Y-14Q_Trading		Corporate Credit-EM		COVBONDS		DIM_INSTRUMENT_TYPE		CBNDS		TRCOCREMGP2		5

		1248		ESTBI		FR_Y-14Q_Trading		Corporate Credit-EM		INDICES		DIM_INSTRUMENT_TYPE		INDS		TRCOCREMGP4		6

		1249		ESTBI		FR_Y-14Q_Trading		Corporate Credit-EM		INDXTRANCH		DIM_INSTRUMENT_TYPE		INDTR		TRCOCREMGP4		7

		1250		ESTBI		FR_Y-14Q_Trading		Corporate Credit-EM		INDXOPTS		DIM_INSTRUMENT_TYPE		INDOP		TRCOCREMGP4		8

		1251		ESTBI		FR_Y-14Q_Trading		Corporate Credit-EM		OTH/UNSPEC		DIM_INSTRUMENT_TYPE		OTHUN		TRCOCREMGP4		9

		1252		ESTBI		FR_Y-14Q_Trading		Rates DV01		INR		FCT_MARKET_RISK_EXPOSURES		G		TRADRATDV08		18

		1253		ESTBI		FR_Y-14Q_Trading		Rates DV01		KRW		FCT_MARKET_RISK_EXPOSURES		G		TRADRATDV08		19

		1254		ESTBI		FR_Y-14Q_Trading		Rates DV01		MYR		FCT_MARKET_RISK_EXPOSURES		G		TRADRATDV08		20

		1255		ESTBI		FR_Y-14Q_Trading		Rates DV01		CNY		FCT_MARKET_RISK_EXPOSURES		G		TRADRATDV08		15

		1256		ESTBI		FR_Y-14Q_Trading		Rates DV01		HKD		FCT_MARKET_RISK_EXPOSURES		G		TRADRATDV08		16

		1257		ESTBI		FR_Y-14Q_Trading		Rates DV01		IDR		FCT_MARKET_RISK_EXPOSURES		G		TRADRATDV08		17

		1258		ESTBI		FR_Y-14Q_Trading		Rates DV01		PHP		FCT_MARKET_RISK_EXPOSURES		G		TRADRATDV08		21

		1259		ESTBI		FR_Y-14Q_Trading		Rates DV01		ILS		FCT_MARKET_RISK_EXPOSURES		H		TRADRATDV08		25

		1260		ESTBI		FR_Y-14Q_Trading		Rates DV01		TRY		FCT_MARKET_RISK_EXPOSURES		H		TRADRATDV08		26

		1261		ESTBI		FR_Y-14Q_Trading		Rates DV01		ZAR		FCT_MARKET_RISK_EXPOSURES		I		TRADRATDV08		27

		1262		ESTBI		FR_Y-14Q_Trading		Rates DV01		SGD		FCT_MARKET_RISK_EXPOSURES		G		TRADRATDV08		22

		1263		ESTBI		FR_Y-14Q_Trading		Rates DV01		THB		FCT_MARKET_RISK_EXPOSURES		G		TRADRATDV08		23

		1264		ESTBI		FR_Y-14Q_Trading		Rates DV01		TWD		FCT_MARKET_RISK_EXPOSURES		G		TRADRATDV08		24

		1265		ESTBI		FR_Y-14Q_Trading		Rates DV01		VEF		FCT_MARKET_RISK_EXPOSURES		F		TRADRATDV08		14

		1266		ESTBI		FR_Y-14Q_Trading		Rates DV01		HUF		FCT_MARKET_RISK_EXPOSURES		E		TRADRATDV08		4

		1267		ESTBI		FR_Y-14Q_Trading		Rates DV01		PLN		FCT_MARKET_RISK_EXPOSURES		E		TRADRATDV08		5

		1268		ESTBI		FR_Y-14Q_Trading		Rates DV01		RON		FCT_MARKET_RISK_EXPOSURES		E		TRADRATDV08		6

		1269		ESTBI		FR_Y-14Q_Trading		Rates DV01		BGN		FCT_MARKET_RISK_EXPOSURES		E		TRADRATDV08		1

		1270		ESTBI		FR_Y-14Q_Trading		Rates DV01		CZK		FCT_MARKET_RISK_EXPOSURES		E		TRADRATDV08		2

		1271		ESTBI		FR_Y-14Q_Trading		Rates DV01		HRK		FCT_MARKET_RISK_EXPOSURES		E		TRADRATDV08		3

		1272		ESTBI		FR_Y-14Q_Trading		Rates DV01		RUB		FCT_MARKET_RISK_EXPOSURES		E		TRADRATDV08		7

		1273		ESTBI		FR_Y-14Q_Trading		Rates DV01		COP		FCT_MARKET_RISK_EXPOSURES		F		TRADRATDV08		11

		1274		ESTBI		FR_Y-14Q_Trading		Rates DV01		MXN		FCT_MARKET_RISK_EXPOSURES		F		TRADRATDV08		12

		1275		ESTBI		FR_Y-14Q_Trading		Rates DV01		PEN		FCT_MARKET_RISK_EXPOSURES		F		TRADRATDV08		13

		1276		ESTBI		FR_Y-14Q_Trading		Rates DV01		ARS		FCT_MARKET_RISK_EXPOSURES		F		TRADRATDV08		8

		1277		ESTBI		FR_Y-14Q_Trading		Rates DV01		BRL		FCT_MARKET_RISK_EXPOSURES		F		TRADRATDV08		9

		1278		ESTBI		FR_Y-14Q_Trading		Rates DV01		CLP		FCT_MARKET_RISK_EXPOSURES		F		TRADRATDV08		10

		1279		ESTBI		FR_Y-14Q_Trading		Rates DV01		Emerging Europe		dim_economic_zone		1		TRADRATDV08		1

		1280		ESTBI		FR_Y-14Q_Trading		Rates DV01		Latin America & Caribbean		dim_economic_zone		2		TRADRATDV08		2

		1281		ESTBI		FR_Y-14Q_Trading		Rates DV01		Asia Ex-Japan		dim_economic_zone		3		TRADRATDV08		3

		1282		ESTBI		FR_Y-14Q_Trading		Rates DV01		Middle East & North Africa		dim_economic_zone		4		TRADRATDV08		4

		1283		ESTBI		FR_Y-14Q_Trading		Rates DV01		Sub-Saharan Africa		dim_economic_zone		5		TRADRATDV08		5

		1284		ESTBI		5) SFT by Top 20 CP and Agg		FR_Y-14A_Counterparty_template		USTR		DIM_MITIGANT_TYPE		1		MITIG		1

		1285		ESTBI		5) SFT by Top 20 CP and Agg		FR_Y-14A_Counterparty_template		AGMBS		DIM_MITIGANT_TYPE		2		MITIG		2

		1286		ESTBI		5) SFT by Top 20 CP and Agg		FR_Y-14A_Counterparty_template		EQTY		DIM_MITIGANT_TYPE		3		MITIG		3

		1287		ESTBI		5) SFT by Top 20 CP and Agg		FR_Y-14A_Counterparty_template		CORPBOND		DIM_MITIGANT_TYPE		4		MITIG		4

		1288		ESTBI		5) SFT by Top 20 CP and Agg		FR_Y-14A_Counterparty_template		NAGABRMB		DIM_MITIGANT_TYPE		5		MITIG		5

		1289		ESTBI		5) SFT by Top 20 CP and Agg		FR_Y-14A_Counterparty_template		SOVERIGN		DIM_MITIGANT_TYPE		6		MITIG		6

		1290		ESTBI		5) SFT by Top 20 CP and Agg		FR_Y-14A_Counterparty_template		CSH		DIM_MITIGANT_TYPE		8		MITIG		8

		1291		ESTBI		5) SFT by Top 20 CP and Agg		FR_Y-14A_Counterparty_template		USTR		DIM_STANDARD_PRODUCT_TYPE		1		PROD1		1

		1292		ESTBI		5) SFT by Top 20 CP and Agg		FR_Y-14A_Counterparty_template		AGMBS		DIM_STANDARD_PRODUCT_TYPE		2		PROD1		2

		1293		ESTBI		5) SFT by Top 20 CP and Agg		FR_Y-14A_Counterparty_template		COMMEQ		DIM_STANDARD_PRODUCT_TYPE		3		PROD1		3

		1294		ESTBI		5) SFT by Top 20 CP and Agg		FR_Y-14A_Counterparty_template		EQR		DIM_STANDARD_PRODUCT_TYPE		3		PROD1		3

		1295		ESTBI		5) SFT by Top 20 CP and Agg		FR_Y-14A_Counterparty_template		EQRE		DIM_STANDARD_PRODUCT_TYPE		3		PROD1		3

		1296		ESTBI		5) SFT by Top 20 CP and Agg		FR_Y-14A_Counterparty_template		OTHEQ		DIM_STANDARD_PRODUCT_TYPE		3		PROD1		3

		1297		ESTBI		5) SFT by Top 20 CP and Agg		FR_Y-14A_Counterparty_template		PREQ		DIM_STANDARD_PRODUCT_TYPE		3		PROD1		3

		1298		ESTBI		5) SFT by Top 20 CP and Agg		FR_Y-14A_Counterparty_template		COMMBOND		DIM_STANDARD_PRODUCT_TYPE		4		PROD1		4

		1299		ESTBI		5) SFT by Top 20 CP and Agg		FR_Y-14A_Counterparty_template		COMMERBOND		DIM_STANDARD_PRODUCT_TYPE		4		PROD1		4

		1300		ESTBI		5) SFT by Top 20 CP and Agg		FR_Y-14A_Counterparty_template		CONVBOND		DIM_STANDARD_PRODUCT_TYPE		4		PROD1		4

		1301		ESTBI		5) SFT by Top 20 CP and Agg		FR_Y-14A_Counterparty_template		COVCORPBOND		DIM_STANDARD_PRODUCT_TYPE		4		PROD1		4

		1302		ESTBI		5) SFT by Top 20 CP and Agg		FR_Y-14A_Counterparty_template		HYBBOND		DIM_STANDARD_PRODUCT_TYPE		4		PROD1		4

		1303		ESTBI		5) SFT by Top 20 CP and Agg		FR_Y-14A_Counterparty_template		MMBOND		DIM_STANDARD_PRODUCT_TYPE		4		PROD1		4

		1304		ESTBI		5) SFT by Top 20 CP and Agg		FR_Y-14A_Counterparty_template		NAGABRMB		DIM_STANDARD_PRODUCT_TYPE		5		PROD1		5

		1305		ESTBI		5) SFT by Top 20 CP and Agg		FR_Y-14A_Counterparty_template		CENBOND		DIM_STANDARD_PRODUCT_TYPE		6		PROD1		6

		1306		ESTBI		5) SFT by Top 20 CP and Agg		FR_Y-14A_Counterparty_template		CASH		DIM_STANDARD_PRODUCT_TYPE		8		PROD1		8

		1307		ESTBI		Monthly		FIRST MORTGAGE ACCOUNT		USFRSTLIMTG		DIM_BUSINESS_SEGMENT				MONBUSSEGMT		1

		1308		ESTBI		Monthly		HOME EQUITY		USHOMEEQ		DIM_BUSINESS_SEGMENT				MONBUSSEGMT1		1

		1309		ESTBI		FR_Y-14M_CreditCard		CreditCard		SETTLE		DIM_DELQCY_WORKOUT_PROG_TYPE		1		DDWPT		1		1

		1310		ESTBI		FR_Y-14M_CreditCard		CreditCard		Fixed Rate		DIM_INTEREST_TYPE		1		DIT		1		1

		1311		ESTBI		FR_Y-14M_CreditCard		CreditCard		Floating Rate		DIM_INTEREST_TYPE		2		DIT		2		2

		1312		ESTBI		FR_Y-14M_CreditCard		CreditCard		SKIPMT		DIM_CREDIT_CARD_REWARD_TYPE		1		DCCRT		1		1

		1313		ESTBI		Monthly		FIRST MORTGAGE ACCOUNT		CB		DIM_REG_LOAN_PURPOSE		1		MONLNPURS		1

		1314		ESTBI		Monthly		FIRST MORTGAGE ACCOUNT		CRE		DIM_MITIGANT_TYPE		1		MONLNPURS1		1

		1315		ESTBI		Monthly		FIRST MORTGAGE ACCOUNT		RRE		DIM_MITIGANT_TYPE		2		MONLNPURS2		2

		1316		ESTBI		Monthly		FIRST MORTGAGE ACCOUNT		REO		DIM_FORECLOSURE_STATUS		1		MONLNPURS3		1

		1317		ESTBI		Monthly		FIRST MORTGAGE ACCOUNT		RATEFRZ		DIM_LOAN_MODIFICATION_TYPE		1		MONLNPURS4		1

		1318		ESTBI		Monthly		FIRST MORTGAGE ACCOUNT		OA		DIM_PROG_ACTIVITY_STATUS		1		MONLNPURS5		1





DIM_FRY9C_HCC_SCHEDULE

				N_FRY9C_HCC_SCHEDULE_SKEY		V_FRY9C_HCC_SCHEDULE_CODE		V_FRY9C_HCC_SCHEDULE_DESC		V_FRY9C_HCC_SCHDL_SUB_CAT_CODE		V_FRY9C_HCC_SCHDL_SUB_CAT_DESC		V_FRY9C_HCC_SCHDL_CAT_CODE		V_FRY9C_HCC_SCHDL_CAT_DESC		V_MDRM_CD		V_CAT_FRY9C_HCC_DETAILS		FIC_MIS_DATE		D_RECORD_START_DATE		D_RECORD_END_DATE		F_LATEST_RECORD_INDICATOR		V_FRY9CC_HCC_SCH_REG_DISP_CD

		1		1		EDULOAN		Student Loans								Student Loans		BHCKK27		Student loans in line 6.d of schedule HC-C of the FR Y-9C		9/30/13		9/30/13		9/30/13		Y

		2		2		OTCDOM		Other Consumer Domestic								Other Consumer		BHCKB539		Domestic other consumer loans reported on lines 6.b and 6.d of schedule HC-C of the FR Y-9C		9/30/13		9/30/13		9/30/13		Y

		3		3		OTCINT		Other Consumer International								Other Consumer		BHCKB539		International other consumer loans reported on lines 6.b and 6.d of schedule HC-C of the FR Y-9C		9/30/13		9/30/13		9/30/13		Y

		4		4		FLDOM		First Lien Domestic								First Lien				Domestic first lien loans reported on line 1.c.(2).a of schedule HC-C of the FR Y-9C		9/30/13		9/30/13		9/30/13		Y

		5		5		FLINT		First Lien International								First Lien				International first lien loans with an analogous definition to the the definition of loans on line 1.c.(2).a of schedule HC-C of the FR Y-9C		9/30/13		9/30/13		9/30/13		Y

		6		6		JLDOM		Junior Lien Domestic								Junior Lien				Domestic junior lien loans reported on line 1.c.(2).b or 1.c.(1) of schedule HC-C of the FR Y-9C		9/30/13		9/30/13		9/30/13		Y

		7		7		JLINT		Junior Lien International								Junior Lien				International junior lien loans with an analogous definition to the the definition of loans on reported on line 1.c.(2).b or 1.c.(1) of schedule HC-C of the FR Y-9C		9/30/13		9/30/13		9/30/13		Y

		8		8		BCCDOM		Bank and Charge Cards Domestic								Bank and Charge Cards		BHCKB538		Domestic bank and charge cards reported on line 6.a of schedule HC-C of the FR Y-9C		9/30/13		9/30/13		9/30/13		Y

		9		9		BCCINT		Bank and Charge Cards International								Bank and Charge Cards		BHCKB538		International bank and charge cards reported on line 6.a of schedule HC-C of the FR Y-9C		9/30/13		9/30/13		9/30/13		Y

		10		10		AUTODOM		Auto Domestic								Auto				Domestic auto loans on line 6.c of schedule HC-C of the FR Y-9C		9/30/13		9/30/13		9/30/13		Y

		11		11		AUTOINT		Auto International								Auto				International auto loans on line 6.c of schedule HC-C of the FR Y-9C		9/30/13		9/30/13		9/30/13		Y

		12		12		CONSTDOM		Construction Domestic				Construction				Commercial Real Estate				Domestic C and D loans on lines 1.a.(1) or 1.a.(2) of schedule HC-C of the FR Y-9C		9/30/13		9/30/13		9/30/13		Y

		13		13		CONSTINT		Construction International				Construction				Commercial Real Estate				International C and D loans with an analogous definition to the the definition of loans lines 1.a.(1) or 1.a.(2) of schedule HC-C of the FR Y-9C		9/30/13		9/30/13		9/30/13		Y

		14		14		MULTIDOM		Multifamily Domestic				Multifamily				Commercial Real Estate				Domestic Multifamily loans on line 1.d of schedule HC-C of the FR Y-9C		9/30/13		9/30/13		9/30/13		Y

		15		15		MULTIINT		Multifamily International				Multifamily				Commercial Real Estate				International Multifamily loans with an analogous definition to the the definition of loans on line 1.d of schedule		9/30/13		9/30/13		9/30/13		Y

		16		16		NFNRNODOM		Non Farm Non Residential Non Owner Occupied Domestic				Non Farm Non Residential Non Owner Occupied				Commercial Real Estate		bhck1763		Domestic NFNR loans on line 1.e.(2) of schedule HC-C of the FR Y-9C		9/30/13		9/30/13		9/30/13		Y

		17		17		NFNRNOINT		Non Farm Non Residential Non Owner Occupied International				Non Farm Non Residential Non Owner Occupied				Commercial Real Estate		bhck1763		International NFNR loans with an analogous definition to the the definition of loans on line 1.e.(2) of schedule HC-		9/30/13		9/30/13		9/30/13		Y

		18		18		NFNROODOM		Non Farm Non Residential  Owner Occupied Domestic				Non Farm Non Residential  Owner Occupied				Commercial Real Estate		bhck1764		Domestic NFNR loans on line 1.e.(1) of schedule HC-C of the FR Y-9C		9/30/13		9/30/13		9/30/13		Y

		19		19		NFNROOINT		Non Farm Non Residential  Owner Occupied International				Non Farm Non Residential  Owner Occupied				Commercial Real Estate		bhck1764		International NFNR loans with an analogous definition to the the definition of loans on line 1.e.(1) of schedule HC-		9/30/13		9/30/13		9/30/13		Y

		20		20		LSFARMDOM		Loans Secured by Farmland Domestic								Loans Secured by Farmland				Domestic farmland loans on line 1.b of schedule HC-C of the FR Y-9C		9/30/13		9/30/13		9/30/13		Y

		21		21		LSFARMINT		Loans Secured by Farmland International								Loans Secured by Farmland				International farmland loans with an analogous definition to the the definition of loans on line 1.b of schedule		9/30/13		9/30/13		9/30/13		Y

		22		22		COMINDGRD		Commercial and Industrial Graded								Commercial and Industrial				Graded loans on line 4.a or 4.b of schedule HC-C of the FR Y-9C		9/30/13		9/30/13		9/30/13		Y

		23		23		SMEDOM		Commercial and Industrial Small Business Domestic				Commercial and Industrial Small Business				Commercial and Industrial				US small business loans for which a commercial internal risk rating is not used or that uses a diff scale than other corp loans reported on lines 2.a, 2.b, 3, 4.a, 7, 9.a, 9.b.(1), 9.b.(2), 10.b of sch HC-C of the FR Y-9C excl corp and SME credit card		9/30/13		9/30/13		9/30/13		Y

		24		24		SMEINT		Commercial and Industrial Small Business International				Commercial and Industrial Small Business				Commercial and Industrial				International small business loans for which a comm int risk rating is not used or that uses a diff scale than other corp loans reported on lines 2.a, 2.b,3, 4.b, 7, 9.a, 9.b.(1), 9.b.(2),10.b of sch HC-C of the FR Y-9C excl corp and SME creditcard loans		9/30/13		9/30/13		9/30/13		Y

		25		25		GRDGOVT		Graded Loans to Foreign Governments								Graded Other Loans		bhck281		Graded loans on line 7 of schedule HC-C of the FR Y-9C		9/30/13		9/30/13		9/30/13		Y

		26		26		GRDAGRI		Graded Agricultural Loans								Graded Other Loans		bhck159		Graded loans on line 3 of schedule HC-C of the FR Y-9C		9/30/13		9/30/13		9/30/13		Y

		27		27		GRDDEPO		Graded Loans to Depositories and Other Financial								Graded Other Loans				Graded loans on lines 2.a., 2.b., and 9.a of schedule HC-C of the FR Y-9C		9/30/13		9/30/13		9/30/13		Y

		28		28		GRDOTH		Other Graded Commercial Leases								Graded Other Loans				Graded leases on line 10.b of schedule HC-C of the FR Y-9C		9/30/13		9/30/13		9/30/13		Y

		29		29		OTHR		All Other Graded Loans								Graded Other Loans		BHCKJ451		Graded loans on line 9.b.(2) of schedule HC-C of the FR Y-9C		9/30/13		9/30/13		9/30/13		Y

		30		30		OTHCAT		Not loan category specific								Not loan category specific				Loans reported in the respective FR Y-9C line items		9/30/13		9/30/13		9/30/13		Y





DIM_BUSINESS_SEGMENT

				N_BUSINESS_SEGMENT_SKEY		V_BUSINESS_SEGMENT_CODE		V_BUSINESS_SEGMENT_DESC		D_RECORD_START_DATE		D_RECORD_END_DATE		FIC_MIS_DATE		F_LATEST_RECORD_INDICATOR		V_BUSINESS_SEGMENT_PARENT_CD

		4		1		INTLAUTOLN		International Auto Loan		9/30/13		9/30/13		9/30/13		Y

		5		2		USAUTOLN		US Auto Loan		9/30/13		9/30/13		9/30/13		Y

		6		3		INTLCRCD		International Credit Card		9/30/13		9/30/13		9/30/13		Y

		7		4		INTLHOMEEQ		International Home Equity		9/30/13		9/30/13		9/30/13		Y

		8		5		INTLFRSTLIMTG		International First Lien Mortgage		9/30/13		9/30/13		9/30/13		Y

		9		6		INTLOTHCON		International Other Consumer		9/30/13		9/30/13		9/30/13		Y

		10		7		USOTHCON		US Other Consumer		9/30/13		9/30/13		9/30/13		Y

		11		8		INTLSMB		International Small Business		9/30/13		9/30/13		9/30/13		Y

		12		9		USSMB		US Small Business		9/30/13		9/30/13		9/30/13		Y

		13		10		STDNTLN		Student Loan		9/30/13		9/30/13		9/30/13		Y

		1		11		WHLSLE		Corporate		9/30/13		9/30/13		9/30/13		Y

		2		12		CRE		Commercial Real Estate		9/30/13		9/30/13		9/30/13		Y

		3		13		USCRCD		US Credit Card		9/30/13		9/30/13		9/30/13		Y

		14		14		USHOMEEQ		US Home Equity		9/30/13		9/30/13		9/30/13		Y

		15		15		USFRSTLIMTG		US First Lien Mortgage		9/30/13		9/30/13		9/30/13		Y
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DIM_SCENARIO

		V_SCENARIO_CODE		FIC_MIS_DATE		V_SCENARIO_DESC

		BSL		3/31/10		BASELINE

		BHCSCEN		3/31/10		BHC  Scenario

		FRSCEN		3/31/10		Federal Reserve Scenario

		FRSCENAC		3/31/10		Federal Reserve scenario ( Adverse Case)

		FRSCENSEVAC		3/31/10		Federal Reserve scenario (Severely Adverse Case)

		FRSCENFRSPEC		3/31/10		FR scenario and FR specification

		FRSCENBHCSPEC		3/31/10		FR scenario and BHC specification

		BHCSCENBHCSPEC		3/31/10		BHC scenario and BHC specification

		CSMIN50PCSENS		3/31/10		-50%-PS-BHC BASELINE - Credit Spread Sensitivity Scenario

		CSMIN10PCSENS		3/31/10		-10%-PS-BHC BASELINE - Credit Spread Sensitivity Scenario

		CSPLUS1BPSENS		3/31/10		+1bp-SS-BHC BASELINE - Credit Spread Sensitivity Scenario

		CSPLUS10PCSENS		3/31/10		+10%-PS-BHC BASELINE - Credit Spread Sensitivity Scenario

		CSPLUS100PCSENS		3/31/10		+100%-PS-BHC BASELINE - Credit Spread Sensitivity Scenario

		CSPLUS300PCSENS		3/31/10		+300%-PS-BHC BASELINE - Credit Spread Sensitivity Scenario

		INTMIN100BPSENS		3/31/10		-100bps-SS-BHC BASELINE- Interest Rate Sensitivity Scenario

		INTMIN10BPSENS		3/31/10		-10bps-SS-BHC BASELINE- Interest Rate Sensitivity Scenario

		INTPLUS1BPSENS		3/31/10		+1bp-SS-BHC BASELINE - Interest Rate Sensitivity Scenario

		INTPLUS10BPSENS		3/31/10		+10bps-SS-BHC BASELINE- Interest Rate Sensitivity Scenario

		INTPLUS100BPSENS		3/31/10		+100bps-SS-BHC BASELINE- Interest Rate Sensitivity Scenario

		INTPLUS300BPSENS		3/31/10		+300bps-SS-BHC BASELINE- Interest Rate Sensitivity Scenario

		FXMIN50PCSENS		3/31/10		-50%-PS-BHC BASELINE - FX Sensitivity Scenario

		FXMIN10PCSENS		3/31/10		-10%-PS-BHC BASELINE - FX Sensitivity Scenario

		FXPLUS1PCSENS		3/31/10		+1%-PS-BHC BASELINE - FX Sensitivity Scenario

		FXPLUS10PCSENS		3/31/10		+10%-PS-BHC BASELINE - FX Sensitivity Scenario

		FXPLUS100PCSENS		3/31/10		+100%-PS-BHC BASELINE - FX Sensitivity Scenario

		FXPLUS300PCSENS		3/31/10		+300%-PS-BHC BASELINE - FX Sensitivity Scenario

		EQMIN50PCSENS		3/31/10		-50%-PS-BHC BASELINE - Equity Sensitivity Scenario

		EQMIN10PCSENS		3/31/10		-10%-PS-BHC BASELINE - Equity Sensitivity Scenario

		EQPLUS1PCSENS		3/31/10		+1%-PS-BHC BASELINE - Equity Sensitivity Scenario

		EQPLUS10PCSENS		3/31/10		+10%-PS-BHC BASELINE - Equity Sensitivity Scenario

		EQPLUS100PCSENS		3/31/10		+100%-PS-BHC BASELINE - Equity Sensitivity Scenario

		EQPLUS300PCSENS		3/31/10		+300%-PS-BHC BASELINE - Equity Sensitivity Scenario

		COMMIN50PCSENS		3/31/10		-50%-PS-BHC BASELINE - Commodity Sensitivity Scenario

		COMMIN10PCSENS		3/31/10		-10%-PS-BHC BASELINE - Commodity Sensitivity Scenario

		COMPLUS1PCSENS		3/31/10		+1%-PS-BHC BASELINE - Commodity Sensitivity Scenario

		COMPLUS10PCSENS		3/31/10		+10%-PS-BHC BASELINE - Commodity Sensitivity Scenario

		COMPLUS100PCSENS		3/31/10		+100%-PS-BHC BASELINE - Commodity Sensitivity Scenario

		COMPLUS300PCSENS		3/31/10		+300%-PS-BHC BASELINE - Commodity Sensitivity Scenario

		OTHMIN50ABSSENS		3/31/10		-50-ABS-BHC BASELINE - Other material sensitivities

		OTHMIN10ABSSENS		3/31/10		-10-AVS-BHC BASELINE - Other material sensitivities

		OTHPLUS1ABSSENS		3/31/10		+1-AVS-BHC BASELINE - Other material sensitivities

		OTHPLUS10ABSSENS		3/31/10		+10-AVS-BHC BASELINE - Other material sensitivities

		OTHPLUS100ABSSENS		3/31/10		+100-AVS-BHC BASELINE - Other material sensitivities

		OTHPLUS300ABSSENS		3/31/10		+300-AVS-BHC BASELINE - Other material sensitivities

		OTHMIN50PCSENS		3/31/10		-50%-PS-BHC BASELINE  - Other material sensitivities

		OTHMIN10PCSENS		3/31/10		-10%-PS-BHC BASELINE  - Other material sensitivities

		OTHPLUS1PCSENS		3/31/10		+1%-PS-BHC BASELINE  - Other material sensitivities

		OTHPLUS10PCSENS		3/31/10		+10%-PS-BHC BASELINE  - Other material sensitivities

		OTHPLUS100PCSENS		3/31/10		+100%-PS-BHC BASELINE  - Other material sensitivities

		OTHPLUS300PCSENS		3/31/10		+300%-PS-BHC BASELINE  - Other material sensitivities

		OTHSCEN1		3/31/10		BHC Additional Scenario #1

		OTHSCEN2		3/31/10		BHC Additional Scenario #2

		OTHSCEN3		3/31/10		BHC Additional Scenario #3

		FRSCSPSEVA		9/30/10		FR Scenario and FR Specification (Severely Adverse)

		FRSCSPA		9/30/10		FR Scenario and FR Specification(Adverse)

		FRSBSPSEVA		9/30/10		FR Scenario and BHC Specification (Severely Adverse)

		FRSBSPA		9/30/10		FR Scenario and BHC Specification (Adverse)

		BHCADVSCEN		3/31/10		BHC Scenario (Adverse Case)

		OCISHK		9/30/10		OCI SHOCK

		DFASTBASE		9/30/10		DFAST BASELINE

		DFASTSEVERE		9/30/10		DFAST SEVERELY ADVERSE

		DFASTADVERSE		9/30/10		DFAST ADVERSE

		EQPLUS1PCSTR		3/31/10		+1%-PS-BHC BASELINE - Equity Stress Scenario

		EQPLUS1BPVLSTR		3/31/10		+1BPS-BHC BASELINE - Equity Volatility Stress Scenario

		EQMIN50PCSTR		3/31/10		-50%-PS-BHC BASELINE - Equity Stress Scenario

		EQMIN40PCSTR		3/31/10		-40%-PS-BHC BASELINE - Equity Stress Scenario

		EQMIN35PCSTR		3/31/10		-35%-PS-BHC BASELINE - Equity Stress Scenario

		EQMIN30PCSTR		3/31/10		-30%-PS-BHC BASELINE - Equity Stress Scenario

		EQMIN20PCSTR		3/31/10		-20%-PS-BHC BASELINE - Equity Stress Scenario

		MSRP100YC		9/30/10		+100 basis point parallel move in yield curve

		MSRP50YC		9/30/10		+50 basis point parallel move in yield curve

		MSRP25YC		9/30/10		+25 basis point parallel move in yield curve

		MSRM25YC		9/30/10		-25 basis point parallel move in yield curve

		MSRM50YC		9/30/10		-50 basis point parallel move in yield curve

		MSRM100YC		9/30/10		-100 basis point parallel move in yield curve

		MSRP10PCSV		9/30/10		+10% change in 3X10 Implied Swaption Volatility

		MSRM10PCSV		9/30/10		-10% charge in 3X10 Implied Swaption Volatility

		MSRP100OAS		9/30/10		+100 basis point move in OAS/discount rate

		MSRM100OAS		9/30/10		-100 basis point move in OAS/discount rate

		MSRP100CDR		9/30/10		+100 basis point change in CDR

		MSRP500CDR		9/30/10		+500 basis point change in CDR

		MSRP1000CDR		9/30/10		+1000 basis point change in CDR

		MSRP100CPR		9/30/10		+100 basis point change in CPR

		MSRP500CPR		9/30/10		+500 basis point change in CPR

		MSRP1000CPR		9/30/10		+1000 basis point change in CPR

		MSR3MPFTF		9/30/10		3 month increase in foreclosure time frame

		MSRP1NSC		9/30/10		1 dollar per loan increase in normal servicing cost

		MSRP1DSC		9/30/10		1 dollar per loan increase in dsc

		MSRP1DFSC		9/30/10		1 dollar per loan increase in fsc

		MSRM1ANCI		9/30/10		1 dollar per loan decline in ancillary income

		MSRP100NUR		9/30/10		+100 basis point change in NUR

		MSRP500NUR		9/30/10		+500 basis point change in NUR

		MSRM500HPI		9/30/10		-500 basis point change in HPI

		MSRM2000HPI		9/30/10		-1000 basis point change in HPI

		MSRM1000HPI		9/30/10		-2000 basis point change in HPI





DIM_VARIABLE

		N_VARIABLE_SKEY		V_VARIABLE_CODE		V_VARIABLE_NAME		V_VARIABLE_DEFINITION		D_RECORD_END_DATE		D_RECORD_START_DATE		FIC_MIS_DATE		F_LATEST_RECORD_INDICATOR

		1		REALGDP		REAL GDP		Gross Domestic Prod		3/31/99		3/31/00		3/31/10		Y

		2		INFL		INFLATION		Inflation		3/31/99		3/31/00		3/31/10		Y

		0		OTH		OTHERS		Others		3/31/99		3/31/00		3/31/10		Y

		-1		MIS		MISC		Missing		3/31/99		3/31/00		3/31/10		Y





DIM_REP_LINE

		N_REP_LINE_CD		V_REP_LINE_NAME		N_PARENT_IS_BS_REP_LINE_CD		N_ROLLUP_SIGNAGE		V_CONSOLIDATION_CD

		520000010		Non-farm, non-residential other loans Net Charge-Offs

		520000011		Credit cards Net Charge-Offs

		520000012		Automobile Loans Net Charge-Offs

		520000013		Other consumer Net Charge-Offs

		520000014		All other loans and leases Net Charge-Offs

		520000000		Total loan and lease net charge offs

		500000001		Provision for loan and lease losses

		500000002		Realized gains (losses) on HTM securities

		500000003		Realized gains (losses) on AFS securities

		500000004		All other gains (losses)

		500000005		Taxes

		500000000		Net income

		530000000		Net gains (losses) on sales of other real estate owned

		540000000		Total other-than-temporary impairment (OTTI) losses

		510000201		Item 1 amount greater than 15% of non-interest income

		510000202		Item 2 amount greater than 15% of non-interest income

		510000203		Item 3 amount greater than 15% of non-interest income

		510000204		Item 4 amount greater than 15% of non-interest income

		510000205		Item 5 amount greater than 15% of non-interest income

		510000206		Item 6 amount greater than 15% of non-interest income

		510000301		Item 1 amounts greater than 15% of non-interest expense

		510000302		Item 2 amounts greater than 15% of non-interest expense

		510000303		Item 3 amounts greater than 15% of non-interest expense

		510000304		Item 4 amounts greater than 15% of non-interest expense

		510000305		Item 5 amounts greater than 15% of non-interest expense

		510000306		Item 6 amounts greater than 15% of non-interest expense

		510000401		Item 1 amounts greater than 15% of all other gains (losses)

		510000402		Item 2 amounts greater than 15% of all other gains (losses)

		510000403		Item 3 amounts greater than 15% of all other gains (losses)

		510000404		Item 4 amounts greater than 15% of all other gains (losses)

		510000405		Item 5 amounts greater than 15% of all other gains (losses)

		510000406		Item 6 amounts greater than 15% of all other gains (losses)

		411000002		First lien Mortgages loans  (excluding FDIC Loss Sharing Agreements)

		411000003		Closed-end Junior Liens loans  (excluding FDIC Loss Sharing Agreements)

		411000004		HELOCs  (excluding FDIC Loss Sharing Agreements)

		411000005		CandI Loans  (excluding FDIC Loss Sharing Agreements)

		411000006		1-4 family construction loans  (excluding FDIC Loss Sharing Agreements)

		411000007		Other construction loans  (excluding FDIC Loss Sharing Agreements)

		411000008		Multifamily loans  (excluding FDIC Loss Sharing Agreements)

		411000009		Non-farm, non-residential owner occupied loans  (excluding FDIC Loss Sharing Agreements)

		411000010		Non-farm, non-residential other loans  (excluding FDIC Loss Sharing Agreements)

		411000011		Credit cards  (excluding FDIC Loss Sharing Agreements)

		411000012		Automobile loans  (excluding FDIC Loss Sharing Agreements)

		411000013		Other consumer loans  (excluding FDIC Loss Sharing Agreements)

		411000014		All other loans and leases  (excluding FDIC Loss Sharing Agreements)

		411000015		Loans covered by FDIC loss sharing agreements  (excluding FDIC Loss Sharing Agreements)

		411000000		Total loans and leases  (excluding FDIC Loss Sharing Agreements)

		412000000		Allowance for loan and lease losses

		413000001		U.S. Government Obligation and Obligations of GSE

		413000002		Securities issued by states and political subdivisions of U.S.

		413000003		Non-agency MBS and ABS securities

		413000004		All other HTM securities

		413000000		Total securities (HTM)

		412000001		U.S. Government Obligation and Obligations of GSE

		412000002		Securities issued by states and political subdivisions of U.S.

		412000003		Non-agency MBS and ABS securities

		412000004		All other AFS securities

		414000003		All other assets

		414000000		Total assets

		415000001		Loans and leases guaranteed by other U.S. government or GSE guarantees

		415000002		Troubled Debt restructurings

		415000003		Loans secured by 1-4 family in foreclosure

		420000001		Retail funding (core deposits)

		420000002		Wholesale funding

		420000003		All other liabilities

		420000000		Total liabilities

		430000010		Other equity capital components

		430000000		Total equity capital

		430000001		Average rate for loans

		430000002		Average rate for securities

		430000003		Average rate for retail funding

		430000004		Average rate for wholesale funding

		430000005		Average rate for interest-bearing deposits

		430000006		Average rate for trading liabilities

		430000007		Average rate for all other liabilities

		442000000		Unrealized gains(losses) on AFS securities

		443000000		Disallowed Deferred tax asset

		441000000		Tier 1 Common capital (item 57-item 56)

		441000001		Non-common capital elements (see instructions)

		441000002		Tier 1 capital

		441100002		Qualifying subordinated debt and redeemable preferred stock

		441200002		Allowance includible in Tier 2 capital

		441000003		Tier 2 capital

		441000004		Total risk-based capital

		440000000		Total capital

		444000000		Tier 1 common equity ratio

		445000000		Tier 1 risk-based capital ratio

		446000000		Tier 1 leverage ratio

		447000000		Total risk-based capital ratio

		450000000		Sale, conversion, acquisition, or retirement of capital stock

		460000000		Cash dividends declared on preferred stock

		470000000		Cash dividends declared on common stock

		864100002		Balance from vintage PQ 1 - PQ 5

		864100003		Balance from vintage PQ 6 - PQ 9

		864110000		Paydowns

		864120000		Asset Purchases

		864130000		Asset Sales

		711410000		Loan Losses

		861110010		Bank Card (Domestic)

		864200000		Balances

		864200001		Balance from vintages < PQ 1

		864200002		Balance from vintage PQ 1 - PQ 5

		864200003		Balance from vintage PQ 6 - PQ 9

		864210000		Paydowns

		864220000		Asset Purchases

		864230000		Asset Sales

		711420000		Loan Losses

		861110011		Business and Corporate Card (International)

		863330000		Balances

		863331000		Paydowns

		863332000		Asset Purchases

		863333000		Asset Sales

		711333000		Loan Losses

		861110012		Bank and Charge Card (International)

		864300000		Balances

		864310000		Paydowns

		864320000		Asset Purchases

		864330000		Asset Sales

		711430000		Loan Losses

		861110013		Auto Loans (Domestic)

		865110000		Balances

		865111000		New originations

		865112000		Paydowns

		865113000		Asset Purchases

		865114000		Asset Sales

		711511000		Loan Losses

		861110014		Auto Loans (International)

		865120000		Balances

		865121000		New originations

		865122000		Paydowns

		865123000		Asset Purchases

		865124000		Asset Sales

		711512000		Loan Losses

		861110015		Auto Leases (Domestic)

		99999111		General Purpose Consumer Bank Card Credit Card Portfolio Extraordinary Items

		99999112		General Purpose Consumer Charge Card Credit Card Portfolio Extraordinary Items

		99999113		General Purpose Non Consumer Card Credit Card Portfolio Extraordinary Items

		99999114		General Purpose Non Consumer Charge Card Credit Card Portfolio Extraordinary Items

		99999115		Private Label Consumer Bank Card Credit Card Portfolio Extraordinary Items

		99999116		Private Label Consumer Charge Card Credit Card Portfolio Extraordinary Items

		99999117		Private Label Non Consumer Card Credit Card Portfolio Extraordinary Items

		99999118		Private Label Non Consumer Charge Card Credit Card Portfolio Extraordinary Items

		99999119		Business Card Consumer Bank Card Credit Card Portfolio Extraordinary Items

		99999120		Business Card Consumer Charge Card Credit Card Portfolio Extraordinary Items

		99999121		Business Card Non Consumer Card Credit Card Portfolio Extraordinary Items

		99999122		Business Card Non Consumer Charge Card Credit Card Portfolio Extraordinary Items

		99999123		Corporate Card Consumer Bank Card Credit Card Portfolio Extraordinary Items

		99999124		Corporate Card Consumer Charge Card Credit Card Portfolio Extraordinary Items

		99999125		Corporate Card Non Consumer Card Credit Card Portfolio Extraordinary Items

		99999126		Corporate Card Non Consumer Charge Card Credit Card Portfolio Extraordinary Items

		99999127		General Purpose Consumer Bank Card Credit Card Projected Managed Losses

		99999128		General Purpose Consumer Charge Card Credit Card Projected Managed Losses

		99999129		General Purpose Non Consumer Card Credit Card Projected Managed Losses

		99999130		General Purpose Non Consumer Charge Card Credit Card Projected Managed Losses

		99999131		Private Label Consumer Bank Card Credit Card Projected Managed Losses

		99999132		Private Label Consumer Charge Card Credit Card Projected Managed Losses

		99999133		Private Label Non Consumer Card Credit Card Projected Managed Losses

		99999134		Private Label Non Consumer Charge Card Credit Card Projected Managed Losses

		99999135		Business Card Consumer Bank Card Credit Card Projected Managed Losses

		99999136		Business Card Consumer Charge Card Credit Card Projected Managed Losses

		99999137		Business Card Non Consumer Card Credit Card Projected Managed Losses

		99999138		Business Card Non Consumer Charge Card Credit Card Projected Managed Losses

		99999139		Corporate Card Consumer Bank Card Credit Card Projected Managed Losses

		99999140		Corporate Card Consumer Charge Card Credit Card Projected Managed Losses

		99999141		Corporate Card Non Consumer Card Credit Card Projected Managed Losses

		99999142		Corporate Card Non Consumer Charge Card Credit Card Projected Managed Losses

		99999143		General Purpose Consumer Bank Card Credit Card Projected Booked Losses

		99999144		General Purpose Consumer Charge Card Credit Card Projected Booked Losses

		99999145		General Purpose Non Consumer Card Credit Card Projected Booked Losses

		99999146		General Purpose Non Consumer Charge Card Credit Card Projected Booked Losses

		99999147		Private Label Consumer Bank Card Credit Card Projected Booked Losses

		99999148		Private Label Consumer Charge Card Credit Card Projected Booked Losses

		99999149		Private Label Non Consumer Card Credit Card Projected Booked Losses

		99999150		Private Label Non Consumer Charge Card Credit Card Projected Booked Losses

		99999151		Business Card Consumer Bank Card Credit Card Projected Booked Losses

		99999152		Business Card Consumer Charge Card Credit Card Projected Booked Losses

		99999153		Business Card Non Consumer Card Credit Card Projected Booked Losses

		99999154		Business Card Non Consumer Charge Card Credit Card Projected Booked Losses

		99999155		Corporate Card Consumer Bank Card Credit Card Projected Booked Losses

		99999156		Corporate Card Consumer Charge Card Credit Card Projected Booked Losses

		99999157		Corporate Card Non Consumer Card Credit Card Projected Booked Losses

		99999158		Corporate Card Non Consumer Charge Card Credit Card Projected Booked Losses

		8531000		Deductions for total risk-based capital		8530000		1

		8533000		For validation purposes, enter the value of Total risk-based capital per Schedule HC-R		8530000		1

		8600000		CVA sensitivities and slides		107000		1

		7825000		(TruPS) and TruPS Issued by Consolidated Special Purpose Entities		7820001		1

		7826000		All Other Long Term Debt		7820001		1

		7827000		Money Market Accounts		7730002		1

		7828000		Savings		7730002		1

		7829000		NOW, ATS, and other Transaction Accounts		7730002		1

		7830000		Time Deposits		7730002		1

		8500000		Regulatory Capital Instruments - Reconciliation of Tier 1 and Tier 2 capital positions		107000		1

		8530000		Reconciliation of Total risk-based capital position		8500000		1

		8532000		Total Risk-Based Capital		8530000		1

		8660000		REGULATORY CAPITAL AND RATIOS		8600000		1

		8661000		Tier 1 Common Capital		8660000		1

		8662000		Tier 1 Capital		8660000		1

		8663000		Risk-Weighted Assets		8660000		1

		8664000		Average Total Assets for Leverage Capital Purposes		8660000		1

		9100700		Unpaid Principal Balance		107000		1

		9100800		Credit Mark Usage		107000		1

		9100900		SOP03-3 Reserve Usage		107000		1

		9101000		Ending Credit Marks		107000		1

		9101100		Ending SOP03-3 Reserves		107000		1

		9101200		Firm Wide Metrics		107000		1

		9101210		Number of Employees		9101200		1

		9101220		Net Revenues - APAC		9101200		1

		9101230		Net Revenues - EMEA		9101200		1

		9101240		Net Revenues - LatAm		9101200		1

		9101250		Net Revenues - Canada		9101200		1

		9101260		Net Revenues - Domestic		9101200		1

		9101270		OREO Balances		9101200		1

		9101400		Nonaccrual Loan Balance		107000		1

		7410000		Trading MTM Losses		7400000		1

		7420000		Trading Default Losses		7400000		1

		7430000		Realized Gains (Losses) on held-to-maturity securities		7400000		1

		7440000		Realized Gains (Losses) on available-for-sale securities		7400000		1

		7450000		Counterparty Credit MTM Losses		7400000		1

		7460000		Counterparty Default Losses		7400000		1

		7470000		Other losses (describe in supporting documentation)		7400000		1

		7471000		CVA losses		7470000		1

		7472000		CCR IDR losses		7470000		1

		7473000		Impact of hedges (as defined in the Instructions)		7470000		1

		7474000		Trading IDR losses		7470000		1

		7475000		Trading IDR losses from securitized products		7470000		1

		7476000		Trading IDR losses from other credit sensitive instruments		7470000		1

		7480000		Memo: Provision for unfunded off-balance sheet credit exposures		7400000		1

		7500000		ALLOWANCE FOR LOAN and LEASE LOSSES		107000		1

		7510000		ALLL, prior quarter		7500000		1

		7520000		Provisions during the quarter		7500000		1

		7530000		Other ALLL Changes		7500000		1

		7540000		ALLL, current quarter		7500000		1

		7550000		Loans sold to GSEs		7500000		1

		7551000		Original UPB		7550000		1

		7552000		Outstanding UPB (Excluding UPB Exempted or Settled)		7550000		1

		7553000		Delinquency Status as of 3Q		7550000		1

		7553010		Current		7553000		1

		7553020		Current, Previously Delinquent		7553000		1

		7553030		Current and Modified		7553000		1

		7553040		Past due 30 to 90 days		7553000		1

		7553050		Past due 90+ days		7553000		1

		7553100		Net Credit Loss Realized to-date		7550000		1

		7553200		Estimated Lifetime Net Credit Losses		7550000		1

		7553300		Repurchased UPB		7550000		1

		7553400		Repurchase Loss to-date		7550000		1

		7553500		Settlements/Make-Whole Payments to-date		7550000		1

		716		Regulatory Capital per Revised Regulatory Capital Rule (July 2013)

		717		AOCI opt-out election? (enter 1 for Yes/ enter 0 for No)

		506		Significant investments in the capital of unconsolidated financial institutions in the form of common stock, net of associated DTLs, that exceed the 10 percent common equity tier 1 capital deduction threshold (from the Exceptions Bucket Calc tab)

		512		MSAs, net of associated DTLs, that exceed the 10 percent common equity tier 1 capital deduction threshold (from the Exceptions Bucket Calc tab)

		516		DTAs arising from temporary differences that could not be realized through net operating loss carrybacks, net of related valuation allowances and net of DTLs, that exceed the 10 percent common equity tier 1 capital deduction threshold (from the Exceptions Bucket Calc tab)

		522		Amount of significant investments in the capital of unconsolidated financial institutions in the form of common stock/ MSAs, net of associated DTLs/ and DTAs arising from temporary differences that could not be realized through net operating loss carrybacks, net of related valuation allowances and net of DTLs/ that exceeds the 15 percent common equity tier 1 capital deduction threshold (from the Exceptions Bucket Calc tab)

		701		Additional tier 1 capital before deductions (sum of items 27 through 28)

		702		Additional tier 1 capital (greater of item 29 minus item 30 or zero)

		703		Tier 1 capital

		704		Periodic changes in common stock

		705		Common stock and related surplus (net of treasury stock, common stock of prior period plus item 34 minus item 35)

		706		Issuance of common stock (including conversion to common stock)

		707		Repurchases of common stock

		708		Periodic changes in retained earnings

		709		Net income (loss) attributable to bank holding company

		710		Previously issued tier 1 capital instruments (excluding minority interest) that would no longer qualify (please report 100% value)

		711		Previously issued tier 1 minority interest that would no longer qualify (please report 100% value)

		712		Data Validation Check (The following cells provide checks for consistency of the projected schedules)

		713		Does line 33, Common stock and related surplus = Line 2, Common stock and related surplus?

		714		Data Completeness Check

		715		If No, please complete all non-shaded cells until all cells to the right say Yes. Do not leave cells blank/ enter 0 if not applicable.

		501		Significant investments in the capital of unconsolidated financial institutions in the form of common stock

		502		Gross significant investments in the capital of unconsolidated financial institutions in the form of common stock

		503		Permitted offsetting short positions in relation to the specific gross holdings included above

		504		Significant investments in the capital of unconsolidated financial institutions in the form of common stock net of short positions  (greater of item Exceptions Bucket Calc minus Exceptions Bucket Calc or zero)

		505		10 percent common equity tier 1 deduction threshold (10 percent of item 25 in the Capital Composition tab)

		507		Mortgage servicing assets

		508		Total mortgage servicing assets classified as intangible

		509		Associated deferred tax liabilities which would be extinguished if the intangible becomes impaired or derecognized under the relevant accounting standards

		510		Mortgage servicing assets net of related deferred tax liabilities (item Exceptions Bucket Calc minus item Exceptions Bucket Calc)

		511		10 percent common equity tier 1 deduction threshold (10 percent of item 25 in the Capital Composition tab)

		513		Deferred tax assets due to temporary differences

		7310000		Other-than temporary impairment ? Held to Maturity (HTM) Securities		7300000		1

		7320000		Other-than temporary impairment ? Available for Sale (AFS) Securities		7300000		1

		7400000		TRADING ACCOUNT		107000		1

		6111300		Equity		6111000		1

		6111310		Common Stock (Equity)		6111300		1

		6111320		Preferred Stock (Equity)		6111300		1

		6111400		Total Consumer ABS (excl HEL ABS)		6111000		1

		6111410		Auto ABS		6111400		1

		6111420		Credit Card ABS		6111400		1

		6111430		Student Loan ABS		6111400		1

		6111440		Other ABS (that is not home equity, CDO or CLO ABS)		6111400		1

		6111500		Bonds		6111000		1

		6111510		Corporate Bonds (Domestic)		6111500		1

		6111520		Corporate Bonds (Foreign)		6111500		1

		6111530		Municipal Bonds		6111500		1

		6111540		Sovereign Bonds		6111500		1

		6111550		US Treasuries & Agencies		6111500		1

		6111600		Total Domestic Non-Agency RMBS (incl HEL ABS)		6111000		1

		6111610		Alt-A (Option ARM)		6111600		1

		6111620		Alt-A FRM		6111600		1

		6111630		Alt-A ARM		6111600		1

		6111640		Closed-End Second		6111600		1

		6111650		HELOC		6111600		1

		6111660		Scratch & Dent		6111600		1

		6111670		Subprime		6111600		1

		6111680		Prime Fixed		6111600		1

		6111690		Prime ARM		6111600		1

		6111700		Mutual Funds		6111000		1

		6111800		Other HTM Securities		6111000		1

		6112100		RMBS		6112000		1

		6112110		Agency RMBS		6112100		1

		6112120		Foreign RMBS		6112100		1

		6112200		Auction Rate Securities		6112000		1

		6112210		CDO		6112200		1

		6112220		CLO		6112200		1

		6112230		CMBS		6112200		1

		6112300		Equity		6112000		1

		6112310		Common Stock (Equity)		6112300		1

		6112320		Preferred Stock (Equity)		6112300		1

		6112400		Total Consumer ABS (excl HEL ABS)		6112000		1

		6112410		Auto ABS		6112400		1

		6112420		Credit Card ABS		6112400		1

		6112430		Student Loan ABS		6112400		1

		6112440		Other ABS (that is not home equity, CDO or CLO ABS)		6112400		1

		6112500		Bonds		6112000		1

		6112510		Corporate Bonds (Domestic)		6112500		1

		6112520		Corporate Bonds (Foreign)		6112500		1

		6112530		Municipal Bonds		6112500		1

		6112540		Sovereign Bonds		6112500		1

		6112550		US Treasuries & Agencies		6112500		1

		6112600		Total Domestic Non-Agency RMBS (incl HEL ABS)		6112000		1

		6112610		Alt-A (Option ARM)		6112600		1

		6112620		Alt-A FRM		6112600		1

		6112630		Alt-A ARM		6112600		1

		6112640		Closed-End Second		6112600		1

		6112650		HELOC		6112600		1

		6112660		Scratch & Dent		6112600		1

		6112670		Subprime		6112600		1

		6112680		Prime Fixed		6112600		1

		6112690		Prime ARM		6112600		1

		6112700		Mutual Funds		6112000		1

		6112800		Other AFS Securities		6112000		1

		61213220		HELOC (International)		6121320		1

		6123400		Lease		6123000		1

		6123410		Domestic		6123400		1

		6123420		International		6123400		1

		6124200		Delinquency Managed		6124000		1

		6124210		Domestic		6124200		1

		6124220		International		6124200		1

		6142000		Deposits with Banks & Other		6140000		1

		6240000		All Other Long Term Debt		6200000		1

		7777000		Total Interest Expense		7770000		1

		7778000		Excludes Goodwill Impairment included in item 32.		7770000		1

		7780000		Trading, PE & Other Fair Value Exposures		7700000		1

		7781000		Equity		7780000		1

		7782000		FX		7780000		1

		7783000		Rates		7780000		1

		7784000		Commodities		7780000		1

		7785000		Securitized Products		7780000		1

		7786000		Other Credit		7780000		1

		7787000		Private Equity		7780000		1

		7788000		Other Fair Value Assets		7780000		1

		7790000		Subcomponents		7700000		1

		7791000		Cross-Gamma		7790000		1

		7792000		Correlation		7790000		1

		7793000		CVA Hedges		7790000		1

		7794000		Mortgage Servicing Rights (MSR) [Only if Trading Book]		7790000		1

		7794100		MSR		7794000		1

		7794200		MSR Hedges		7794000		1

		7900000		Operational Risk Losses		107000		1

		8100000		Basel III Capital Composition		107000		1

		8110000		Basel III Tier 1 Common		8100000		1

		8110001		Common Stock and Related Surplus (Net of Treasury Stock)		8110000		1

		8110002		Retained Earnings		8110000		1

		8110003		Accumulated Other Comprehensive Income		8110000		1

		8110004		Unrealized Gains and Losses on Available-for-Sale Items		8110000		1

		8110005		Gains and Losses on Derivatives Held as Cash Flow Hedges		8110000		1

		8110006		Gains and Losses Resulting from Converting Foreign Currency Subsidiaries to the Parent Currency (If Applicable)		8110000		1

		8110007		Actuarial Reserve (If Applicable)		8110000		1

		8110008		Unrealized Gains and Losses from a Foreign Currency Hedge of a Net Investment in a Foreign Operation (If Applicable)		8110000		1

		8110009		All Other Reserves (If Applicable)		8110000		1

		8110010		Other Equity Capital Components (Including Unearned Employee Stock Ownership Program Shares)		8110000		1

		8110011		Minority Interest Included in Tier 1 Common		8110000		1

		8120000		Deductions		8100000		1

		8120001		Goodwill, Net of Related Deferred Tax Liability		8120000		1

		8120002		Intangibles Other than Mortgage Servicing Rights, Net of Related Deferred Tax Liability		8120000		1

		8120003		Deferred Tax Assets (Excluding Temporary Differences Only), Net of Related Deferred Tax Liabilities		8120000		1

		8120004		Investments in Own Shares (Excluding Treasury Stock)		8120000		1

		8120005		Reciprocal Cross Holdings in Common Equity		8120000		1

		8120006		Shortfall of Provisions to Expected Losses		8120000		1

		8120007		Cash Flow Hedge Reserve (If Gain, Report as Positive
/ If Loss, Report as Negative)		8120000		1

		8120008		Cumulative G/L Due to Changes in Own Credit Risk on Fair Valued Liabilities (If Gain, Report as Positive
/ If Loss, Report as Negative)		8120000		1

		8120009		Defined Benefit Pension Fund Assets		8120000		1

		8120010		Securitization Gain on Sale		8120000		1

		8130000		Regulatory Adjustments		8100000		1

		8131000		Insignificant Investments in the Common Share of Unconsolidated Financial Entities That Exceed 10% of Tier 1 Common (line 25)1		8130000		1

		8132000		Significant Investments in the Common Stock of Financial Entities (Amount Above 10% Threshold)		8130000		1

		8133000		Mortgage Servicing Rights (Amount Above 10% Threshold)		8130000		1

		8134000		Deferred Tax Assets Arising from Temporary Differences (Amount Above 10% Threshold)		8130000		1

		8140000		Regulatory Adjustments to be Applied to Common Equity Tier 1 Due to Insufficient Additional Tier 1 to Cover Deductions		8100000		1

		8150000		Amount Exceeding the 15% Threshold		8100000		1

		8160000		Basel III Tier 1 Capital		8100000		1

		8161000		Non-common Tier 1 Capital Instruments		8160000		1

		8162000		Minority Interest Included in Tier 1 Capital		8160000		1

		8163000		Deductions		8160000		1

		8164000		Regulatory Adjustments to be Deducted from Additional Tier 1 Capital		8160000		1

		8165000		Tier 2 Regulatory Adjustments Which have to be Deducted from Additional Tier 1 Capital		8160000		1

		8200000		Basel III Exception Bucket Calculator		107000		1

		8210000		Significant investments in the capital of unconsolidated financial entities(i.e. where the bank owns more than 10% of the issued common share capital or where the entity is an affiliate)		8200000		1

		8211000		Gross holdings of common stock		8210000		1

		8212000		Permitted offsetting short positions in relation to the specific gross holdings included above		8210000		1

		8213000		Holdings of common stock net of short positions		8210000		1

		8214000		Common Equity Tier 1 capital after all regulatory adjustments except significant investments in financials, MSRs and DTA temporary difference		8210000		1

		8215000		Amount to be deducted from Common Equity Tier 1 capital as a result of application of 10% cap		8210000		1

		8220000		Mortgage servicing rights		8200000		1

		8221000		Total mortgage servicing rights classified as intangible		8220000		1

		8222000		Associated deferred tax liability which would be extinguished if the intangible becomes impaired or derecognized under the relevant accounting standards		8220000		1

		8231000		Common Equity Tier 1 after all regulatory adjustments except significant investments in financials, MSRs and DTA temporary difference		8230000		1

		8232000		Amount to be deducted from Common Equity Tier 1 capital as a result of application of 10% cap		8230000		1

		8240000		Deferred tax assets due to temporary differences		8200000		1

		8241000		Net deferred tax assets due to temporary differences		8240000		1

		8242000		Common Equity Tier 1 capital after all regulatory adjustments except significant investments in financials, MSRs and DTA temporary differences		8240000		1

		8243000		Amount to be deducted from Common Equity Tier 1 capital as a result of application of 10% cap		8240000		1

		8250000		Aggregate of items subject to the 15% limit (significant investments in financial institutions, mortgage servicing rights and DTAs that arise from temporary differences)		8200000		1

		8251000		Significant investments in the common equity of financial entities not deducted as part of the 10% cap		8250000		1

		8252000		Mortgage servicing rights not deducted as part of the 10% cap		8250000		1

		8253000		Deferred tax assets due to temporary differences not deducted as part of the 10% cap		8250000		1

		8254000		Sum of significant investments in financials, mortgage servicing rights and DTA temporary differences not deducted as a result of the 10% cap		8250000		1

		8255000		Deduction from Common Equity Tier 1 capital in respect of amounts above the 15% cap		8250000		1

		8300000		Basel III Risk-weighted Assets		107000		1

		8310000		Credit risk (Including CCR and non-trading credit risk), with 1.06 scaling factor		8300000		1

		8311000		Corporate		8310000		1

		8311100		Counterparty Credit Risk Exposures  (not including CVA charges or charges to CCPs)		8311000		1

		8311200		Other Exposures		8311000		1

		8312000		Sovereign		8310000		1

		8312100		Counterparty Credit Risk Exposures  (not including CVA charges or charges to CCPs)		8312000		1

		8312200		Other Exposures		8312000		1

		8312300		Bank		8312000		1

		8313000		Counterparty Credit Risk Exposures  (not including CVA charges or charges to CCPs)		8310000		1

		8313100		Other Exposures		8313000		1

		8313101		Retail		8313100		1

		8313102		Counterparty Credit Risk Exposures  (not including CVA charges or charges to CCPs)		8313100		1

		8313103		Other Exposures		8313100		1

		8313104		Equity		8313100		1

		8313105		Securitization		8313100		1

		8314000		Trading Book Counterparty Credit Risk Exposures (if not included in above)		8310000		1

		8314100		CVA Capital Charge (Risk-Weighted Asset Equivalent)		8314000		1

		8314110		Advanced CVA		8314100		1

		8314111		Unstressed VaR with multipliers		8314110		1

		8314112		Stressed VaR with multipliers		8314110		1

		8314120		Standardized CVA		8314100		1

		8315000		Other Credit Risk		8310000		1

		8315100		Total Credit RWA		8315000		1

		8320000		Market risk		8300000		1

		8321000		Standardized Specific Risk (excluding securitization and correlation)		8320000		1

		8322000		VaR with multiplier		8320000		1

		8323000		Stressed VaR with multiplier		8320000		1

		8324000		Incremental Risk Charge (IRC)		8320000		1

		8325000		Correlation Trading		8320000		1

		8325100		Comprehensive Risk Measurement (CRM), Before Application of Floor		8325000		1

		8325200		Standardized Measurement Method (100%) for Exposures Subject to the CRM		8325000		1

		8325210		CRM Floor Based on 100% of Standardized - Net Long		8325200		1

		8325220		CRM Floor Based on 100% of Standardized - Net Short		8325200		1

		8325300		Standardized Measurement Method for Exposures Not Subject to CRM		8325000		1

		8325310		Net Long		8325300		1

		8325320		Net Short		8325300		1

		8325400		Securitization Non-correlation		8325000		1

		8325410		Net Long		8325400		1

		8325420		Net Short		8325400		1

		8326000		Other Market Risk		8320000		1

		8326100		Total Market RWA		8326000		1

		8327000		Other Pillar 1 Capital Requirements		8320000		1

		8327100		Operational Risk		8327000		1

		8327110		Change in Risk-Weighted Assets Due to Impact of Basel III Definition of Capital		8327100		1

		8400000		Basel III Leverage Exposures (quarterly averages)		107000		1

		8410000		On-Balance Sheet Derivatives, Basel II Netting		8400000		1

		8420000		Derivatives, Potential Future Exposure Applying Basel II Netting		8400000		1

		8430000		On-Balance Sheet Securities Financing Transactions, Basel II Netting		8400000		1

		8440000		Other On-Balance Sheet Items, Gross Value (Excluding Derivatives and Securities Financing Transactions)		8400000		1

		8450000		Off-Balanace Sheet Items (excluding derivatives)		8400000		1

		8450100		Of Which: Unconditionally Cancellable Commitments eligible for 10% CCF		8450000		1

		8450200		Of Which: All Other		8450000		1

		8460000		Amounts Deducted from Tier 1 Capital (Report as Negative)		8400000		1

		8470000		Total Exposures for Basel III Leverage Exposure		8400000		1

		8510000		Reconciliation of Tier 1 capital position		8500000		1

		8511000		Funded Tier 1 instruments		8510000		1

		8512000		Noncontrolling (minority) interest		8510000		1

		8512100		Class A		8512000		1

		8512200		Class B		8512000		1

		8512300		Class C		8512000		1

		8513000		Retained earnings		8510000		1

		8514000		Accumulated other comprehensive income		8510000		1

		8515000		Regulatory adjustments		8510000		1

		8515100		Restricted core capital in excess of the Tier 1 limit (if addition, report as a positive value
/ if deduction, report as a negative value)		8515000		1

		8515200		Other additions/reductions		8515000		1

		8515201		Net unrealized gains (losses) on available-for-sale securities (if a gain, report as a positive value
/ if a loss, report as a negative value)		8515200		1

		8515202		Net unrealized loss on available-for-sale equity securities (report loss as a positive value)		8515200		1

		8515203		Accumulated net gains (losses) on cash flow hedges (if a gain, report as a positive value
/ if a loss, report as a negative value)		8515200		1

		8515204		Disallowed goodwill and other disallowed intangible assets		8515200		1

		8515205		Cumulative change in fair value of all financial liabilities accounted for under a fair value option that is included in retained earnings and is attributable to changes in the		8515200		1

		8515206		Bank holding company's own creditworthiness (if a net gain, report as a positive value
/ if a net loss, report as a negative value)		8515200		1

		8515207		Disallowed servicing assets and purchased credit card relationships		8515200		1

		8515208		Disallowed deferred tax assets		8515200		1

		8515209		Other additions/deduction to tier 1 capital		8515200		1

		8516000		Tier 1 capital (includes funded instruments, noncontrolling interest, retained earnings and AOCI LESS regulatory adjustments)		8510000		1

		8517000		For validation purposes, enter the value of Tier 1 capital per Schedule HC-R		8510000		1

		8520000		Reconciliation of Tier 2 capital position		8500000		1

		8521000		Funded Tier 2 instruments		8520000		1

		8522000		Noncontrolling (minority) interest		8520000		1

		8522100		Class B		8522000		1

		8522200		Class C		8522000		1

		8523000		Regulatory adjustments		8520000		1

		8523100		Restricted core capital in excess of the Tier 2 limit (if addition, report as a positive value
/ if deduction, report as a negative value)		8523000		1

		8523200		Allowance for loan and lease losses includible in Tier 2 capital		8523000		1

		8523300		Unrealized gains on available-for-sale equity securities includable in Tier 2 capital		8523000		1

		8523400		Other Tier 2 capital components		8523000		1

		8524000		Tier 2 capital (includes funded instruments, noncontrolling interest, and regulatory adjustments)		8520000		1

		8230000		Mortgage servicing rights net of related tax liability		8200000		1

		9101500		Carrying Value of Purchased Credit Impaired (PCI) Loans		107000		1

		6100000		Assets		107000		1

		6110000		SECURITIES		6100000		1

		6111000		Held to Maturity (HTM)		6110000		1

		6111100		RMBS		6111000		1

		6111110		Agency RMBS		6111100		1

		6111120		Foreign RMBS		6111100		1

		6111200		Auction Rate Securities		6111000		1

		6111210		CDO		6111200		1

		6111220		CLO		6111200		1

		6111230		CMBS		6111200		1

		6112000		Available for Sale (AFS)		6110000		1

		6113000		TRADING		6110000		1

		6113100		Trading Assets		6113000		1

		6120000		LOANS		6100000		1

		6121000		Real Estate Loans		6120000		1

		6121100		First Lien Mortgages (In Domestic Offices)		6121000		1

		6121110		1st Mortgage (Domestic)		6121100		1

		6121111		Balances		6121110		1

		6121112		New originations		6121110		1

		6121113		Paydowns		6121110		1

		6121114		Asset Purchases		6121110		1

		6121115		Asset Sales		6121110		1

		6121120		1st Lien HELOAN (Domestic)		6121100		1

		6121121		Balances		6121120		1

		6121122		New originations		6121120		1

		6121123		Paydowns		6121120		1

		6121124		Asset Purchases		6121120		1

		6121125		Asset Sales		6121120		1

		6121200		Second / Junior Lien Mortgages (In Domestic Offices)		6121000		1

		6121210		Closed-End Junior Liens (Domestic)		6121200		1

		6121211		Balances		6121210		1

		6121212		New originations		6121210		1

		6121213		Paydowns		6121210		1

		6121214		Asset Purchases		6121210		1

		6121215		Asset Sales		6121210		1

		6121220		HELOC (Domestic)		6121200		1

		6121221		Balances		6121220		1

		6121222		New originations		6121220		1

		6121223		Paydowns		6121220		1

		6121224		Asset Purchases		6121220		1

		6121225		Asset Sales		6121220		1

		6121300		Mortgages (International)		6121000		1

		6121310		1st Lien Mortgages (International)		6121300		1

		6121311		Balances		6121310		1

		6121312		New originations		6121310		1

		6121313		Paydowns		6121310		1

		6121314		Asset Purchases		6121310		1

		6121315		Asset Sales		6121310		1

		6121320		2nd Lien Mortgages and HELOCs (International)		6121300		1

		6121400		CRE Loans (In Domestic Offices)		6121000		1

		6121410		Construction		6121400		1

		6121420		Multifamily		6121400		1

		6121430		Nonfarm, Non-residential		6121400		1

		6121431		Owner-Occupied		6121430		1

		6121600		Loans Secured by Farmland (In Domestic Offices)		6121000		1

		6121700		Real Estate Loans Not in Domestic Offices		6121000		1

		6121800		C & I Loans		6121000		1

		6121810		Large Commercial Credits		6121800		1

		6121820		Small Business (Graded)		6121800		1

		6121830		Small Business (Scored/Delinquency Managed)		6121800		1

		6122000		Credit Cards		6120000		1

		6122100		Card (Domestic)		6122000		1

		6122110		Balances		6122100		1

		6122120		New originations		6122100		1

		6122130		Paydowns		6122100		1

		6122140		Asset Purchases		6122100		1

		6122150		Asset Sales		6122100		1

		6122200		Card (International)		6122000		1

		6122210		Balances		6122200		1

		6122220		New originations		6122200		1

		6122230		Paydowns		6122200		1

		6122240		Asset Purchases		6122200		1

		6122250		Asset Sales		6122200		1

		6123000		Other Consumer		6120000		1

		6123100		Auto Loan/Lease (Domestic)		6123000		1

		6123110		Balances		6123100		1

		6123120		New originations		6123100		1

		6123130		Paydowns		6123100		1

		6123140		Asset Purchases		6123100		1

		6123150		Asset Sales		6123100		1

		6123200		Auto Loan/Lease (International)		6123000		1

		6123210		Balances		6123200		1

		6123220		New originations		6123200		1

		6123230		Paydowns		6123200		1

		6123240		Asset Purchases		6123200		1

		6123250		Asset Sales		6123200		1

		6123300		Auto Loans		6123000		1

		6123310		Domestic		6123300		1

		6123320		International		6123300		1

		6123500		Student Loans		6123000		1

		6123510		Balances		6123500		1

		6123520		New originations		6123500		1

		6123530		Paydowns		6123500		1

		6123540		Asset Purchases		6123500		1

		6123550		Asset Sales		6123500		1

		6124000		Total Small Business (Scored/Delinquency Managed)		6120000		1

		6124100		Scored		6124000		1

		6124110		Small Business Loan - Scored (Domestic)		6124100		1

		6124111		Balances		6124110		1

		6124112		New originations		6124110		1

		6124113		Paydowns		6124110		1

		6124114		Asset Purchases		6124110		1

		6124115		Asset Sales		6124110		1

		6124120		Small Business Loan - Scored (International)		6124100		1

		6124121		Balances		6124120		1

		6124122		New originations		6124120		1

		6124123		Paydowns		6124120		1

		6124124		Asset Purchases		6124120		1

		6124125		Asset Sales		6124120		1

		6125000		Other		6120000		1

		6125100		Other Consumer Loan (Domestic)		6125000		1

		6125110		Balances		6125100		1

		6125120		New originations		6125100		1

		6125130		Paydowns		6125100		1

		6125140		Asset Purchases		6125100		1

		6125150		Asset Sales		6125100		1

		6125200		Other Consumer Loan (International)		6125000		1

		6125210		Balances		6125200		1

		6125220		New originations		6125200		1

		6125230		Paydowns		6125200		1

		6125240		Asset Purchases		6125200		1

		6125250		Asset Sales		6125200		1

		6125300		Loans to Foreign Governments		6125000		1

		6125400		Agricultural Loans		6125000		1

		6125500		Securities Lending		6125000		1

		6125600		Loans to Depositories and Other Financial Institutions		6125000		1

		6125700		All Other Loans and Leases		6125000		1

		6125800		Unearned Income on Loans		6125000		1

		6130000		INTANGIBLES		6100000		1

		6131000		Goodwill		6130000		1

		6132000		Mortgage Servicing Rights		6130000		1

		6133000		Purchased Credit Card Relationships and Nonmortgage Servicing Rights		6130000		1

		6134000		All Other Identifiable Intangible Assets		6130000		1

		6140000		OTHER		6100000		1

		6141000		Other Assets		6140000		1

		6143000		Net deferred tax assets		6140000		1

		6200000		Liabilities		107000		1

		6210000		Deposits		6200000		1

		6211000		Customer Deposits-Domestic		6210000		1

		6211100		Non-Interest-Bearing Demand		6211000		1

		6211200		Money Market Accounts		6211000		1

		6211300		Savings		6211000		1

		6211400		NOW, ATS, and other Transaction Accounts		6211000		1

		6211500		Time Deposits		6211000		1

		6212000		Customer Deposits-Foreign		6210000		1

		6212100		Foreign Deposits		6212000		1

		6212200		Foreign Deposits-Time		6212000		1

		6220000		Fed Funds, Repos, & Other Short Term Borrowing		6200000		1

		6221000		Fed Funds		6220000		1

		6222000		Repos		6220000		1

		6223000		Other Short Term Borrowing		6220000		1

		6230000		Trading Liabilities		6200000		1

		6250000		Subordinated Notes Payable to Unconsolidated Trusts Issuing TruPS and TruPS		6200000		1

		6251000		Issued by Consolidated Special Purpose Entities		6250000		1

		6260000		Other Liabilities		6200000		1

		6270000		Net deferred tax liabilities		6200000		1

		6280000		Memo: Allowance for off-balance sheet credit exposures		6200000		1

		6300000		Capital		107000		1

		6310000		Perpetual Preferred Stock and Related Surplus		6300000		1

		6311000		Preferred stock (including related surplus) eligible for inclusion in Tier 1 capital		6310000		1

		6311100		Noncumulative perpetual preferred stock		6311000		1

		6311200		Other noncumulative preferred stock eligible for inclusion in Tier 1 capital (e.g., REIT preferred securities)		6311000		1

		6311300		Other cumulative preferred stock eligible for inclusion in Tier 1 capital (excluding TruPS)		6311000		1

		6320000		Treasury stock (including offsetting debit to the liability for ESOP debt)		6300000		1

		6321000		In the form of perpetual preferred stock		6320000		1

		6322000		In the form of common stock		6320000		1

		6323000		Issuances associated with the U.S. Department of Treasury Capital Purchase Program:		6320000		1

		6323100		Senior perpetual preferred stock or similar items		6323000		1

		6323200		Warrants to purchase common stock or similar items		6323000		1

		6330000		Common Stock (Par Value)		6300000		1

		6331000		Issuance of common stock for employee compensation		6330000		1

		6332000		Other issuance of common stock		6330000		1

		6340000		Gains and Losses		6300000		1

		6341000		Net unrealized gains (losses) on available-for-sale securities (if a gain, report as a positive value
/ if a loss, report as a negative value)		6340000		1

		6342000		Net unrealized loss on available-for-sale equity securities (report loss as a positive value)		6340000		1

		6343000		Accumulated net gains (losses) on cash flow hedges (if a gain, report as a positive value
/ if a loss, report as a negative value)		6340000		1

		6350000		Total BHC Equity Capital		6300000		1

		6351000		Total bank holding company equity capital most recently reported for the end of previous QUARTER		6350000		1

		6352000		Effect of changes in accounting principles and corrections of material accounting errors		6350000		1

		6353000		Balance end of previous QUARTER as restated		6350000		1

		6354000		Net income (loss) attributable to bank holding company		6350000		1

		6355000		Sale & Purchase of Stock		6350000		1

		6355100		Sale of perpetual preferred stock (excluding treasury stock transactions):		6355000		1

		6355110		Sale of perpetual preferred stock, gross		6355100		1

		6355120		Conversion or retirement of perpetual preferred stock		6355100		1

		6355200		Sale of common stock:		6355000		1

		6355210		Sale of common stock, gross		6355200		1

		6355220		Conversion or retirement of common stock		6355200		1

		6355300		Sale of treasury stock		6355000		1

		6355400		Purchase of treasury		6355000		1

		6355410		Share repurchases to offset issuance for employee compensation		6355400		1

		6355420		Other share repurchase		6355400		1

		6355500		(f) Enter the portion		6355000		1

		6355510		Future taxes paid used to determine item		6355500		1

		6355600		Changes incident to business combinations, net		6355000		1

		6355700		(f) Enter the portion of (e)		6355000		1

		6355800		Purchase of treasury stock		6355000		1

		6356000		Other		6350000		1

		6356100		Change in the offsetting debit to the liability for Employee Stock Ownership Plan (ESOP) debt guaranteed by the bank holding company		6356000		1

		6356200		Other adjustments to equity capital (not included above)		6356000		1

		6356300		Nonqualifying perpetual preferred stock		6356000		1

		6356400		Qualifying Class A noncontrolling (minority) interests in consolidated subsidiaries		6356000		1

		6356500		Qualifying restricted core capital elements (other than cumulative perpetual preferred stock)		6356000		1

		6356510		Restricted core capital elements included in Tier 1 capital		6356500		1

		6356511		Qualifying Class B noncontrolling (minority) interest		6356510		1

		6356512		Qualifying Class C noncontrolling (minority) interest		6356510		1

		6356513		Qualifying cumulative perpetual preferred stock		6356510		1

		6356514		Qualifying TruPS		6356510		1

		6356515		Goodwill net of any associated deferred tax liability		6356510		1

		6356600		Qualifying mandatory convertible preferred securities of internationally active bank holding companies		6356000		1

		6356700		Cumulative change in fair value of all financial liabilities accounted for under a fair value option that is included in retained earnings and is attributable to changes in the bank holding company's own creditworthiness (if a net gain, report as a positive value
/ if a net loss, report as a negative value)		6356000		1

		6357000		Disallowed		6350000		1

		6357100		Disallowed goodwill and other disallowed intangible assets		6357000		1

		6357200		Disallowed servicing assets and purchased credit card relationships		6357000		1

		6357300		Disallowed deferred tax assets		6357000		1

		6357310		Enter the amount of of deferred tax assets to be used when calculating the regulatory capital limit		6357300		1

		6357320		Enter any optional adjustment made to item 53 in item 60 as allowed in the FR Y-9C instructions		6357300		1

		6357330		Enter the amount of taxes previously paid that the bank holding company could recover through loss carrybacks if the		6357300		1

		6357340		Bank holding company?s temporary differences		6357300		1

		6357341		Taxes paid during fiscal year ended ----		6357340		1

		6357342		Taxes paid during fiscal year ended ----		6357340		1

		6357343		Taxes paid during the 9 months ended --/--/--		6357340		1

		6357350		Bank holding company?s temporary differences (both deductible and taxable) fully reverse at the report date		6357300		1

		6358000		Other additions to (deductions from) Tier 1 capital		6350000		1

		6360000		Other Equity		6300000		1

		6361000		Cash dividends declared on preferred stock		6360000		1

		6362000		Cash dividends declared on common stock		6360000		1

		6363000		Other comprehensive income		6360000		1

		6364000		Surplus (Exclude All Surplus Related to Preferred Stock)		6360000		1

		6365000		Retained Earnings		6360000		1

		6366000		Accumulated Other Comprehensive Income (AOCI)		6360000		1

		6367000		Noncontrolling (Minority) Interests in Consolidated Subsidiaries		6360000		1

		6368000		Supplemental Capital Action Information (report in $Millions unless otherwise noted)		6360000		1

		6368100		Common shares outstanding (Millions)		6368000		1

		6368110		Total number of bank holding company common shares outstanding		6368100		1

		6370000		Other Equity Capital Components		6300000		1

		6400000		OFF BALANCESHEET		107000		1

		6410000		Unused Commercial Lending Commitments and Letters of Credit		6400000		1

		7100000		LOAN LOSSES		107000		1

		7110000		First Lien Mortgages		7100000		1

		7120000		Second / Junior Lien Mortgages		7100000		1

		7121000		Closed-End Junior Liens		7120000		1

		7122000		HELOCs		7120000		1

		7130000		C & I Loans		7100000		1

		7131000		Large Commercial Credits		7130000		1

		7132000		Small Business (Graded)		7130000		1

		7133000		Small Business (Scored/Delinquency Managed)		7130000		1

		7140000		CRE Loans		7100000		1

		7141000		Construction		7140000		1

		7142000		Multifamily		7140000		1

		7143000		Nonfarm, Non-residential		7140000		1

		7150000		Credit Cards		7100000		1

		7160000		Other Consumer		7100000		1

		7161000		Auto Loans		7160000		1

		7162000		Student Loans		7160000		1

		7163000		Other		7160000		1

		7170000		Other Loans		7100000		1

		7171000		Loans to foreign governments		7170000		1

		7172000		Agricultural loans		7170000		1

		7173000		Securities Lending		7170000		1

		7174000		Loans to depositories and other financial institutions		7170000		1

		7175000		All other loans		7170000		1

		7200000		COMMITMENTS AND CONTINGENT OBLIGATIONS		107000		1

		7210000		Total Commitment and Contingent Losses		7200000		1

		7300000		SECURITIES		107000		1

		7553600		Repurchase Requests Outstanding		7550000		1

		7553700		Repurchase Reserve		7550000		1

		7553800		Litigation Reserve for Rep and Warrant Issues		7550000		1

		7553900		Projected Future Repurchase Losses		7550000		1

		7560000		Loans Securitized		7500000		1

		7561000		Original UPB		7560000		1

		7562000		Outstanding UPB (Excluding UPB Exempted or Settled)		7560000		1

		7563000		Delinquency Status as of 3Q		7560000		1

		7563010		Current		7563000		1

		7563020		Current, Previously Delinquent		7563000		1

		7563030		Current and Modified		7563000		1

		7563040		Past due 30 to 90 days		7563000		1

		7563050		Past due 90+ days		7563000		1

		7563100		Net Credit Loss Realized to-date		7560000		1

		7563200		Estimated Lifetime Net Credit Losses		7560000		1

		7563300		Repurchased UPB		7560000		1

		7563400		Repurchase Loss to-date		7560000		1

		7563500		Settlements/Make-Whole Payments to-date		7560000		1

		7563600		Repurchase Requests Outstanding		7560000		1

		7563700		Repurchase Reserve		7560000		1

		7563800		Litigation Reserve for Rep and Warrant Issues		7560000		1

		7563900		Projected Future Repurchase Losses		7560000		1

		7570000		Whole Loans sold		7500000		1

		7571000		Original UPB		7570000		1

		7572000		Outstanding UPB (Excluding UPB Exempted or Settled)		7570000		1

		7573000		Delinquency Status as of 3Q		7570000		1

		7573010		Current		7573000		1

		7573020		Current, Previously Delinquent		7573000		1

		7573030		Current and Modified		7573000		1

		7573040		Past due 30 to 90 days		7573000		1

		7573050		Past due 90+ days		7573000		1

		7573100		Net Credit Loss Realized to-date		7570000		1

		520000002		First lien Mortgages Net Charge-Offs

		520000003		Closed-end Junior Liens Net Charge-Offs

		520000004		HELOCs Net Charge-Offs

		520000005		CandI Loans Net Charge-Offs

		520000006		1-4 family construction loans Net Charge-Offs

		520000007		Other construction loans Net Charge-Offs

		520000008		Multifamily loans Net Charge-Offs

		520000009		Non-farm, non-residential owner occupied loans Net Charge-Offs

		7581000		Original UPB		7580000		1

		7582000		Outstanding UPB (Excluding UPB Exempted or Settled)		7580000		1

		7583000		Delinquency Status as of 3Q		7580000		1

		7583010		Current		7583000		1

		7583020		Current, Previously Delinquent		7583000		1

		7583030		Current and Modified		7583000		1

		7583040		Past due 30 to 90 days		7583000		1

		7583050		Past due 90+ days		7583000		1

		7583100		Net Credit Loss Realized to-date		7580000		1

		7583200		Estimated Lifetime Net Credit Losses		7580000		1

		7583300		Repurchased UPB		7580000		1

		7583400		Repurchase Loss to-date		7580000		1

		7583500		Settlements/Make-Whole Payments to-date		7580000		1

		7583600		Repurchase Requests Outstanding		7580000		1

		7583700		Repurchase Reserve		7580000		1

		7583800		Litigation Reserve for Rep and Warrant Issues		7580000		1

		7583900		Projected Future Repurchase Losses		7580000		1

		7600000		PRE-PROVISION NET REVENUE		107000		1

		7610000		Net interest income		7600000		1

		7611000		Retail and Small Business		7610000		1

		7611100		Domestic		7611000		1

		7611110		Credit Cards		7611100		1

		7611111		Credit Card Interchange Revenues - Gross (exclude charge cards)		7611110		1

		7611112		Credit Card Purchase Volume (exclude charge cards)		7611110		1

		7611200		Mortgages		7611000		1

		7611210		Average Third-Party Residential Mortgages Serviced		7611200		1

		7611220		Production Revenues - Gross (1)		7611200		1

		7611230		Servicing Revenue - Net (2)		7611200		1

		7611300		Home Equity		7611000		1

		7611400		Retail and Small Business Banking		7611000		1

		7611410		Debit Card Interchange - Gross		7611400		1

		7611420		Debit Card Purchase Volume		7611400		1

		7611500		Other Retail and Small Business		7611000		1

		7611600		International Retail and Small Business		7611000		1

		7611610		Credit Card Net Revenues (3)		7611600		1

		7612000		Commercial Lending		7610000		1

		7613000		Investment Banking		7610000		1

		7614000		Sales and Trading		7610000		1

		7615000		Investment Management		7610000		1

		7616000		Investment Services		7610000		1

		7617000		Treasury Services		7610000		1

		7618000		Insurance Services		7610000		1

		7618100		Retirement / Corporate Benefits Products		7618000		1

		7618200		Corporate / Other		7618000		1

		7620000		Noninterest income		7600000		1

		7621000		Retail and Small Business		7620000		1

		7621200		Credit Cards		7621000		1

		7621300		Mortgages and Home Equity		7621000		1

		7621400		Retail and Small Business Banking		7621000		1

		7621500		Other Retail and Small Business		7621000		1

		7621600		International Retail and Small Business		7621000		1

		7622000		Commercial Lending		7620000		1

		7623000		Investment Banking		7620000		1

		7623100		Compensation - Total		7623000		1

		7623200		Compensation - Variable Pay		7623000		1

		7623300		Advisory		7623000		1

		7623310		Average Fee Rate		7623300		1

		7623320		Deal Volume		7623300		1

		7623330		Number of Deals		7623300		1

		7623340		Market Share		7623300		1

		7623400		Equity Underwriting		7623000		1

		7623410		Average Fee Rate		7623400		1

		7623420		Deal Volume		7623400		1

		7623430		Market Share		7623400		1

		7623500		Debt Underwriting		7623000		1

		7623510		Average Fee Rate		7623500		1

		7623520		Deal Volume		7623500		1

		7623530		Market Share		7623500		1

		7623600		Corporate Lending		7623000		1

		7623610		Average Fee Rate		7623600		1

		7623620		Deal Volume		7623600		1

		7623630		Market Share		7623600		1

		7623700		Merchant Banking / Private Equity		7623000		1

		7623710		AUM		7623700		1

		7624000		Sales and Trading		7620000		1

		7624100		Total Proprietary Trading Revenues		7624000		1

		7624200		Compensation - Total		7624000		1

		7624300		Compensation - Variable Pay		7624000		1

		7624400		Equities		7624000		1

		7624410		Commission and Fees		7624400		1

		7624420		Average Asset Balance		7624400		1

		7624500		Fixed Income		7624000		1

		7624510		Commission and Fees		7624500		1

		7624520		Average Asset Balance		7624500		1

		7624600		Commodities		7624000		1

		7624610		Commission and Fees		7624600		1

		7624620		Average Asset Balance		7624600		1

		7624700		Prime Brokerage		7624000		1

		7624710		Average Client Balances		7624700		1

		7624720		Transaction Volume		7624700		1

		7625000		Investment Management		7620000		1

		7625100		Asset Management		7625000		1

		7625110		AUM - Total		7625100		1

		7625120		AUM - Equities		7625100		1

		7625130		AUM - Other		7625100		1

		7625140		Net Inflows/Outflows		7625100		1

		7626000		Wealth Management / Private Banking		7620000		1

		7626100		AUM		7626000		1

		7626200		Net Inflows/Outflows		7626000		1

		7626300		Number of Financial Advisors		7626000		1

		7627000		Investment Services		7620000		1

		7627100		Asset Servicing		7627000		1

		7627110		Assets under Custody and Administration		7627100		1

		7627120		Securities Lending Revenue		7627100		1

		7627200		Issuer Services		7627000		1

		7627220		Number of Deals Administered		7627200		1

		7627300		Other Investment Services		7627000		1

		7628000		Treasury Services		7620000		1

		7628100		Average Interest Rate Spread between Loan and Deposit Yields		7628000		1

		7629000		Insurance Services		7620000		1

		7629100		Retirement / Corporate Benefits Products		7629000		1

		7629200		Corporate / Other		7629000		1

		7630000		Noninterest expense		7600000		1

		7631000		Compensation Expense		7630000		1

		7631010		Salary Expense		7631000		1

		7631020		Benefits Expense		7631000		1

		7631030		Stock Based Compensation		7631000		1

		7631040		Variable Pay		7631000		1

		7631100		Operational Risk Expense (links to Operational Risk Template)		7630000		1

		7631110		Litigation Expense & Penalties		7630000		1

		7631120		Occupancy Expense		7630000		1

		7631130		Professional and Outside Service Expense		7630000		1

		7631140		Other Non-Interest Expense		7630000		1

		7631150		Applicable income taxes (foreign and domestic)		7630000		1

		7631160		Valuation Adjustment for firm's own debt under fair value option (FVO)		7630000		1

		7631170		Loss resulting from trading shock exercise (if applicable)		7630000		1

		7631180		Goodwill Impairment		7630000		1

		7631190		One Time Items - Income		7630000		1

		7631200		One Time Items - Expenses		7630000		1

		7631210		Extraordinary items and other adjustments, net of income taxes		7630000		1

		7631220		Net income (loss) attributable to minority interests		7630000		1

		7640000		Optional Immaterial Segment Revenue		7600000		1

		7700000		AVERAGE EXPOSURES		107000		1

		7710000		Quarter End Weighted Average Maturity of Assets		7700000		1

		7710001		Primary		7710000		1

		7710100		First Lien Mortgages		7710001		1

		7710200		Closed-End Junior Liens		7710001		1

		7710300		HELOCs		7710001		1

		7710400		C & I Loans		7710001		1

		7710500		CRE Loans		7710001		1

		7710600		Credit Cards		7710001		1

		7710700		Auto Loans		7710001		1

		7710800		Student Loans		7710001		1

		7710900		Other		7710001		1

		7711000		Small Business (Scored/Delinquency Managed)		7710001		1

		7711100		Other Loans & Leases		7710001		1

		7711200		Interest-Bearing Securities (AFS, HTM, and/or Trading)		7710001		1

		7720000		Quarter End Weighted Average Maturity of Liabilities		7700000		1

		7720001		Primary		7720000		1

		7721000		Domestic Time Deposits		7720001		1

		7722000		Foreign Deposits-Time		7720001		1

		7723000		Fed Funds		7720001		1

		7724000		Repos		7720001		1

		7725000		Other Short Term Borrowing		7720001		1

		7726000		Trading Liabilities		7720001		1

		7727000		Subordinated Notes Payable to Unconsolidated Trusts Issuing TruPS and TruPS		7720001		1

		7729000		All Other Long Term Debt		7720001		1

		7730000		Retail Deposit Repricing Beta for normal rate movements		7700000		1

		7730001		Primary		7730000		1

		7730002		Supplementary		7730000		1

		7731000		Money Market Accounts		7730001		1

		7732000		Savings		7730001		1

		7733000		NOW, ATS, and other Transaction Accounts		7730001		1

		7734000		Time Deposits		7730001		1

		7740000		Average Interest-Bearing Asset Balances ($ Mil) (1)		7700000		1

		7741000		First Lien Mortgages		7740000		1

		7742000		Second / Junior Lien Mortgages		7740000		1

		7742100		Closed-End Junior Liens		7742000		1

		7742200		HELOCs		7742000		1

		7743000		C & I Loans		7740000		1

		7744000		CRE Loans		7740000		1

		7745000		Credit Cards		7740000		1

		7746000		Other Consumer		7740000		1

		7746100		Auto Loans		7746000		1

		7746200		Student Loans		7746000		1

		7746300		Other		7746000		1

		7746400		Small Business (Scored/Delinquency Managed)		7746000		1

		7747000		Other Loans & Leases		7740000		1

		7748000		Interest-Bearing Securities (AFS, HTM, and/or Trading Assets)		7740000		1

		7749000		Deposits with Banks & Other		7740000		1

		7750000		Average Rates Earned (%)		7700000		1

		7751000		Loans		7750000		1

		7751100		First Lien Mortgages		7751000		1

		7751200		Second / Junior Lien Mortgages		7751000		1

		7751210		Closed-End Junior Liens		7751200		1

		7751220		HELOCs		7751200		1

		7751300		C & I Loans		7751000		1

		7751400		CRE Loans		7751000		1

		7751500		Credit Cards		7751000		1

		7751600		Other Consumer		7751000		1

		7751610		Auto Loans		7751600		1

		7751620		Student Loans		7751600		1

		7751630		Other		7751600		1

		7751700		Small Business (Scored/Delinquency Managed)		7751000		1

		7751800		Other Loans & Leases		7751000		1

		7752000		Interest-Bearing Securities (AFS, HTM, and/or Trading)		7750000		1

		7753000		Deposits with Banks & Other		7750000		1

		7754000		Interest Income from above		7750000		1

		7755000		Other Interest Income (2)		7750000		1

		7760000		Average Interest-Bearing Liability Balance ($ Mil)		7700000		1

		7761000		Customer Deposits-Domestic		7760000		1

		7761100		Non-Interest-Bearing Demand		7761000		1

		7761200		Money Market Accounts		7761000		1

		7761300		Savings		7761000		1

		7761400		NOW, ATS, and other Transaction Accounts		7761000		1

		7761500		Time Deposits		7761000		1

		7762000		Customer Deposits-Foreign		7760000		1

		7762100		Foreign Deposits		7762000		1

		7762200		Foreign Deposits-Time		7762000		1

		7763000		Fed Funds, Repos, & Other Short Term Borrowing		7760000		1

		7763100		Fed Funds		7763000		1

		7763200		Repos		7763000		1

		7763300		Other Short Term Borrowing		7763000		1

		7764000		Trading Liabilities		7760000		1

		7765000		Subordinated Notes Payable to Unconsolidated Trusts Issuing TruPS and TruPS		7760000		1

		7767000		All Other Long Term Debt		7760000		1

		7770000		Average Liability Rates (%)		7700000		1

		7771000		Customer Deposits-Domestic		7770000		1

		7771100		Non-Interest-Bearing Demand		7771000		1

		7771200		Money Market Accounts		7771000		1

		7771300		Savings		7771000		1

		7771400		NOW, ATS, and other Transaction Accounts		7771000		1

		7771500		Time Deposits		7771000		1

		7772000		Customer Deposits-Foreign		7770000		1

		7772100		Foreign Deposits		7772000		1

		7772200		Foreign Deposits-Time		7772000		1

		7773000		Fed Funds, Repos, & Other Short Term Borrowing		7770000		1

		7773100		Fed Funds		7773000		1

		7773200		Repos		7773000		1

		7773300		Other Short Term Borrowing		7773000		1

		7774000		Trading Liabilities		7770000		1

		7775000		Subordinated Notes Payable to Unconsolidated Trusts Issuing TruPS and TruPS		7770000		1

		7775100		Issued by Consolidated Special Purpose Entities		7775000		1

		7776000		All Other Long Term Debt		7770000		1

		7776100		Interest Expense from above		7776000		1

		7776200		Other Interest Expense (3)		7776000		1

		7810001		Supplementary		7710000		1

		7810100		First Lien Mortgages		7810001		1

		7810200		Second/Junior Lien Mortgages		7810001		1

		7810210		Closed-End Junior Liens		7810001		1

		7810220		HELOCs		7810001		1

		7810300		C & I Loans		7810001		1

		7810400		CRE Loans		7810001		1

		7810500		Credit Cards		7810001		1

		7810600		Other Consumer		7810001		1

		7810610		Auto Loans		7810001		1

		7810620		Student Loans		7810001		1

		7810630		Other		7810001		1

		7810640		Small Business (Scored/Delinquency Managed)		7810001		1

		7810700		Other Loans & Leases		7810001		1

		7810800		Interest-Bearing Securities (AFS, HTM, and/or Trading)		7810001		1

		7820001		Supplementary		7720000		1

		7821000		Domestic Time Deposits		7820001		1

		7822000		Foreign Deposits-Time		7820001		1

		7823000		Fed Funds, Repos, & Other Short Term Borrowing		7820001		1

		7823100		Fed Funds		7823000		1

		7823200		Repos		7823000		1

		7823300		Other Short Term Borrowing		7823000		1

		7824000		Trading LiabilitiesSubordinated Notes Payable to Unconsolidated Trusts Issuing Trusted Preferred Securities		7820001		1

		9101600		Net Accretion of discount on PCI Loans included in interest income		107000		1

		61213210		2nd Lien Mortgages (International)		6121320		1

		61213211		Balances		61213210		1

		61213212		New originations		61213210		1

		61213213		Paydowns		61213210		1

		61213214		Asset Purchases		61213210		1

		61213215		Asset Sales		61213210		1

		63555110		Future taxable income consistent with item		6355510		1

		63555111		Income (loss) reported to IRS on Schedule M3 (line 30) for fiscal year ended ----		63555110		1

		63555112		Income (loss) reported to IRS on Schedule M3 (line 30) for fiscal year ended ----		63555110		1

		8610000		Credit Spreads		8600000		1

		8611000		Counterparty Spread		8610000		1

		8611100		Aggregate by rating:		8611000		1

		8611101		AAA		8611100		1

		8611102		AA		8611100		1

		8611103		A		8611100		1

		8611104		BBB		8611100		1

		8611105		BB		8611100		1

		8611106		B		8611100		1

		8611107		CCC		8611100		1

		8611108		CC		8611100		1

		8611109		C		8611100		1

		8611110		NR		8611100		1

		8612000		Reference Spread		8610000		1

		8612100		Aggregate by rating:		8612000		1

		8612101		AAA		8612100		1

		8612102		AA		8612100		1

		8612103		A		8612100		1

		8612104		BBB		8612100		1

		8612105		BB		8612100		1

		8612106		B		8612100		1

		8612107		CCC		8612100		1

		8612108		CC		8612100		1

		8612109		C		8612100		1

		8612110		NR		8612100		1

		8620000		Interest Rates (bps)		8600000		1

		8621000		EUR		8620000		1

		8621100		<=1Y		8621000		1

		8621200		1-5Y		8621000		1

		8621300		>=5-10Y		8621000		1

		8621400		>=10Y		8621000		1

		8621500		All Maturities		8621000		1

		8622000		GBP		8620000		1

		8622100		<=1Y		8622000		1

		8622200		1-5Y		8622000		1

		8622300		>=5-10Y		8622000		1

		8622400		>=10Y		8622000		1

		8622500		All Maturities		8622000		1

		8623000		USD		8620000		1

		8623100		<=1Y		8623000		1

		8623200		1-5Y		8623000		1

		8623300		>=5-10Y		8623000		1

		8623400		>=10Y		8623000		1

		8623500		All Maturities		8623000		1

		8624000		Other material sensitivities		8620000		1

		8624100		<<Insert name/ definition>>		8624000		1

		8630000		FX (%)		8600000		1

		8631000		EUR		8630000		1

		8632000		GBP		8630000		1

		8633000		Other material FX sensitivities		8630000		1

		8633100		<<Insert name/ definition>>		8633000		1

		8640000		Equity (%)		8600000		1

		8641000		US <<Define>>		8640000		1

		8642000		Europe <<Define>>		8640000		1

		8643000		Other  <<Define>>		8640000		1

		8644000		Other material Equity sensitivities		8640000		1

		8644100		<<Insert name/ definition>>		8644000		1

		8650000		Commodities (%)		8600000		1

		8651000		Oil & Oil Products		8650000		1

		8652000		Natural Gas		8650000		1

		8653000		Power		8650000		1

		8654000		Coal & Freight		8650000		1

		8655000		Softs & Ags		8650000		1

		8656000		Precious Metals		8650000		1

		8657000		Base Metals		8650000		1

		8658000		Other material Commodity sensitivities		8650000		1

		8658100		<<Insert name/ definition>>		8658000		1

		8659000		Other material sensitivities		8650000		1

		8659100		<<Insert name/ definition/units>>		8659000		1

		9100100		Schedule HC-R?Regulatory Capital		107000		1

		9100200		Average Total Assets for Leverage Capital Purposes		107000		1

		9100300		Schedule HC-R ? Memoranda		107000		1

		9100400		Schedule HC-F?Other Assets		107000		1

		9100500		Schedule HC-G?Other Liabilities		107000		1

		9100600		Schedule HC-M?Memoranda		107000		1

		861110009		Charge Card (Domestic)

		864100000		Balances

		864100001		Balance from vintages < PQ 1

		9101300		Metrics for Net Interest Income Worksheet (Required only for BHCs that were required to complete the Net Interest Income Worksheet)		107000		1

		7621100		Domestic		7621000		1

		7728000		Issued by Consolidated Special Purpose Entities		7720001		1

		7756000		Total Interest Income		7750000		1

		7766000		Issued by Consolidated Special Purpose Entities		7760000		1

		8525000		For validation purposes, enter the value of Tier 2 capital per Schedule HC-R		8520000		1

		623000000		Accumulated net gains (losses) on cash flow hedges (if a gain, report as a positive value/ if a loss, report as a negative value)

		624000000		Nonqualifying perpetual preferred stock

		625000000		Qualifying Class A noncontrolling (minority) interests in consolidated subsidiaries

		626000000		Qualifying restricted core capital elements (other than cumulative perpetual preferred stock)

		627000000		Qualifying mandatory convertible preferred securities of internationally active bank holding companies

		628000000		Disallowed goodwill and other disallowed intangible assets

		629000001		Cumulative change in fair value of all financial liabilities accounted for under a fair value option that is included in retained earnings and is attributable to changes in the bank holding company's own creditworthiness (if a net gain, report as a positive value/ if a net loss, report as a negative value)

		629000002		Subtotal (sum of items 18, 23, 24, 25, less items 19, 20, 21, 22, 26, 27)

		629000003		Disallowed servicing assets and purchased credit card relationships

		629000004		Disallowed deferred tax assets

		629000006		Shortfall of eligible credit reserves below total expected credit losses (50% of shortfall plus any Tier 2 carryover) (advanced approaches institutions that exit parallel run only)

		629000007		Gain-on-sale associated with securitization exposures (advanced approaches institutions that exit parallel run only)

		629000008		Certain failed capital markets transactions (50% of deductions plus any Tier 2 carryover) (advanced approaches institutions that exit parallel run only)

		629000009		Other securitization deductions (50% of deductions plus any Tier 2 carryover) (advanced approaches institutions that exit parallel run only)

		629000010		Insurance underwriting subsidiaries' minimum regulatory capital (advanced approaches institutions that exit parallel run only)

		629000005		Other additions to (deductions from) Tier 1 capital**

		620000000		Tier 1 capital (sum of items 28 and 36, less items 29 through 35)

		610000004		Tier 2 capital

		630000001		Qualifying subordinated debt, redeemable preferred stock, and restricted core capital elements (except Class B noncontrolling (minority) interest) not includable in items 24 or 25

		630000002		Cumulative perpetual preferred stock included in item 22 and Class B noncontrolling (minority) interest not included in item 24, but includable in Tier 2 capital

		630000003		Allowance for loan and lease losses includable in Tier 2 capital (non-advanced approaches institutions and advanced approaches institutions that have not exited parallel run only)

		630000004		Excess of eligible credit reserves over total expected credit losses (up to 0.60% of credit risk-weighted assets) (advanced approaches institutions that exit parallel run only)

		630000005		Unrealized gains on available-for-sale equity securities includable in Tier 2 capital

		630000006		Insurance underwriting subsidiaries' minimum regulatory capital (advanced approaches institutions that exit parallel run only)

		630000007		Other additions to (deductions from) Tier 2 capital (advanced approaches institutions that exit parallel run only)

		630000008		Shortfall of eligible credit reserves below total expected credit losses (up to lower of 50% of the shortfall or amount of Tier 2 capital) (advanced approaches institutions that exit parallel run only)

		630000009		Certain failed capital markets transactions (up to lower of 50% of deductions from such failed transactions or amount of Tier 2 capital) (advanced approaches institutions that exit parallel run only)

		630000010		Other securitization deductions (up to lower of 50% of deductions or amount of Tier 2 capital) (advanced approaches institutions that exit parallel run only)

		630000011		Other Tier 2 capital components

		630000012		Tier 2 capital (sum of items 38 through 42 and 44 and 48, less item 43 and items 45 through 47)

		630000013		Allowable Tier 2 capital (lesser of item 37 or 49)

		630000014		Deductions for total risk-based capital

		630000015		Total risk-based capital (sum of items 37 and 50 less item 51)

		610000005		Regulatory Capital per Revised Regulatory Capital Rule (July 2013)

		630000016		AOCI opt-out election? (enter 1 for Yes/ enter 0 for No)

		610000006		Common equity tier 1

		629000011		Common stock and related surplus, net of treasury stock and unearned employee stock ownership plan (ESOP) shares

		629000012		Retained earnings

		629000013		Accumulated other comprehensive income (AOCI)

		629000014		Common equity tier 1 minority interest includable in common equity tier 1 capital

		629000015		Common equity tier 1 before adjustments and deductions (sum of items 54 through 57, reflective of transition provisions)

		610000007		Common equity tier 1 capital: adjustments and deductions

		629000016		Goodwill net of associated deferred tax liabilities (DTLs)

		629000017		Intangible assets (other than goodwill and mortgage servicing assets (MSAs)), net of associated DTLs

		629000018		Deferred tax assets (DTAs) that arise from net operating loss and tax credit carryforwards, net of any related valuation allowances and net of DTLs

		610000008		If Item 53 is ??for ?es? complete items 62 through 66 only for AOCI related adjustments.

		629000019		AOCI related adjustments: Net unrealized gains (losses) on available-for-sale securities (if a gain, report as a positive value/ if a loss, report as a negative value)

		629000020		AOCI related adjustments: Net unrealized loss on available-for-sale preferred stock classified as an equity security under GAAP and available-for-sale equity exposures (report loss as a positive value)

		629000021		AOCI related adjustments: Accumulated net gains (losses) on cash flow hedges (if a gain, report as a positive value/ if a loss, report as a negative value)

		629000022		AOCI related adjustments: Amounts recorded in AOCI attributed to defined benefit postretirement plans resulting from the initial and subsequent application of the relevant GAAP standards that pertain to such plans  (if a gain, report as a positive value/ if a loss, report as a negative value)

		629000023		AOCI related adjustments: Net unrealized gains (losses) on held-to-maturity securities that are included in AOCI (if a gain, report as a positive value/ if a loss, report as a negative value)

		610000009		If Item 53 is ??for ?o? complete item 67 only for AOCI related adjustments.

		629000024		AOCI related adjustments: Accumulated net gain (loss) on cash flow hedges included in AOCI, net of applicable tax effects, that relate to the hedging of items that are not recognized at fair value on the balance sheet (if a gain, report as a positive value/ if a loss, report as a negative value)

		629000025		Other deductions from (additions to) common equity tier capital 1 before threshold-based deductions: Unrealized net gain (loss) related to changes in the fair value of liabilities that are due to changes in own credit risk (if a gain, report as a positive value/ if a loss, report as a negative value)

		629000026		Other deductions from (additions to) common equity tier capital 1 before threshold-based deductions: All other deductions from (additions to) common equity tier 1 capital before threshold-based deductions

		629000027		Non-significant investments in the capital of unconsolidated financial institutions in the form of common stock that exceed the 10 percent threshold for non-significant investments

		629000028		Subtotal (item 58 minus items 59 through 70, reflective of transition provisions)

		631000007		Significant investments in the capital of unconsolidated financial institutions in the form of common stock, net of associated DTLs, that exceed the 10 percent common equity tier 1 capital deduction threshold (item 103)

		631000012		MSAs, net of associated DTLs, that exceed the 10 percent common equity tier 1 capital deduction threshold (item 108)

		629000042		DTAs arising from temporary differences that could not be realized through net operating loss carrybacks, net of related valuation allowances and net of DTLs, that exceed the 10 percent common equity tier 1 capital deduction threshold (item 111)

		631000021		Amount of significant investments in the capital of unconsolidated financial institutions in the form of common stock/ MSAs, net of associated DTLs/ and DTAs arising from temporary differences that could not be realized through net operating loss carrybacks, net of related valuation allowances and net of DTLs/ that exceeds the 15 percent common equity tier 1 capital deduction threshold (item 117)

		629000029		Deductions applied to common equity tier 1 capital due to insufficient amount of additional tier 1 capital and tier 2 capital to cover deductions

		629000030		Total adjustments and deductions for common equity tier 1 capital (sum of items 72 through 76 reflective of transition provisions)

		629000031		Common equity tier 1 capital

		610000010		Additional tier 1 capital

		629000032		Additional tier 1 capital instruments plus related surplus

		629000033		Non-qualifying capital instruments subject to phase out from additional tier 1 capital

		629000034		Tier 1 minority interest not included in common equity tier 1 capital

		629000035		Additional tier 1 capital before deductions, reflective of transition provisions

		629000036		Additional tier 1 capital deductions

		629000037		Additional tier 1 capital, reflective of transition provisions

		610000011		Tier 1 capital

		629000038		Tier 1 capital, reflective of transition provisions (sum of items 78 and 84)

		610000012		Tier 2 capital

		629000039		Tier 2 capital instruments plus related surplus

		629000040		Non-qualifying capital instruments subject to phase out from tier 2 capital

		629000041		Total capital minority interest that is not included in tier 1 capital

		629000043		(Advanced approaches holding companies that exit parallel run only): eligible credit reserves includable in tier 2 capital

		629000044		Unrealized gains on available-for-sale preferred stock classified as an equity security under GAAP and available-for-sale equity exposures includable in tier 2 capital

		629000045		Tier 2 capital before deductions, reflective of transition provisions

		629000046		(Advanced approaches holding companies that exit parallel run only): Tier 2 capital before deductions, reflective of transition provisions

		629000047		Tier 2 capital deductions

		629000048		Tier 2 capital, reflective of transition provisions

		629000049		(Advanced approaches holding companies that exit parallel run only): Tier 2 capital, reflective of transition provisions

		610000013		Total capital

		631000001		Total capital, relfective of transition provisions (sum of items 85 and 95)

		631000002		(Advanced approaches holding companies that exit parallel run only): Total capital, reflective of transition provisions (sum of items 85 and 96)

		610000014		10%/15% Threshold Deductions Calculations

		610000015		Significant investments in the capital of unconsolidated financial institutions in the form of common stock, net of associated DTLs

		631000003		Gross significant investments in the capital of unconsolidated financial institutions in the form of common stock

		631000004		Permitted offsetting short positions in relation to the specific gross holdings included above

		631000005		Significant investments in the capital of unconsolidated financial institutions in the form of common stock net of short positions  (greater of item 99 minus 100 or zero)

		631000006		10 percent common equity tier 1 deduction threshold (10 percent of item 71)

		610000016		MSAs, net of associated DTLs

		631000008		Total mortgage servicing assets classified as intangible

		631000009		Associated deferred tax liabilities which would be extinguished if the intangible becomes impaired or derecognized under the relevant accounting standards

		631000010		Mortgage servicing assets net of related deferred tax liabilities (item 104 minus item 105)

		631000011		10 percent common equity tier 1 deduction threshold (10 percent of item 71)

		610000017		DTAs arising from temporary differences that could not be realized through net operating loss carrybacks, net of related valuation allowances and net of DTLs

		631000013		DTAs arising from temporary differences that could not be realized through net operating loss carrybacks, net of related valuation allowances and net of DTLs

		631000014		10 percent common equity tier 1 deduction threshold (10 percent of item 71)

		631000015		Amount to be deducted from common equity tier 1 due to 10 percent deduction threshold (greater of item 109 minus 10 percent of item 110 or zero)

		610000018		Aggregate of items subject to the 15% limit (significant investments, mortgage servicing assets and deferred tax assets arising from temporary differences)

		631000016		Sum of items 101, 106, and 109

		631000017		15 percent common equity tier 1 deduction threshold (15 percent of item 71)

		631000018		Sum of items 103, 108, and 111

		631000019		Item 112 minus item 114

		631000020		Amount to be deducted from common equity tier 1 due to 15 percent deduction threshold, before transition provision (greater of item 115 minus item 113 or zero)

		610000019		Total Assets for the Leverage Ratio

		634000001		Average total consolidated assets

		634000002		Deductions from common equity tier 1 capital and additional tier 1 capital (sum of items 59, 60, and 61, and 68)

		634000003		Other deductions from (additions to) assets for leverage ratio purposes

		634000004		Total assets for the leverage ratio (item 118 minus items 119 and 120, reflective of transition provisions)

		610000020		REGULATORY CAPITAL AND RATIOS

		631000000		Tier 1 common capital***

		404		Total risk-weighted assets using general risk-based capital rules ('General RWA' worksheet item 5)

		405		Total risk-weighted assets using standardized approach ('General RWA' worksheet item 6)

		204		(Advanced approaches holding companies that exit parallel run only): total risk-weighted assets using advanced approaches rules  (from 'Advanced RWA' worksheet item 5)

		634000019		Total assets for the leverage ratio per general risk-based capital rules

		634000005		Tier 1 common ratio (%) (based upon generally applicable risk weighted assets) (item 122 divided by item 129)

		634000006		(Advanced approaches holding companies that exit parallel run only): Tier 1 common ratio (%) (item 122 divided by item 131)

		634000007		Common equity tier 1 ratio (%) (item 123 divided by item 129 or 130)

		634000008		(Advanced approaches holding companies that exit parallel run only): Common equity tier 1 ratio (%) (item 123 divided by item 131)

		634000009		Tier 1 capital ratio (%) (item 124 or 125 divided by item 129 or 130)

		634000010		(Advanced approaches holding companies that exit parallel run only): Tier 1 capital ratio (%) (item 124 or 125 divided by item 131)

		634000011		Total capital ratio (%) (item 126 or 127 divided by item 129 or 130)

		634000012		(Advanced approaches holding companies that exit parallel run only): Total capital ratio (%) (item 128 divided by item 131)

		634000013		Tier 1 leverage ratio (%) (item 124 or 125 divided by item 132 or 133)

		635000000		Schedule HC-R ?Memoranda

		634000020		Preferred stock (including related surplus) eligible for inclusion in Tier 1 capital:

		635000001		Noncumulative perpetual preferred stock

		635000002		Other noncumulative preferred stock eligible for inclusion in Tier 1 capital (e.g., REIT preferred securities)

		635000003		Other cumulative preferred stock eligible for inclusion in Tier 1 capital (excluding TruPS)

		634000021		Treasury stock (including offsetting debit to the liability for ESOP debt):

		635000004		In the form of perpetual preferred stock

		635000005		In the form of common stock

		634000022		Restricted core capital elements included in Tier 1 capital:

		635000006		Qualifying Class B no controlling (minority) interest

		635000007		Qualifying Class C no controlling (minority) interest)

		635000008		Qualifying cumulative perpetual preferred stock

		635000009		Qualifying TruPS

		635000010		Goodwill net of any associated deferred tax liability

		634000014		Is the bank holding company internationally active for purposes of the qualifying restricted core capital limit tests?

		634000023		Schedule HC-F?ther Assets

		636000000		Net deferred tax assets

		634000024		Schedule HC-G?ther Liabilities

		637000000		Net deferred tax liabilities

		638000000		Schedule HC-M?emoranda

		638000001		Total number of bank holding company common shares outstanding

		634000025		Issuances associated with the U.S. Department of Treasury Capital Purchase Program:

		638000002		Senior perpetual preferred stock or similar items

		638000003		Warrants to purchase common stock or similar items

		639000000		Disallowed Deferred Tax Assets Calculation (Schedule HC-R Instructions)

		634000015		(b) Enter 10% of the tier 1 subtotal

		639000011		(c) Enter the amount of  deferred tax assets to be used when calculating the regulatory capital limit

		634000026		Enter any optional adjustment made to item 155 in item 162 as allowed in the FR Y-9C instructions

		639000001		(d) Enter the amount of taxes previously paid that the bank holding company could recover through loss carrybacks if the bank holding company? temporary differences (both deductible and taxable) fully reverse at the report date****

		634000027		(e) Amount of deferred tax assets that is dependent upon future taxable income

		639000002		(f) Enter the portion of (e) that the bank holding company could realize within the next 12 months based on its projected future taxable income. Future taxable income should not include net operating loss carryforwards to be used during the next 12 months or existing temporary differences that are expected to reverse over the next 12 months

		634000016		(h) Subtract (g) from (e), cannot be less than 0 (must equal item 30)

		639000003		Future taxes paid used to determine item 166

		639000004		Future taxable income consistent with item 166

		634000028		Supplemental Capital Action Information (report in $Millions unless otherwise noted)*****

		639000005		Cash dividends declared on common stock

		265		Balance Sheet Amount

		266		RWA

		267		Default fund contributions

		268		Balance Sheet Amount

		269		RWA

		270		Equity Exposures RWA

		271		Other Assets

		272		Balance Sheet Amount

		273		RWA

		274		CVA Capital Charge (risk-weighted asset equivalent)(Revised regulatory capital rule, July 2013)

		275		Advanced CVA Approach

		276		Unstressed VaR with Multipliers

		277		Stressed VaR with Multipliers

		278		Simple CVA Approach

		279		Assets subject to the general risk-based capital requirements

		280		Operational RWA

		281		Operational RWA

		282		Total risk-based capital requirement for operational risk without dependence assumptions

		285		Market RWA

		286		VaR-based capital requirement

		287		Stressed VaR-based capital requirement

		288		Incremental risk capital requirement

		289		Comprehensive risk capital requirement (excluding non-modeled correlation)

		290		Non-modeled Securitization

		291		Net Long

		292		Net Short

		293		Specific risk add-on (excluding securitization and correlation)

		294		Sovereign debt positions

		295		Government sponsored entity debt positions

		296		Depository institution, foreign bank, and credit union debt positions

		297		Public sector entity debt positions

		298		Corporate debt positions

		299		Equity

		300		Capital requirement for de minimis exposures

		302		Other RWA

		303		Excess eligible credit reserves not included in tier 2 capital

		305		Total RWA

		861110001		First Lien Mortgages (in Domestic Offices)

		861111000		New originations

		861112000		Paydowns

		861113000		Asset Purchases

		861114000		Asset Sales

		711111100		Cumulative interim loan losses - Non PCI

		711111200		Cumulative interim loan losses - PCI

		861110002		First Lien HELOANs (in Domestic Offices)

		861121000		New originations

		861122000		Paydowns

		861123000		Asset Purchases

		861124000		Asset Sales

		711112100		Cumulative interim loan losses - Non PCI

		711112200		Cumulative interim loan losses - PCI

		861110003		Closed-End Junior Liens (in Domestic Offices)

		861211000		New originations

		861212000		Paydowns

		861213000		Asset Purchases

		861214000		Asset Sales

		711121100		Cumulative interim loan losses - Non PCI

		711121200		Cumulative interim loan losses - PCI

		861110004		HELOCs (in Domestic Offices)

		861220001		Balance from vintages < PQ 1

		861220002		Balance from vintage PQ 1 - PQ 5

		861220003		Balance from vintage PQ 6 - PQ 9

		861221000		Paydowns

		861222000		Asset Purchases

		861223000		Asset Sales

		711122100		Cumulative interim loan losses - Non PCI

		711122200		Cumulative interim loan losses - PCI

		861110005		First Lien Mortgages and HELOANs (International)

		862110000		New originations

		862120000		Paydowns

		862130000		Asset Purchases

		862140000		Asset Sales

		711211000		Cumulative interim loan losses - Non PCI

		711212000		Cumulative interim loan losses - PCI

		861110006		Closed-End Junior Liens and HELOCs (International)

		862210000		New originations

		862220000		Paydowns

		862230000		Asset Purchases

		862240000		Asset Sales

		711221000		Cumulative interim loan losses - Non PCI

		711222000		Cumulative interim loan losses - PCI

		861110007		Corporate Card (Domestic)

		863310000		Balances

		863311000		Paydowns

		863312000		Asset Purchases

		863313000		Asset Sales

		711331000		Loan Losses

		861110008		Business Card (Domestic)

		863320000		Balances

		863321000		Paydowns

		863322000		Asset Purchases

		863323000		Asset Sales

		711332000		Loan Losses

		514		DTAs arising from temporary differences that could not be realized through net operating loss carrybacks, net of related valuation allowances and net of DTLs

		515		10 percent common equity tier 1 deduction threshold (10 percent of item 25 in the Capital Composition tab)

		517		Aggregate of items subject To the 15% limit (significant investments, mortgage servicing assets and deferred tax assets arising from temporary differences)

		518		Sum of items Exceptions Bucket Calc, Exceptions Bucket Calc, and Exceptions Bucket Calc

		519		15 percent common equity tier 1 deduction threshold (15 percent of item 25 in the Capital Composition tab)

		520		Sum of items Exceptions Bucket Calc, Exceptions Bucket Calc, and Exceptions Bucket Calc

		521		Item Exceptions Bucket Calc minus item Exceptions Bucket Calc

		523		Data Completeness Check

		524		If No, please complete all non-shaded cells until all cells to the right say Yes. Do not leave cells blank/ enter 0 if not applicable.

		135		Credit Risk (Including counterparty credit risk and non-trading credit risk), with 1.06 scaling factor - Applicable to Advanced Approaches Banking Organizations

		100		Corporate

		101		Counterparty Credit Risk Exposures  (not including CVA charges or charges to CCPs)

		102		Other Exposures

		103		Sovereign

		104		Counterparty Credit Risk Exposures  (not including CVA charges or charges to CCPs)

		105		Other Exposures

		106		Bank

		107		Counterparty Credit Risk Exposures  (not including CVA charges or charges to CCPs)

		108		Other Exposures

		109		Retail

		110		Counterparty Credit Risk Exposures  (not including CVA charges or charges to CCPs)

		111		Other Exposures

		112		Equity

		113		Securitization

		114		Trading Book Counterparty Credit Risk Exposures (if not included in above)

		120		Other Credit Risk

		121		Total Credit RWA

		122		Market Risk

		123		Standardized Specific Risk (excluding securitization and correlation)

		124		Comprehensive Risk Measurement (CRM), Before Application of Surcharge

		125		Standardized Measurement Method (100%) for Exposures Subject to CRM

		126		CRM Floor Based on 100% of Standardized - Net Long

		127		CRM Floor Based on 100% of Standardized - Net Short

		128		Other Market Risk

		129		Other

		130		Other Capital Requirements

		131		Operational Risk

		132		Total Risk-weighted Assets

		133		Data Completeness Check

		134		If No, please complete all non-shaded cells until all cells to the right say Yes. Do not leave cells blank/ enter 0 if not applicable.

		301		Total Credit RWA per Standardized Approach

		304		VaR with Multiplier

		306		Incremental Risk Charge (IRC)

		307		Correlation Trading

		308		Comprehensive Risk Measurement (CRM), Before Application of Surcharge

		309		Standardized Measurement Method (100%) for Exposures Subject to CRM

		310		CRM Floor Based on 100% of Standardized - Net Long

		311		CRM Floor Based on 100% of Standardized - Net Short

		312		Non-modeled Securitization

		313		Other Market Risk

		314		Total Market RWA

		315		Other

		316		Other Capital Requirements

		317		Total Risk-weighted Assets

		318		Data Completeness Check

		319		If No, please complete all non-shaded cells until all cells to the right say Yes. Do not leave cells blank/ enter 0 if not applicable.

		619		Leverage Exposure for Tier 1 Leverage Ratio (Applicable to All BHCs)

		601		Average Total Assets

		602		Amounts Deducted from Common Equity Tier 1 Capital and Additional Tier 1 Capital

		36105800		Net Credit Loss Realized to-date (Excluding Exempt Population)

		36105900		Repurchase Requests Outstanding (Excluding Exempt Population)

		36106000		Estimated Lifetime Net Credit Losses (Excluding Exempt Population)

		36106100		Projected Future Losses to BHC Charged to Repurchase Reserve (Excluding Exempt Population)

		36105410		Original UPB

		36105510		Original UPB (Excluding Exempt Population)

		36105610		Outstanding UPB (Excluding Exempt Population)

		36105710		Delinquency Status as of 3Q (Excluding Exempt Population)

		36105711		Current

		36105712		Past due 30 to 89 days

		36105713		Past due 90 to 179 days

		36105714		Past due 180+ days

		36105810		Net Credit Loss Realized to-date (Excluding Exempt Population)

		36105910		Repurchase Requests Outstanding (Excluding Exempt Population)

		36106010		Estimated Lifetime Net Credit Losses (Excluding Exempt Population)

		36106110		Projected Future Losses to BHC Charged to Repurchase Reserve (Excluding Exempt Population)

		36106200		Original UPB

		36106300		Original UPB (Excluding Exempt Population)

		36106400		Outstanding UPB (Excluding Exempt Population)

		36106500		Projected Future Losses to BHC Charged to Repurchase Reserve (Excluding Exempt Population)

		36106600		Projected Future Losses to BHC Charged to Repurchase Reserve

		36106210		Original UPB

		36106310		Original UPB (Excluding Exempt Population)

		36106410		Outstanding UPB (Excluding Exempt Population)

		36106510		Projected Future Losses to BHC Charged to Repurchase Reserve (Excluding Exempt Population)

		36106610		Projected Future Losses to BHC Charged to Repurchase Reserve

		36106700		Original UPB

		36106800		Original UPB (Excluding Exempt Population)

		36106900		Outstanding UPB (Excluding Exempt Population)

		36107000		Delinquency Status as of 3Q (Excluding Exempt Population)

		36107001		Current

		36107002		Past due 30 to 89 days

		36107003		Past due 90 to 179 days

		36107004		Past due 180+ days

		36107100		Net Credit Loss Realized to-date (Excluding Exempt Population)

		36107200		Repurchase Requests Outstanding (Excluding Exempt Population)

		36107300		Estimated Lifetime Net Credit Losses (Excluding Exempt Population)

		36107400		Projected Future Losses to BHC Charged to Repurchase Reserve (Excluding Exempt Population)

		36106710		Original UPB

		36106810		Original UPB (Excluding Exempt Population)

		36106910		Outstanding UPB (Excluding Exempt Population)

		36107010		Delinquency Status as of 3Q (Excluding Exempt Population)

		36107011		Current

		36107012		Past due 30 to 89 days

		36107013		Past due 90 to 179 days

		36107014		Past due 180+ days

		36107110		Net Credit Loss Realized to-date (Excluding Exempt Population)

		36107210		Repurchase Requests Outstanding (Excluding Exempt Population)

		36107310		Estimated Lifetime Net Credit Losses (Excluding Exempt Population)

		36107410		Projected Future Losses to BHC Charged to Repurchase Reserve (Excluding Exempt Population)

		36107500		Original UPB

		36107600		Original UPB (Excluding Exempt Population)

		36107700		Outstanding UPB (Excluding Exempt Population)

		36107800		Projected Future Losses to BHC Charged to Repurchase Reserve (Excluding Exempt Population)

		36107510		Original UPB

		36107610		Original UPB (Excluding Exempt Population)

		36107710		Outstanding UPB (Excluding Exempt Population)

		36107810		Projected Future Losses to BHC Charged to Repurchase Reserve (Excluding Exempt Population)

		36107900		Projected Future Losses to BHC Charged to Repurchase Reserve

		36108000		Projected Future Losses to BHC Charged to Repurchase Reserve

		310000101		Carry Value

		310000102		Allowance

		310000100		Net Carry Value

		310000200		Unpaid Principal Balance

		36103200		Repurchase Requests Outstanding (Excluding Exempt Population)

		36103300		Loss to-date due to Denied Insurance

		36103400		Estimated Lifetime Net Credit Losses (Excluding Exempt Population)

		36103500		Projected Future Losses to BHC Charged to Repurchase Reserve (Excluding Exempt Population)

		36102810		Original UPB (Excluding Exempt Population)

		36102910		Outstanding UPB (Excluding Exempt Population)

		36103010		Delinquency Status as of 3Q (Excluding Exempt Population)

		36103011		Current

		36103012		Past due 30 to 89 days

		36103013		Past due 90 to 179 days

		36103014		Past due 180+ days

		36103110		Net Credit Loss Realized to-date (Excluding Exempt Population)

		36103210		Repurchase Requests Outstanding (Excluding Exempt Population)

		36103310		Loss to-date due to Denied Insurance

		36103410		Estimated Lifetime Net Credit Losses (Excluding Exempt Population)

		36103510		Projected Future Losses to BHC Charged to Repurchase Reserve (Excluding Exempt Population)

		36103600		Original UPB

		36103700		Original UPB (Excluding Exempt Population)

		36103800		Outstanding UPB (Excluding Exempt Population)

		36103900		Projected Future Losses to BHC Charged to Repurchase Reserve (Excluding Exempt Population)

		36103610		Original UPB

		36103710		Original UPB (Excluding Exempt Population)

		36103810		Outstanding UPB (Excluding Exempt Population)

		36103910		Projected Future Losses to BHC Charged to Repurchase Reserve (Excluding Exempt Population)

		36104000		Projected Future Losses to BHC Charged to Repurchase Reserve

		36104100		Original UPB

		36104200		Original UPB (Excluding Exempt Population)

		861330000		Nonfarm, Non-residential

		861331000		Owner-Occupied

		861332000		Non-Owner-Occupied

		861400000		Loans Secured by Farmland

		862000000		Real Estate Loans (Not in Domestic Offices)

		862100000		First Lien Mortgages

		862200000		Second/ Junior Lien Mortgages

		862300000		CRE Loans

		862310000		Construction

		862320000		Multifamily

		862330000		Nonfarm, Non-residential

		862331000		Owner-Occupied

		862332000		Non-Owner-Occupied

		862400000		Loans Secured by Farmland

		863000000		Ca Loans

		863100000		Ca Graded

		863200000		Small Business (Scored/Delinquency Managed)

		863300000		Business and Corporate Card

		864000000		Credit Cards

		865000000		Other Consumer

		865100000		Auto Loans

		865200000		Student Loans

		865300000		Other loans backed by securities (non-purpose lending)

		865400000		Other

		866000000		Other Loans and Leases

		866100000		Loans to Foreign Governments

		866200000		Agricultural Loans

		866300000		Loans for purchasing or carrying securities (secured or unsecured)

		866400000		Loans to Depositories and Other Financial Institutions

		866500000		All Other Loans and Leases

		866510000		All Other Loans (exclude consumer loans)

		866520000		All Other Leases

		860000000		Total Loans and Leases

		811000010		Loans Held for Sale and Loans Accounted for under the Fair Value Option

		812110000		Real Estate Loans (in Domestic Offices)

		812111000		First Lien Mortgages

		812112000		Second/ Junior Lien Mortgages

		812113000		CRE Loans

		812114000		Loans Secured by Farmland

		812120000		Real Estate Loans (Not in Domestic Offices)

		812121000		Residential Mortgages

		812122000		CRE Loans

		812123000		Loans Secured by Farmland

		812130000		Ca Loans

		812140000		Credit Cards

		812150000		Other Consumer

		812160000		Other Loans and Leases

		812100000		Total Loans Held for Sale and Loans Accounted for under the Fair Value Option

		812200000		Unearned Income on Loans

		812300000		Allowance for Loan and Lease Losses

		812000000		Loans and Leases (Held for Investment and Held for Sale), Net of Unearned Income and Allowance for Loan and Lease Losses

		811000011		TRADING

		813000000		Trading Assets

		811000012		INTANGIBLES

		814100000		Goodwill

		814200000		Mortgage Servicing Rights

		814300000		Purchased Credit Card Relationships and Nonmortgage Servicing Rights

		814400000		All Other Identifiable Intangible Assets

		814000000		Total Intangible Assets

		811000013		OTHER

		815500000		Cash and cash equivalent

		815600000		Federal funds sold

		815700000		Securities purchased under agreements to resell

		815100000		Premises and Fixed Assets

		815200000		OREO

		815210000		Commercial

		815220000		Residential

		815230000		Farmland

		815300000		Collateral Underlying Operating Leases for Which the Bank is the Lessor (1)

		815310000		Autos

		815320000		Other

		815400000		Other Assets

		815000000		Total Other

		810000000		TOTAL ASSETS

		811000004		Liabilities

		821000001		Deposits in domestic offices

		821000002		Deposits in foreign offices, Edge and Agreement subsidiaries, and IBFs

		821000000		Deposits

		827000000		Federal funds purchased and securities sold under agreements to repurchase

		822000000		Trading Liabilities

		823000000		Other Borrowed Money

		825000000		Subordinated Notes and Debentures

		826000000		Subordinated Notes Payable to Unconsolidated Trusts Issuing TruPS and TruPS Issued by Consolidated Special Purpose Entities

		824000000		Other Liabilities

		824100000		Memo: Allowance for off-balance sheet credit exposures

		820000000		Total Liabilities

		811000005		Equity Capital

		831100000		Perpetual Preferred Stock and Related Surplus

		831200000		Common Stock (Par Value)

		831300000		Surplus (Exclude All Surplus Related to Preferred Stock)

		831400000		Retained Earnings

		831500000		Accumulated Other Comprehensive Income (AOCI)

		831600000		Other Equity Capital Components

		831000000		Total BHC Equity Capital

		832000000		Noncontrolling (Minority) Interests in Consolidated Subsidiaries

		830000000		Total Equity Capital

		811000006		Other

		840000000		Unused Commercial Lending Commitments and Letters of Credit

		610000001		Schedule HI-A?hanges in Bank Holding Company Equity Capital

		611100000		Total bank holding company equity capital most recently reported for the end of previous QUARTER

		611200000		Effect of changes in accounting principles and corrections of material accounting errors

		611000000		Balance end of previous QUARTER as restated (sum of items 1 and 2)

		612000000		Net income (loss) attributable to bank holding company

		613000000		Sale of perpetual preferred stock (excluding treasury stock transactions):

		613100000		Sale of perpetual preferred stock, gross

		613200000		Conversion or retirement of perpetual preferred stock

		614000000		Sale of common stock:

		614100000		Sale of common stock, gross

		614200000		Conversion or retirement of common stock

		615000000		Sale of treasury stock

		616000000		Purchase of treasury stock

		617000000		Changes incident to business combinations, net

		618000000		Cash dividends declared on preferred stock

		619000001		Cash dividends declared on common stock

		619000002		Other comprehensive income

		619000003		Change in the offsetting debit to the liability for Employee Stock Ownership Plan (ESOP) debt guaranteed by the bank holding company

		619000004		Other adjustments to equity capital (not included above)*

		610000000		Total bank holding company equity capital end of current period (sum of items 3, 4, 5, 6, 7, 8, 9, 11, 14, 15, 16, less items 10, 12, 13)

		610000002		Schedule HC-R (or FFIEC 101 Schedule A for advanced approaches holding companies that exit parallel run only) per general risk-based capital rules and 72 Federal Register 69288 (December 7, 2007)

		610000003		Tier 1 capital

		621000000		Net unrealized gains (losses) on available-for-sale securities (if a gain, report as a positive value/ if a loss, report as a negative value)

		622000000		Net unrealized loss on available-for-sale equity securities (report loss as a positive value)

		462		Capital requirement for de minimis exposures

		464		Other RWA

		465		Excess allowance for loan and lease losses (General risk-based capital rules)

		226		RWA of eligible margin loans, repostyle transactions and OTC derivatives with crossproduct netting?ollateral reflected in LGD

		227		RWA of eligible margin loans, repostyle transactions?o cross-product netting?AD adjustment method

		228		RWA of eligible margin loans, repostyle transactions?o cross-product netting?ollateral reflected in LGD

		229		RWA of OTC derivatives?o cross-product netting?AD adjustment method

		230		RWA of OTC derivatives?o crossproduct netting?ollateral reflected in LGD

		231		Retail Exposures

		232		Residential mortgage?closed-end first lien exposures

		233		Balance Sheet Amount

		234		RWA

		235		Residential mortgage?closed-end junior lien exposures

		236		Balance Sheet Amount

		237		RWA

		238		Residential mortgage?evolving exposures

		239		Balance Sheet Amount

		240		RWA

		241		Qualifying revolving exposures

		242		Balance Sheet Amount

		243		RWA

		244		Other retail exposures

		245		Balance Sheet Amount

		246		RWA

		247		Securitization Exposures (72 Federal Register 69288, December 7, 2007)

		248		Balance Sheet Amount

		249		RWA

		250		Securitization Exposures (Revised regulatory capital rule, July 2013)

		251		Subject to supervisory formula approach (SFA)

		252		Balance Sheet Amount

		253		RWA

		254		Subject to simplified supervisory formula approach (SSFA)

		255		Balance Sheet Amount

		256		RWA

		257		Subject to 1,250% risk-weight

		258		Balance Sheet Amount

		259		RWA

		260		Cleared Transactions (Revised regulatory capital rule, July 2013)

		261		Derivative contracts and netting sets to derivatives

		262		Balance Sheet Amount

		263		RWA

		264		Repo-style transactions

		713210000		Trading Incremental Default losses from securitized products

		713220000		Trading Incremental Default losses from other credit sensitive instruments

		713310000		Counterparty CVA losses

		713320000		Offline reserve CVA losses

		713410000		Impact of CCR IDR hedges (as defined in the Instructions)

		771000001		Retail and Small Business

		771110000		Domestic (11)

		771111000		Credit and Charge Cards (10)

		771112000		Mortgages

		771113000		Home Equity

		771114000		Retail and Small Business Deposits

		771115000		Other Retail and Small Business Lending

		771120000		International Retail and Small Business (16)

		771000002		Commercial Lending

		771000003		Investment Banking

		771000004		Merchant Banking/ Private Equity

		771000005		Sales and Trading

		771100005		Prime Brokerage

		771200005		Other

		771000006		Investment Management

		771000007		Investment Services

		771000008		Treasury Services

		771000009		Insurance Services

		771000010		Retirement/ Corporate Benefits Products

		771000011		Corporate/ Other

		771000012		Optional Immaterial Business Segments (7)

		772100001		Retail and Small Business

		772110000		Domestic

		772111000		Credit and Charge Cards (10)

		772111100		Credit and Charge Card Interchange Revenues - Gross

		772111200		Other

		772112000		Mortgages and Home Equity

		772112100		Production

		772112110		Gains/(Losses) on Sale (18)

		772112120		Other

		772112200		Servicing

		772112210		Servicing and Ancillary Fees

		772112220		MSR Amortization (20)

		772112230		MSR Value Changes due to Changes in Assumptions/Model Inputs/Other Net of Hedge Performance (19)(21)

		772112240		Other

		772112300		Provisions to Repurchase Reserve/ Liability for Residential Mortgage Representations and Warranties (contra-revenue) (12)

		772113000		Retail and Small Business Deposits

		772113100		Non Sufficient  Funds/ Overdraft Fees - Gross

		772113200		Debit Interchange - Gross

		772113300		Other (22)

		772114000		Other Retail and Small Business Lending

		772120000		International Retail and Small Business (16)

		772100002		Commercial Lending

		772100003		Investment Banking

		772110003		Advisory

		772120003		Equity Capital Markets

		772130003		Debt Capital Markets

		772140003		Syndicated/ Corporate Lending

		772100004		Merchant Banking/ Private Equity

		772110004		Net Investment Mark-to-Market

		772120004		Management Fees

		772130004		Other

		772100005		Sales and Trading

		772110005		Equities

		772111005		Commission and Fees

		772112005		Other (23)

		466		Excess allowance for loan and lease losses (Revised regulatory capital rule, July 2013)

		467		Allocated transfer risk reserve

		469		Total RWA (General risk-based capital rules)

		470		Total RWA (Standardized Approach per revised regulatory capital rule, July 2013)

		472		Memoranda for Derivative Contracts (provide balances consistent with FR Y-9C instructions for each MDRM code)

		473		Current credit exposure across all derivative contracts covered by risk-based capital standards

		474		Notional principal amounts of derivative contracts:

		475		Interest rate contracts

		476		Foreign exchange contracts

		477		Gold contracts

		478		Other precious metals contracts

		479		Other commodity contracts

		480		Equity derivative contracts

		481		Investment grade credit derivative contracts

		482		Subinvestment grade credit derivative contracts

		200		Advanced Approaches Credit RWA

		201		Advanced Approaches Operational RWA

		202		Market RWA

		203		Other RWA and Adjustment

		206		Advanced Approaches Credit Risk (Including CCR and non-trading credit risk), with 1.06 scaling factor and Operational Risk

		207		Credit RWA

		208		Wholesale Exposures

		209		Corporate

		210		Balance Sheet Amount

		211		RWA

		212		Bank

		213		Balance Sheet Amount

		214		RWA

		215		Sovereign

		216		Balance Sheet Amount

		217		RWA

		218		IPRE

		219		Balance Sheet Amount

		220		RWA

		221		HVCRE

		222		Balance Sheet Amount

		223		RWA

		224		Counterparty Credit Risk

		225		RWA of eligible margin loans, repostyle transactions and OTC derivatives with crossproduct netting?AD adjustment method

		772120005		Fixed Income

		772121005		Rates

		772122005		Credit

		772123005		Other

		772130005		Commodities

		772131005		Commission and Fees

		772132005		Other

		772140005		Prime Brokerage

		772141005		Commission and Fees

		772142005		Other

		772100006		Investment Management

		772110006		Asset Management

		772120006		Wealth Management/ Private Banking

		772100007		Investment Services

		772110007		Asset Servicing

		772111007		Securities Lending

		772112007		Other

		772120007		Issuer Services

		772130007		Other

		772100008		Treasury Services

		772100009		Insurance Services

		772100010		Retirement/ Corporate Benefits Products

		772100011		Corporate/ Other

		772100012		Optional Immaterial Business Segments (7)

		772000001		Total Revenues

		773000001		Compensation Expense

		773100001		Salary (14)

		773200001		Benefits (14)

		773300001		Commissions (6)

		773400001		Stock Based Compensation

		773500001		Cash Variable Pay

		773000002		Operational Risk Expense (8)

		773000003		Provisions to Repurchase Reserve/ Liability for Residential Mortgage Representations and Warranties (12)

		773000004		Professional and Outside Services Expenses (13)

		773000005		Expenses of Premises and Fixed Assets

		773000006		Amortization Expense and Impairment Losses for Other Intangible Assets

		773000007		Marketing Expense

		773100007		Domestic Credit and Charge Card Marketing Expense (10)(15)(17)

		797140002		Total Proprietary Trading Revenue

		797140003		Compensation - Total (8)

		797140004		Stock Based Compensation and Cash Variable Pay (8)

		797141000		Equities

		797141100		Average Asset Balance

		797142000		Fixed Income

		797142100		Average Asset Balance

		797143000		Commodities

		797143100		Average Asset Balance

		797144000		Prime Brokerage

		797144100		Average Client Balances (13)

		797144200		Transaction Volume

		797150000		Investment Management Segment

		797151000		Asset Management

		797151100		AUM - Total (10)

		797151200		AUM - Equities

		797151300		AUM - Fixed Income

		797151400		AUM - Other

		797151500		Net Inflows/Outflows

		797152000		Wealth Management/Private Banking

		797152100		AUM - Total (10)

		797152200		AUM - Equities

		797152300		AUM - Fixed Income

		797152400		AUM - Other

		797152500		Net Inflows/Outflows

		797152600		Number of Financial Advisors  (11)

		797160000		Investment Services Segment

		797161000		Asset Servicing

		797161100		Assets under Custody and Administration

		797162000		Issuer Services

		797162100		Corporate Trust Deals Administered

		797200000		B. Firm Wide Metrics: PPNR Projections Worksheet

		797210000		Number of Employees

		797220000		Revenues - International

		797221000		Revenues - APAC (2) (16)

		797222000		Revenues - EMEA (2) (17)

		797223000		Revenues - LatAm (2) (18)

		797224000		Revenues - Canada (2)

		797224001		Revenues - Domestic

		797224002		Severance Costs (14)

		797224010		Non-Recurring PPNR Items (32)

		797231000		Trading Revenue

		797232000		Net Gains/(Losses) on Sales of Other Real Estate Owned (19)

		711000000		LOSSES ASSOCIATED WITH LOANS HELD FOR INVESTMENT AT AMORTIZED COST

		711100000		Real Estate Loans (in Domestic Offices)

		711110000		First Lien Mortgages

		711111000		First Lien Mortgages

		711112000		First Lien HELOAN

		711120000		Second/ Junior Lien Mortgages

		711121000		Closed-End Junior Liens

		711122000		HELOCs

		711130000		CRE Loans

		711131000		Construction

		711132000		Multifamily

		711133000		Nonfarm, Non-residential

		711133100		Owner-Occupied

		711133200		Non-Owner-Occupied

		711140000		Loans Secured by Farmland

		711200000		Real Estate Loans (Not in Domestic Offices)

		711210000		First Lien Mortgages

		711220000		Second/ Junior Lien Mortgages

		711230000		CRE Loans

		711231000		Construction

		711232000		Multifamily

		711233000		Nonfarm, Non-residential

		711233100		Owner-Occupied

		711233200		Non-Owner-Occupied

		711240000		Loans Secured by Farmland

		711300000		Ca Loans

		711310000		Ca Graded

		711320000		Small Business (Scored/Delinquency Managed)

		711330000		Business and Corporate Card

		711400000		Credit Cards

		711500000		Other Consumer

		711510000		Auto Loans

		711520000		Student Loans

		711530000		Other loans backed by securities (non-purpose lending)

		711540000		Other

		711600000		Other Loans

		711610000		Loans to Foreign Governments

		711620000		Agricultural Loans

		711630000		Loans for purchasing or carrying securities (secured or unsecured)

		711640000		Loans to Depositories and Other Financial Institutions

		711650000		All Other Loans and Leases

		711651000		All Other Loans (exclude consumer loans)

		711652000		All Other Leases

		712000000		LOSSES ASSOCIATED WITH HELD FOR SALE LOANS AND LOANS ACCOUNTED FOR UNDER THE FAIR VALUE OPTION

		712100000		Real Estate Loans (in Domestic Offices)

		712110000		First Lien Mortgages

		712120000		Second/ Junior Lien Mortgages

		712130000		CRE Loans

		712140000		Loans Secured by Farmland

		712200000		Real Estate Loans (Not in Domestic Offices)

		712210000		Residential Mortgages

		712220000		CRE Loans

		712230000		Loans Secured by Farmland

		712300000		Ca Loans

		712400000		Credit Cards

		712500000		Other Consumer

		712600000		All Other Loans and Leases

		713000000		TRADING ACCOUNT

		713100000		Trading MTM Losses

		713200000		Trading Incremental Default Losses (Trading IDR)

		713300000		Counterparty Credit MTM Losses (CVA losses)

		713400000		Counterparty Incremental Default Losses (CCR IDR)

		713500000		Other CCR losses

		714000000		OTHER LOSSES

		714100000		Goodwill impairment

		714200000		Valuation Adjustment for firm's own debt under fair value option (FVO)

		714300000		Other losses (describe in supporting documentation)

		710000000		Total Losses

		720000000		ALLOWANCE FOR LOAN and LEASE LOSSES

		730000000		ALLL, prior quarter

		730001000		Real Estate Loans (in Domestic Offices)

		730001100		Residential Mortgages

		730001110		First Lien Mortgages

		730001120		Closed-End Junior Liens

		730001130		HELOCs

		730001200		CRE Loans

		730001210		Construction

		730001220		Multifamily

		730001230		Nonfarm, Non-residential

		730001300		Loans Secured by Farmland

		730002000		Real Estate Loans (Not in Domestic Offices)

		730002100		Residential Mortgages

		730002200		CRE Loans

		730002300		Farmland

		730003000		Ca Loans

		730003100		Ca Graded

		730003200		Small Business (Scored/Delinquency Managed)

		730003300		Corporate and Business Cards

		730004000		Credit Cards

		730005000		Other Consumer

		730006000		All Other Loans and Leases

		730007000		Unallocated

		740000000		Provisions during the quarter

		740001000		Real Estate Loans (in Domestic Offices)

		740001100		Residential Mortgages

		740001110		First Lien Mortgages

		740001120		Closed-End Junior Liens

		740001130		HELOCs

		740001200		CRE Loans

		740001210		Construction

		740001220		Multifamily

		740001230		Nonfarm, Non-residential

		740001300		Loans Secured by Farmland

		740002000		Real Estate Loans (Not in Domestic Offices)

		740002100		Residential Mortgages

		740002200		CRE Loans

		740002300		Farmland

		740003000		Ca Loans

		740003100		Ca Graded

		740003200		Small Business (Scored/Delinquency Managed)

		740003300		Corporate and Business Cards

		740004000		Credit Cards

		740005000		Other Consumer

		740006000		All Other Loans and Leases

		740007000		Unallocated

		750000000		Net charge-offs during the quarter

		760000000		Other ALLL Changes

		770000000		PRE-PROVISION NET REVENUE

		771000000		Net interest income

		772000000		Noninterest income

		773000000		Noninterest expense

		770000001		CONDENSED INCOME STATEMENT

		790000001		Total Other Losses

		700000001		Other I/S items - describe in supporting documentation

		700000002		Realized Gains (Losses) on available-for-sale securities (forecast = OTTI)

		700000003		Realized Gains (Losses) on held-to-maturity securities (forecast = OTTI)

		790000002		Income (loss) before taxes and extraordinary items

		700000004		Applicable income taxes (foreign and domestic)

		790000003		Income (loss) before extraordinary items and other adjustments

		700000005		Extraordinary items and other adjustments, net of income taxes

		790000004		Net income (loss) attributable to BHC and minority interests

		700000006		Net income (loss) attributable to minority interests

		790000005		Net income (loss) attributable to BHC

		790000006		Effective Tax Rate (%)

		780000000		REPURCHASE RESERVE/LIABILITY FOR MORTGAGE REPS AND WARRANTIES

		781000000		Reserve, prior quarter

		790000007		Provisions during the quarter

		782000000		Net charges during the quarter

		790000008		Reserve, current quarter

		811000003		SECURITIES

		811100000		Held to Maturity (HTM)

		811200000		Available for Sale (AFS)

		811000000		Total Securities

		811000007		Of which:

		811000001		Securitizations (investment grade)

		811000002		Securitizations (non-investment grade)

		811000008		Total Loans and Leases

		851000000		Real Estate Loans (in Domestic Offices)

		851100000		First Lien Mortgages

		851110000		First Lien Mortgages

		851120000		First Lien HELOAN

		851200000		Second/ Junior Lien Mortgages

		851210000		Closed-End Junior Liens

		851220000		HELOCs

		851300000		CRE Loans

		851310000		Construction

		851320000		Multifamily

		851330000		Nonfarm, Non-residential

		851331000		Owner-Occupied

		851332000		Non-Owner-Occupied

		851400000		Loans Secured by Farmland

		852000000		Real Estate Loans (Not in Domestic Offices)

		852100000		First Lien Mortgages

		852200000		Second/ Junior Lien Mortgages

		852300000		CRE Loans

		852310000		Construction

		852320000		Multifamily

		852330000		Nonfarm, Non-residential

		852331000		Owner-Occupied

		852332000		Non-Owner-Occupied

		853000000		Ca Loans

		853100000		Ca Graded

		853200000		Small Business (Scored/Delinquency Managed)

		853300000		Corporate Card

		853400000		Business Card

		854000000		Credit Cards

		854100000		Charge Card

		854200000		Bank Card

		855000000		Other Consumer

		855100000		Auto Loans

		855200000		Student Loans

		855300000		Other loans backed by securities (non-purpose lending)

		855400000		Other

		856000000		Other Loans and Leases

		856100000		Loans to Foreign Governments

		856200000		Agricultural Loans

		856300000		Loans for purchasing or carrying securities (secured or unsecured)

		856400000		Loans to Depositories and Other Financial Institutions

		856500000		All Other Loans and Leases

		856510000		All Other Loans (exclude consumer loans)

		856520000		All Other Leases

		850000000		Total Loans and Leases

		811000009		LOANS HELD FOR INVESTMENT AT AMORTIZED COST

		861000000		Real Estate Loans (in Domestic Offices)

		861100000		First Lien Mortgages

		861110000		First Lien Mortgages

		861120000		First Lien HELOAN

		861200000		Second/ Junior Lien Mortgages

		861210000		Closed-End Junior Liens

		861220000		HELOCs

		861300000		CRE Loans

		861310000		Construction

		861320000		Multifamily

		871000000		Balances

		871100000		New originations

		871200000		Paydowns

		871300000		Asset Purchases

		871400000		Asset Sales

		791000000		Loan Losses

		861110016		Auto Leases (International)

		872000000		Balances

		872100000		New originations

		872200000		Paydowns

		872300000		Asset Purchases

		872400000		Asset Sales

		792500000		Loan Losses

		861110017		Student Loan

		865210000		New originations

		865220000		Paydowns

		865230000		Asset Purchases

		865240000		Asset Sales

		861110018		Small Business Loan - Scored (Domestic)

		863210000		Balances

		863211000		New originations

		863212000		Paydowns

		863213000		Asset Purchases

		863214000		Asset Sales

		711321000		Loan Losses

		861110019		Small Business Loan - Scored (International)

		863220000		Balances

		863221000		New originations

		863222000		Paydowns

		863223000		Asset Purchases

		863224000		Asset Sales

		711322000		Loan Losses

		861110020		Other Consumer Loans and Leases (Domestic)

		873000000		Balances

		873100000		New originations

		873200000		Paydowns

		873300000		Asset Purchases

		873400000		Asset Sales

		793000000		Loan Losses

		861110021		Other Consumer Loans and Leases (International)

		874000000		Balances

		874100000		New originations

		874200000		Paydowns

		874300000		Asset Purchases

		874400000		Asset Sales

		794000000		Loan Losses

		36100100		Original UPB

		36100200		Original UPB (Excluding Exempt Population)

		36100300		Outstanding UPB (Excluding Exempt Population)

		36100400		Delinquency Status as of 3Q (Excluding Exempt Population)

		36100401		Current

		36100402		Past due 30 to 89 days

		36100403		Past due 90 to 179 days

		36100404		Past due 180+ days

		36100500		Net Credit Loss Realized to-date (Excluding Exempt Population)

		36100600		Repurchase Requests Outstanding (Excluding Exempt Population)

		36100700		Estimated Lifetime Net Credit Losses (Excluding Exempt Population)

		36100800		Projected Future Losses to BHC Charged to Repurchase Reserve (Excluding Exempt Population)

		36100110		Original UPB

		36100210		Original UPB (Excluding Exempt Population)

		36100310		Outstanding UPB (Excluding Exempt Population)

		36100410		Delinquency Status as of 3Q (Excluding Exempt Population)

		36100411		Current

		36100412		Past due 30 to 89 days

		36100413		Past due 90 to 179 days

		36100414		Past due 180+ days

		36100510		Net Credit Loss Realized to-date (Excluding Exempt Population)

		36100610		Repurchase Requests Outstanding (Excluding Exempt Population)

		36100710		Estimated Lifetime Net Credit Losses (Excluding Exempt Population)

		36100810		Projected Future Losses to BHC Charged to Repurchase Reserve (Excluding Exempt Population)

		36100900		Original UPB

		36101000		Original UPB (Excluding Exempt Population)

		36101100		Outstanding UPB (Excluding Exempt Population)

		36101200		Projected Future Losses to BHC Charged to Repurchase Reserve (Excluding Exempt Population)

		36100910		Original UPB

		36101010		Original UPB (Excluding Exempt Population)

		36101110		Outstanding UPB (Excluding Exempt Population)

		36101210		Projected Future Losses to BHC Charged to Repurchase Reserve (Excluding Exempt Population)

		36101300		Projected Future Losses to BHC Charged to Repurchase Reserve

		36101400		Original UPB

		36101500		Original UPB (Excluding Exempt Population)

		36101600		Outstanding UPB (Excluding Exempt Population)

		36101700		Delinquency Status as of 3Q (Excluding Exempt Population)

		36101701		Current

		36101702		Past due 30 to 89 days

		36101703		Past due 90 to 179 days

		36101704		Past due 180+ days

		36101800		Net Credit Loss Realized to-date (Excluding Exempt Population)

		36101900		Repurchase Requests Outstanding (Excluding Exempt Population)

		36102000		Estimated Lifetime Net Credit Losses (Excluding Exempt Population)

		36102100		Projected Future Losses to BHC Charged to Repurchase Reserve (Excluding Exempt Population)

		36101410		Original UPB

		36101510		Original UPB (Excluding Exempt Population)

		36101610		Outstanding UPB (Excluding Exempt Population)

		36101710		Delinquency Status as of 3Q (Excluding Exempt Population)

		36101711		Current

		36101712		Past due 30 to 89 days

		36101713		Past due 90 to 179 days

		36101714		Past due 180+ days

		36101810		Net Credit Loss Realized to-date (Excluding Exempt Population)

		36101910		Repurchase Requests Outstanding (Excluding Exempt Population)

		36102010		Estimated Lifetime Net Credit Losses (Excluding Exempt Population)

		36102110		Projected Future Losses to BHC Charged to Repurchase Reserve (Excluding Exempt Population)

		36102200		Original UPB

		36102300		Original UPB (Excluding Exempt Population)

		36102400		Outstanding UPB (Excluding Exempt Population)

		36102500		Projected Future Losses to BHC Charged to Repurchase Reserve (Excluding Exempt Population)

		36102600		Projected Future Losses to BHC Charged to Repurchase Reserve

		36102210		Original UPB

		36102310		Original UPB (Excluding Exempt Population)

		36102410		Outstanding UPB (Excluding Exempt Population)

		36102510		Projected Future Losses to BHC Charged to Repurchase Reserve (Excluding Exempt Population)

		36102610		Projected Future Losses to BHC Charged to Repurchase Reserve

		36102700		Original UPB

		36102800		Original UPB (Excluding Exempt Population)

		36102900		Outstanding UPB (Excluding Exempt Population)

		36103000		Delinquency Status as of 3Q (Excluding Exempt Population)

		36103001		Current

		36103002		Past due 30 to 89 days

		36103003		Past due 90 to 179 days

		36103004		Past due 180+ days

		36103100		Net Credit Loss Realized to-date (Excluding Exempt Population)

		773200007		Other

		773000008		Other Real Estate Owned Expense

		773000009		Provision for Unfunded Off-Balance Sheet Credit Exposures (to build/decrease item 139 (BHCKB557) in Balance Sheet)

		773000010		Other Non-Interest Expense (4)

		713000001		Significant items included in Other Non-Interest Expense 1

		713000002		Significant items included in Other Non-Interest Expense 2

		713000003		Significant items included in Other Non-Interest Expense 3

		713000004		Significant items included in Other Non-Interest Expense 4

		713000005		Significant items included in Other Non-Interest Expense 5

		713000006		Significant items included in Other Non-Interest Expense 6

		713000007		Significant items included in Other Non-Interest Expense 7

		713000008		Significant items included in Other Non-Interest Expense 8

		713000009		Significant items included in Other Non-Interest Expense 9

		713000010		Significant items included in Other Non-Interest Expense 10

		700711940		AverageAsset Balances ($Millions) (1)

		700711100		First Lien Residential Mortgages (in Domestic Offices)

		700711200		Second/ Junior Lien Residential Mortgages (in Domestic Offices)

		700711201		Closed-End Junior Liens

		700711202		Home Equity Lines Of Credit (HELOCs)

		700711300		Ca Loans (7)

		700711500		CRE Loans (in Domestic Offices)

		700711600		Credit Cards

		700711700		Other Consumer

		700711701		Auto Loans

		700711702		Student Loans

		700711703		Other, incl. loans backed by securities (non-purpose lending)

		700711800		Real Estate Loans (Not in Domestic Offices)

		700711801		Residential Mortgages (First and Second Lien)

		700711802		Other

		700711900		Other Loans and Leases (10)

		700711910		Nonaccrual Loans (5)

		700711920		Securities (AFS and HTM) - Treasuries and Agency Debentures

		700711930		Securities (AFS and HTM) - Agency RMBS (both CMOs and pass-throughs)

		700712100		Trading Assets

		700712200		Deposits with Banks and Other

		700712000		Other Interest/Dividend Bearing Assets (2)

		700712300		Other Assets

		700710000		Total Average Asset Balances

		700721000		Average Rates Earned (%) (9)

		700721100		First Lien Residential Mortgages (in Domestic Offices)

		700721200		Second/ Junior Lien Residential Mortgages (in Domestic Offices)

		700721201		Closed-End Junior Liens

		700721202		HELOCs

		700721300		Ca Loans (7)

		700721500		CRE Loans (in Domestic Offices)

		700721600		Credit Cards

		700721700		Other Consumer

		700721701		Auto Loans

		700721702		Student Loans

		700721703		Other, incl. loans backed by securities (non-purpose lending)

		700721800		Real Estate Loans (Not in Domestic Offices)

		700721801		Residential Mortgages (First and Second Lien)

		700721802		Other

		700721900		Other Loans and Leases

		700721910		Nonaccrual Loans (5)

		700721920		Securities (AFS and HTM) - Treasuries and Agency Debentures

		700721930		Securities (AFS and HTM) - Agency RMBS (both CMOs and pass-throughs)

		700721940		Securities (AFS and HTM) - Other

		700722100		Trading Assets

		700722200		Deposits with Banks and Other

		700722000		Other Interest/Dividend Bearing Assets

		700720000		Total Interest Income

		700731000		Deposits-Domestic (6)

		700731100		Non-Interest-Bearing Demand

		700731200		Money Market Accounts

		700731300		Savings

		700731400		NOW, ATS, and other Transaction Accounts

		700731500		Time Deposits

		700732000		Deposits-Foreign (6)

		700732100		Foreign Deposits

		700732200		Foreign Deposits-Time

		700733000		Fed Funds, Repos, and Other Short Term Borrowing

		700733100		Fed Funds

		700733200		Repos

		700733300		Other Short Term Borrowing (11)

		700734000		Trading Liabilities

		700735000		Subordinated Notes Payable to Unconsolidated Trusts Issuing Trust Preferred Securities (TruPS) and TruPS Issued by Consolidated Special Purpose Entities

		700736000		Other Interest-Bearing Liabilities (3)(11)

		700737000		Other Liabilities (11)

		700730000		Total Average Liability Balances

		700740000		Average Liability Rates (%) (9)

		700741000		Deposits-Domestic (6)

		700741100		Non-Interest-Bearing Demand (8)

		700741200		Money Market Accounts

		700741300		Savings

		700741400		Negotiable Order of Withdrawal (NOW), Automatic Transfer Service (ATS), and other Transaction Accounts

		700741500		Time Deposits

		700742000		Deposits-Foreign (6)

		700742100		Foreign Deposits

		700742200		Foreign Deposits-Time

		700743000		Fed Funds, Repos, and Other Short Term Borrowing

		700743100		Fed Funds

		700743200		Repos

		700743300		Other Short Term Borrowing

		700744000		Trading Liabilities

		700745000		Subordinated Notes Payable to Unconsolidated Trusts Issuing TruPS and TruPS Issued by Consolidated Special Purpose Entities

		700746000		Other Interest-Bearing Liabilities (3)(11)

		700747000		Other

		700700000		Total Net Interest Income (4)

		700700001		Significant items included in Other Interest/Dividend Bearing Assets 1

		700700002		Significant items included in Other Interest/Dividend Bearing Assets 2

		700700003		Significant items included in Other Interest/Dividend Bearing Assets 3

		700700004		Significant items included in Other Interest/Dividend Bearing Assets 4

		700700005		Significant items included in Other Interest/Dividend Bearing Assets 5

		700700006		Significant items included in All Other Interest Bearing Liabilities Balances 1

		700700007		Significant items included in All Other Interest Bearing Liabilities Balances 2

		700700008		Significant items included in All Other Interest Bearing Liabilities Balances 3

		700700009		Significant items included in All Other Interest Bearing Liabilities Balances 4

		700700010		Significant items included in All Other Interest Bearing Liabilities Balances 5

		797100000		A. Metrics by Business Segment/Line (9)

		797110000		Retail and Small Business Segment

		797111000		Domestic (24)

		797111100		Credit and Charge Cards

		797111101		Total Open Accounts  ? End of Period

		797111102		Credit and Charge Card Purchase Volume

		797111103		Credit and Charge Card Rewards/Partner Sharing Expense (23) (34)

		797111200		Mortgages and Home Equity

		797111201		Average Third-Party Residential Mortgages Serviced (3)

		797111202		Residential Mortgage Originations Industry Market Size ? Volume (25)

		797111203		Mortgages and Home Equity Sold during the quarter (26)

		797111204		Servicing Expenses (8)

		797111300		Retail and Small Business Deposits

		797111301		Total Open Checking and Money Market Accounts  ? End of Period (31)

		797111302		Debit Card Purchase Transactions

		797112000		International Retail and Small Business (12)

		797112001		Credit Card Revenues (1)

		797120000		Investment Banking Segment

		797120001		Number of Employees (15)

		797120002		Compensation - Total (8)

		797120003		Stock Based Compensation and Cash Variable Pay (8)

		797121000		Advisory

		797121100		Deal Volume

		797121200		Industry Market Size - Fees

		797121300		Industry Market Size - Completed Deal Volume

		797121400		Backlog (30)

		797122000		Equity Capital Markets

		797122100		Deal Volume

		797122200		Industry Market Size - Fees

		797122300		Industry Market Size - Volume

		797123000		Debt Capital Markets

		797123100		Deal Volume

		797123200		Industry Market Size - Fees

		797123300		Industry Market Size - Volume

		797124000		Syndicated Lending

		797124100		Deal Volume

		797124200		Industry Market Size - Fees

		797124300		Industry Market Size - Volume

		797130000		Merchant Banking/ Private Equity

		797130001		AUM (10)

		797140000		Sales and Trading Segment

		797140001		Number of Employees (15)

		310000300		Initial Day 1 Non-Accretable Difference (NAD) to Absorb Cash Flow Shortfalls on PCI Loans

		310000400		Quarter Ending Non Accretable Difference (NAD)

		310000500		Cumulative Charge-offs to Date (to NAD)

		310000600		Cumulative Charge-offs to Date (to Allowance)

		310000700		Provisions to Allowance

		310000800		Quarterly Charge-offs to NAD

		310000900		Quarterly Charge-offs to Allowance

		310001000		Accretable Yield Remaining

		310001100		Accretable Yield Accreted to Income

		55300		Personal Loans		56000		1

		55400		Vehicle Loans		56000		1

		56000		Loans		58000		1

		56100		Loan Loss Reserve - Loans		57000		1

		56200		Allocated Loan Loss Reserve		57000		1

		57000		Loan Loss Reserve		58000		1

		58000		Retail		60000		1

		58100		Overdraft Facility		59000		1

		58200		Term Loans		59000		1

		59000		Corporate		60000		1

		60000		Loans and Advances to Customers		107003		1

		60100		Hedge Funds		61000		1

		60200		Interest in Associates and Joint Ventures		61000		1

		60300		Investment in Corporate Bonds		61000		1

		60400		Investment in Government Bonds		61000		1

		60500		Private Debt Funds		61000		1

		60600		Private Equity Funds		61000		1

		60700		Real Estate Funds		61000		1

		60900		Allocated Investments		61000		-1

		61000		Investments		107003		1

		50200		Cash and Cash-equivalent Securities		51000		1

		50300		Inter-bank Deposits		51000		1

		50900		Allocated Central Bank Reserve		51000		-1

		51000		Cash		107003		1

		51100		Asset-backed Securities Assets		52000		1

		51200		Bridge Loans		52000		1

		62000		Treasury		107003		1

		62100		Property		63000		1

		62200		Plant and Equipment		63000		1

		62900		Allocated Fixed Assets		63000		-1

		63000		Fixed Assets		107003		1

		63100		Goodwill		64000		1

		63200		Deferred Revenue Expenditure		64000		1

		64000		Other Assets		107003		1

		65100		Deposits from Other Banks		66000		1

		65200		Repurchase Contracts		66000		1

		66000		Deposits from Banks and Other Liabilities		72000		1

		310001200		Effective Yield (%)

		320000101		Carry Value

		320000102		Allowance

		320000100		Net Carry Value

		320000200		Unpaid Principal Balance

		320000300		Initial Day 1 Non-Accretable Difference (NAD) to Absorb Cash Flow Shortfalls on PCI Loans

		320000400		Quarter Ending Non Accretable Difference (NAD)

		320000500		Cumulative Charge-offs to Date (to NAD)

		320000600		Cumulative Charge-offs to Date (to Allowance)

		320000700		Provisions to Allowance

		320000800		Quarterly Charge-offs to NAD

		320000900		Quarterly Charge-offs to Allowance

		320001000		Accretable Yield Remaining

		320001100		Accretable Yield Accreted to Income

		320001200		Effective Yield (%)

		330000101		Carry Value

		330000102		Allowance

		330000100		Net Carry Value

		330000200		Unpaid Principal Balance

		330000300		Initial Day 1 Non-Accretable Difference (NAD) to Absorb Cash Flow Shortfalls on PCI Loans

		330000400		Quarter Ending Non Accretable Difference (NAD)

		330000500		Cumulative Charge-offs to Date (to NAD)

		330000600		Cumulative Charge-offs to Date (to Allowance)

		330000700		Provisions to Allowance

		330000800		Quarterly Charge-offs to NAD

		330000900		Quarterly Charge-offs to Allowance

		330001000		Accretable Yield Remaining

		330001100		Accretable Yield Accreted to Income

		330001200		Effective Yield (%)

		340000101		Carry Value

		340000102		Allowance

		340000100		Net Carry Value

		340000200		Unpaid Principal Balance

		340000300		Initial Day 1 Non-Accretable Difference (NAD) to Absorb Cash Flow Shortfalls on PCI Loans

		340000400		Quarter Ending Non Accretable Difference (NAD)

		340000500		Cumulative Charge-offs to Date (to NAD)

		340000600		Cumulative Charge-offs to Date (to Allowance)

		340000700		Provisions to Allowance

		340000800		Quarterly Charge-offs to NAD

		340000900		Quarterly Charge-offs to Allowance

		340001000		Accretable Yield Remaining

		340001100		Accretable Yield Accreted to Income

		340001200		Effective Yield (%)

		350000101		Carry Value

		350000102		Allowance

		350000100		Net Carry Value

		350000200		Unpaid Principal Balance

		350000300		Initial Day 1 Non-Accretable Difference (NAD) to Absorb Cash Flow Shortfalls on PCI Loans

		350000400		Quarter Ending Non Accretable Difference (NAD)

		350000500		Cumulative Charge-offs to Date (to NAD)

		350000600		Cumulative Charge-offs to Date (to Allowance)

		350000700		Provisions to Allowance

		350000800		Quarterly Charge-offs to NAD

		350000900		Quarterly Charge-offs to Allowance

		350001000		Accretable Yield Remaining

		350001100		Accretable Yield Accreted to Income

		350001200		Effective Yield (%)

		713110000		Equity

		713120000		FX

		713130000		Rates

		713140000		Commodities

		713150000		Securitized Products

		713160000		Other Credit

		713170000		Private Equity

		713180000		Other Fair Value Assets

		713190000		Cross-Asset Terms

		713111000		Equity

		713121000		FX

		713131000		Rates

		713141000		Commodities

		713151000		Securitized Products

		713161000		Other Credit

		713171000		Private Equity

		713181000		Other Fair Value Assets

		713112000		Equity

		713122000		FX

		713132000		Rates

		713142000		Commodities

		713152000		Securitized Products

		713162000		Other Credit

		713172000		Private Equity

		713182000		Other Fair Value Assets

		603		Other Deductions from (Additions to) Assets for Leverage Ratio Purposes

		604		Total Assets for the Leverage Ratio

		605		Leverage Exposure for Supplementary Leverage Ratio (Applicable to Advanced Approaches BHCs Only)

		606		On-Balance Sheet Derivatives

		607		Derivatives, Potential Future Exposure

		608		On-Balance Sheet Repo-Style Transactions

		609		Other On-Balance Sheet Items (Excluding Derivatives and Repo-Style Transactions)

		610		Off-Balance Sheet Items (Excluding Derivatives and Repo-Style Transactions)

		611		Of Which: Unconditionally Cancellable Commitments Eligible for 10% Credit Conversion Factor

		612		Of Which: All Other

		613		Amounts Deducted from Common Equity Tier 1 Capital and Additional Tier 1 Capital

		614		Other Deductions from (Additions to) Leverage Exposure

		615		Total Leverage Exposure for Supplementary Leverage Ratio

		616		Data Completeness Check

		617		Total Assets for Tier 1 Leverage Ratio  (applicable to all BHCs):  If No, please complete all non-shaded cells until all cells to the right say Yes. Do not leave cells blank/ enter 0 if not applicable.

		618		Leverage Exposure for Supplementary Leverage Ratio (applicable to advanced approaches banking organizations):  If No, please complete all non-shaded cells until all cells to the right say Yes. Do not leave cells blank/ enter 0 if not applicable.

		852400000		Loans Secured by Farmland		852000000		1

		632000000		Tier 1 Capital		107000		1

		633000000		Total Risk-Based Capital		107000		1

		634000000		Average Total Assets for Leverage Capital Purposes		107000		1

		797230000		Non Interest Income		797200000		1

		797233000		Net Gains/(Losses) on Sales of Other Assets (excluding securities)		797230000		1

		797234000		Extinguishment of Debt and Preferred Exchange Benefits Revenue		797230000		1

		797310000		Nonaccrual Loan Balance		797300000		1

		797340005		Small Business (Scored/Delinquency Managed)		797340000		1

		797365000		New Business Pricing for Time Deposits		797360000		1

		797365100		Curve (if multiple terms assumed)		797360000		1

		797365200		Index rate  (if single term assumed)  (29)		797360000		1

		51300		Brokerage Receivable		52000		1

		51400		Commercial Paper Assets		52000		1

		51500		Corporate Debt Securities Assets		52000		1

		51600		Mortgage-backed Securities Assets		52000		1

		51700		Treasury Bills Assets		52000		1

		52000		Interest-bearing Assets		54000		1

		52100		Derivative Contracts Assets		53000		1

		52200		Equities and Convertible Debentures Assets		53000		1

		52300		Physical Commodities Assets		53000		1

		53000		Non-Interest-bearing Assets		54000		1

		53900		Allocated Trading Assets		54000		-1

		54000		Trading Assets		107003		1

		54100		Branded Cards		55000		1

		54200		Gold Cards		55000		1

		54300		Silver Cards		55000		1

		54400		Platinum Cards		55000		1

		55000		Credit Cards		58000		1

		55100		Education Loans		56000		1

		55200		Home Loans		56000		1

		83300		Transfer Pricing Charge		85000		-1

		83400		Charge for Liquidity		85000		-1

		83500		Charge for Basis Risk		85000		-1

		83600		Charge for Optionality		85000		-1

		83700		Charge for Other Allocated Assets		85000		-1

		83900		Charge for Central Bank Reserves		85000		-1

		84000		Amortization of Discount for Liability		85000		-1

		84100		Amortization of Premium for Asset		85000		-1

		84200		Economic Provision		85000		-1

		84300		Deposit Insurance		85000		-1

		84400		Credit for Loan Loss Reserve		85000		-1

		84500		Credit for Equity		85000		-1

		85000		Net Interest Revenue		91000		1

		85100		Commission		86000		1

		85200		Fees		86000		1

		85250		Waived Fees		86000		-1

		85300		Penalties		86000		1

		85800		Other Income - Customers		86000		1

		86000		Customer Non-Interest Revenue		88000		1

		86100		Investment Income		87000		1

		87000		Non-Customer Non-Interest Revenue		88000		1

		87500		Indirect Non-interest Income		88000		1

		88000		Non-Interest Revenue		91000		1

		88100		Other Income - Non-Customers		90000		1

		88200		Allocated Other Income - Non-Customers		90000		-1

		90000		Other Revenue		91000		1

		91000		Total Revenue, Net of Interest Expense		95000		1

		91910		Credit Losses		91900		1

		91920		Recoveries of amounts previously written-off		91900		-1

		99510		Other Credit Risk Provisions		99500		1

		99520		Allowance for Loan Loss Reserve (ALLL)		99500		1

		99500		Provisions for Credit Losses		107002		-1

		92010		Total Brand Management Expenses		92100		1

		92020		Sales and Marketing and Business Promotion Expenses		92100		1

		92100		Advertising and Marketing		94000		1

		92190		Allocated Non-cash Expenses		92200		-1

		92200		Other Allocated Costs		94000		1

		92210		Origination Expenses		92300		1

		92215		Branch Platform Expenses		92220		1

		92220		Servicing Expenses		92300		1

		92230		Collection Expenses		92300		1

		92300		Processing Expenses		94000		1

		92310		Direct Sales Expenses		92400		1

		92320		Campaign Management Expenses		92400		1

		92330		Miscellaneous Sales Expenses		92400		1

		92400		Sales Expenses		94000		1

		92410		Advertising Expenses		92500		1

		92420		Marketing and Brand Management Expenses		92500		1

		700711400		Small Business (Scored/Delinquency Managed)		700710000		1

		700721400		Small Business (Scored/Delinquency Managed)		700720000		1

		700722300		Other		700720000		1

		107002		Income Statement		107001		1

		107003		Balance Sheet		107001		1

		107000		Regulatory Reporting				1

		50100		Balances with Central Bank		51000		1

		66100		Asset-backed Securities Liabilities		67000		1

		66200		Brokerage Payable		67000		1

		66300		Corporate Debt Securities Liabilities		67000		1

		66400		Derivative Contracts Liabilities		67000		1

		66500		Equities and Convertible Debentures Liabilities		67000		1

		66600		Government Obligations		67000		1

		66700		Mortgage-backed Securities Liabilities		67000		1

		66800		Physical Commodities Liabilities		67000		1

		66900		Treasury Bills Liabilities		67000		1

		67000		Trading Liabilities		72000		1

		67100		Retil Checking Accounts		67500		1

		67200		Recurring Deposits		67500		1

		67300		Retail Time Deposits		67500		1

		67400		Savings Accounts		67500		1

		67450		Float		67500		1

		67500		Customer Liabilities Retail		68000		1

		67600		Checking Accounts		67900		1

		67700		Corporate Time Deposits		67900		1

		67900		Customer Liabilities Corporate		68000		1

		68000		Customer Liabilities		72000		1

		68100		Commercial Paper Borrowings		69000		1

		68200		Promissory Notes		69000		1

		68300		Other Short-term Borrowings		69000		1

		69000		Short-term Borrowings		72000		1

		69100		Fixed-rate Obligations		70000		1

		69200		Floating-rate Obligations		70000		1

		69300		Other Long-term Borrowings		70000		1

		70000		Long-term Borrowings		72000		1

		72000		Total Liabilities		78000		1

		73100		Common Stock		75000		1

		73200		Preferred Stock		75000		1

		73300		Treasury Stock		75000		1

		73400		Additional Paid-up Capital		75000		1

		73500		Allocated Capital Operating Risk Capital		74900		1

		73600		Allocated Capital Credit Risk Capital		74900		1

		73700		Allocated Capital Market Risk Capital		74900		1

		73800		Allocated Capital Interest Rate Risk Capital		74900		1

		73900		Allocated Capital Liquidity Risk Capital		74900		1

		74100		Operating Risk Capital		75000		-1

		74200		Credit Risk Capital		75000		-1

		74300		Market Risk Capital		75000		-1

		74400		Other Allocated Capital		74900		-1

		74500		Interest Rate Risk Capital		75000		-1

		74600		Liquidity Risk Capital		75000		-1

		74900		Allocated Capital		78000		-1

		75000		Share Capital		77000		1

		75100		Free Reserves		76000		1

		75200		Other Comprehensive Income		76000		1

		75300		Restructuring Reserves		76000		1

		75400		Retained Earnings		76000		1

		75500		Revaluation Reserves		76000		1

		75600		Share Premium		76000		1

		76000		Reserves		77000		1

		76100		Minority Interest		77000		1

		77000		Shareholders Equity		78000		1

		78000		Total Liabilities and Sharesholders Equity		107003		1

		78100		Number of Customers		107002		1

		78200		Attrition Rate		107002		1

		78300		Number of New Customers		107002		1

		78400		Number of Closed Customers		107002		1

		82100		Interest Income		85000		1

		82200		Transfer Pricing Credit		85000		1

		82300		Customer Break Funding Fees		85000		1

		82400		Pricing Incentive		85000		1

		82500		Amortization of Discount for Asset		85000		1

		82600		Amortization of Premium for Liability		85000		1

		82700		Credit for Other Allocated Liabilities		85000		1

		82800		Credit for Liquidity		85000		1

		82900		Central Bank Int. Income		85000		1

		83200		Interest Expenses		85000		-1

		92500		Marketing Expenses		94000		1

		92510		Product Development Expenses		92600		1

		92520		Miscellaneous Product Management Expenses		92600		1

		92600		Product Management Expenses		94000		1

		92700		Business Management Expenses		94000		1

		93000		Direct Account Expense		94000		1

		93100		Indirect Processing Expense		94000		1

		93200		Indirect Distribution Expense		94000		1

		93300		Other Indirect Non-Interest Expense		94000		1

		94000		Operating Expenses		95000		-1

		94110		Allocated Indirect Expenses		92200		-1

		94205		Branch Origination Expenses		92210		1

		94210		Mail Origination Expenses		92210		1

		94215		Phone Origination Expenses		92210		1

		94220		Loan Center Origination Expenses		92210		1

		94225		Origination Expenses, Other Channels		92210		1

		94260		Branch Teller Expenses		92220		1

		94265		In Network ATM Expenses		92220		1

		94270		Out of Network ATM Expenses		92220		1

		94275		Call Center Expenses		92220		1

		94280		E-Banking Expenses		92220		1

		94285		Statement Processing Expenses		92220		1

		94290		Loan Processing Expenses		92220		1

		94295		Compliance Expenses		92220		1

		94300		Executive and Other Overhead Expenses		92220		1

		94355		Commission on Collections		92230		1

		94360		Other Collection Expenses		92230		1

		94610		Brand Management Expenses		92700		1

		94620		Miscellaneous Business Management Expenses		92700		1

		95000		Operating Income before Taxes		98000		1

		96000		Unexpected Losses		98000		-1

		97000		Non-Operating Expenses		98000		-1

		98000		Net Income Before Taxes		107002		1

		98500		Tax Expense		107002		1

		99000		Net Income After Taxes		107002		1

		71000		Allocated Liabilities		72000		1

		74110		Operating Risk Capital - Economic		74900		1

		74210		Credit Risk Capital - Economic		74900		1

		74310		Market Risk Capital - Economic		74900		1

		74410		Other Allocated Capital - Economic		74900		1

		74510		Interest Rate Risk Capital - Economic		74900		1

		74610		Liquidity Risk Capital - Economic		74900		1

		74120		Operating Risk Capital - Regulatory		74900		1

		74220		Credit Risk Capital - Regulatory		74900		1

		74320		Market Risk Capital - Regulatory		74900		1

		74420		Other Allocated Capital - Regulatory		74900		1

		74520		Interest Rate Risk Capital - Regulatory		74900		1

		74620		Liquidity Risk Capital - Regulatory		74900		1

		78600		Risk-weighted Assets - Credit Risk		107003		1

		78700		Risk-weighted Assets - Market Risk		107003		1

		91900		Net Credit Losses		95000		-1

		107001		Management Reporting

		630000000		Total risk-weighted assets		107000		1

		797365001		New Business Pricing for Time Deposits for Downward		797360000		1

		797365002		New Business Pricing for Time Deposits for Assumed Floor		797360000		1

		797365110		Curve (if multiple terms assumed) For Downward		797360000		1

		797365120		Curve (if multiple terms assumed) For Assumed Floor		797360000		1

		797365210		Index rate  (if single term assumed) For Downward		797360000		1

		797365220		Index rate  (if single term assumed) For Assumed Floor		797360000		1

		500		Net income (loss) attributable to BHC

		600		Effective Tax Rate (%)

		700		Provisions during the quarter

		800		Reserve, current quarter

		83000		Credit for Float		85000		1

		83100		Early Redemption Fee		85000		1

		36102710		Original UPB

		36104300		Outstanding UPB (Excluding Exempt Population)

		36104400		Delinquency Status as of 3Q (Excluding Exempt Population)

		36104401		Current

		36104402		Past due 30 to 89 days

		36104403		Past due 90 to 179 days

		36104404		Past due 180+ days

		36104500		Net Credit Loss Realized to-date (Excluding Exempt Population)

		36104600		Repurchase Requests Outstanding (Excluding Exempt Population)

		36104700		Estimated Lifetime Net Credit Losses (Excluding Exempt Population)

		36104800		Projected Future Losses to BHC Charged to Repurchase Reserve (Excluding Exempt Population)

		36104110		Original UPB

		36104210		Original UPB (Excluding Exempt Population)

		36104310		Outstanding UPB (Excluding Exempt Population)

		36104410		Delinquency Status as of 3Q (Excluding Exempt Population)

		36104411		Current

		36104412		Past due 30 to 89 days

		36104413		Past due 90 to 179 days

		36104414		Past due 180+ days

		36104510		Net Credit Loss Realized to-date (Excluding Exempt Population)

		36104610		Repurchase Requests Outstanding (Excluding Exempt Population)

		36104710		Estimated Lifetime Net Credit Losses (Excluding Exempt Population)

		36104810		Projected Future Losses to BHC Charged to Repurchase Reserve (Excluding Exempt Population)

		36104900		Original UPB

		36105000		Original UPB (Excluding Exempt Population)

		36105100		Outstanding UPB (Excluding Exempt Population)

		36105200		Projected Future Losses to BHC Charged to Repurchase Reserve (Excluding Exempt Population)

		36104910		Original UPB

		36105010		Original UPB (Excluding Exempt Population)

		36105110		Outstanding UPB (Excluding Exempt Population)

		36105210		Projected Future Losses to BHC Charged to Repurchase Reserve (Excluding Exempt Population)

		36105300		Projected Future Losses to BHC Charged to Repurchase Reserve

		36105400		Original UPB

		36105500		Original UPB (Excluding Exempt Population)

		36105600		Outstanding UPB (Excluding Exempt Population)

		36105700		Delinquency Status as of 3Q (Excluding Exempt Population)

		36105701		Current

		36105702		Past due 30 to 89 days

		36105703		Past due 90 to 179 days

		36105704		Past due 180+ days

		797300000		C. Firm Wide Metrics: Net Interest Income Worksheet (Required only for BHCs that were required to complete the Net Interest Income Worksheet)

		797320000		Carrying Value of Purchased Credit Impaired (PCI) Loans

		797330000		Net Accretion of discount on PCI Loans included in interest Revenues

		797330001		Loans Held for Sale - First Lien Residential Liens in Domestic Offices (Average Balances)

		797330002		Average Rate on Loans Held for Sale-First Lien Residential Liens in Domestic Offices

		797340000		Quarter End Weighted Average Life of Assets (4) (6)

		797340001		First Lien Residential Mortgages (in Domestic Offices) (33)

		797340002		Closed-End Junior Residential Liens (in Domestic Offices)

		797340003		Home Equity Lines Of Credit (HELOCs)

		797340004		Ca Loans

		797340006		CRE Loans (in Domestic Offices)

		797340007		Credit Cards

		797340008		Auto Loans

		797340009		Student Loans

		797340010		Other, incl. loans backed by securities (non-purpose lending) (7)

		797340011		Residential Mortgages (First and Second Lien, Not in Domestic Offices)

		797340012		Other Real Estate Loans (Not in Domestic Offices)

		797340013		Other Loans and Leases

		797340016		Securities (AFS and HTM) - Treasuries and Agency Debentures

		797340017		Securities (AFS and HTM) - Agency RMBS (both CMOs and pass-throughs)

		797340018		Securities (AFS and HTM) - Other

		797340015		Trading Assets

		797340014		All Other Earning Assets

		797350000		Quarter End Weighted Average Life of Liabilities (4) (6)

		797351000		Domestic Deposits - Time

		797352000		Foreign Deposits-Time

		797353000		Fed Funds

		797354000		Repos

		797355000		Other Short Term Borrowing

		797356000		Trading Liabilities

		797357000		Subordinated Notes Payable to Unconsolidated Trusts Issuing TruPS and TruPS Issued by Consolidated Special Purpose Entities

		797358000		All Other Interest Bearing Liabitilies

		797360000		Average Domestic Deposit Repricing Beta in a 'Normal Environment' (5)

		797361000		Money Market Accounts

		797362000		Savings

		797363000		NOW, ATS, and other Transaction Accounts

		797364000		Time Deposits

		797361100		Money Market Accounts

		797362100		Savings

		797363100		NOW, ATS, and other Transaction Accounts

		797364100		Time Deposits

		797361200		Money Market Accounts

		797362200		Savings

		797363200		NOW, ATS, and other Transaction Accounts

		797364200		Time Deposits

		797370000		Average  Foreign Deposit Repricing Beta in a 'Normal Environment' (5)

		797371000		Foreign Deposits

		797372000		Foreign Deposits-Time

		797371100		Foreign Deposits

		797372100		Foreign Deposits-Time

		797371200		Foreign Deposits

		797372200		Foreign Deposits-Time

		797373000		New Domestic Business Pricing for Time Deposits (27)

		797373001		Curve (if multiple terms assumed) (28)

		797373002		Index rate  (if single term assumed)  (29)

		797373003		Spread relative to the Index Rate (29)

		797360001		Revenues (Net Interest Income + Non Interest Income) 1

		797360002		Revenues (Net Interest Income + Non Interest Income) 2

		797360003		Revenues (Net Interest Income + Non Interest Income) 3

		797360004		Revenues (Net Interest Income + Non Interest Income) 4

		797360005		Revenues (Net Interest Income + Non Interest Income) 5

		797360006		Revenues (Net Interest Income + Non Interest Income) 6

		797360007		Revenues (Net Interest Income + Non Interest Income) 7

		797360008		Revenues (Net Interest Income + Non Interest Income) 8

		797360009		Non Interest Expenses 1

		797360010		Non Interest Expenses 2

		797360011		Non Interest Expenses 3

		797360012		Non Interest Expenses 4

		797360013		Non Interest Expenses 5

		797360014		Non Interest Expenses 6

		797360015		Non Interest Expenses 7

		797360016		Non Interest Expenses 8

		774000002		Operational RiskCapital

		774000102		Corporate Finance/Internal Fraud

		774000202		Corporate Finance/External Fraud

		774000302		Corporate Finance/Employment Practices and Workplace Safety

		774000402		Corporate Finance/Clients, Products and Business Practices

		774000502		Corporate Finance/Damage to Physical Assets

		774000602		Corporate Finance/Business disruption and system failures

		774000702		Corporate Finance/Execution, Delivery and Process Management

		774000802		Trading and Sales/Internal Fraud

		774000902		Trading and Sales/External Fraud

		774001002		Trading and Sales/Employment Practices and Workplace Safety

		774001102		Trading and Sales/Clients, Products and Business Practices

		774001202		Trading and Sales/Damage to Physical Assets

		774001302		Trading and Sales/Business disruption and system failures

		774001402		Trading and Sales/Execution, Delivery and Process Management

		774001502		Retail Banking/Internal Fraud

		774001602		Retail Banking/External Fraud

		774001702		Retail Banking/Employment Practices and Workplace Safety

		774001802		Retail Banking/Clients, Products and Business Practices

		774001902		Retail Banking/Damage to Physical Assets

		774002002		Retail Banking/Business disruption and system failures

		774002102		Retail Banking/Execution, Delivery and Process Management

		774002202		Commercial Banking/Internal Fraud

		774002302		Commercial Banking/External Fraud

		774002402		Commercial Banking/Employment Practices and Workplace Safety

		774002502		Commercial Banking/Clients, Products and Business Practices

		774002602		Commercial Banking/Damage to Physical Assets

		774002702		Commercial Banking/Business disruption and system failures

		774002802		Commercial Banking/Execution, Delivery and Process Management

		774002902		Payment and Settlement/Internal Fraud

		774003002		Payment and Settlement/External Fraud

		774003102		Payment and Settlement/Employment Practices and Workplace Safety

		774003202		Payment and Settlement/Clients, Products and Business Practices

		774003302		Payment and Settlement/Damage to Physical Assets

		774003402		Payment and Settlement/Business disruption and system failures

		774003502		Payment and Settlement/Execution, Delivery and Process Management

		774003602		Agency Services/Internal Fraud

		774003702		Agency Services/External Fraud

		774003802		Agency Services/Employment Practices and Workplace Safety

		774003902		Agency Services/Clients, Products and Business Practices

		774004002		Agency Services/Damage to Physical Assets

		774004102		Agency Services/Business disruption and system failures

		774004202		Agency Services/Execution, Delivery and Process Management

		774004302		Asset Management/Internal Fraud

		774004402		Asset Management/External Fraud

		774004502		Asset Management/Employment Practices and Workplace Safety

		774004602		Asset Management/Clients, Products and Business Practices

		774004702		Asset Management/Damage to Physical Assets

		774004802		Asset Management/Business disruption and system failures

		774004902		Asset Management/Execution, Delivery and Process Management

		774005002		Retail Brokerage/Internal Fraud

		774005102		Retail Brokerage/External Fraud

		774005202		Retail Brokerage/Employment Practices and Workplace Safety

		774005302		Retail Brokerage/Clients, Products and Business Practices

		774005402		Retail Brokerage/Damage to Physical Assets

		774005502		Retail Brokerage/Business disruption and system failures

		774005602		Retail Brokerage/Execution, Delivery and Process Management

		773000100		Legal Accounting

		773000011		Legal Reserves

		773000012		Repurchase Litigation Reserve Balance

		639000006		Common shares outstanding (Millions)

		639000012		Common dividends per share ($)

		639000007		Issuance of common stock for employee compensation

		639000008		Other issuance of common stock

		639000013		Total issuance of common stock

		639000009		Share repurchases to offset issuance for employee compensation

		639000010		Other share repurchase

		639000014		Total share repurchases

		634000017		Outstanding trust preferred securities

		634000018		Trust preferred securities included in Item 24

		400		General Credit RWA (General risk-based capital rules)

		401		Credit RWA per Standardized Approach (Revised regulatory capital rule, July 2013)

		402		Market RWA

		403		Other RWA and Adjustments

		407		General Credit Risk (Including counterparty credit risk and non-trading credit risk) (General risk-based capital rules)

		408		General Credit RWA

		409		Cash and due from depository institutions

		410		Held-to-maturity securities (HTM)

		411		Available-for-sale securities (AFS)

		412		Federal funds sold and securities purchased under agreements to resell

		413		Loans and leases

		414		Derivative contracts

		415		Unused commitments with an original maturity exceeding one year

		416		Unused commitments with an original maturity of one year or less to asset-backed commercial paper conduits

		417		Other off-balance-sheet

		418		Other credit risk

		420		Standardized Approach (Revised regulatory capital rule, July 2013)

		421		RWA per Standardized Approach

		422		Cash items in the process of collection

		423		Exposures conditionally guaranteed by the U.S. government, its central bank, or U.S. government agency

		424		Claims on government-sponsored entities

		425		Claims on U.S. depository institutions and NCUA-insured credit unions

		426		Revenue bonds issued by state and local governments in the U.S., and general obligation claims on and claims guaranteed by the full faith and credit of state and local governments (and any other PSE) in the U.S.

		427		Claims on and exposures guaranteed by foreign governments and their central banks

		428		Claims on and exposures guaranteed by foreign banks

		429		Claims on and exposures guaranteed by foreign PSEs

		430		Multifamily mortgage loans and presold residential construction loans

		431		Residential mortgage loans subject to 50% risk-weight

		432		Other residential mortgage loans

		433		Past due exposures

		434		High-volatility commercial real estate loans

		435		Commercial loans/Corporate exposures

		436		Consumer loans and credit cards

		437		Other revised regulatory capital rule risk-weight items

		438		Off-balance sheet commitments with an original maturity of one year or less that are not unconditionally cancelable

		439		Off-balance sheet commitments with an original maturity of more than one year that are not unconditionally cancelable

		440		Other off-balance sheet exposures

		441		Over-the-counter derivative contracts

		442		Securitization exposures

		443		Equity exposures

		444		Other credit risk

		447		Market RWA

		448		VaR-based capital requirement

		449		Stressed VaR-based capital requirement

		450		Incremental risk capital requirement

		451		Comprehensive risk capital requirement (excluding non-modeled correlation)

		452		Non-modeled Securitization

		453		Net Long

		454		Net Short

		455		Specific risk add-on (excluding securitization and correlation)

		456		Sovereign debt positions

		457		Government sponsored entity debt positions

		458		Depository institution, foreign bank, and credit union debt positions

		459		Public sector entity debt positions

		460		Corporate debt positions

		461		Equity

		7573200		Estimated Lifetime Net Credit Losses		7570000		1

		7573300		Repurchased UPB		7570000		1

		7573400		Repurchase Loss to-date		7570000		1

		7573500		Settlements/Make-Whole Payments to-date		7570000		1

		7573600		Repurchase Requests Outstanding		7570000		1

		7573700		Repurchase Reserve		7570000		1

		7573800		Litigation Reserve for Rep and Warrant Issues		7570000		1

		7573900		Projected Future Repurchase Losses		7570000		1

		7580000		Total Loans sold		7500000		1
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		Table Description		This entity is used to store the intermediate and final account level calculation used to arrive at Loss Provision value.







		Column Name		Description		Comments		Data Type		Length		Nullable?		Default Value		Static LOV?		Dynamic LOV?		Is PK?		Reference Table		Reference Column		UDP		No of DQ Checks		Range Check		Data length Check		Column reference check		LOV Check		Null value check		Blank Value		Referential integrity Check		Custom Check

		n_acct_seq_no		Account Sequence Number		Surrogate Key corresponding to Unique account in the run		NUMBER		20		No								Yes		Dim_Entity		v_entity_code		N		0																

		n_mis_date_skey		Mis Date Key		This attribute stores as of date surrogate key		NUMBER		10		No						Yes		Yes		DIM_DATES		N_DATE_SKEY		DL		0																

		n_run_skey		Run Surrogate Key		This Attribute stores  a unique key representing a particular Run execution.		NUMBER		10		Yes								No						DL		0																

		n_gaap_skey		Gaap Surrogate Key		Surrogate key corresponding to a unique GAAP code.		NUMBER		5		Yes								No						N		0																

		n_acct_skey		Account Surrogate Key		Surrogate key corresponding to a unique Account code.		NUMBER		20		Yes								No		Currency_Master		v_ccy_code		N		0																

		n_lgd_percent		Loss Given Default Rate		This refers to Loss Given Default rate. It is used to calculate expected loss amount in case of default.		NUMBER		15		Yes								No						N		0																

		n_emergence_period		Emergence Period		This refers to time, represented in months, from the date a loss event has occurred till the entity identifies it. If emergence period is not available for IBNR treatment Residual Maturity of the exposure is considered as emergence period.		NUMBER		5		Yes								No						N		0																

		n_avg_recovery_period		Average Recovery Period		This refers to average time to recovery,represented in months. It is the time an impaired asset would be recovered. .		NUMBER		5		Yes								No						N		0																

		v_ccy_code		Currency Code		The ISO currency code in which the account transaction  is made		String		6		Yes								No						N		1										The value should not be Null						

		n_carrying_cost_ncy		Carrying Cost- Natural Currency		This refers to Carrying cost of an asset.  it is of account value stated (carried) in the books of accounts. Typically, it is amount of principal outstanding less write off plus interest charged if any calculated in natural currency.		NUMBER		22		Yes								No						N		0																

		n_gross_chargeoff_amt_ncy		Gross Charge Off Amount - Natural Currency		This refers to amount in natural currency the bank has written off till date.		NUMBER		22		Yes								No						N		0																

		n_cum_recoveries_ncy		Cumulative Recovery Amount - Natural Currency		This refers to cumulative recoveries in natural currency till date.		NUMBER		22		Yes								No						N		0																

		n_cust_skey		Customer Surrogate Key		This stores the surrogate key for the unique customer identifier.		NUMBER		10		Yes								No						N		0																

		n_acct_classification_skey		Account Classification Surrogate Key		This is the surrogate key for the account classification of the account under IFRS9 regulations		NUMBER		5		Yes								No						N		0																

		f_collective_individual_flag		Collective Or Individual Assessment Flag		This refers to  tagging as whether the said account should be treated as collectively (with value 'C') or individually (with value 'I').		String		1		Yes								No						N		1								Values permissible are "C" and "I"								

		n_cohort_id		Cohort Identifier		This refers to Sub-pool ID of exposure in case of Collective Assessment.		NUMBER		10		Yes								No						N		1		Value should be  0 or anything above zero														

		v_account_pool_id		Pool Identifier		This refers to Basel-pool ID of exposure in case of Collective Assessment.		String		40		Yes								No						N		0																

		f_eir_eis_calculation_flag		Eir Eis Calculation Instruction Flag		This refers to the flag denoting whether EIR/EIS needs to be calculated by the application. Allowed Values are Y,A and blank.
This can also be interpreted as 'New account Flag ' as well. The value input for this column are either 'Y' or Null. The application would compute based on the input. 
If the flag is Blank and there are no value given as download, then application will look for rates in inception rate table. If found it will be used else it will be calculated by application and flag will be updated as A.
If the flag is 'Y', then application would update the incpetion rate table with the calculated new EIR/EIS corresponding to latest ACCOUNT START DATE. This value would be picked for the successive RUN's.		String		1		Yes								No						N		1								Values permissible are "Y", "A", Blank								

		n_effective_interest_rate		Effective Interest Rate		This refers to the rate that discounts probability weighted future cash flows to the net carrying amount of the financial instrument through the life of an asset. EIR is applicable only to Fixed interest rate instruments.		NUMBER		15		Yes								No						N		1		Value should be  0 or anything above zero														

		n_effective_initial_spread		Effective Initial Spread		This refers to the spread to be added to benchmark rate that discounts probability weighted future cash flows to the net carrying amount of the financial instrument through the life of an asset. EIS is applicable only to Variable interest rate instruments.		NUMBER		15		Yes								No						N		1		Value should be  0 or anything above zero														

		n_discounting_factor		Discounting Factor		This refers to discount factor used in case of impaired assets.		NUMBER		15		Yes								No						N		2		Value should be  0 or anything above zero								The value should not be Null						

		n_net_chargeoff_amount_ncy		Net Charge Off Amount - Natural Currency		This refers to the amount of  gross charge off over cumulative recoveries or zero whichever greater in natural currency. 
It is always a positive number.		NUMBER		22		Yes								No						N		1		Value should be  0 or anything above zero														

		n_amortized_cost_ncy		Amortized Cost - Natural Currency		This refers to Present Value of future expected cash flows discounted by using Effective interest rate or Effective interest spread in natural currency.		NUMBER		22		Yes								No						N		2		Value should be  0 or anything above zero								The value should not be Null						

		n_allowance_bop_ncy		Previous Period Allowance - Natural Currency		This refers to the Previous Period allowance and used to calculate Provision amount		NUMBER		22		Yes								No						N		1		Value should be  0 or anything above zero														

		n_allowance_eop_ncy		Current Period Allowance - Natural Currency		This refers to Current Period Allowance amount which is the difference between the carrying cost and the amortized cost (Present value of future cash flows, discounted by EIR) in natural currency		NUMBER		22		Yes								No						N		1		Value should be  0 or anything above zero														

		n_allocation_factor		Pool Allocation Factor		This refers to applicable factor used to allocate the pool level measures like allowance, amortized cost to individual account level. Carry cost is used as base for this in general.		NUMBER		15		Yes								No						N		2		Value should be  0 or anything above zero								The value should not be Null						

		n_provision_amount_ncy		Provision Amount - Natural Currency		This refers to Provision amount in natural currency. This is difference between current allowance and previous allowance net of net charge off if any in natural currency.		NUMBER		22		Yes								No						N		1		Value should be  0 or anything above zero														

		n_amortized_cost_rcy		Amortized Cost - Reporting Currency		This refers to the Present Value of future expected cash flows discounted by using Effective interest rate or Effective interest spread and then converted to reporting currency.		NUMBER		22		Yes								No						N		2		Value should be  0 or anything above zero								The value should not be Null						

		n_allowance_bop_rcy		Previous Period Allowance - Reporting Currency		This refers to the Previous Period allowance converted in Reporting Currency		NUMBER		22		Yes								No						N		1		Value should be  0 or anything above zero														

		n_allowance_eop_rcy		Current Period Allowance - Reporting Currency		This refers to the Allowance amount at the end of period converted in reporting currency		NUMBER		22		Yes								No						DL		2		Value should be  0 or anything above zero								The value should not be Null						

		n_provision_amount_rcy		Provision Amount - Reporting Currency		This refers to Provision amount converted in Reporting currency.		NUMBER		22		Yes								No						N		1		Value should be  0 or anything above zero														

		n_carrying_cost_rcy		Carrying Cost - Reporting Currency		This refers to carrying cost of an account. This is nothing but principal outstanding less net chrageoff plus interest due if any all converted in Reporting currency.		NUMBER		22		Yes								No						DL		2		Value should be  0 or anything above zero								The value should not be Null. 

Default value should be zero.						

		n_gross_chargeoff_amt_rcy		Gross Charge Off Amount - Reporting Currency		This refers to gross charge off Amount. This may be an amount that bank has written off till date converted in Reporting Currency.		NUMBER		22		Yes								No						N		1		Value should be  0 or anything above zero														

		n_net_chargeoff_amount_rcy		Net Charge Off Amount - Reporting Currency		This refers to Net Charge-off amount converted in Reporting currency. This gross charge off less recoveries.		NUMBER		22		Yes								No						N		2		Value should be  0 or anything above zero								Default value should be zero.						

		n_cum_recoveries_rcy		Cumulative Recoveries - Reporting Currency		This refers to cumulative recoveries converted in reporting currency for a given account.		NUMBER		22		Yes								No						N		1		Value should be  0 or anything above zero														

		n_interest_rate_cd		Interest Rate Benchmark Code		Interest Rate Code for adjustable rate loans.		NUMBER		5		Yes								No						N		1										The value should not be Null						

		n_benchmark_maturity		Benchmark Maturity		This refers to the the tenor of the benchmark to which the account is associated with.		NUMBER		5		Yes								No						N		1		Value should be  0 or anything above zero														

		v_benchmark_maturity_unit		Benchmark Maturity Unit		This refers to time unit in terms of Days, Weeks,Months or Years.It is associated with the Benchmark maturity.		String		2		Yes								No						N		0																

		n_issuer_rating_skey		Issuer Rating Surrogate Key		This refers to issuer rating via unique identifier linked to account		NUMBER		5		Yes								No						N		0																

		n_counterparty_rating_skey		Counterparty Rating Surrogate Key		This refers to counterparty rating via unique identifier linked to account		NUMBER		5		Yes								No						N		0																

		n_rating_impaired_state_skey		Rating Impaired State Key		Unique numeric code for credit rating.		NUMBER		5		Yes						Yes		No		DIM_CREDIT_RATING		N_CREDIT_RATING_SKEY		DL		0																

		n_method_skey		Methodology Surrogate Key		This is the surrogate key for the method under which the account is treated to calculate the provision		NUMBER		5		Yes						Yes		No		DIM_METHODOLOGIES		N_METHOD_SKEY		DL		0																

		n_delq_impaired_state_skey		Delinquency Impaired State Key		Attribute captures Band Surrogate Key		NUMBER		5		Yes						Yes		No		DIM_BANDS		N_BAND_SKEY		N		0																

		n_delinquent_days		Delinquent Days		It refers to number of days account is delinquent.		NUMBER		5		Yes								No						N		0																

		n_internal_rate_of_return		Internal Rate Of Return		This refers to internal rate of return calculated using contractual term. This is same IRR as referred in normal financial literature.		NUMBER		15		Yes								No						N		2		Value should be  0 or anything above zero								The value should not be Null						

		n_cust_type_skey		Customer Type Surrogate Key		This attribute stores the surrogate key corresponding to the customer type of the account		NUMBER		5		Yes								No						N		0																

		n_basel_cust_type_skey		Basel Customer Type Surrogate Key		Stores a unique synthetic Key as a substitue for Basel Customoer Type Code Natural Key		NUMBER		5		Yes						Yes		No		DIM_BASEL_CUSTOMER_TYPE		N_BASEL_CUST_TYPE_SKEY		N		0																

		n_prod_skey		Product Surrogate Key		This column stores the surrogate key for the product code		NUMBER		14		Yes								No						N		0																

		n_basel_prod_type_skey		Basel Product Type Surrogate Key		Stores a unique synthetic Key as a substitue for product Type Code Natural Key		NUMBER		5		Yes						Yes		No		DIM_BASEL_PRODUCT_TYPE		N_BASEL_PROD_TYPE_SKEY		DL		1										The value should not be Null						

		n_basel_asset_class_skey		Basel Asset Class Surrogate Key		Stores the surrogate key corresponding to the Basel Asset Class Code.		NUMBER		5		Yes						Yes		No		DIM_BASEL_ASSET_CLASS		N_BASEL_ASSET_CLASS_SKEY		DL		1										The value should not be Null						

		f_impairment_status		Impairment Status		This refers to Impairment flag which is used to identify impairment status.Possible values are Y and N		String		1		Yes								No						N		1								Values permissible are "Y" and "N"								

		n_transition_matrix_skey		Transition Matrix Surrogate Key		This stores the surrogate key of the transition matrix model assigned to the account for provision calculation purposes		NUMBER		5		Yes						Yes		No		DIM_TRANSITION_MATRIX		N_TRANSITION_MATRIX_SKEY		DL		1										The value should not be Null						

		n_provision_matrix_skey		Provision Matrix Surrogate Key		This stores the surrogate key of the provision matrix assigned to the account for provision calculation purposes		NUMBER		5		Yes						Yes		No		DIM_PROVISION_MATRIX		N_PROVISION_MATRIX_SKEY		DL		0																

		n_provision_rate		Provision Rate		This refers to Provision rate applicable for a given exposure based on rating and days past due status.		NUMBER		15		Yes								No						N		1		Value should be  0 or anything above zero														

		n_lob_skey		Line Of Business Surrogate Key		This stores a unique key representing a particular Line of Bussiness.		NUMBER		10		Yes								No						N		0																

		n_accrual_basis_code		Accrual Basis Code		Accrual Basis Code provides the accrual method for interest calculation. Example - A/360, A/365 and so on.		NUMBER		5		Yes								No						N		1										The value should not be Null						

		n_amrt_term		Amortization Term		This attribute define the term over which the payment is amortized. It is equal to the number of periods the payments has to be made. The value in this column should be associated with the unit like days, weeks,months or years from Amortization Term Unit column to make it meaningful.		NUMBER		5		Yes								No						N		1										The value should not be Null						

		v_amrt_term_unit		Amortization Term Unit		It represents the units (days or months or years) in which Amortization Term is specified.		String		2		Yes								No						N		0																

		n_cur_book_bal		Current Gross Book Balance		It specifies Gross Book Balance as on date		NUMBER		22		Yes								No						N		2		Value should be  0 or anything above zero								The value should not be Null						

		n_cur_gross_interest_rate		Current Gross Interest Rate		Coupon rate of account, expressed in terms of an annualized rate.		NUMBER		11		Yes								No						N		2		Value should be  0 or anything above zero								The value should not be Null						

		n_curr_payment_recd		Payment Received Current Month		The column expects the amount  of the current month installment (including principal or interest)		NUMBER		22		Yes								No						N		2		Value should be  0 or anything above zero								The value should not be Null						

		d_last_reprice_date		Last Repricing Date		The column expects  the previous interest rate repricing date to calculate the next change in interest rate as per the contract details. This is applicable for variable rate instruments		DATE		NA		Yes								No						N		1						d_last_reprice_date should be less than d_repricing_date										

		n_margin_gross		Gross Margin		The contractual spread that is added to the pricing index to calculate (Gross) rate for customer is Margin gross. This is applicable for variable rate instruments. The variable rate is always in the combination of Benchmark interest rate and the Spread in the contract.		NUMBER		11		Yes								No						N		1		Value should be  0 or anything above zero														

		d_revised_maturity_date		Revised Maturity Date		The date of final payment. It is revised date when all the payments are due to pay.		DATE		NA		Yes								No						N		1						d_revised_maturity_date should be greater than d_acct_start_date										

		d_next_payment_date		Next Payment Date		Due date of the next scheduled payment. Also known as, cash flow date or date of runoff. The payment date might be on monthly, quarterly, semi-annually or annual. This is need not be inline with the repricing dates.		DATE		NA		Yes								No						N		1						d_next_payment_date should be greater than d_next_payment_date										

		d_repricing_date		Repricing Date		The loan contracts next repricing date. The contract may define the next repricing as monthly, quarterly, semi-annually or annually. This need not be inline with the payment date.		DATE		NA		Yes								No						N		1						d_last_reprice_date should be greater than d_repricing_date										

		n_amount_p		Principal Amount		This is Principal amount for the loan.		NUMBER		22		Yes								No						N		2		Value should be  0 or anything above zero								The value should not be Null						

		n_orig_payment_amt		Original Payment Amount		The initial payment amount at the date of origination of the loan. Cash flow engine uses Current payment for the first cash flow and for the remaining cash flow patterns, it uses the values from Original payment amount.		NUMBER		22		Yes								No						N		1		Value should be  0 or anything above zero														

		v_tenor_unit		Tenor Unit		It indicates unit of duration of product in terms of days/weeks/months or years.
This is different from the Amortization term. This takes the complete information from the issue date till the maturity date.		String		2		Yes								No						N		0																

		n_interest_freq		Interest Payment Frequency		Interest payment frequency for loans. This column along with Interest payment frequency unit gives the complete information about the time by which the interest is paid.
Example; the loan pays the interest for every 2 months.		NUMBER		5		Yes								No						N		1										The value should not be Null						

		v_interest_freq_unit		Interest Payment Frequency Unit		It stores unit of Interest payment frequency represented in Days/Weeks/Months/Years		String		2		Yes								No						N		0																

		n_rate_chg_rnd_fac		Rate Change Round Factor		This column is used in conjunction with Rate change rounding code to calculate nearest round-off value. 
E.g.; If unrounded rate = 8.65%
and Rate change code = Rounding nearest; with Rate change rounding factor = 0.25
Then, Rounded rate = 8.75%		NUMBER		11		Yes								No						N		1		Value should be  0 or anything above zero														

		n_rate_set_lag		Rate Set Lag		It indicates the period by which repricing lags the current interest rate changes. This column is used in conjunction with rate set lag unit; suppose the next repricing date is 1st Feb 2010, and has rate set lag of 1 Month, then the rate corresponding to the 1st feb 2010 is pulled back to 1st Jan 2010.		NUMBER		5		Yes								No						N		1		Value should be  0 or anything above zero														

		v_rate_set_lag_unit		Rate Set Lag Unit		Units (days or months or years or weeks) of supporting the Rate Set Lag. This column is used in conjunction with rate set lag.
Used for EL and IL approach for variable rate cash flow generation		String		2		Yes								No						N		0																

		n_repricing_freq		Repricing Frequency		The column specifies the repricing frequency of rate change of an account. .
For variable rate, say 3-month LIBOR would have a value =3 supported by Reprice Frequency Unit (days or months or years) of Reprice_freq.		NUMBER		5		Yes								No						N		2		Value should be  0 or anything above zero								The value should not be Null						

		v_reprice_freq_unit		Repricing Frequency Unit		It defines the Units (days or months or years) of Repricing Frequency.		String		2		Yes								No						N		0																

		d_teaser_end_date		Teaser End Date		Some of the instruments have interest rate as low or no interest  for initial period (Called Tease Rate). The column captures the date till when the tease rate ends.		DATE		NA		Yes								No						N		1						d_teaser_end_date should be greater than d_acct_start_date										

		v_interest_method		Interest Calculation Method		It denotes whether interest is calculated as Simple Interest or Compounded Interest.		String		10		Yes								No						N		0																

		n_instrument_type_cd		Instrument Type Code		Code identifying the instrument category of the customer account. E.g.: Loans, Mortgages, MBS,  retirement etc		NUMBER		5		Yes								No						N		1										The value should not be Null						

		d_last_payment_date		Last Interest Payment Date		Date of last payment was made		DATE		NA		Yes								No						N		1						d_next_payment_date should be less than d_next_payment_date										

		n_curr_interest_rate		Current Interest Rate		Interest rate that the Bank pays/receives. Also called the coupon rate specified in the contract.
Current Interest rate = Margin + Benchmark rate		NUMBER		15		Yes								No						N		2		Value should be  0 or anything above zero								The value should not be Null						

		n_float_spread		Spread Over Benchmark Rate		Spread to be added to benchmark for floating price.		NUMBER		15		Yes								No						N		1		Value should be  0 or anything above zero														

		n_account_tenor		Account Tenor		Time duration from the Account origination till maturity of account		NUMBER		5		Yes								No						N		2		Value should be  0 or anything above zero								The value should not be Null						

		n_percent_sold		Percent Sold		The column holds percentage of loans the bank has sold to the other party.  It is applicable to Participated loans / Syndication -  If a Bank hold only a part of loan shared with other financial institution. It is used in calculating the net balance.		NUMBER		15		Yes								No						N		1		Value should be between  0 and 1														

		n_behaviour_type_cd		Behavior Type Code		It indicates behavior state of the account - Performing/Non-performing Type : Performing, Substandard, Doubtful, Loss		NUMBER		5		Yes								No						N		1										The value should not be Null						

		n_behaviour_sub_type_cd		Behavior Sub Type Code		Contains behavior sub-type values - like Core, Volatile, Substandard, Doubtful, Loss, Sight Devolvement, Sight Recovery, Since Devolvement,Usance Recovery.		NUMBER		5		Yes								No						N		1										The value should not be Null						

		n_devolvement_status_cd		Devolvement Status Code		Contains the devolvement status, 0 - Not Devolved and 1-Devolved		NUMBER		5		Yes								No						N		1								0 - Not Devolved and 1-Devolved								

		n_rate_cap_life		Rate Cap Life		It stores maximum rate allowed during life of the instrument.		NUMBER		8		Yes								No						N		1		Value should be  0 or anything above zero														

		n_rate_chg_min		Rate Change Minimum		Minimum change in the repricing index that is necessary for a change to be made to the interest rate.		NUMBER		8		Yes								No						N		1		Value should be  0 or anything above zero														

		n_rate_decr_cycle		Rate Decrease Cycle		Maximum rate decrease allowed during a repricing cycle for an Variable-rate instrument. It’s a maximum amount in terms of basis points that the interest rate may decrease in a given REPRICE_FREQ		NUMBER		8		Yes								No						N		0																

		n_rate_floor_life		Rate Floor Life		Minimum rate allowed during the life of the instrument.		NUMBER		8		Yes								No						N		1		Value should be  0 or anything above zero														

		n_rate_incr_cycle		Rate Increase Cycle		Maximum rate Increase allowed during a repricing cycle for an Variable-rate instrument. It’s a maximum amount in terms of basis points that the interest rate may Increase in a given REPRICE_FREQ		NUMBER		8		Yes								No						N		1		Value should be  0 or anything above zero														

		n_deferred_cur_bal		Deferred Current Balance		Current Unamortized Deferred Balance associated with Instrument (for e.g.: Premium or Discount or Fees). Discount refers to the interest deducted from the face value (CUR_PAR_BAL).
CUR_PAR_BAL - CUR_BOOK_BAL = DEFERRED_CUR_BAL		NUMBER		22		Yes								No						N		2		Value should be  0 or anything above zero								The value should not be Null						

		n_cur_tp_per_adb		Current Tp Period Adb		The average balance at the last reprice date.		NUMBER		22		Yes								No						N		2		Value should be  0 or anything above zero								The value should not be Null						

		n_margin_t_rate		Margin Transfer Rate		The spread added to the 'forecasted transfer rate' for adjustable-rate accounts to derive the Transfer Rate.		NUMBER		8		Yes								No						N		1		Value should be  0 or anything above zero														

		n_prior_tp_per_adb		Prior Tp Period Adb		The average balance at the reprice date(s) prior to the last repricing date.		NUMBER		22		Yes								No						N		1		Value should be  0 or anything above zero														

		n_deferred_orig_bal		Deferred Original Balance		Original Deferred Balance associated with Instrument (for eg: Premium or Discount or Fees). Used for cash flow processing, not used in cash flow calculation.		NUMBER		22		Yes								No						N		2		Value should be  0 or anything above zero								The value should not be Null						

		d_neg_amrt_eq_date		Negative Amortization Equalization Date		If the loan payment is less than the interest charged then it is called negative amortization. The next date that a negative amortization-type account will fully re-amortize, regardless of payment caps and floors.		DATE		Na		Yes								No						N		1						d_neg_amrt_eq_date should be less than d_orig_maturity_date										

		n_neg_amrt_eq_freq		Negative Amortization Equalization Frequency		Frequency that negatively amortizing accounts are fully re-amortized.		NUMBER		5		Yes								No						N		1		Value should be  0 or anything above zero														

		v_neg_amrt_eq_unit		Negative Amortization Equalization Unit		Units (days or months or years or weeks) of Negative Amortization Equalization Frequency.		String		2		Yes								No						N		0																

		n_neg_amrt_limit		Negative Amortization Limit		Maximum negative amortization allowed as a percentage of the original balance.		NUMBER		8		Yes								No						N		1		Value should be  0 or anything above zero														

		n_neg_amrt_amt		Negative Amortization Amount		The total amount of principal added to outstanding principal, resulting from payments which were not large enough to cover interest due.		NUMBER		22		Yes								No						N		1		Value should be  0 or anything above zero														

		d_payment_adjust_date		Payment Adjustment Date		Date of next payment adjustment on an adjustable rate 
Expected Value Format - 19000101.(Default value)		DATE		NA		Yes								No						N		1						d_payment_adjust_date should be greater than or equal to d_teaser_end_date										

		n_pmt_chg_freq		Payment Change Frequency		The frequency at which the payment adjusts.		NUMBER		5		Yes								No						N		0																

		v_pmt_chg_freq_unit		Payment Change Frequency Unit		Units (days or months or years or weeks) of Payment Change Frequency.		String		2		Yes								No						N		0																

		n_pmt_decr_cycle		Payment Decrease Cycle		Maximum payment decrease allowed during a payment change cycle of an adjustable-rate instrument. It is defined in terms of a percentage.
It is applicable for Variable rate instruments for cash flow generation in both EL and IL approaches.		NUMBER		8		Yes								No						N		1		Value should be between  0 and 1														

		n_pmt_decr_life		Payment Decrease Life		Maximum payment decrease allowed during the life of an adjustable-rate instrument. It is defined in terms of percentage.
It is applicable for Variable rate instruments for cash flow generation in both EL and IL approaches.		NUMBER		8		Yes								No						N		1		Value should be between  0 and 1														

		n_pmt_incr_cycle		Payment Increase Cycle		Maximum payment Increase allowed during a payment change cycle of an adjustable-rate instrument. It is defined in terms of a percentage.
It is applicable for Variable rate instruments for cash flow generation in both EL and IL approaches.		NUMBER		8		Yes								No						N		1		Value should be between  0 and 1														

		n_pmt_incr_life		Payment Increase Life		Maximum payment Increase allowed during the life of an adjustable-rate instrument. It is defined in terms of percentage.
It is applicable for Variable rate instruments for cash flow generation in both EL and IL approaches.		NUMBER		8		Yes								No						N		1		Value should be between  0 and 1														

		n_transfer_rate		Transfer Rate		Transfer rate that is applicable for the contract.		NUMBER		8		Yes								No						N		1		Value should be  0 or anything above zero														

		n_lrd_balance		Last Repricing Date Balance		Balance as of the record’s previous repricing event.		NUMBER		22		Yes								No						N		1		Value should be  0 or anything above zero														

		n_amort_meth_pdfc_cd		Amortization Method Premium Discount Fees Code		Amortization Method Premium Discount Fees Code includes 1)Straight line, 2)Level Yield		NUMBER		5		Yes								No						N		1										The value should not be Null						

		n_offset_percent		Offset Percent		This Indicates if Offset logic is applied. 0=Yes, 1=No.		NUMBER		15		Yes								No						N		1								Values permissible are "1" and "0"								

		n_remain_no_of_pmts		Remaining Number Of Payments		Remaining Number of Payments.		NUMBER		10		Yes								No						N		1										The value should not be Null						

		n_adjustable_type_code		Adjustable Type Code		Stores the code corresponding to the interest rate type applicable to the account viz. Fixed, Floating or NR (no rate) which is applicable for current account		NUMBER		5		Yes								No						N		1										The value should not be Null						

		v_org_unit_code		Organization Unit Code		The organization code, Contains the details of organization, whether it is a Trust etc.,		String		20		Yes								No						N		0																

		v_gl_code		General Ledger Code		GL Account Number		String		40		Yes								No						N		0																

		v_common_coa_code		Common Chart Of Account Code		Identifies the common chart_of_account, such as demand deposit retail, affected by the allocation.		String		20		Yes								No						N		0																

		n_amortization_type_cd		Amortization Type Code		To determine the calculation methodology, of amortizing both the principal and interest rate.
Different Type of Amortization code uses the variation in Principal amount and Interest Amount. 

Expected Value Format : 
100 Conventional Fixed 
400 Balloon 
500 Adjustable Conventional 
600 Adjustable Negative Amortizing (Not In Scope)
700 Simple Interest (Non-amortizing), no principal payment is made till maturity.		NUMBER		5		Yes								No						N		1										The value should not be Null						

		v_identity_code		Identity Code		IDENTITY_CODE is an identifier for sets of data loaded into an instrument table.
IDENTITY_CODE identifies the data source for the individual customer account.		String		40		Yes								No						N		0																

		n_matched_spread		Matched Spread		Matched Spread is an interest margin on a product.It is calculated as Current Net rate - Transfer rate.		NUMBER		15		Yes								No						N		1		Value should be  0 or anything above zero														

		n_tran_rate_rem_term		Transfer Rate Remaining Term		This column specifies the associated transfer rate for the account, using the remaining term pricing basis.
It is used in Transfer pricing.		NUMBER		5		Yes								No						N		0																

		n_hol_rolling_convention_cd		Holiday Rolling Convention Code		It specifies convention for roll-over of date to calculate cash flow / interest amount if cash flow  date falls on holiday.
Download / Calculated		NUMBER		5		Yes								No						N		1		Value should be  0 or anything above zero														

		n_residual_amount		Residual Amount		It stores outstanding amount of an exposure.		NUMBER		22		Yes								No						N		1		Value should be  0 or anything above zero														

		n_maturity_amount		Maturity Amount		It stores maturity amount of an exposure, normally defined at the time of origination.		NUMBER		22		Yes								No						N		1		Value should be  0 or anything above zero														

		n_expected_balance		Expected Balance		Expected Balance - value defaulted for Cash flow generation from LLFP perspective		NUMBER		22		Yes								No						N		1		Value should be  0 or anything above zero														

		n_expected_bal_growth_pct		Expected Balance Growth Percent		Expected Balance growth percentage - value defaulted for Cash flow generation from LLFP perspective		NUMBER		15		Yes								No						N		1		Value should be between  0 and 1														

		n_minimum_balance		Minimum Balance		Minimum balance specifies the minimum limit for account balance. It is applied only when the payment recalculation is triggered by a payment adjustment date or a negative  amortization limit.		NUMBER		22		Yes								No						N		1		Value should be  0 or anything above zero														

		v_cash_flow_src		Cash Flow Source		It indicates source system where cash flow has been calculated and taken to LLFP.		String		20		Yes								No						N		0																

		d_acct_start_date		Account Start Date		Account start date indicates start of account operation. In case of loans, normally it is first disbursement date.		DATE		NA		Yes								No						N		1						d_acct_start_date should be less than d_orig_maturity_date										

		n_orig_amrt_term		Original Amortization Term		The term over which the cash flows are to be amortized, determined on the account start date. This is in conjunction with V_ORIG_AMRT_TERM_UNIT.		NUMBER		5		Yes								No						N		1										The value should not be Null						

		v_orig_amrt_term_unit		Original Amortization Term Unit		Used in conjunction with N_ORG_AMRT_TERM to define the unit of it. It would take the following values.
D = Days, M = Months, Y = Years		String		2		Yes								No						N		1								Values permissible are "D", "M" and "Y"								

		d_orig_next_payment_date		Original Next Payment Date		This column stores the next payment date from the account start date		DATE		NA		Yes								No						N		1						d_orig_next_payment_date should be greater than d_acct_start_date										

		d_orig_maturity_date		Original Maturity Date		This column stores the Maturity date of the contract as on the account start date.		DATE		NA		Yes								No						N		1						d_acct_start_date should be greater than d_orig_maturity_date										

		d_orig_repricing_date		Original Repricing Date		This column stores the next repricing date from the account start date		DATE		NA		Yes								No						N		1						d_orig_repricing_date should be greater than d_acct_start_date										

		n_orig_remain_no_of_pmts		Original Remaining Number Of Payments		This refers to the number of payments remaining from account start date		NUMBER		10		Yes								No						N		1										The value should not be Null						

		n_orig_rate		Original Rate		This column refers to original rate of interest defined in the contractual terms.		NUMBER		11		Yes								No						N		1		Value should be  0 or anything above zero														

		n_orig_float_spread		Original Spread Over Benchmark Rate		The column refers to the contractual spread for variable rate instruments. The spread is a percentage value which are added to the forward benchmark interest rate to calculate the future cash flows.		NUMBER		11		Yes								No						N		1		Value should be  0 or anything above zero														

		n_rcy_conversion_factor		Reporting Currency Conversion Rate		This column refers to conversion factor or exchange rate between the two currencies "Natural Currency" and "Reporting Currency"		NUMBER		11		Yes								No						N		1		Value should be  0 or anything above zero														

		n_entity_skey		Entity Surrogate Key		This column refers to legal entity to which an account belongs to. It is used for run management and reporting purpose.		NUMBER		10		Yes								No						DL		1										The value should not be Null						

		n_branch_skey		Branch Surrogate Key		This refers to branch to which an account belongs to. It is used for run management and reporting purpose.		NUMBER		5		Yes								No						N		0																

		f_exposure_secured_status		Exposure Secured Status		This refers to a flag indicating whether the particular exposure is secured or not.		String		1		Yes								No						N		1								Values permissible are "Y" and "N"								

		v_product_book_code		Product Book Code		This attributes denotes whether the account belongs to Banking book or Trading book. 
B - Banking Book, T-Trading Book		String		12		Yes								No						N		1								Values permissible are "B" and "T"								

		n_src_system_skey		Source System Surrogate Key		This refers to source system identifier. It is data origination system as well.		NUMBER		5		Yes								No						N		0																

		n_ccf_percent		Credit Conversion Factor		It refers to credit conversion factor to calculate EAD for revolving exposure.		NUMBER		15		Yes								No						N		1		Value should be between  0 and 1														

		n_exposure_limit		Exposure Limit Amount		It refers to Maximum limit sanctioned for an account.		NUMBER		22		Yes								No						N		1		Value should be  0 or anything above zero														

		n_compound_basis_code		Compound Basis Code		Payment durations (Annual, Semi-annual, Quarterly, Monthly). Indicates the compounding used to calculate interest income.		NUMBER		5		Yes								No						N		1										The value should not be Null						

		f_exp_revolving_flag		Revolving Exposure Indicator		Indicates whether the exposure is of reolving nature or not. Y if revolving, N if non-revolving		String		1		Yes								No						N		1								Values permissible are "Y" and "N"								

		n_d_cust_industry_type_skey		Customer Industry Type Surroga		Surrogate key for the the customer industry		NUMBER		5		Yes								No						N		0																

		n_acct_status_skey		Account Status Surrogate Key		Surrogate key for the account status, referred from DIM_ACCT_STATUS		NUMBER		5		Yes								No						N		0																

		f_chargeoff_materiality_flag		Charge-Off Materiality Flag		Indicates whether the charge-off is material or not. Y if charge-off is material, N otherwise		String		1		Yes								No						N		1								Values permissible are "Y" and "N"								

		n_net_chargeoff_rate		Net Charge-Off Rate		Stores the net charge-off rate, calculated as net charge off amount/Carrying cost		NUMBER		15		Yes								No						N		1		Value should be  0 or anything above zero														

		n_prod_type_skey		Product Type Surrogate Key		Surrogate Key for the product type of the account		NUMBER		5		Yes								No						N		0																

		n_issuer_skey		Instrument Issuer Surrogate Ke		Surrogate key of the issuer of the instrument in case of investment accounts		NUMBER		10		Yes								No						N		0																

		v_acct_orig_cf_src		Account Origination Cash Flow		Account Origination cash flow source		String		20		Yes								No						N		0																

		n_rep_allowance_eop_ncy		Reporting Allowance In Ncy		Reporting Allowance in Natural Currency. This may be different from the calculated allowance.		NUMBER		22		Yes								No						N		1		Value should be  0 or anything above zero														

		n_rep_allowance_eop_rcy		Reporting Allowance In Rcy		Reporting Allowance in Reporting Currency. This may be different from the calculated allowance.		NUMBER		22		Yes								No						N		1		Value should be  0 or anything above zero														

		n_int_type		Interest Type		Determines whether interest cash flows are paid in advance or in arrears.The codes are referred from FSI_INTEREST_TIMING_TYPE_CD		NUMBER		5		Yes								No						N		1										The value should not be Null						

		n_counterparty_ext_rating_skey		Counterparty External Rating		Surrogate Key of the Counterparty's external rating		NUMBER		5		Yes								No						N		0																

		n_issuer_ext_rating_skey		Issuer External Rating		Surrogate Key of the Instrument issuer's external rating		NUMBER		5		Yes								No						N		0																

		d_issue_date		Issue Date		Stores the date on which the contract was booked		DATE		NA		Yes								No						N		1						d_issue_date should be less than or equal to the d_acct_start_date										

		n_net_margin_cd		Net Margin Code		If a Bank is getting paid as for maintaining the loans of other bank, then Net margin code should be equal to 1.If the bank maintains its own loans then the net margin code should be equal to zero (0), irrespective of fixed rate instruments or variable rate instruments.It defines the relationship between current gross rate and current net rate		NUMBER		5		Yes								No						N		1		Value should be  0 or anything above zero														

		n_t_rate_int_rate_cd		Transfer Rate Interest Rate Code		Interest rate code used for determining transfer rate. It holds code value to identify the index that account is tied to for assigning forecasted transfer rates. Oracle Risk Manager references T_RATE_INT_RATE_CD when forecasting transfer rates for adjustable rate accounts.		NUMBER		5		Yes								No						N		0																

		n_rate_chg_rnd_cd		Rate Change Round Code		Stores the method used to round off change in interest rate viz. Floor, Ceiling, nearest .5 etc		NUMBER		5		Yes								No						N		0																

		n_delq_band_skey		Delinquency Band Key		This refers to the delinquency band in which the loan falls. Say 35 days delinquent falls in 30-60 days band
		NUMBER		5		Yes						Yes		No		DIM_BANDS		N_BAND_SKEY		N		0																

		n_carrying_cost_band_skey		Carrying Cost Band		It classifies band of Carrying Cost		NUMBER		5		Yes						Yes		No		DIM_BANDS		N_BAND_SKEY		N		0																

		d_previous_allowance_date		Previous Allowance Date		Date of immediate previous allowance calculation		DATE		NA		Yes								No						N		1						d_previous_allowance_date should be greater than d_acct_start_date										

		f_cashflow_approved_ind		Cash Flow Approved Indicator		It indicates whether Cash Flow available for the account is approved or not		String		1		Yes								No						N		1								Values permissible are "Y" and "N"								

		f_prov_calc_pref_treatment_ind		Provision Calculation Preferential Treatment Indicator		This indicator denotes whether the method for provision calculation  should be assigned as a special case to account.		String		1		Yes								No						N		0																

		n_expected_recovery_cost		Recovery Cost		It denotes Expected Cost of recovery in Natural currency		NUMBER		22		Yes								No						N		1		Value should be  0 or anything above zero														

		n_expected_recovery_cost_rcy		Recovery Cost Reporting Currency		It denotes Expected Cost of recovery in Reporting currency		NUMBER		22		Yes								No						N		1		Value should be  0 or anything above zero														

		n_outstanding_principal_bal		Outstanding Principal Balance Amount		This column stores the unpaid / outstanding principle balance		NUMBER		22		Yes								No						N		2		Value should be  0 or anything above zero								The value should not be Null						





Fct_Account_Mitigant_Map

		Table Name		Fct_Account_Mitigant_Map		Back



		Table Description		Processing entity to capture account to mitigant mapping. It supports more than one mitigant to be mapped to an account.







		Column Name		Description		Comments		Data Type		Length		Nullable?		Default Value		Static LOV?		Dynamic LOV?		Is PK?		Reference Table		Reference Column		UDP		No of DQ Checks		Range Check		Data length Check		Column reference check		LOV Check		Null value check		Blank Value		Referential integrity Check		Custom Check

		n_mis_date_skey		Extraction Date Surrogate Key		This is the date on which processing commences. It is ideally, the end of the business day of the month.		NUMBER		10		No								Yes						DL		0																

		n_acct_skey		Account Number Surrogate Key		Unique surrogate key generated for each account number		NUMBER		15		No								Yes						DL		0																

		n_mitigant_skey		Mitigant Surrogate Key		Stores a unique key to represent a particular mitigant.		NUMBER		10		No								Yes						DL		0																

		n_mitigant_weight		Mitigant Weightage		It captures the weightage assigned to the Mitigant in case the Mitigant is shared between multiple accounts. Weightage is specified to proportionate the amount (eg. Collateral amount) to each Contract.		NUMBER		8		Yes								No						N		2		Value should be  0 or anything above zero								The value should not be Null						





Fct_Agg_Base_Ccy_Lr_Gap

		Table Name		Fct_Agg_Base_Ccy_Lr_Gap		Back



		Table Description		Aggregate table to store liquidity risk gap measures for a process, in base currency.







		Column Name		Description		Comments		Data Type		Length		Nullable?		Default Value		Static LOV?		Dynamic LOV?		Is PK?		Reference Table		Reference Column		UDP		No of DQ Checks		Range Check		Data length Check		Column reference check		LOV Check		Null value check		Blank Value		Referential integrity Check		Custom Check

		n_product_skey		Leaf Key		Surrogate key for the product related to the account.		NUMBER		14		NO								Yes						N		0																

		n_proc_scen_skey		Process Scenario Skey		Process Scenario Skey		NUMBER		10		NO						Yes		Yes		DIM_FCST_RATES_SCENARIO		N_PROC_SCEN_SKEY		N		0																

		n_as_of_date_skey		Date Key		As of date surrogate key		NUMBER		10		NO						Yes		Yes		DIM_DATES		N_DATE_SKEY		N		0																

		n_run_skey		Run Surrogate Key		This Attribute stores  a unique key representing a particular Run.		NUMBER		10		NO						Yes		Yes		DIM_RUN		N_RUN_SKEY		N		0																

		n_org_unit_skey		Org Leaf Key		Org Unit Skey		NUMBER		14		NO						Yes		Yes		DIM_ORG_UNIT		N_ORG_UNIT_SKEY		N		0																

		v_iso_currency_cd		Iso Currency Code		Iso Currency Code		NUMBER		6		NO						Yes		Yes		DIM_CURRENCY		V_ISO_CURRENCY_CD		N		0																

		n_bucket_skey		Bucket Skey		Bucket Skey		NUMBER		10		NO						Yes		Yes		DIM_RESULT_BUCKET		N_RESULT_BUCKET_SKEY		N		0																

		n_result_type_cd		Result Type Code		Indicator to store result types : 0 - current business, 1 - new business, 2 - formula results, -1 - combined results.		NUMBER		5		NO								Yes						N		0																

		n_leg_type		Leg Type		Leg Type to indicate 1- payable leg, 2-receivable leg in case of cash flows for derivative instruments. 0 denotes single leg based instruments.		NUMBER		1		NO								Yes						N		0																

		n_entity_skey		Legal Entity Key		Unique surrogate key for each Legal Entity. It will be joined with DIM_ORG_STRUCTURE.		NUMBER		10		NO						Yes		Yes		DIM_ORG_STRUCTURE		N_ENTITY_SKEY		N		0																

		n_lqd_gap_roff		Lqd Gap Roff		Liquidity GAP Runoff (1661 + 1663)		NUMBER		22		Yes								No						N		0																

		n_lqd_gap_prin_roff		Lqd Gap Prin Roff		Liquidity GAP Principal Runoff		NUMBER		22		Yes								No						N		1		Value should be  0 or anything above zero														

		n_lqd_gap_def_roff		Lqd Gap Def Roff		Liquidity GAP Deferred Runoff		NUMBER		22		Yes								No						N		0																

		n_lqd_gap_roff_term		Lqd Gap Roff Term		Liquidity GAP Runoff Term		NUMBER		22		Yes								No						N		0																

		n_lqd_gap_int_cf_gross		Lqd Gap Int Cf Gross		Liquidity GAP Interest Cash Flow Gross		NUMBER		22		Yes								No						N		0																

		n_lqd_gap_int_cf_net		Lqd Gap Int Cf Net		Liquidity GAP Interest Cash Flow Net		NUMBER		22		Yes								No						N		1		Value should be  0 or anything above zero														

		n_lqd_gap_int_cf_tra_rate		Lqd Gap Int Cf Tra Rate		Liquidity GAP Interest Cash Flow Transfer Rate		NUMBER		22		Yes								No						N		0																

		n_lqd_gap_accrd_int_gross		Lqd Gap Accrd Int Gross		Liquidity GAP Accrued Interest Gross		NUMBER		22		Yes								No						N		0																

		n_lqd_gap_accrd_int_net		Lqd Gap Accrd Int Net		Liquidity GAP Accrued Interest Net		NUMBER		22		Yes								No						N		0																

		n_lqd_gap_accrd_int_tra_rate		Lqd Gap Accrd Int Tra Rate		Liquidity GAP Accrued Interest Transfer Rate		NUMBER		22		Yes								No						N		0																

		n_lqd_gap_int_credited		Lqd Gap Int Credited		Liquidity GAP Interest Credited		NUMBER		22		Yes								No						N		0																

		n_lqd_gap_roff_gross_rate		Lqd Gap Roff Gross Rate		Liquidity GAP Runoff Gross Rate		NUMBER		22		Yes								No						N		0																

		n_lqd_gap_roff_net_rate		Lqd Gap Roff Net Rate		Liquidity GAP Runoff Net Rate		NUMBER		22		Yes								No						N		0																

		n_lqd_gap_roff_tra_rate		Lqd Gap Roff Tra Rate		Liquidity GAP Runoff Transfer Rate		NUMBER		22		Yes								No						N		0																

		v_currency_cd_lcy		Local Currency Code		Local Currency Code		String		6		Yes								No						N		0																

		n_lqd_gap_roff_lcy		Lqd Gap Roff In Local Currency		Liquidity GAP Runoff (1661 + 1663)		NUMBER		22		Yes								No						N		0																

		n_lqd_gap_prin_roff_lcy		Lqd Gap Prin Roff In Local Currency		Liquidity GAP Principal Runoff		NUMBER		22		Yes								No						N		0																

		n_lqd_gap_def_roff_lcy		Lqd Gap Def Roff In Local Currency		Liquidity GAP Deferred Runoff		NUMBER		22		Yes								No						N		0																

		n_lqd_gap_roff_term_lcy		Lqd Gap Roff Term In Local Currency		Liquidity GAP Runoff Term		NUMBER		22		Yes								No						N		0																

		n_lqd_gap_int_cf_gross_lcy		Lqd Gap Int Cf Gross In Local Currency		Liquidity GAP Interest Cash Flow Gross		NUMBER		22		Yes								No						N		0																

		n_lqd_gap_int_cf_net_lcy		Lqd Gap Int Cf Net In Local Currency		Liquidity GAP Interest Cash Flow Net		NUMBER		22		Yes								No						N		0																

		n_lqd_gap_int_cf_tra_rate_lcy		Lqd Gap Int Cf Tra Rate In Local Currency		Liquidity GAP Interest Cash Flow Transfer Rate		NUMBER		22		Yes								No						N		0																

		n_lqd_gap_accrd_int_gross_lcy		Lqd Gap Accrd Int Gross In Local Currency		Liquidity GAP Accrued Interest Gross		NUMBER		22		Yes								No						N		0																

		n_lqd_gap_accrd_int_net_lcy		Lqd Gap Accrd Int Net In Local Currency		Liquidity GAP Accrued Interest Net		NUMBER		22		Yes								No						N		0																

		n_lqd_gap_int_credited_lcy		Lqd Gap Int Credited In Local Currency		Liquidity GAP Interest Credited		NUMBER		22		Yes								No						N		0																

		n_lqd_gap_roff_gross_rate_lcy		Lqd Gap Roff Gross Rate In Local Currency		Liquidity GAP Runoff Gross Rate		NUMBER		22		Yes								No						N		0																

		n_lqd_gap_roff_net_rate_lcy		Lqd Gap Roff Net Rate In Local Currency		Liquidity GAP Runoff Net Rate		NUMBER		22		Yes								No						N		0																

		n_lqd_gap_roff_tra_rate_lcy		Lqd Gap Roff Tra Rate In Local Currency		Liquidity GAP Runoff Transfer Rate		NUMBER		22		Yes								No						N		0																

		n_discount_rate		Discount Rate		This column stores the discount rate.		NUMBER		22		Yes								No						N		0																

		n_discount_rate_lcy		Discount Rate Lcy		This column stores the discount rate computed using local currency equivalent of cash flows.		NUMBER		22		Yes								No						N		0																

		n_timing_cash_flow		Timing Of Cash Flow		This columns stores the timing of cash flows.		NUMBER		22		Yes								No						N		0																

		n_timing_cash_flow_lcy		Timing Of Cash Flow Lcy		This columns stores the timing of cash flows in local currency.		NUMBER		22		Yes								No						N		0																

		n_present_value_sw_cf		Present Value Of Scenario Wise Cash Flows		This column stores the present value of scenario-wise cash flows.		NUMBER		22		Yes								No						N		0																

		n_present_value_sw_cf_lcy		Present Value Of Scenario Wise Cash Flows Lcy		This column stores the present value of scenario-wise cash flows in local currency.		NUMBER		22		Yes								No						N		0																

		n_present_value_prin_cf		Present Value Of Principal Cash Flows		This column stores the present value of principal cash flows.		NUMBER		22		Yes								No						N		0																

		n_present_value_prin_cf_lcy		Present Value Of Principal Cash Flows Lcy		This column stores the present value of principal cash flows in local currency.		NUMBER		22		Yes								No						N		0																

		n_present_value_int_cf		Present Value Of Interest Cash Flows		This column stores the present value of interest cash flows.		NUMBER		22		Yes								No						N		0																

		n_present_value_int_cf_lcy		Present Value Of Interest Cash Flows Lcy		This column stores the present value of interest cash flows in local currency.		NUMBER		22		Yes								No						N		0																

		n_present_value_tp_int_cf		Present Value Of Tp Interest Cash Flows		This column stores the present value of TP interest cash flows.		NUMBER		22		Yes								No						N		0																

		n_present_value_tp_int_cf_lcy		Present Value Of Tp Interest Cash Flows Lcy		This column stores the present value of TP interest cash flows in local currency.		NUMBER		22		Yes								No						N		0																

		n_net_gap_limit_lower_pct		Lower Net Gap Limit Percentage		This column stores the lower range of the limit as a percentage of the NET GAP measure.		NUMBER		8		Yes								No						N		0																

		n_net_gap_limit_upper_pct		Upper Net Gap Limit Percentage		This column stores the upper range of the limit as a percentage of the NET GAP measure.		NUMBER		8		Yes								No						N		0																

		n_net_gap_limit_lower		Lower Net Gap Limit		This column stores the lower range of the limit corresponding to NET GAP measure.		NUMBER		22		Yes								No						N		0																

		n_net_gap_limit_lower_lcy		Lower Net Gap Limit Local Currency		This column stores the lower range of the limit corresponding to NET GAP measure in local currency.		NUMBER		22		Yes								No						N		0																

		n_net_gap_limit_upper		Upper Net Gap Limit		This column stores the upper range of the limit corresponding to NET GAP measure.		NUMBER		22		Yes								No						N		0																

		n_net_gap_limit_upper_lcy		Upper Net Gap Limit Local Currency		This column stores the upper range of the limit corresponding to NET GAP measure in local currency.		NUMBER		22		Yes								No						N		0																

		n_cum_gap_limit_lower_pct		Lower Cum Gap Limit Percentage		This column stores the lower range of the limit as a percentage of the CUMULATIVE GAP measure.		NUMBER		8		Yes								No						N		0																

		n_cum_gap_limit_upper_pct		Upper Cum Gap Limit Percentage		This column stores the upper range of the limit as a percentage of the CUMULATIVE GAP measure.		NUMBER		8		Yes								No						N		0																

		n_cum_gap_limit_lower		Lower Cum Gap Limit		This column stores the lower range of the limit corresponding to CUMULATIVE GAP measure.		NUMBER		22		Yes								No						N		0																

		n_cum_gap_limit_lower_lcy		Lower Cum Gap Limit Local Currency		This column stores the lower range of the limit corresponding to CUMULATIVE GAP measure in local currency.		NUMBER		22		Yes								No						N		0																

		n_cum_gap_limit_upper		Upper Cum Gap Limit		This column stores the upper range of the limit corresponding to CUMULATIVE GAP measure.		NUMBER		22		Yes								No						N		0																

		n_cum_gap_limit_upper_lcy		Upper Cum Gap Limit Local Currency		This column stores the upper range of the limit corresponding to CUMULATIVE GAP measure in local currency.		NUMBER		22		Yes								No						N		0																

		n_reg_fsa_prod_skey		Regulatory Financial Services Report Product		Regulatory Financial Services Report Product		NUMBER		14		Yes						Yes		No		DIM_REG_FSA_PRODUCTS		N_REG_FSA_PROD_SKEY		N		0																

		n_opt_liq_gap_exer_prem		Liquidity Gap Option Exercise Premium		This attribute stores Liquidity GAP Option Premium Amount		NUMBER		22		Yes								No						N		0																
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		Table Description		This Table Stores Aggregated Cash Flows







		Column Name		Description		Comments		Data Type		Length		Nullable?		Default Value		Static LOV?		Dynamic LOV?		Is PK?		Reference Table		Reference Column		UDP		No of DQ Checks		Range Check		Data length Check		Column reference check		LOV Check		Null value check		Blank Value		Referential integrity Check		Custom Check

		n_run_skey		Run Surrogate Key		This Attribute stores  a unique key representing a particular Run.		NUMBER		10		NO						Yes		Yes		DIM_RUN		N_RUN_SKEY		N		0

		n_as_of_date_skey		Date Key		Unique key for FIC_MIS_Date. This unique number is numeric number with format yyyymmdd.		NUMBER		10		NO						Yes		Yes		DIM_DATES		N_DATE_SKEY		N		0

		n_agg_cash_flow_skey		Aggregate Table Skey		This Column Stores the Unique Identifier of the Row in the Aggregate Table		NUMBER		10		NO								Yes						N		0

		f_acct_delq_ind		Account Delinquency Indicator		This is the indicator of whether a given account is a delinquent account or not. It will have values of Y marked agaist accounts which are delinquent.		String		1		Yes								No						N		0																

		f_secured_flag		Secured Or Unsecured Flag		Identifier for secured or unsecured borrowings  Y=secured, N=unsecured		String		1		NO								No						N		2								Values permissible are "Y" and "N"		The value should not be Null						

		f_encumbrance_status		Encumbrance Status Flag		This is the indicator of whether a given account is Encumbured or not.Applicable when security has been pledged or Financial Institution has raised fund through repo; N=Not		String		1		NO								No						N		2								Value permissible is "N"		The value should not be Null						

		f_marketable_security		Marketable Security Flag		This column is the indicator of whether a given instrument is a marketable security or not. It will have values of Y marked agaist marketable securities.		String		1		NO								No						N		2								Value permissible is "Y"		The value should not be Null						

		f_comp_major_index_flag		Component Of Major Index Flag		This column is an indicator for Instruments belonging to major stock exchange index.		String		1		NO								No						N		1										The value should not be Null						

		f_liquidity_status		Liquidity Status Flag		It will have 'Y' or 'N'. 'Y' means the instrument is liquid and 'N' means it is not liquid.		String		1		NO								No						N		2								Values permissible are "Y" and "N"		The value should not be Null						

		v_iso_currency_cd_lcy		Local Currency Code		ISO currency code.		String		6		Yes						Yes		No		DIM_CURRENCY		V_ISO_CURRENCY_CD		N		1										The value should not be Null						

		v_iso_currency_cd		Iso Currency Code		ISO currency code.		String		6		NO						Yes		No		DIM_CURRENCY		V_ISO_CURRENCY_CD		N		1										The value should not be Null						

		v_iso_currency_cd_rcy		Reporting Currency Code		ISO currency code.		String		6		Yes						Yes		No		DIM_CURRENCY		V_ISO_CURRENCY_CD		N		1										The value should not be Null						

		n_holding_type_cd		Holding Type Identifier		Financial term to classify financial assets. It will have 4 values - AFS, HFT, HTM, Loans & Receivables.		NUMBER		5		NO						Yes		No		DIM_HOLDING_TYPE		N_HOLDING_TYPE_CD		N		1										The value should not be Null						

		n_credit_rating_skey		Credit Rating Skey		Unique numeric code for credit rating. Published credit ratings of borrower/issuer.		NUMBER		5		Yes						Yes		No		DIM_CREDIT_RATING		N_CREDIT_RATING_SKEY		N		0																

		n_lob_skey		Lob Skey		This stores a unique key representing a particular Line of Bussiness. It will be joined with DIM_LOB.		NUMBER		10		NO						Yes		No		DIM_LOB		N_LOB_SKEY		N		1										The value should not be Null						

		n_prod_skey		Product Key		This column stores the surrogate key for the product code		NUMBER		14		NO						Yes		No		DIM_PRODUCT		N_PROD_SKEY		N		1										The value should not be Null						

		n_result_bucket_skey		Bucket Key		Bucket Key. It will be from DIM_RESULT_BUCKET.		NUMBER		10		NO						Yes		No		DIM_RESULT_BUCKET		N_RESULT_BUCKET_SKEY		N		1										The value should not be Null						

		n_interest_type		Interesttype		Type of interest - Fixed, Floating, Adjustable.		NUMBER		5		NO						Yes		No		DIM_INTEREST_TYPE		N_INTEREST_TYPE		N		1										The value should not be Null						

		n_cust_skey		Customer Surrogate Key		This stores the surrogate key for the customer.  It will contain only Large Customer Skeys. And for rest of the customers will have others default value. It will reduce		NUMBER		10		NO						Yes		No		DIM_CUSTOMER		N_CUST_SKEY		N		1										The value should not be Null						

		n_country_skey		Country Surrogate Key		Surrogate key for country code		NUMBER		5		NO						Yes		No		DIM_COUNTRY		N_COUNTRY_SKEY		N		1										The value should not be Null						

		n_acct_status_skey		Account Status Surrogate Key		Unique surrogate key for each Account Status like 'Delinquent', Closed' etc.		NUMBER		5		Yes						Yes		No		DIM_ACCT_STATUS		N_ACCT_STATUS_SKEY		N		0																

		n_entity_skey		Legal Entity Key		Unique surrogate key for each Legal Entity. It will be joined with DIM_ORG_STRUCTURE.		NUMBER		10		NO						Yes		No		DIM_ORG_STRUCTURE		N_ENTITY_SKEY		N		1										The value should not be Null						

		n_cust_type_skey		Customer Type Surrogate Key		Unique surrogate key for each customer type.		NUMBER		5		NO						Yes		No		DIM_CUSTOMER_TYPE		N_CUST_TYPE_SKEY		N		1										The value should not be Null						

		n_channel_skey		Acquisition Channel Surrogate Key		Acquisition Channel Surrogate Key		NUMBER		5		NO						Yes		No		DIM_CHANNEL		N_CHANNEL_SKEY		N		1										The value should not be Null						

		n_prod_type_skey		Product Type Surrogate Key		Surrogate key for each product type.		NUMBER		5		NO						Yes		No		DIM_PRODUCT_TYPE		N_PROD_TYPE_SKEY		N		1										The value should not be Null						

		f_exch_rate_option		Exchange Rate Option Flag		Exchange Rate Option Flag		String		1		Yes								No						N		0																

		n_inflow_amt		Cash Inflow Amount		It stores Inflow Amount. This amount will be in natural currency.		NUMBER		22		Yes								No						N		0																

		n_outflow_amt		Cash Outflow Amount		Stores outflow amount in natural currency.		NUMBER		22		Yes								No						N		0																

		n_inflow_amt_lcy		Cash Inflow Amount In Lcy		It stores Inflow Amount in Local Currency		NUMBER		22		Yes								No						N		0																

		n_outflow_amt_lcy		Cash Outflow Amount In Lcy		Stores outflow amount in Local currency.		NUMBER		22		Yes								No						N		0																

		n_inflow_amt_rcy		Cash Inflow Amount In Rcy		It stores Inflow Amount in Reporting Currency		NUMBER		22		Yes								No						N		0																

		n_outflow_amt_rcy		Cash Outflow Amount In Rcy		Stores outflow amount in Reporting Currency		NUMBER		22		Yes								No						N		2		Value should be  0 or anything above zero								The value should not be Null						

		n_mtm_value		Mark-To-Market Value		This column will hold the Marked to Market value. Which can be arrived as No.of instruments* Current price of the instrument.		NUMBER		22		Yes								No						N		0																

		n_undrawn_amt		Undrawn Amount		This column will hold undrawn amount for a particular account.This can be arrived by using this formula Commitment amout minus Drawn amount.		NUMBER		22		Yes								No						N		0																

		f_callable_period_gr_liq_horz		Callable Period Greater The Liquidity Horizon		This Column Stores the Flag that indicates if Callable Period is Greater the Liquidity Horizon (selected by user at run time)		String		1		NO								No						N		1										The value should not be Null						

		f_collateral_cover_short_pos		Collateral Covers Short Position		This Column Stores the Flag that indicates if Collateral of the account is used for covering the short position		String		1		NO								No						N		1										The value should not be Null						

		f_cust_financial_entity_flag		Customer Financial Entity Identifier		This Column Stores the Flag that indicatives if Customer Type is a Financial Entity or not		String		1		NO								No						N		1										The value should not be Null						

		f_delq_days_gr_liq_horz		Delinquency Day Greater The Liquidity Horizon		This Column Stores the Flag that indicates if Delinquency Day of the instrument is Greater the Liquidity Horizon (selected by user at run time)		String		1		NO								No						N		1										The value should not be Null						

		f_domestic_ccy_flag		Domestic Currency Identifier		This Column Stores the Flag which identifies if the Account belongs to the Domestic Currency of Foreign Currency. Account Belongs to the Domestic Currency if Natural and Local Currency of the Account is same else it’s a Foreign Currency Account.		String		1		NO								No						N		1										The value should not be Null						

		f_facility_commited_flag		Facility Commitment Identifier		This Column Stores the Flag that indicates if Facility is Committed or not.		String		1		NO								No						N		1										The value should not be Null						

		f_facility_irrecovarable_flag		Facility Irrecoverable Identifier		This Column Stores the Flag that indicates if Facility is Irrevocable or not.		String		1		NO								No						N		1										The value should not be Null						

		f_issuer_financial_entity_flag		Issuer Financial Entity Identifier		This Column Stores the Flag that indicatives if Issuer Type is a Financial Entity or not		String		1		NO								No						N		1										The value should not be Null						

		f_operational_relationship		Operational Relationship		This Column Stores the Flag that indicates if there is an Operational Relationship between Financial Institution and Customer for the specified account		String		1		NO								No						N		1										The value should not be Null						

		f_recognised_exchange_listed		Recognised Exchange Listed		This Column Stores the Flag that indicates if underlying Instrument is listed on the recognised exchange		String		1		NO								No						N		1										The value should not be Null						

		f_renewable_status_flag		Account Renewable Status Flag		This Column Stores the Flag that indicates if Facility having Renewable status or not.		String		1		NO								No						N		1										The value should not be Null						

		f_significant_withdraw_penalty		Significant Withdrawal Penalty		This Column Stores the Flag that indicates if the Withdrawal penalty is significant.		String		1		NO								No						N		1										The value should not be Null						

		f_sold_exclusively_in_ret_mkt		Sold Exclusively In Retail Market		This Column Stores the Flag that indicates if the Account is sold exclusively in Retail Market		String		1		NO								No						N		1										The value should not be Null						

		f_stability_flag		Account Stability Identifier		This Column Stores the Flag that indicates the Stability of the Account		String		1		NO								No						N		1										The value should not be Null						

		f_withdraw_notice_gr_liq_horz		Withdrawal Notice Period Greater The Liquidity Horizon		This Column Stores the Flag that indicates if Withdrawal Notice Period is Greater the Liquidity Horizon (selected by user at run time)		String		1		NO								No						N		1										The value should not be Null						

		n_risk_weight_skey		Account Risk Weight Key		This Column Stores the Risk Weight Skey		NUMBER		10		NO						Yes		No		DIM_RISK_WEIGHT		N_RISK_WEIGHT_SKEY		N		1										The value should not be Null						

		n_basel_cust_type_skey		Basel Customer Type Surrogate Key		Stores a unique synthetic Key as a substitue for Basel Customoer Type Code Natural Key		NUMBER		5		NO						Yes		No		DIM_BASEL_CUSTOMER_TYPE		N_BASEL_CUST_TYPE_SKEY		N		1										The value should not be Null						

		n_basel_guarantor_type_skey		Basel Guarantor Type Key		This Column Stores the Basel Guarantor Type Identifier for the Account		NUMBER		10		NO						Yes		No		DIM_BASEL_GUARANTOR_TYPE		N_BASEL_GUARANTOR_TYPE_SKEY		N		1										The value should not be Null						

		n_basel_issuer_type_skey		Basel Issuer Type Key		This Column Stores the Basel Issuer Type Identifier for the Account		NUMBER		5		NO						Yes		No		DIM_BASEL_ISSUER_TYPE		N_BASEL_ISSUER_TYPE_SKEY		N		1										The value should not be Null						

		n_maturity_band_code		Maturity Band Code		This stores the integer code to represent the lower and upper bound Maturity buckets.		NUMBER		5		NO						Yes		No		DIM_MATURITY_BAND		N_MATURITY_BAND_CODE		N		1										The value should not be Null						

		n_residual_maturity_band_cd		Residual Maturity Band Identifier		This stores the Effective Residual Maturity Band Identifier code to represent the Maturity buckets.		NUMBER		5		Yes						Yes		No		DIM_MATURITY_BAND		N_MATURITY_BAND_CODE		N		1										The value should not be Null						

		n_eff_residual_mat_band_cd		Effective Residual Maturity Band Identifier		This Column Stores the Effective Residual Maturity Band Identifier		NUMBER		5		Yes						Yes		No		DIM_MATURITY_BAND		N_MATURITY_BAND_CODE		N		0																

		n_effective_maturity_band_cd		Effective Maturity Band Identifier		This Column Stores the Effective Maturity Band Identifier		NUMBER		5		Yes						Yes		No		DIM_MATURITY_BAND		N_MATURITY_BAND_CODE		N		0																

		n_issuer_skey		Issuer Skey		Mitigant Issuer Surrogate Key		NUMBER		10		NO						Yes		No		DIM_ISSUER		N_ISSUER_SKEY		N		1										The value should not be Null						

		n_asset_level_skey		Asset Level Key		This Column Stores the Account Level Identifier, Account is Classified in Three Different Categories Level 1 Asset, Level 2 Asset and Other Asset. Account Level Identifier is further used to calculate Total Level 1 and Level 2 Asset.		NUMBER		10		NO						Yes		No		DIM_ASSET_LEVEL		N_ASSET_LEVEL_SKEY		N		1										The value should not be Null						

		n_underlying_asset_level_skey		Underlying Asset Level Skey		This Column Stores the Underlying Asset's Asset Level Skey		NUMBER		10		NO						Yes		No		DIM_ASSET_LEVEL		N_ASSET_LEVEL_SKEY		N		1										The value should not be Null						

		n_basel_rating		Basel Credit Rating		Stores the Credit Rating as per Basel II Rating Type		NUMBER		5		NO						Yes		No		DIM_BASEL_CREDIT_RATING		N_BASEL_RATING		N		1										The value should not be Null						

		n_cash_flow_type_skey		Cash Flow Type Key		This Column containst the surrogate key for each cash flow type identifier		NUMBER		10		NO						Yes		No		DIM_CASH_FLOW_TYPE		N_CASH_FLOW_TYPE_SKEY		N		1										The value should not be Null						

		n_gap_limit		Gap Limit		This Column contains the gap limit defined through the limit management		NUMBER		22		Yes								No						N		0																
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		Table Description		Bankruptcy Summary - Account wise for all product processors







		Column Name		Description		Comments		Data Type		Length		Nullable?		Default Value		Static LOV?		Dynamic LOV?		Is PK?		Reference Table		Reference Column		UDP		No of DQ Checks		Range Check		Data length Check		Column reference check		LOV Check		Null value check		Blank Value		Referential integrity Check		Custom Check

		v_data_origin		Source System Identifier		This is the source system Id from which the data is extracted.		String		40		No						Yes		Yes		DIM_RUN		N_RUN_SKEY		N		0																

		v_acct_acct_number		Account Number		This refers to the account number for a product of a customer.		String		120		No								Yes						DL		1										The value should not be Null						

		fic_mis_date		Extraction Date		The date for which processing is commenced. Usually the end of business day of the month.
		DATE		NA		No						Yes		Yes		DIM_TIME_DATE		FIC_MIS_DATE		DL		1										The value should not be Null						

		n_acct_eop_bal_dr		Eop Balance		This is the end of period balance in an account.		NUMBER		22		Yes								NO						N		2		Value should be  0 or anything above zero								The value should not be Null						

		v_acct_prev_delq_band		Delinquency Status - Previous Period		Delinquency bucket the account belonged to in the previous period.		String		120		Yes								NO						N		0																

		v_acct_curr_delq_band		Delinquency Status - Current Period		Delinquency bucket the account belongs to in the current period.		String		120		Yes								NO						N		0																

		v_prod_code		Product Code		This is the unique code assigned to  each of the products offered by the organization.		String		30		Yes								NO						N		0																

		v_acct_delq_history		Account Delinquency History		This is the delinquency history of the account.		String		120		Yes								NO						N		0																

		f_acct_delq_ind		Delinquent Account Indicator		This is the indicator used to identify delinquent accounts.		String		2		Yes								NO						N		0																

		n_acct_delq_days		Number Of Days Account Is Delinquent		This refers to the number of days that the account has been delinquent.		NUMBER		5		Yes								NO						N		1		Value should be  0 or anything above zero														

		d_lst_delq_date		Last Delinquency Date Of Account		This refers to the last delinquency date for the account.		DATE		Na		Yes								NO						N		1						d_lst_delq_date should be less than and equal to d_acct_bkrt_filing_date										

		n_acct_ovrdue_principal		Principal Amount Overdue		This refers to the overdue principal amount.		NUMBER		22		Yes								NO						N		1		Value should be  0 or anything above zero														

		n_acct_ovrdue_int		Interest Amount Overdue		This column stores the overdue interest amount		NUMBER		22		Yes								NO						N		1		Value should be  0 or anything above zero														

		d_acct_closed_date		Account Closure Date		This is the date on which the account is closed.		DATE		NA		Yes								NO						N		1						d_acct_bkrt_filing_date should be greater than d_acct_bkrt_filing_date										

		d_acct_bkrt_filing_date		Account Bankruptcy Filing Date		This refers to the date of bankruptcy filing by the customer.		DATE		NA		Yes								NO						N		1						d_lst_delq_date should be greater than d_acct_bkrt_filing_date										

		v_acct_bkrt_status		Account Bankruptcy Status		This refers to the customer status post bankruptcy filing, filed petition, in court etc		String		12		Yes								NO						N		0																

		v_acct_region_code		Region Code		This refers to the region code in which account is domiciled.		String		30		Yes								NO						N		0																

		v_acct_writeoff_reason_code		Write-Off Reason Code		This refers to the write-off reason code. 
e.g. bankrupt, charge-off etc		String		20		Yes								NO						N		0																

		n_acct_prin_writeoff_amt_mtd		Principal Amount Written-Off Mtd		This is the principal write-off amount for the current month till date.		NUMBER		22		Yes								NO						DL		2		Value should be  0 or anything above zero								The value should not be Null. 

Default value should be zero.						

		n_acct_int_writeoff_amt_ytd		Interest Amount Written-Off Ytd		This is the interest write-off amount for the current year till date.		NUMBER		22		Yes								NO						N		1		Value should be  0 or anything above zero														

		f_acct_woff_acct_curr_mth_ind		Account Write-Off In Current Month Indicator		This is the indicator for account write-off in the current month.		String		2		Yes								NO						N		0																

		n_amt_prev_balance		Outstanding Balance In Previous Period		Previous period EOP balance for the account		NUMBER		22		Yes								NO						N		2		Value should be  0 or anything above zero								The value should not be Null						

		n_overdue_days_prin_curr		Principal Dpd In Current Period		Current period number of days past due for principal component of the account.		NUMBER		5		Yes								NO						N		1		Value should be  0 or anything above zero														

		n_overdue_days_prin_prev		Principal Dpd In Previous Period		Previous period number of days past due for principal component of the account.		NUMBER		5		Yes								NO						N		1		Value should be  0 or anything above zero														

		n_overdue_days_int_curr		Interest Dpd In Current Period		Number of days account interest is overdue in the current period		NUMBER		5		Yes								NO						N		1		Value should be  0 or anything above zero														

		n_overdue_days_int_prev		Interest Dpd In Previous Period		Number of days past due for interest component of the account in the previous period		NUMBER		5		Yes								NO						N		1		Value should be  0 or anything above zero														

		n_acct_bkrt_amt		Bankruptcy Amount		Amount written off due to bankruptcy		NUMBER		22		Yes								NO						N		1		Value should be  0 or anything above zero														

		n_acct_avg_dr_bal_mtd		Average Debit Balance		Account Average Debit Balance Month till Date		NUMBER		22		Yes								NO						N		1		Value should be  0 or anything above zero														

		n_bkrt_age		Months Since Bankrupt		This refers to the months since bankruptcy filing.		NUMBER		5		Yes								NO						N		1		Value should be  0 or anything above zero														

		n_cust_skey		Customer Surrogate Key		This is the customer surrogate key		NUMBER		10		Yes								NO						DL		2						Should be less than and equal to the bankruptcy amount				The value should not be Null						

		n_acct_status_skey		Account Status Surrogate Key		This is the account status surrogate key		NUMBER		5		Yes						Yes		NO		DIM_ACCT_STATUS		N_ACCT_STATUS_SKEY		N		0																

		n_bankruptcy_type_skey		Bankruptcy Type Surrogate Key		This stores the bankruptcy type surrogate key		NUMBER		5		Yes								NO						N		0																

		n_prod_type_skey		Product Type Surrogate Key		This stores product type surrogate key		NUMBER		5		Yes								NO						N		0																

		n_prod_category_skey		Loan Product Category Surrogate Key		This stores the loan product category surrogate key		NUMBER		5		Yes								NO						N		0																

		n_prod_skey		Product Key		This stores the product key		NUMBER		14		Yes						Yes		NO		DIM_PRODUCT		N_PROD_SKEY		N		0																

		n_loan_purpose_skey		Loan Purpose Surrogate Key		This stores the loan purpose surrogate key		NUMBER		5		Yes						Yes		NO		DIM_LOAN_PURPOSE		N_LOAN_PURPOSE_SKEY		N		0																

		n_acct_recovered_amt		Bankrupt Recovered Amount		This stores the recovy amount from the bankrupt accounts		NUMBER		22		Yes								NO						N		1		Value should be  0 or anything above zero														

		n_acct_gross_writeoff_amt		Gross Writeoff Amount		This is the total write off amount		NUMBER		22		Yes								NO						N		1		Value should be  0 or anything above zero														

		n_bankrupt_age_band_skey		Bankruptcy Age Band Key		This is the age on book band code. It is ideally a simple integer value.		NUMBER		5		Yes						Yes		NO		DIM_BANDS		N_BAND_SKEY		N		0																
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		Table Description		This entity stores the regulatory position of capital instruments and details of treatment to capital instrument under Basel I and III 







		Column Name		Description		Comments		Data Type		Length		Nullable?		Default Value		Static LOV?		Dynamic LOV?		Is PK?		Reference Table		Reference Column		UDP		No of DQ Checks		Range Check		Data length Check		Column reference check		LOV Check		Null value check		Blank Value		Referential integrity Check		Custom Check

		n_entity_skey		Legal Entity Surrogate Key		This column stores the surrogate key of the legal entity.		NUMBER		10		NOT NULL						Yes		Yes		DIM_ORG_STRUCTURE		N_ENTITY_SKEY		DL		0																

		n_run_skey		Run Surrogate Key		This Attribute stores  a unique key representing a particular Run.		NUMBER		10		NOT NULL						Yes		Yes		DIM_RUN		N_RUN_SKEY		DL		0																

		n_capital_instrument_skey		Capital Instrument Surrogate Key		This column stores the surrogate key of the capital instrument.		NUMBER		10		NOT NULL						Yes		Yes		DIM_INSTRUMENT_CONTRACT		N_INSTRUMENT_SKEY		DL		0																

		n_mis_date_skey		Extraction Date Key		As of date surrogate key		NUMBER		10		NOT NULL						Yes		Yes		DIM_DATES		N_DATE_SKEY		DL		0																

		n_consolidation_cd		Consolidation Code		Unique numeric consolidation code		NUMBER		5		NOT NULL						Yes		Yes		DIM_CONSOLIDATION		N_CONSOLIDATION_CD		DL		0																

		v_comment		Comment		This column stores the comment for any corrections to previously submitted capital instrument reports.		String		510		NULL								No						DL		0																

		v_basel_i_treatment		Basel I Treatment		This column stores the regulatory capital treatment for the instrument under Basel I rule set.		String		100		NULL								No						N		0																

		v_basel_iii_treatment		Basel Iii Treatment		This column stores the regulatory capital treatment for the instrument under Basel III rule set.		String		100		NULL								No						N		0																

		n_notional_amt		Notional Amount		This column stores the notional amount of the issue.		NUMBER		22		NULL								No						DL		2		Value should be  0 or anything above zero								The value should not be Null. 

Default value should be zero. 						

		n_regulatory_cap_amt		Amount Recognized In Regulatory Capital		This column stores the regulatory capital amount of the issue, calculated as per regulatory rules.		NUMBER		22		NULL								No						DL		2		Value should be  0 or anything above zero								The value should not be Null. 

Default value should be zero. 						

		v_iso_currency_cd		Iso Currency Code		This column stores the ISO code of the currency of the transaction(natural currency).		String		6		NULL						Yes		No		DIM_CURRENCY		V_ISO_CURRENCY_CD		N		0																

		n_outstanding_share_quantity		Outstanding Share Quantity		This column stores the Outstanding Share Quantity.		NUMBER		22		NULL								No						N		1										Default value should be zero.						

		n_reg_cap_treatment_skey		Regulatory Capital Treatement Surrogate Key		This stores a unique key representing a particular Capital Computation Group.		NUMBER		5		NULL						Yes		No		DIM_CAPITAL_COMP_GROUP		N_CAP_COMP_GROUP_SKEY		DL		1										The value should not be Null						

		n_rev_reg_cap_treatment_skey		Revised Regulatory Capital Treatment Surrogate Key		This stores a unique key representing a particular Capital Computation Group.		NUMBER		5		NULL						Yes		No		DIM_CAPITAL_COMP_GROUP		N_CAP_COMP_GROUP_SKEY		DL		1										The value should not be Null						

		n_reg_instr_class_skey		Regulatory Instrument Classification Surrogate Key		This column stores the re-classification of particular instrument as per revised Basel regulation. For example Tier 1, Tier 2, Tier 3 etc, 
.		NUMBER		10		NULL						Yes		No		DIM_REG_INSTR_CLASSIFICATION		N_REG_INSTR_CLASS_SKEY		DL		1										The value should not be Null						
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		Table Description		This entity stores the proposed set of capital instruments that will be issued by the Financial Institution.







		Column Name		Description		Comments		Data Type		Length		Nullable?		Default Value		Static LOV?		Dynamic LOV?		Is PK?		Reference Table		Reference Column		UDP		No of DQ Checks		Range Check		Data length Check		Column reference check		LOV Check		Null value check		Blank Value		Referential integrity Check		Custom Check

		fic_mis_date		Extraction Date		This column stores the extraction date.		DATE		NA		No								Yes						DL		0																

		n_entity_skey		Legal Entity Surrogate Key		This column stores the surrogate key of the legal entity.		NUMBER		10		No						Yes		Yes		DIM_ORG_STRUCTURE		N_ENTITY_SKEY		DL		0																

		n_run_skey		Run Surrogate Key		This Attribute stores  a unique key representing a particular Run.		NUMBER		10		No						Yes		Yes		DIM_RUN		N_RUN_SKEY		DL		0																

		n_instr_type_skey		Instrument Type Surrogate Key		This Attribute stores  a unique key representing a particular Instrument Type.		NUMBER		5		No						Yes		Yes		DIM_INSTRUMENT_TYPE		N_INSTR_TYPE_SKEY		N		0																

		f_issuance_conversion_flag		Issuance Conversion Flag		Flag to indicate if the issue is a result of conversion from existing instrument.		String		1		Yes								No						N		0																

		d_proposed_date		Proposed Date		This column stores the proposed date of the issue.		DATE		NA		Yes								No						DL		1										The value should not be Null						

		n_proposed_notional_amt		Proposed Notional Amount		This column stores the proposed notional amount of the issue.		NUMBER		22		Yes								No						DL		2		Value should be  0 or anything above zero								The value should not be Null. 

Default value should be zero. 						

		n_proposed_regulatory_cap_amt		Proposed Regulatory Capital Amount		This column stores the proposed regulatory capital amount of the issue, calculated as per regulatory rules.		NUMBER		22		Yes								No						DL		2		Value should be  0 or anything above zero								The value should not be Null. 

Default value should be zero. 						

		n_converted_instr_skey		Converted Instrument Surrogate Key		In case of conversion, this column stores the surrogate key of the instrument that is proposed to be converted.		String		100		Yes								No						N		0																

		v_comment		Comment		This column stores additional supporting information regarding the instrument.		String		100		Yes								No						N		0																

		n_reg_instr_class_skey		Regulatory Instrument Classification Surrogate Key		This column stores a key representing a particular Regulatory Instrument Classification.		NUMBER		10		Yes						Yes		No		DIM_REG_INSTR_CLASSIFICATION		N_REG_INSTR_CLASS_SKEY		DL		1										The value should not be Null						

		n_reg_cap_treatment_skey		Regulatory Capital Treatement Surrogate Key		This stores a unique key representing a particular Capital Computation Group.		NUMBER		5		Yes						Yes		No		DIM_CAPITAL_COMP_GROUP		N_CAP_COMP_GROUP_SKEY		DL		1										The value should not be Null						

		n_rev_reg_cap_treatment_skey		Revised Regulatory Capital Treatment Surrogate Key		This stores a unique key representing a particular Capital Computation Group.		NUMBER		5		Yes						Yes		No		DIM_CAPITAL_COMP_GROUP		N_CAP_COMP_GROUP_SKEY		N		0																
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		Table Description		This entity stores the proposed set of capital instruments that will be issued by the Financial Institution.







		Column Name		Description		Comments		Data Type		Length		Nullable?		Default Value		Static LOV?		Dynamic LOV?		Is PK?		Reference Table		Reference Column		UDP		No of DQ Checks		Range Check		Data length Check		Column reference check		LOV Check		Null value check		Blank Value		Referential integrity Check		Custom Check

		n_entity_skey		Legal Entity Surrogate Key		This column stores the surrogate key of the legal entity.		NUMBER		10		NO						Yes		Yes		DIM_ORG_STRUCTURE		N_ENTITY_SKEY		DL		0																

		n_run_skey		Run Surrogate Key		This Attribute stores  a unique key representing a particular Run.		NUMBER		10		NO						Yes		Yes		DIM_RUN		N_RUN_SKEY		DL		0																

		n_capital_instrument_skey		Instrument Surrogate Key		This column stores the surrogate key of the instrument that is planned to be redeemed.		NUMBER		10		NO						Yes		Yes		DIM_INSTRUMENT_CONTRACT		N_INSTRUMENT_SKEY		N		0																

		n_mis_date_skey		Extraction Date Surrogate Key		As of date surrogate key		NUMBER		10		NO						Yes		Yes		DIM_DATES		N_DATE_SKEY		DL		0																

		v_proposed_plan		Proposed Plan		This stores the proposed plan for redemption/repurchase/refinance.		String		100		Yes								No						N		0																

		n_planned_capital_action_amt		Planned Capital Action Amount		This column stores the amount that is planned to be redeemed.		NUMBER		22		Yes								No						DL		2		Value should be  0 or anything above zero								The value should not be Null. 

Default value should be zero. 						

		d_proposed_date		Proposed Date		This column stores the proposed date of the issue.		DATE		NA		Yes								No						DL		1										The value should not be Null						

		v_comment		Comment		This column stores additional supporting information regarding the instrument.		String		100		Yes								No						N		0																

		n_reg_instr_class_skey		Regulatory Instrument Classification Surrogate Key		This column stores a key representing a particular Regulatory Instrument Classification. This is expected to hold values like TRUPS, Common stock etc.
		NUMBER		10		Yes						Yes		No		DIM_REG_INSTR_CLASSIFICATION		N_REG_INSTR_CLASS_SKEY		DL		1										The value should not be Null						

		n_reg_cap_treatment_skey		Regulatory Capital Treatement Surrogate Key		This column stores the classification of particular instrument as per Basel regulation. For example Tier 1, Tier 2, Tier 3 etc, 		NUMBER		5		Yes						Yes		No		DIM_CAPITAL_COMP_GROUP		N_CAP_COMP_GROUP_SKEY		DL		1										The value should not be Null						

		n_rev_reg_cap_treatment_skey		Revised Regulatory Capital Treatment Surrogate Key		This column stores the re-classification of particular instrument as per revised Basel regulation. For example Tier 1, Tier 2, Tier 3 etc, 		NUMBER		5		Yes						Yes		No		DIM_CAPITAL_COMP_GROUP		N_CAP_COMP_GROUP_SKEY		N		0																

		n_proposed_notional_amount		Proposed Notional Amount		This column stores the proposed Notional Amount of the Redeem		NUMBER		22		Yes								No						DL		2		Value should be  0 or anything above zero								The value should not be Null. 

Default value should be zero. 						
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		Table Description		This entity stores the transactions on the capital instruments.







		Column Name		Description		Comments		Data Type		Length		Nullable?		Default Value		Static LOV?		Dynamic LOV?		Is PK?		Reference Table		Reference Column		UDP		No of DQ Checks		Range Check		Data length Check		Column reference check		LOV Check		Null value check		Blank Value		Referential integrity Check		Custom Check

		n_entity_skey		Legal Entity Surrogate Key		This column stores the surrogate key of the legal entity.		NUMBER		10		No						Yes		Yes		DIM_ORG_STRUCTURE		N_ENTITY_SKEY		DL		0																

		n_run_skey		Run Surrogate Key		This Attribute stores  a unique key representing a particular Run.		NUMBER		10		No						Yes		Yes		DIM_RUN		N_RUN_SKEY		DL		0																

		n_capital_instrument_skey		Capital Instrument Surrogate Key		This column stores the surrogate key of the instrumentfor which trasaction happened.		NUMBER		10		No						Yes		Yes		DIM_INSTRUMENT_CONTRACT		N_INSTRUMENT_SKEY		DL		0																

		n_cap_instrument_txn_type_skey		Capital Instrument Transaction Type Surrogate Key		Unique Surrogate Key for the Capital Instrument Transaction Type.		NUMBER		5		No						Yes		Yes		DIM_CAP_INSTRUMENT_TXN_TYPE		N_CAP_INSTRUMENT_TXN_TYPE_SKEY		DL		0																

		d_txn_date		Transaction Date		This column stores transaction date.		DATE		NA		No								Yes						N		0																

		n_mis_date_skey		Extraction Date Key		As of date surrogate key		NUMBER		10		No						Yes		Yes		DIM_DATES		N_DATE_SKEY		DL		0																

		v_comment		Comment		This column stores additional supporting information regarding the transaction of  instrument.		String		510		Yes								No						DL		1										The value should not be Null						

		v_basel_i_treatment		Basel I Treatment		This column stores the regulatory capital treatment for the instrument under Basel I rule set.		String		100		Yes								No						N		0																

		v_basel_iii_treatment		Basel Iii Treatment		This column stores the regulatory capital treatment for the instrument under Basel III rule set.		String		100		Yes								No						N		0																

		n_notional_amt		Notional Amount		This column stores the notional amount of the issue.		NUMBER		22		Yes								No						DL		2		Value should be  0 or anything above zero								The value should not be Null. 

Default value should be zero. 						

		n_regulatory_cap_amt		Amount Recognized In Regulatory Capital		This column stores the regulatory capital amount of the issue, calculated as per regulatory rules.		NUMBER		22		Yes								No						DL		2		Value should be  0 or anything above zero								The value should not be Null. 

Default value should be zero. 						

		v_redemption_action		Redemption Action		This column store action taken for redeemption.		String		100		Yes								No						DL		1										The value should not be Null (Only if redemption action)						

		f_issuance_conversion_flag		Issuance Conversion Flag		Flag to indicate if the issue is a result of conversion from existing instrument.		CHAR(1)		1		Yes								No						DL		1										The value should not be Null (Only if conversion)						

		n_remaining_notional_amt		Remaining Notional Amount		This column stores the remaining notional amount of the issue.		NUMBER		22		Yes								No						DL		2		Value should be  0 or anything above zero								The value should not be Null. 

Default value should be zero. 						

		n_remaining_regulatory_cap_amt		Remaining Regulatory Capital Amount		This column stores the remaining regulatory capital amount of the issue, calculated as per regulatory rules.		NUMBER		22		Yes								No						DL		2		Value should be  0 or anything above zero								The value should not be Null. 

Default value should be zero. 						

		n_regulatory_cap_amt_lcy		Regulatory Capital Amount In Local Currency		This column stores the regulatory capital amount in Local Currency of the issue, calculated as per regulatory rules.		NUMBER		22		Yes								No						N		0																

		v_iso_currency_cd		Iso Currency Code		This column stores the ISO code of the currency of the transaction(natural currency).		String		6		Yes						Yes		No		DIM_CURRENCY		V_ISO_CURRENCY_CD		N		1										The value should not be Null						

		n_regulatory_cap_amt_rcy		Regulatory Capital Amount In Reporting Currency		This column stores the regulatory capital amount in Reporting Currency of the issue, calculated as per regulatory rules.		NUMBER		22		Yes								No						N		0																

		n_reg_instr_class_skey		Regulatory Instrument Classification Surrogate Key		This column stores a key representing a particular Regulatory Instrument Classification.		NUMBER		10		Yes						Yes		No		DIM_REG_INSTR_CLASSIFICATION		N_REG_INSTR_CLASS_SKEY		N		1										The value should not be Null						

		n_post_conver_instr_type_skey		Post Conversion Instrument Type Skey		This column stores a key representing a particular Regulatory Instrument Classification.		NUMBER		10		Yes						Yes		No		DIM_REG_INSTR_CLASSIFICATION		N_REG_INSTR_CLASS_SKEY		N		0																

		n_reg_cap_treatment_skey		Regulatory Capital Treatement Surrogate Key		This column stores the classification of particular instrument as per Basel regulation. For example Tier 1, Tier 2, Tier 3 etc, 		NUMBER		5		Yes						Yes		No		DIM_CAPITAL_COMP_GROUP		N_CAP_COMP_GROUP_SKEY		DL		1										The value should not be Null						

		n_rev_reg_cap_treatment_skey		Revised Regulatory Capital Treatment Surrogate Key		This column stores the re-classification of particular instrument as per revised Basel regulation. For example Tier 1, Tier 2, Tier 3 etc, 		NUMBER		5		Yes						Yes		No		DIM_CAPITAL_COMP_GROUP		N_CAP_COMP_GROUP_SKEY		N		0																





Fct_Cards_Summary

		Table Name		Fct_Cards_Summary		Back



		Table Description		This table stores the contract summary of all active card accounts.







		Column Name		Description		Comments		Data Type		Length		Nullable?		Default Value		Static LOV?		Dynamic LOV?		Is PK?		Reference Table		Reference Column		UDP		No of DQ Checks		Range Check		Data length Check		Column reference check		LOV Check		Null value check		Blank Value		Referential integrity Check		Custom Check

		n_acct_skey		Account Number		This column stores the unique surrogate key to the APR rate reset frequency as applicable to said account. 		NUMBER		15		No								Yes						DL		0																

		n_mis_date_skey		Extraction Date		The date for which processing is commenced. Usually the end of business day of the month.
		DATE		NA		No						Yes		Yes		DIM_TIME_DATE		FIC_MIS_DATE		DL		0																

		n_run_skey		Run Surrogate Key		This Attribute stores  a unique key representing a particular Run.		NUMBER		10		No						Yes		Yes		DIM_RUN		N_RUN_SKEY		DL		0																

		n_acct_closure_reason_skey		Attrition Reason Surrogate Key		This Stores Attrition Reason Surrogate Key		NUMBER		5		Yes						Yes				DIM_ATTRITION		N_ATT_REASON_SKEY		N		1										The value should not be Null						

		n_att_reason_skey		Attrition Reason Surrogate Key		This Stores Attrition Reason Surrogate Key		NUMBER		5		Yes						Yes				DIM_ATTRITION		N_ATT_REASON_SKEY		DL		0																

		n_channel_skey		Acquisition Channel Surrogate Key		This stores the channel surrogate key		NUMBER		5		Yes						Yes				DIM_CHANNEL		N_CHANNEL_SKEY		N		0																

		d_acct_opening_date		Date Of Account Opening		This stores the account opening date		DATE		NA		Yes														DL		2						d_acct_opening_date should be lesser than the d_acct_closing_date				The value should not be Null						

		d_acct_closing_date		Date Of Account Closing		This stores the account closing date		DATE		NA		Yes														N		1						d_acct_closing_date should be greater than the d_acct_opening_date										

		d_acct_maturity_date		Account Maturity Date		This stores the account maturity date		DATE		NA		Yes														N		1						d_acct_maturity_date should be greater than d_acct_opening_date										

		d_acct_write_off_date		Account Write-Off Date		This stores the account write-off date		DATE		NA		Yes														N		1						d_acct_write_off_date should be greater than d_acct_opening_date										

		d_lst_credit_limit_change_date		Last Credit Limit Change Date		This stores the date when the last credit limit change occured		DATE		NA		Yes														N		1						d_lst_credit_limit_change_date should be greater than d_acct_opening_date										

		d_lst_activity_date		Last Activity Date		This stores the last activity date		DATE		NA		Yes														N		1						d_lst_activity_date  should be greater than d_acct_opening_date										

		d_lst_statement_date		Last Statement Date		This stores the last statement date		DATE		NA		Yes														N		1						d_lst_statement_date  should be greater than d_acct_opening_date										

		d_lst_payment_date		Last Payment Date		This stores the last payment date		DATE		NA		Yes														N		1						d_lst_payment_date  should be greater than d_acct_opening_date										

		d_lst_purchase_date		Last Purchase Date		This stores the last purchase date		DATE		NA		Yes														N		1						d_lst_purchase_date should be lesser than the account maturity date										

		d_account_recovery_date		Account Recovery Date		This stores the date on which there was recovery		DATE		NA		Yes														N		1						d_account_recovery_date should be greater than d_lst_delq_date										

		d_acct_reactivation_date		Account Reactivation Date		This stores the date of account re-activation		DATE		NA		Yes														N		1						d_acct_reactivation_date should be greater than d_card_activation_date										

		d_card_reissue_date		Card Reissue Date		This stores the card re-issue date		DATE		NA		Yes														DL		1						d_card_reissue_date   should be greater than d_acct_opening_date										

		d_card_renewal_date		Card Renewal Date		This stores the card renewal date		DATE		NA		Yes														N		1						d_card_renewal_date   should be greater than d_acct_opening_date										

		d_lst_delq_date		Last Delinquency Date Of Account		This stores the last delinquency date of the account		DATE		NA		Yes														N		1						d_lst_delq_date should be greater than d_acct_opening_date										

		d_acct_writeback_date		Account Writeback Date		This stores the account write back date		DATE		NA		Yes														N		1						d_acct_writeback_date should be greater than  d_lst_delq_date										

		d_card_activation_date		Card Activation Date		This stores the card activation date		DATE		NA		Yes														N		1						d_card_activation_date  should be lesser than d_card_activation_date										

		d_card_replacement_date		Card Replacement Date		This stores the card replacement date		DATE		NA		Yes														N		1						d_card_replacement_date   should be greater than d_acct_opening_date										

		d_first_purchase_date		Date Of First Purchase		This stores the first purchase date		DATE		NA		Yes														N		1						d_first_purchase_date should be less than d_recent_purchase_date										

		d_billing_cycle_date		Billing Cycle Date		This stores the billing cycle date		DATE		NA		Yes														DL		2						d_billing_cycle_date   should be greater than d_acct_opening_date				The value should not be Null						

		d_cyc_block_code		Cycle End Block Code Applied Date		This stores the date on which Block code was applied to account - cycle end		DATE		NA		Yes														N		1						d_cyc_block_code should be greater than d_acct_opening_date										

		d_eop_block_code		Period End Block Code Applied Date		This stores the date on which Block code was applied to account - month end		DATE		NA		Yes														N		1						d_eop_block_code should be greater than d_acct_opening_date										

		d_prev_cyc_block_code		Previous Cycle Block Code Applied Date		This stores the date on which Block code was applied to account - in last cycle end		DATE		NA		Yes														N		1						d_prev_cyc_block_code should be greater than d_acct_opening_date										

		d_prev_eop_block_code		Previous Period Block Code Applied Date		This stores the date on which Block code was applied to account -last month end		DATE		NA		Yes														N		1						d_prev_eop_block_code should be greater than d_acct_opening_date										

		d_lst_card_status_updt		Last Card Status Update Date		This stores the date of last card update		DATE		NA		Yes														N		1						d_lst_card_status_updt should be greater than d_acct_opening_date										

		d_xfr_date		Date Of Account Transfer		This stores the date of account or balalnce transfer		DATE		NA		Yes														N		1						d_xfr_date should be less than d_acct_closing_date										

		d_curr_credit_limit_eff_date		Current Credit Limit Effective Date		This stores the date when current credit limit becomes effective		DATE		NA		Yes														N		1						d_curr_credit_limit_eff_date   should be greater than d_acct_opening_date										

		d_prev_credit_limit_eff_date		Previous Credit Limit Effective Date		This stores the date when previous credit limit was effective		DATE		NA		Yes														N		1						d_prev_credit_limit_eff_date   should be greater than d_acct_opening_date										

		n_acct_cyc_balance		Account Outstanding Balance		This stores the account outstanding balance		NUMBER		22		Yes														DL		2		Value should be  0 or anything above zero								The value should not be Null						

		n_acct_cyc_retail_bal		Account Outstanding Retail Balance		This stores the account outstanding balance due to retail sale		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_acct_cyc_cash_bal		Account Outstanding Cash Balance		This stores the account outstanding balance due to cash sale		NUMBER		22		Yes														DL		1		Value should be  0 or anything above zero														

		n_acct_cyc_intl_bal		Account Outstanding International Balance		This stores the account outstanding balance due to international sale		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_acct_cyc_domestic_bal		Account Outstanding Domestic Balance		This stores the account outstanding balance due to domestic sale		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_acct_eop_bal		Account Outstanding Balance Mtd		This stores the account outstanding balance at the month end		NUMBER		22		Yes														DL		2		Value should be  0 or anything above zero								The value should not be Null						

		n_acct_eop_retail_bal		Account Outstanding Retail Balance Mtd		This stores the account outstanding balance due to retail sale at month end		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_acct_eop_cash_bal		Account Outstanding Cash Balance Mtd		This stores the account outstanding balance due to cash sale at month end		NUMBER		22		Yes														DL		3		Value should be  0 or anything above zero				This amount should be less than and equal to n_acct_eop_bal.				The value should not be Null. 

Default value should be zero.						

		n_acct_eop_intl_bal		Account Outstanding International Balance Mtd		This stores the account outstanding balance due to international sale at month end		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_acct_eop_domestic_bal		Account Outstanding Domestic Balance Mtd		This stores the account outstanding balance due to domestic sale at month end		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_acct_cyc_prin_bal		Account Outstanding Principal Balance		This stores the account outstanding principal balance		NUMBER		22		Yes														N		2		Value should be  0 or anything above zero								The value should not be Null						

		n_acct_eop_prin_bal		Account Outstanding Principal Balance Mtd		This stores the account outstanding principal balance at month		NUMBER		22		Yes														N		2		Value should be  0 or anything above zero								The value should not be Null						

		n_acct_cyc_int_bal		Account Outstanding Interest Balance		This stores the account outstanding interest balance		NUMBER		22		Yes														N		2		Value should be  0 or anything above zero								The value should not be Null						

		n_acct_eop_transfer_bal		Account Outstanding Transfer Balance Mtd		This stores the outstanding balance of accounts with balance transfer at month end		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_acct_cyc_transfer_bal		Account Outstanding Transfer Balance		This stores the outstanding balance of accounts with balance transfer		NUMBER		22		Yes														DL		1		Value should be  0 or anything above zero														

		n_due_installment_bal		Installment Amount Due		This stores the amount of installment due		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_acct_overdue_installment		Installment Amount Overdue		This stores the installment amount overdue		NUMBER		22		Yes														DL		1		Value should be  0 or anything above zero														

		n_acct_promotion_bal		No-Pay Promotion Account Outstanding Balance		This stores the outstanding balance of accounts on NO-PAY promotions		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_acct_non_promotion_bal		Non No-Pay Promotion Account Outstanding Balance		This stores the outstanding balance of accounts not on NO-PAY promotions		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_acct_cyc_int_chg_bal		Interest Charges Assessed Ctd		This stores the interest charges assessed on account - cycle end		NUMBER		22		Yes														DL		1		Value should be  0 or anything above zero														

		n_acct_eop_int_accrued_bal		Interest Charges Accrued Mtd		This stores the interest charges accrued on account - month end		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_acct_retail_int_chg_bal		Interest Charges Assessed Ctd - Retail Transactions		This stores the interest charges assessed on accounts with retail transactions		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_acct_cash_int_chg_bal		Interest Charges Assessed Ctd - Cash Transactions		This stores the interest charges assessed on accounts with cash transactions		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_acct_intl_int_chg_bal		Interest Charges Assessed Ctd - International Transactions		This stores the interest charges assessed on accounts with international transactions		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_acct_dom_int_chg_bal		Interest Charges Assessed Ctd - Domestic Transactions		This stores the interest charges assessed on accounts with domestic transactions		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_acct_retail_int_rate		Interest Rate - Retail Transactions		This stores the interest rate charged for retail transactions		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_acct_cash_int_rate		Interest Rate - Cash Transactions		This stores the interest rate charged for cash transactions		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_acct_xfr_balance_int_rate		Interest Rate - Balance Transfer Transactions		This stores the interest rate charged for balance transfers		NUMBER		22		Yes														N		2		Value should be  0 or anything above zero								The value should not be Null						

		n_acct_intl_int_rate		Interest Rate - International Transactions		This stores the interest rate charged for international transactions		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_acct_benchmark_int_rate		Benchmark Interest Rate		This stores the benchmark interest rate		NUMBER		22		Yes														N		2		Value should be  0 or anything above zero								The value should not be Null						

		n_acct_eop_sales		Total Sales Mtd		This stores the total sales value at month end		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_acct_cyc_sales		Total Sales Ctd		This stores the total sales value at cycle end		NUMBER		22		Yes														N		2		Value should be  0 or anything above zero								The value should not be Null						

		n_acct_eop_retail_sales		Retail Sales Mtd		This stores the total retail sales value at month end		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_acct_cyc_retail_sales		Retail Sales Ctd		This stores the total retail sales value at cycle end		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_acct_eop_cash_sales		Cash Sales Mtd		This stores the total cash sales value at month end		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_acct_cyc_cash_sales		Cash Sales Ctd		This stores the total cash sales value at cycle end		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_acct_eop_intl_sales		International Sales Mtd		This stores the total international sales value at month end		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_acct_cyc_intl_sales		International Sales Ctd		This stores the total international sales value at cycle end		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_acct_eop_dom_sales		Domestic Sales Mtd		This stores the total domestic sales value at month end		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_acct_cyc_dom_sales		Domestic Sales Ctd		This stores the total domestic sales value at cycle end		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_acct_ope_bonus_points_bal		Opening Balance Of Bonus Points		This stores the opening balance of shopping/bonus points		NUMBER		15		Yes														N		1		Value should be  0 or anything above zero														

		n_acct_close_bonus_points_bal		Closing Balance Of Bonus Points		This stores the closing balance of shopping/bonus points		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_acct_bonus_points_redeemed		Redeemed Bonus Points		This stores the shopping/bonus points redeemed during the month		NUMBER		20		Yes														N		1		Value should be  0 or anything above zero														

		n_acct_bonus_points_accrued		Accrued Bonus Points		This stores the shopping/bonus points accrued during the month		NUMBER		20		Yes														N		1		Value should be  0 or anything above zero														

		n_acct_due_30dpd_bal		Amount Due At 30 Dpd		This stores amount due at 30 dpd		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_acct_due_60dpd_bal		Amount Due At 60 Dpd		This stores amount due at 60 dpd		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_acct_due_90dpd_bal		Amount Due At 90 Dpd		This stores amount due at 90 dpd		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_acct_due_120dpd_bal		Amount Due At 120 Dpd		This stores amount due at 120 dpd		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_acct_cyc_min_due_bal		Minimum Amount Due At Current Billing Cycle End		This stores minimum amount due at current billing cycle end		NUMBER		22		Yes														DL		1		Value should be  0 or anything above zero														

		n_acct_cyc_past_due_bal		Amount Past Due At Current Billing Cycle End		this stores amount Past Due at current billing cycle end		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		f_cyc_delq_ind		Delinquency Indicator		This indicates delinquency status of the account		STRING		1		Yes														N		0																

		v_acct_delq_history		Delinquency Profile		This stores the delinquency profile of card holder for the last 12 months		STRING		36		Yes														N		0																

		n_acct_cyc_write_off_bal		Write-Off Amount Ctd		This stores the write-off amont at cycle end		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_acct_prin_write_off_bal		Principal Write-Off Amount		This stores the principal write-off amount		NUMBER		22		Yes														DL		2		Value should be  0 or anything above zero				Should not be null if n_write_off_reason_skey is non null										

		n_acct_int_write_off_bal		Interest Write-Off Amount		This stores the interest write-off amount		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_acct_other_write_off_bal		Other Write-Off Amount		This stores the other write-off amount		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_acct_int_reversed_bal		Write-Off Interest Charge Reversal Amount		This stores the amount of interest charges reversed due to write-off		NUMBER		22		Yes														DL		1		Value should be  0 or anything above zero														

		n_acct_cyc_recovery_bal		Recovered Amount Ctd		This stores the amount of recovery at cycle end		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_acct_princ_recovery_bal		Principal Recovery Amount		This stores the amount of principal recovery		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_acct_int_recovery_bal		Interest Recovery Amount		This stores the amount of interest recovery		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		v_acct_recency_code		Recency Code		This stores the recency code to indicate nature of activity on account		STRING		40		Yes														N		0																

		f_eop_block_code_ind		Block Code Indicator - Month End		Block code - month end - to indicate whether account has been blocked due to write-off, dispute, fraud, runaway, skip , bankrupt etc ..typical values - B, C, L , R, S, W, Z ETC		STRING		2		Yes														DL		0																

		f_cyc_block_code_ind		Block Code Indicator - Cycle End		Block code - cycle end - to indicate whether account has been blocked due to write-off, dispute, fraud, runaway, skip , bankrupt etc ..typical values - B, C, L , R, S, W, Z ETC		STRING		2		Yes														N		0																

		v_eop_block_code_reason		Reason For Blocking - Month End		This stores the reason for blocking the account  during the month		STRING		40		Yes														N		0																

		v_cyc_block_code_reason		Reason For Blocking - Cycle End		This stores the reason for blocking the account  during the cycle		STRING		40		Yes														N		0																

		f_fraud_losstype		Fraud Loss Type		This indicates the fraud loss type		STRING		2		Yes														N		0																

		n_acct_disputed_bal		Amount Disputed		This stores the amount disputed by card holder		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_acct_writeback_bal		Amount Written Back		This stores the write back amount		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		f_cyc_write_off_ind		Write-Off Indicator - Month End		This indicates write-off		STRING		2		Yes														N		0																

		v_recovery_type		Recovery Type		This indicates the recovery type, whether full/partial recovery from card holder		STRING		40		Yes														N		0																

		n_acct_provision_made_bal		Total Provision Amount Mtd		This stores the provision made at month end		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_acct_eop_prin_provision_made		Principal Provision Amount Mtd		This stores the principal provision made at month end		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_acct_eop_int_provision_made		Interest Provision Amount Mtd		This stores the interest provision made at month end		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_cyc_amt_pymt		Payment Amount Ctd		This stores the payment made at cycle end		NUMBER		22		Yes														DL		1		Value should be  0 or anything above zero														

		n_eop_amt_pymt		Payment Amount Mtd		This stores the payment made at month end		NUMBER		22		Yes														N		2		Value should be  0 or anything above zero								The value should not be Null						

		n_eop_amt_pymt_bounced		Payment Amount Bounced Ctd		This stores the payments bounced  during current cycle		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_cyc_count_pymt_made		Number Of Payments Ctd		This stores the number of Payments made at cycle end		NUMBER		20		Yes														N		1		Value should be  0 or anything above zero														

		n_eop_count_pymt_made		Number Of Payments Mtd		This stores the number of Payments made at month end		NUMBER		20		Yes														N		1		Value should be  0 or anything above zero														

		n_joining_credit_score		Joining Credit Score		This stores the joining credit score		NUMBER		10		Yes														N		2		Value should be  0 or anything above zero								The value should not be Null						

		n_behavior_score		Current Behavior Score		This stores the current behavior score		NUMBER		10		Yes														DL		1		Value should be  0 or anything above zero														

		n_joining_fraud_score		Joining Fraud Score		This stores the joining credit score of applications identified as fraud.		NUMBER		10		Yes														N		1		Value should be  0 or anything above zero														

		n_current_credit_limit		Current Credit Limit		This stores the current credit limit		NUMBER		22		Yes														DL		2		Value should be  0 or anything above zero								The value should not be Null. 

Default value should be zero. 						

		n_current_cash_limit		Current Cash Limit		This stores the current cash limit		NUMBER		22		Yes														DL		2		Value should be  0 or anything above zero								The value should not be Null. 

Default value should be zero. 						

		n_age_on_book		Age On Book Band Code		This is the age on book band code. It is ideally a simple integer value.		NUMBER		5		Yes														N		2		Value should be  0 or anything above zero								The value should not be Null						

		v_reason_for_closure		Reason For Closure		This stores the reason for closure		STRING		40		Yes														N		0																

		f_renewal_ind		Renewal Indicator		This indicates renewal of the card		STRING		2		Yes														N		0																

		v_card_org		Card Organisation		This stores the card organisation name		STRING		120		Yes														N		0																

		f_installment_ind		Installment Indicator		This indicates if card holder has taken installment product		STRING		2		Yes														N		0																

		n_count_rtrn_chks		Number Of Returned Cheques Mtd		This stores the number of returned checks		NUMBER		5		Yes														N		1		Value should be  0 or anything above zero														

		f_nsf_ind		Insufficient Funds Indicator		This indicates if card holder does not have sufficient funds		STRING		2		Yes														N		0																

		f_lost_stolen_ind		Lost/Stolen Indicator		This indicates the lost or stolen cards		STRING		2		Yes														N		0																

		f_card_reissue_ind		Card Reissual Indicator		This indicates if card has been reissued to the card holder		STRING		2		Yes														N		0																

		f_card_rpl_ind		Card Replacement Indicator		This indicates if card has been replaced with  the card holder		STRING		2		Yes														N		0																

		f_cycle_ind		Cycle Start Day Of The Month		This stores the date of the month on which the account cycles		STRING		2		Yes														N		0																

		f_upgrade_ind		Upgrades Indicator		This stores the indicator for upgrade of the card		STRING		2		Yes														N		0																

		n_acct_acct_xfr_no		Transferred Account Number		This stores the balance transfer account number		STRING		120		Yes														N		1		Value should be  0 or anything above zero														

		v_cyc_card_status		Card Status - Cycle End		This stores the card status at cycle end  whether active/dormant/closed etc		STRING		40		Yes														N		0																

		f_post_office_return_ind		Statement Returned Indicator		This stores the indicator for statement being returned from post office due to invalid address		STRING		2		Yes														N		0																

		n_eop_int_reversals_bal		Interest Charge Reversals - Month End		This stores the Interest charges reversed on account at month end		NUMBER		22		Yes														DL		2		Value should be  0 or anything above zero								The value should not be Null						

		n_cyc_int_reversals_bal		Interest Charge Reversals - Cycle End		This stores the interest charges reversed on account at cycle end		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_ctd_int_reversals_bal		Interest Charge Reversals - Ctd		This stores the interest charges reversed on account cycle to date		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_amt_joining_fee		Joining Fee		This stores the joining fee		NUMBER		22		Yes														DL		1		Value should be  0 or anything above zero														

		n_eop_amt_joining_fee_reversal		Joining Fee Reversed - Month End		This stores the joining fee reversed at month end		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_cyc_amt_ovl_fee		Overlimit Fee - Cycle End		This stores the overlimit fee at cycle end		NUMBER		22		Yes														DL		1		Value should be  0 or anything above zero														

		n_eop_ovl_fee		Overlimit Fee - Month End		This stores the overlimit fee at month end		NUMBER		22		Yes														DL		1		Value should be  0 or anything above zero														

		n_amt_ovl_fee_ytd		Overlimit Fee Ytd		This stores the overlimit fee year till date		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_eop_ovl_fee_reversal		Overlimit Fee Reversed - Month End		This stores the overlimit fee reversed at month end		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_cyc_ovl_fee_reversal		Overlimit Fee Reversed - Cycle End		This stores the overlimit fee reversed at cycle end		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_ctd_ovl_fee_reversal		Overlimit Fee Reversed Ctd		This stores the overlimit fee reversed cycle to date		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_amt_ovl_fee_reversal_ytd		Overlimit Fee Reversed Ytd		This stores the overlimit fee reversed year to date		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_eop_csh_adv_fee		Cash Advance Fee - Month End		This stores the cash advance fee at month end		NUMBER		22		Yes														DL		1		Value should be  0 or anything above zero														

		n_cyc_csh_adv_fee		Cash Advance Fee - Cycle End		This stores the cash advance fee at cycle end		NUMBER		22		Yes														DL		1		Value should be  0 or anything above zero														

		n_amt_csh_adv_fee_ytd		Cash Advance Fee Ytd		This stores the cash advance fee year to date		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_credit_score_band		Credit Score Band		This stores the credit band code for a pair of lower and upper bound credit scores. This is ideally an integer that is propogated to the fact entities.		NUMBER		5		Yes						Yes				DIM_CREDIT_SCORE		N_CREDIT_SCORE_BAND_CODE		N		0																

		n_prod_skey		Product Key		This stores the product key		NUMBER		14		Yes						Yes				DIM_PRODUCT		N_PROD_SKEY		N		0																

		n_cust_skey		Customer Surrogate Key		This stores the customer surrogate key		NUMBER		10		Yes						Yes				DIM_CUSTOMER		N_CUST_SKEY		DL		1										The value should not be Null						

		n_acct_status_skey		Account Status Surrogate Key		This stores the account status surrogate key		NUMBER		5		Yes						Yes				DIM_ACCT_STATUS		N_ACCT_STATUS_SKEY		DL		1										The value should not be Null						

		n_credit_limit_band_code		Credit Limit Band Code		This stores the cedit limit band code		NUMBER		5		Yes														N		0																

		n_eop_amt_csh_adv_fee_reversal		Cash Advance Fee Reversed - Month End		This stores the cash advance fee reversed at month end		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_ctd_amt_csh_adv_fee_reversal		Cash Advance Fee Reversed Ctd		This stores the cash advance fee reversed cycle to date		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_cyc_amt_csh_adv_fee_reversal		Cash Advance Fee Reversed - Cycle End		This stores the cash advance fee reversed at cycle end		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_amt_csh_adv_fee_reversal_ytd		Cash Advance Fee Reversed Ytd		This stores the cash advance fee reversed at year to date		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_cyc_amt_late_fee		Late Fee - Cycle End		This stores the late fee at cycle end		NUMBER		22		Yes														DL		1		Value should be  0 or anything above zero														

		n_eop_amt_late_fee		Late Fee - Month End		This stores the late fee at month end		NUMBER		22		Yes														DL		1		Value should be  0 or anything above zero														

		n_amt_late_fee_ytd		Late Fee Ytd		This stores the late fee year to date		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_cyc_amt_late_fee_reversal		Late Fee Reversed - Cycle End		This stores the late fee  reversed at cycle end		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_ctd_amt_late_fee_reversal		Late Fee Reversed Ctd		This stores the late fee reversed cycle to date		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_eop_amt_late_fee_reversal		Late Fee Reversed - Month End		This stores the late fee reversed at month end		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_amt_late_fee_reversal_ytd		Late Fee Reversed Ytd		This stores the late fee reversed year to date		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_amt_annual_fee		Annual Fee		This stores the annual fee amount		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_eop_amt_annual_fee_reversal		Annual Fee Reversed - Month End		This stores the annual fee reversed at month end		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_cyc_amt_oth_fee		Other Fee - Cycle End		This stores other fee as of cycle end		NUMBER		22		Yes														DL		1		Value should be  0 or anything above zero														

		n_eop_amt_oth_fee		Other Fee - Month End		This stores other fee as of month end		NUMBER		22		Yes														DL		1		Value should be  0 or anything above zero														

		n_amt_oth_fee_ytd		Other Fee Ytd		This stores other fee year to date		NUMBER		22		Yes														N		2		Value should be  0 or anything above zero								The value should not be Null						

		n_eop_amt_oth_fee_reversal		Other Fee Reversed - Month End		This stores other fee reversed as of month end		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_cyc_amt_oth_fee_reversal		Other Fee Reversed - Cycle End		This stores other fee reversed as of cycle end		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_ctd_amt_oth_fee_reversal		Other Fee Reversed Ctd		This stores other fee reversed cycle to date		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_amt_oth_fee_reversal_ytd		Other Fee Reversed Ytd		This stores other fee reversed year to date		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_count_sales_first_week		Number Of Sales Transactions In First Week Of Opening		This stores the number of sale transactions in first week since opening		NUMBER		15		Yes														N		1		Value should be  0 or anything above zero														

		n_count_sales_first_mth		Number Of Sales Transactions In First Month Of Opening		This stores the number of sale transactions in first month since opening		NUMBER		15		Yes														N		1		Value should be  0 or anything above zero														

		n_amt_sales_first_week		Amount Of Sales Transactions In First Week Of Opening		This stores the amount of sales transactions in first week since opening		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_amt_sales_first_mth		Amounnt Of Sales Transactions In First Month Of Opening		This stores the amount of sale transactions in first month since opening		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_eop_amt_sales_rtl_intl		Amount Of Retail International Sales - Month End		This stores the amount of retail international sales as of month end		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_eop_amt_sales_rtl_dom		Amount Of Retail Domestic Sales - Month End		This stores the amount of retail domestic sales as of month end		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_cyc_amt_sales_csh_intl		Amount Of Cash International Sales - Cycle End		This stores the amount of cash international sales as of cycle end		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_cyc_amt_sales_csh_dom		Amount Of Cash Domestic Sales - Cycle End		This stores the amount of cash domestic sales as of cycle end		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_cyc_count_sales_rtl		Number Of Retail Sales - Cycle End		This stores the number of retail sales as of cycle end		NUMBER		15		Yes														N		1		Value should be  0 or anything above zero														

		n_cyc_count_sales_csh		Number Of Cash Sales - Cycle End		This stores the number of cash sales as of cycle end		NUMBER		15		Yes														N		1		Value should be  0 or anything above zero														

		n_eop_count_sales_rtl_intl		Number Of Retail International Sales - Month End		This stores the number of retail international sales as of month end		NUMBER		15		Yes														N		1		Value should be  0 or anything above zero														

		n_eop_count_sales_rtl_dom		Number Of Retail Domestic Sales - Month End		This stores the number of retail domestic sales as of month end		NUMBER		15		Yes														N		1		Value should be  0 or anything above zero														

		n_cyc_count_sales_csh_intl		Number Of Cash International Sales - Cycle End		This stores the number of cash international sales as of cycle end		NUMBER		15		Yes														N		1		Value should be  0 or anything above zero														

		n_cyc_count_sales_csh_dom		Number Of Cash Domestic Sales - Cycle End		this stores the number of cash domestic sales as of cycle end		NUMBER		15		Yes														N		1		Value should be  0 or anything above zero														

		n_ctd_count_sales_rtl		Number Of Retail Sales Ctd		This stores the number of retail sales cycle to date		NUMBER		15		Yes														N		1		Value should be  0 or anything above zero														

		n_ctd_count_sales_csh		Number Of Cash Sales Ctd		This stores the number of cash sales cycle to date		NUMBER		15		Yes														N		1		Value should be  0 or anything above zero														

		n_cyc_amt_tot_return		Total Returns - Cycle End		This stores the total returns as of cycle end		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_ctd_amt_tot_return		Total Returns Ctd		This stores the total returns cycle to date		NUMBER		22		Yes														DL		1		Value should be  0 or anything above zero														

		n_cyc_count_tot_return		Total Returns Count - Cycle End		This stores the total returns count as of cycle end		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_ctd_count_tot_return		Total Returns Count Ctd		This stores the total returns cycle to date		NUMBER		15		Yes														N		1		Value should be  0 or anything above zero														

		f_big_tkt_ind		Big Ticket Sale Indicator		This indicates if Ccard holder has made even one big ticket sale during the month		STRING		2		Yes														N		0																

		n_cyc_prev_bal		Account Outstanding Balance - Previous Cycle End		This stores the account outstanding balance as of prior cycle end		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_eop_prev_bal		Account Outstanding Balance - Previous Month End		This stores the account outstanding balance as of prior month end		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_cyc_prev_to_prev_bal		Account Outstanding Balance - Previous To Previous Cycle End		This stores the account outstanding balance as of prior to prior cycle end		NUMBER		22		Yes														N		2		Value should be  0 or anything above zero								The value should not be Null						

		n_count_bal_pos_ytd		Account Positive Balance Count Ytd		This stores the number of times account has positive balance year to date		NUMBER		15		Yes														N		0																

		n_count_bal_zero_ytd		Account Zero Balance Ytd		This stores the number of times account has zero balance year to date		NUMBER		15		Yes														N		0																

		n_max_bal_ytd		Maximum Balance Ytd		This stores the maximum balance year to date		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_min_bal_ytd		Minimum Balance Ytd		This stores the minimum balance year to date		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_max_bal_itd		Maximum Balance Itd		This stores the maximum balance inception to date		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_min_bal_itd		Minimum Balance Itd		This stores the minimum balance inception to date		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_max_bal_lst_3mths		Maximum Balance In The Last 3 Months		This stores the maximum balance in the last 3 months		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_util_band_code		Utlization Band Code		This stores the utilization band code		NUMBER		5		Yes														N		0																

		n_prev_util_band_code		Previous Month Utilization Band Code		This stores the previous month utilization band code		NUMBER		5		Yes														N		1		Value should be  0 or anything above zero														

		n_cash_bal_util_band_code		Cash Balance Utilization - Month End		This stores the amount from allowed cash balance utilized in the current month		NUMBER		5		Yes														N		1		Value should be  0 or anything above zero														

		n_retail_bal_util_band_code		Retail Balance Utilization - Month End		This stores the retail balance amount cash balance utilized in the current month		NUMBER		5		Yes														N		1		Value should be  0 or anything above zero														

		n_eop_amt_int_chg		Interest Charges Assessed Mtd		This stores the total interest charges calculated for the account in the current month		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_amt_int_chg_ytd		Interest Charges Assessed Ytd		This stores the total interest charges calculated for the account till date in the current year		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_amt_int_reversals_ytd		Interest Charges Reversed Ytd		This stores the total interest charges reversed till date for the account in the current year		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_count_int_chg_rev_lst_12mth		Number Of Interest Charge Reversals		This stores the number of times the interest charges have been reversed in the last 12 months		STRING		30		Yes														N		1		Value should be  0 or anything above zero														

		f_late_fee_reversal_ind		Late Fee Reversal Indicator		This column stores an indicator for late fee reversal in the current month		STRING		2		Yes														N		0																

		f_annual_fee_reversal_ind		Annual Fee Reversal Indicator		This column stores an indicator for annual fee reversal in the current month		STRING		2		Yes														N		0																

		f_joining_fee_reversal_ind		Joining Fee Reversal Indicator		This column stores an indicator for joining fee reversal in the current month		STRING		2		Yes														N		0																

		f_csh_adv_fee_reversal_ind		Cash Advance Fee Reversal Indicator		This column stores an indicator for cash fee advance reversal in the current month		STRING		2		Yes														N		0																

		f_ovl_fee_reversal_ind		Overlimit Fee Reversal Indicator		This column stores an indicator for overlimit fee reversal in the current month		STRING		2		Yes														N		0																

		f_oth_fee_reversal_ind		Other Fee Reversal Indicator		This column stores an indicator for other fee reversal in the current month		STRING		2		Yes														N		0																

		n_count_late_fee_rev_lst_12mth		Number Of Late Fee Reversals		This stores the number of times the late fees have been reversed in the last 12 months		STRING		30		Yes														N		1		Value should be  0 or anything above zero														

		n_amt_tot_sales_itd		Total Sales Itd		This stores the total sale amount of the card from the date of inception		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_amt_tot_sales_ytd		Total Sales Ytd		This stores the total sale amount of the card for the current year		NUMBER		22		Yes														DL		1		Value should be  0 or anything above zero														

		n_amt_sales_rtl_itd		Retail Sales Itd		This stores the total retail sale amount of the card from the date of inception		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_amt_sales_rtl_ytd		Retail Sales Ytd		This stores the total retail sale amount of the card in the current year		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_amt_sales_csh_itd		Cash Sales Itd		This stores the total cash sale amount of the card from the date of inception		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_amt_sales_csh_ytd		Cash Sales Ytd		This stores the total cash sale amount of the card in the current year		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_amt_sales_intl_itd		International Sales Itd		This stores the total international sale amount of the card from the date of inception		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_amt_sales_intl_ytd		International Sales Ytd		This stores the total international sale amount of the card in the current year		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_amt_sales_dom_itd		Domestic Sales Itd		This stores the total domestic sale amount of the card from the date of inception		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_amt_sales_dom_ytd		Domestic Sales Ytd		This stores the total domestic sale amount of the card in the current year		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_count_tot_sales_itd		Number Of Sales Itd		This stores the total number of sales made by the card holder from the date of inception		NUMBER		15		Yes														N		1		Value should be  0 or anything above zero														

		n_count_tot_sales_ytd		Number Of Sales Ytd		This stores the total number of sales made by the card holder in the current year		NUMBER		15		Yes														N		1		Value should be  0 or anything above zero														

		n_count_tot_sales_prev_mth		Number Of Sales In Previous Month		This stores the total number of sales made by the card holder in the preivous month		NUMBER		15		Yes														N		1		Value should be  0 or anything above zero														

		n_count_sales_prev_to_prev_mth		Number Of Sales In Previous To Previous Month		This stores the total number of sales made by the card holder in the previous to previous month		NUMBER		15		Yes														N		1		Value should be  0 or anything above zero														

		n_count_tot_sales_lst_3mths		Total Number Of Sales In Last 3 Months		This stores the total number of sales made by the card holder in the last 3 months		NUMBER		15		Yes														N		1		Value should be  0 or anything above zero														

		n_eop_count_sales_dom		Number Of Domestic Sales - Month End		This stores the total number of domestic sales made by the card holder in the current month		NUMBER		15		Yes														N		1		Value should be  0 or anything above zero														

		n_eop_count_sales_intl		Number Of International Sales - Month End		This stores the total number of international sales made by the card holder in the current month		NUMBER		15		Yes														N		1		Value should be  0 or anything above zero														

		n_eop_count_sales_rtl		Number Of Retail Sales - Month End		This stores the total number of retail sales made by the card holder in the current month		NUMBER		15		Yes														N		1		Value should be  0 or anything above zero														

		n_eop_count_sales_csh		Number Of Cash Sales - Month End		This stores the total number of cash sales made by the card holder in the current month		NUMBER		15		Yes														N		1		Value should be  0 or anything above zero														

		n_amt_sales_bt_itd		Balance Transfer Amount Itd		This stores the total balance transfer amount of the card holder from the date of inception		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_count_sales_bt_itd		Number Of Balance Transfers Itd		This stores the number of balance transfers made by the card holder from the date of inception		NUMBER		15		Yes														N		1		Value should be  0 or anything above zero														

		n_eop_amt_tot_return		Total Returns Mtd		This stores the total returns of the card holder in the current month		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_amt_tot_return_itd		Total Returns Itd		This stores the total returns of the card holder from the date of inception		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_amt_tot_return_ytd		Total Returns Ytd		This stores the total returns of the card holder in the current year		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_eop_count_tot_return		Number Of Total Returns Mtd		This stores the number of returns of the card holder in the current month		NUMBER		15		Yes														N		1		Value should be  0 or anything above zero														

		n_count_tot_return_ytd		Number Of Total Returns Ytd		This stores the number of returns of the card holder in the current year		NUMBER		15		Yes														N		1		Value should be  0 or anything above zero														

		n_sales_utilization_band_code		Sales Utilization Band		This stores the sales utilization band		NUMBER		5		Yes														N		1		Value should be  0 or anything above zero														

		n_amt_big_tkt_sales		Amount Of Big Ticket Sales		This stores the total amount of big ticket sales made by the card holder		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		f_csh_sale_ind		Cash Sale Indicator		Indicator to identify if card holder has made even one cash sale during the month		STRING		2		Yes														N		0																

		f_rtl_sale_ind		Retail Sale Indicator		Indicator to identify if card holder has made even one retail sale during the month		STRING		2		Yes														N		0																

		f_intl_sale_ind		International Sale Indicator		Indicator to identify if card holder has made even one international sale during the month		STRING		2		Yes														N		0																

		f_dom_sale_ind		Domestic Sale Indicator		Indicator to identify if card holder has made even one domestic sale during the month		STRING		2		Yes														N		0																

		n_cyc_amt_min_due_prev		Minimum Amount Due - Previous Cycle End		This stores the total minimum amount due at previous billing cycle end		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		f_cyc_prev_delq_ind		Delinquency Indicator - Previous Cycle End		This stores the delinquency indicator for previous cycle end		STRING		2		Yes														N		0																

		f_eop_prev_delq_ind		Delinquency Indicator - Previous Month End		This stores the delinquency indicator for previous month end		STRING		2		Yes														N		0																

		f_bad_ind		Bad Account Indicator		Indicator to identify if card holder  is a bad account		STRING		2		Yes														DL		1										The value should not be Null						

		n_max_delq_lst_24mths		Maximum Delinquency		This stores the maximum delinquency for the card holder in the last 24 months. Expected values are 0-7		NUMBER		20		Yes														N		1		Value should be  0 or anything above zero														

		f_flow_ind		Flow Indicator		Flow indicator		STRING		2		Yes														N		0																

		n_eop_amt_woff		Write-Off Amount - Month End		This stores the amount of write-off at the end of the month		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_eop_amt_recv		Recovery Amount - Month End		This stores the amount of recovery at the end of the month		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		f_eop_writeback_ind		Writeback Indicator		This stores the amount of write back indicator at the end of the month		STRING		2		Yes														N		0																

		n_amt_net_loss		Net Loss Amount		This stores the net loss of the card holder account		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_amt_recv_mth		Recovery Amount Mtd		This stores the amount of recovery in the current month		NUMBER		22		Yes														DL		1		Value should be  0 or anything above zero														

		n_amt_pymt_ytd		Payment Amount Ytd		This stores the total payment amount in the current year		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_amt_pymt_itd		Payment Amount Itd		This stores the total payment amount from the date of inception		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_cyc_amt_prev_pymt		Payment Amount - Previous Cycle End		This stores the payment amount as on the previous cycle end date		NUMBER		22		Yes														N		2		Value should be  0 or anything above zero								The value should not be Null						

		n_eop_amt_prev_pymt		Payment Amount - Previous Month End		This stores the payment amount as on the previous month end date		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_cyc_amt_prev_to_prev_pymt		Payment Amount - Previous To Previous Cycle End		This stores the payment amount as on the previous to previous cycle end date		NUMBER		22		Yes														N		2		Value should be  0 or anything above zero								The value should not be Null						

		n_eop_amt_prev_to_prev_pymt		Payment Amount - Previous To Previous Month End		This stores the payment amount as on the previous to previous month end date		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_count_mths_pymt_made_lst_3mt		Number Of Times Of Payment		This stores the number of times payment has been made in the last 3 months		NUMBER		15		Yes														N		1		Value should be  0 or anything above zero														

		f_pymt_mad		Payment Indicator		Indicator to identify if payment has been made by the card holder		STRING		2		Yes														N		0																

		n_cyc_amt_revenue		Total Revenue - Cycle End		This stores the total revenue from the card holder at the end of cycle		NUMBER		22		Yes														N		2		Value should be  0 or anything above zero								The value should not be Null						

		n_eop_amt_revenue		Total Revenue - Month End		This stores the total revenue from the card holder at the end of month		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_eop_amt_expenses		Total Expenses - Month End		This stores the total expenses incurred for the card holder at the end of month		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_eop_amt_profit		Total Profit - Month End		This stores the total profits gained from the card holder at the end of month		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_eop_amt_profit_prov		Total Profit Less Provision Made - Month End		This stores the total profit less provision gained from for the card holder at the end of month		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_eop_amt_rtl_inter_change		Interchange Amount Earned - Retail Transactions		This stores the amount of interchange earned on retail transactions		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_eop_amt_csh_inter_change		Interchange Amount Earned - Cash Transactions		This stores the amount of interchange earned on cash transactions		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_prev_beh_score_band		Behavior Score Band - Previous Period		This stores the behavior score band of the card holder in the previous period		NUMBER		5		Yes														N		1		Value should be  0 or anything above zero														

		f_mthly_activity_ind		Monthly Activity Indicator		This attribute contains a flag to indicate if the card holder is active during the current MIS period		STRING		2		Yes														N		0																

		n_days_dormant		Number Of Dormant Days		This stores number of days the card has not been used and has been a dormant account		NUMBER		20		Yes														N		1		Value should be  0 or anything above zero														

		n_prev_to_prev_beh_score_band		Behavior Score Band - Previous To Previous Period		This stores the behavior score band of the card holder in the previous to previous period		NUMBER		5		Yes														N		1		Value should be  0 or anything above zero														

		f_score_perf_ind		Score Performance Indicator		This stores the score performance indicator		STRING		2		Yes														N		0																

		n_prev_credit_limit		Previous Credit Limit		This stores the previous value of credit limit allotted to the card holder		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		v_credit_limit_incr_profile		Credit Limit Increase Profile		This stores the profile of the customer who is subject to credit limit increase		STRING		30		Yes														N		0																

		n_count_mths_cl_increase		Number Of Months To Credit Limit Increase		This stores the number of months to credit limit increase		NUMBER		15		Yes														N		0																

		n_count_stmt_sent		Number Of Statements Sent		This stores the total number of statements that have been sent to the card holder		NUMBER		20		Yes														N		1		Value should be  0 or anything above zero														

		n_pcent_avg_cl_util		Average Credit Limit Utilization Itd		This stores the average credit limit utilization since inception		NUMBER		22		Yes														N		2		Value should be  0 or anything above zero								The value should not be Null						

		n_count_tot_sales		Number Of Total Sales		This stores the total number of sales		NUMBER		15		Yes														N		1		Value should be  0 or anything above zero														

		n_count_sales_transfer_bal		Number Of Balance Transfers		This stores the total number of balance transfers made by the card holder		NUMBER		15		Yes														N		1		Value should be  0 or anything above zero														

		n_count_ovl_lst_12mths		Number Of Overlimits		This stores the number of times the card holder has been overlimit in the last 12 months		STRING		30		Yes														N		1		Value should be  0 or anything above zero														

		n_count_30dpd_lst_12mths		Number Of Times In 30 Dpd Bucket		This stores the number of times the card holder was in 30 dpd delinquency bucket in last 12 months		NUMBER		15		Yes														N		0																

		n_count_60dpd_lst_12mths		Number Of Times In 60 Dpd Bucket		This stores the number of times the card holder was in 60 dpd delinquency bucket in last 12 months		NUMBER		15		Yes														N		0																

		n_count_90dpd_lst_12mths		Number Of Times In 90 Dpd Bucket		This stores the number of times the card holder was in 90 dpd delinquency bucket in last 12 months		NUMBER		15		Yes														N		0																

		n_count_120dpd_lst_12mths		Number Of Times In 120 Dpd Bucket		This stores the number of times the card holder was in 120 dpd delinquency bucket in last 12 months		NUMBER		15		Yes														N		0																

		f_non_paying_ind		Non Paying Indicator		Indicator to identify if the account is non-paying		STRING		2		Yes														DL		0																

		n_cust_age_band		Age Band		Age band.		NUMBER		5		Yes														N		1										The value should not be Null						

		n_cust_home_ownership_skey		Home Ownership Surrogate Key		This stores the surrogate key for home ownership code		NUMBER		5		Yes														N		0																

		n_cust_marital_status_skey		Marital Status Surrogate Key		This stores the marital status surrogate key.		NUMBER		5		Yes														N		0																

		n_cust_education_skey		Customer Education Code Surrogate Key		This stores the customer education code surrogate key.		NUMBER		5		Yes						Yes				DIM_EDUCATION		N_D_CUST_EDUCATION_SKEY		N		0																

		n_cust_gender_skey		Gender Surrogate Key		This stores the surrogate key of gender		NUMBER		5		Yes														N		0																

		n_cust_income_band		Customer Income Code Surrogate Key		This stores the income band code for a pair of lower and upper bound incomes. This is ideally an integer that is propogated to the fact entities.		NUMBER		5		Yes														N		2		Value should be  0 or anything above zero								The value should not be Null						

		n_cust_industry_skey		Industry Code Surrogate Key		This stores the industry code surrogate key.		NUMBER		5		Yes						Yes				DIM_INDUSTRY		N_D_CUST_INDUSTRY_SKEY		N		0																

		n_cust_profession_skey		Customer Profession Surrogate Key		This store the surrogate key for the profession code		NUMBER		5		Yes														N		0																

		f_ever_rtl_sale_ind		Ever Retail Sale Indicator		Indicator to identify if the card holder has ever made a retail sale.		STRING		1		Yes														N		0																

		f_ever_dom_sale_ind		Ever Domestic Sale Indicator		Indicator to identify if the card holder has ever made a domestic sale.		STRING		1		Yes														N		0																

		f_ever_intl_sale_ind		Ever International Sale Indicator		Indicator to identify if the card holder has ever made a international sale		STRING		1		Yes														N		0																

		f_ever_csh_sale_ind		Ever Cash Sale Indicator		Indicator to identify if the card holder has ever made a cash sale		STRING		1		Yes														N		0																

		n_tot_incr_amount		Total Increase Amount		This stores the total amount increased in the credit limit of the card holder		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_tot_decr_amount		Total Decrease Amount		This stores the total amount decreased in the credit limit of the card holder		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_eop_int_bal		Interest Income		This stores the total interest income for the account in the current period		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_age_writeoff_mths		Write-Off Age In Months		This stores the number of months since the account has been written off		NUMBER		10		Yes														N		1		Value should be  0 or anything above zero														

		n_acct_int_bal_itd		Interest Income Itd		This stores the total interest income for the account since inception		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_dependent_skey		Dependent Surrogate Key		This stores the surrogate key for dependents		NUMBER		5		Yes														N		0																

		n_branch_skey		Branch Surrogate Key		This stores the surrogate key of the branch		NUMBER		5		Yes						Yes				DIM_GEOGRAPHY		N_BRANCH_SKEY		N		0																

		n_net_cyc_payment		Net Payment Amount - Cycle End		This stores the net payment amount at the end of the cycle		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_net_eop_payment		Net Payment Amount - Month End		This stores the net payment amount at the end of the month		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_avg_net_recv_amt		Average Net Receivable		This stores the average net receivables from the customer		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		f_over_limit_ind		Overlimit Indicator		Indicator to identify if the card holder has gone over the limit in the current cycle		STRING		1		Yes														N		0																

		n_duration_cash_withdrawal		Duration Of Cash Withdrawal In Months		This stores the duration of cash withdrawals in months		NUMBER		3		Yes														N		1		Value should be  0 or anything above zero														

		n_cyc_amt_pymt_bounced		Bounced Payment Amount - Cycle End		This stores the bounced payment amount at the end of the cycle		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_eop_amt_sales_csh_intl		International Cash Sales - Month End		This stores the international cash sales at the end of month		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_eop_amt_sales_csh_dom		Domestic Cash Sales - Month End		This stores the domestic cash sales at the end of month		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_cyc_amt_sales_rtl_intl		International Retail Sales - Cycle End		This stores the international retail sales at the end of cycle		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_cyc_amt_sales_rtl_dom		Domestic Retail Sales - Cycle End		This stores the domestic retail sales at the end of cycle		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_eop_count_sales_csh_dom		Domestic Cash Sales		This stores the domestic cash sales.		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_eop_count_sales_csh_intl		International Cash Sales		This stores the international cash sales.		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_acct_eop_write_off_bal		Write-Off Amount		This stores the write-off amount		NUMBER		22		Yes														DL		2		Value should be  0 or anything above zero				Should not be null if n_write_off_reason_skey is non null										

		n_eop_avg_bal		Eop Average Balance		This stores the average end of period balance of the account		NUMBER		22		Yes														N		2		Value should be  0 or anything above zero								The value should not be Null						

		n_prev_delq_band_code		Previous Delinquency Band Code		This stores the integer code to represent the lower and upper bound delinquency buckets.		NUMBER		5		Yes						Yes				DIM_DELINQUENCY_BAND		N_DELQ_BAND_CODE		N		1		Value should be  0 or anything above zero														

		n_delq_band_code		Current Delinquency Band Code		This stores the integer code to represent the lower and upper bound delinquency buckets.		NUMBER		5		Yes						Yes				DIM_DELINQUENCY_BAND		N_DELQ_BAND_CODE		N		0																

		f_ever_30_dpd_lst_n_mths		Ever 30 Dpd Indicator		This stores the indicator if the card holder was ever in 30 dpd bucket in the last n months. Number of months is a parameter set in the setup_master		STRING		1		Yes														N		0																

		f_ever_60_dpd_lst_n_mths		Ever 60 Dpd Indicator		This stores the indicator if the card holder was ever in 60 dpd bucket in the last n months. Number of months is a parameter set in the setup_master		STRING		1		Yes														N		0																

		f_ever_90_dpd_lst_n_mths		Ever 90 Dpd Indicator		This stores the indicator if the card holder was ever in 90 dpd bucket in the last n months. Number of months is a parameter set in the setup_master		STRING		1		Yes														N		0																

		f_ever_120_dpd_lst_n_mths		Ever 120 Dpd Indicator		This stores the indicator if the card holder was ever in 120 dpd bucket in the last n months. Number of months is a parameter set in the setup_master		STRING		1		Yes														N		0																

		n_loan_purpose_skey		Loan Purpose Surrogate Key		This column stores the surrogate key for purpose of the loan		NUMBER		5		Yes						Yes				DIM_LOAN_PURPOSE		N_LOAN_PURPOSE_SKEY		N		0																

		n_count_mths_cl_decrease		Months Count For Credit Limit Decrease		This stores the number of months for credit limit decrease		NUMBER		15		Yes														N		0																

		n_amt_anr_ytd		Average Net Receivable Ytd		This stores the average net receivables from the customer in the current year		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_amt_ncr_loss_ytd		Amount Of Net Credit Loss Ytd		This stores the net credit loss in the current year		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_acct_cyc_promise_bal		No-Pay Promotions Soc Outstanding Balance		This stores the outstanding balance of no-pay promotion contracts at the end of the cycle		NUMBER		22		Yes														N		2		Value should be  0 or anything above zero								The value should not be Null						

		n_acct_cyc_no_promise_bal		Non No-Pay Promotions Soc Outstanding Balance		This stores the outstanding balance of non - no-pay promotion contracts at the end of the cycle		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		f_fpd_ind		First Payment Default Indicator		This stores the indicator if the card holder has defaulted  first payment		STRING		1		Yes														N		0																

		f_spd_ind		Second Payment Default Indicator		This stores the indicator if the card holder has defaulted second payment		STRING		1		Yes														N		0																

		f_stand_instr_ind		Standing Instructions Indicator		This column stores if the account holder has any standing instructions set for the card account		STRING		1		Yes														N		0																

		n_orig_credit_limit		Original Credit Limit		This column stores the credit limit that was originally allocated to the card holder at the time of joining		NUMBER		22		Yes														DL		2		Value should be  0 or anything above zero								The value should not be Null. 

Default value should be zero.						

		f_acct_closed_ind		Account Closed Indicator		Indicator to identify if the account has been closed		STRING		2		Yes														N		0																

		n_cl_increase_mths_band_code		Months Since Credit Limit Increase Band Code		This stores the band code for the number of months since the most recent credit limit increase was given to the card holder. Decreases are not accounted for		NUMBER		5		Yes														N		2		Value should be  0 or anything above zero								Default value should be zero.						

		n_count_cl_increase		Number Of Credit Limit Increases		This stores the number of times the card holder has had a credit limit increase		NUMBER		5		Yes														N		1		Value should be  0 or anything above zero														

		f_ever_30dpd_nmths_never_60dpd		Ever 30 Dpd Never 60 Dpd		This stores the indicator if the card holder was ever in 30 dpd bucket, but never in 60 dpd bucket in the last n months. Number of months is a parameter set in the setup_master		STRING		1		Yes														N		0																

		f_ever_60dpd_nmths_never_90dpd		Ever 60 Dpd Never 90 Dpd		This stores the indicator if the card holder was ever in 60 dpd bucket, but never in 90 dpd bucket in the last n months. Number of months is a parameter set in the setup_master		STRING		1		Yes														N		0																

		f_ever_90dpd_nmth_never_120dpd		Ever 90 Dpd Never 120 Dpd		This stores the indicator if the card holder was ever in 90 dpd bucket, but never in 120 dpd bucket in the last n months. Number of months is a parameter set in the setup_master		STRING		1		Yes														N		0																

		f_atleast_60dpd_twice_nmths		At Least Twice 60 Dpd		This stores the indicator if the card holder has been in 60 dpd at least 2 times in the last n months. Number of months is a parameter set in the setup_master		STRING		1		Yes														N		0																

		f_atleast_90dpd_twice_nmths		At Least Twice 90 Dpd		This stores the indicator if the card holder has been in 90 dpd at least 2 times in the last n months. Number of months is a parameter set in the setup_master		STRING		1		Yes														N		0																

		f_atleast_120dpd_twice_nmths		At Least Twice 120 Dpd		This stores the indicator if the card holder has been in 1200 dpd at least 2 times in the last n months. Number of months is a parameter set in the setup_master		STRING		1		Yes														N		0																

		n_no_txns_on_us		Number Of Transactions - On Us		This stores the number of transactions the card holder has made in the ATM/POS terminals of the bank		NUMBER		5		Yes														N		2		Value should be  0 or anything above zero								The value should not be Null						

		n_no_txns_off_us		Number Of Transactions - Off Us		This stores the number of transactions the card holder has made in the ATM/POS terminals of other banks		NUMBER		5		Yes														N		2		Value should be  0 or anything above zero								The value should not be Null						

		n_txn_amt_on_us		Transaction Amount - On Us		This stores the amount transacted by the card holder in the ATM/POS terminals of the bank		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_txn_amt_off_us		Transaction Amount - Off Us		This stores the amount transacted by the card holder in the ATM/POS terminals of other banks		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_behavior_score_band_code		Behavior Score Band		This stores the credit band code for a pair of lower and upper bound credit scores. This is ideally an integer that is propogated to the fact entities.		NUMBER		5		Yes														N		1		Value should be  0 or anything above zero														

		n_amt_annual_fee_itd		Annual Fee Itd		This column stores the annual fee paid by the customer from the date of inception		NUMBER		22		Yes														N		2		Value should be  0 or anything above zero								The value should not be Null						

		n_amt_csh_adv_fee_itd		Cash Advance Fee Itd		This column stores the cash advance fee paid by the customer from the date of inception		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_amt_late_fee_itd		Late Payment Fee Itd		This column stores the late payment fee paid by the customer from the date of inception		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_amt_oth_fee_itd		Other Fee Itd		This column stores the other fee paid by the customer from the date of inception		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_amt_ovl_fee_itd		Over Limit Fee Itd		This column stores the over limit fee paid by the customer from the date of inception		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_amt_annual_fee_reversal_itd		Annual Fee Reversal Itd		This column stores the annual fee reversed for the customer from the date of inception		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_amt_csh_adv_fee_reversal_itd		Cash Advance Fee Reversal Itd		This column stores the cash advance fee reversed for the customer from the date of inception		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_amt_late_fee_reversal_itd		Late Payment Fee Reversal Itd		This column stores the late payment fee reversed for the customer from the date of inception		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_amt_oth_fee_reversal_itd		Other Fee Reversal Itd		This column stores the other fee reversed for the customer from the date of inception		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_amt_ovl_fee_reversal_itd		Over Limit Fee Reversal Itd		This column stores the over limit fee reversed for the customer from the date of inception		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_amt_tot_fee_reversal_ytd		Total Fee Reversal Ytd		This column stores the sum of all fee reversal given to the card holder in the current year		NUMBER		22		Yes														DL		1		Value should be  0 or anything above zero														

		n_amt_tot_fee_reversal_itd		Total Fee Reversal Itd		This column stores the sum of all fee reversal given to the card holder from the date of inception		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		f_active_ind		Activitytype Identifier		This column stores the unique identifier for the revolver types		STRING		1		Yes														N		0																

		f_spend_ind		Spend Type Identifier		This column stores the unique identifier for the revolver types		STRING		1		Yes														N		0																

		f_revolve_ind		Revolve Type Identifier		This column stores the unique identifier for the revolver types		STRING		1		Yes														DL		1										The value should not be Null						

		n_vintage_skey		Vintage Skey		This stores the vintage id surrogate key		NUMBER		5		Yes						Yes				DIM_VINTAGE		N_VINTAGE_SKEY		N		0																

		n_tot_purchase_amt		Total Purchase Amount		This attribute stores total purchase amount.		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_freq_of_revolve		Frequency Of Revolve		This attribute stores frequency of revolve.		NUMBER		5		Yes														N		1		Value should be  0 or anything above zero														

		n_revolve_amount		Revolve Amount		This attribute stores revolve amount.		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		f_bt_offer_flag		Balance Transfer Offer Flag		This attribute stores balance transfer offer flag.		STRING		1		Yes														N		0																

		n_acct_tot_bt_amt		Account Total Balance Transfer		This attribute stores account total balance transfer amount.		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		f_bt_accepted_flag		Balance Transfer Accepted Flag		This attribute stores balance transfer accepted flag.		STRING		1		Yes														N		0																

		n_acct_txn_sales_score		Account Transaction Sales Score		This attribute stores account transaction sales score		NUMBER		5		Yes														N		1		Value should be  0 or anything above zero														

		n_acct_txn_sales_score_band		Account Transaction Sales Score Band		This attribute stores account transaction sales score band.		NUMBER		5		Yes														N		1		Value should be  0 or anything above zero														

		f_bt_approved_flag		Balance Transfer Approved Flag		This attribute stores balance transfer approved flag.		STRING		1		Yes														N		0																

		f_bt_acct_opened_flag		Balance Transfer Account Opened		This attribute stores whether the account was opened because of balance transfer.		STRING		1		Yes														N		0																

		d_recent_purchase_date		Recent Purchase Date		This attribute stores the most recent purchase date.		DATE		NA		Yes														N		1						d_recent_purchase_date should be greater than d_first_purchase_date 										

		n_tot_late_fees		Total Late Fees		This attribute stores the total late fees amount.		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_no_of_transactions		Number Of Transactions		This attribute stores the number of transactions.		NUMBER		22		Yes														N		2		Value should be  0 or anything above zero								The value should not be Null						

		n_tot_late_fees_rcy		Total Late Fees In Reporting Currency		This attribute stores the Total Late Fees in Reporting Currency		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_country_skey		Country Surrogate Key		This column stores the Surrogate key for country code		NUMBER		5		Yes						Yes				DIM_COUNTRY		N_COUNTRY_SKEY		DL		1										The value should not be Null						

		f_secured_flag		Secured Or Unsecured Indicator		This column stores the identifier for secured or unsecured borrowings  Y=secured, N=unsecured		STRING		1		Yes														DL		2								Values permissible are "Y" and "N"		The value should not be Null						

		n_cyc_bal		Account Cycle Balance		This stores the account cycle balance		NUMBER		22		Yes														DL		2		Value should be  0 or anything above zero								The value should not be Null						

		n_cyc_bal_rcy		Account Cycle Balance Reporting Currency		This stores the account cycle balance in Reporting Currency		NUMBER		22		Yes														DL		1		Value should be  0 or anything above zero														

		n_acct_joint_ind		Account Joint Indicator		This is the joint account indicator. 1 - Joint Account. 0 - No Joint Account.		NUMBER		1		Yes														DL		1								Values permissible are "1" and "0"								

		f_underlying_securitized_flag		Underlying Securitized Flag		This column identifies that the exposure is an underlying to a securitized exposure		STRING		1		Yes														DL		1										The value should not be Null						

		f_managed_account_flag		Managed Account Flag		This column indicates if particular account is managed or not. Here “managed” refers to loans originated by the Bank Holding Company, including securitized loans put back on the books due to ASC Topics 860 and 810 (FAS 166/167). However it does not include loans that were originated by a third party and only serviced by the BHC.		STRING		1		Yes														DL		2								Values permissible are "Y" and "N"		The value should not be Null						

		n_fico_score		Fico Score		This column stores the current FICO score of the account.		NUMBER		5		Yes														DL		2		Value should be  0 or anything above zero								The value should not be Null						

		v_ext_credit_score_source		External Credit Score Source		This column stores the current external credit score. 		STRING		80		Yes														DL		0																

		n_crdt_score_rfresh_date_skey		Credit Score Refresh Date Surrogate Key		As of date surrogate key		NUMBER		10		Yes						Yes				DIM_DATES		N_DATE_SKEY		DL		0																

		n_origination_date_skey		Origination Date Key		As of date surrogate key		NUMBER		10		Yes						Yes				DIM_DATES		N_DATE_SKEY		DL		2						The date that this skey refers to should be less than or equal to the date the Origination date skey refers to.				The value should not be Null						

		n_purchase_date_skey		Purchase Date Key		As of date surrogate key		NUMBER		10		Yes						Yes				DIM_DATES		N_DATE_SKEY		DL		1						The date that this skey refers to should be equal to or after the date that the Origination date skey refers to.										

		n_co_borrower_add_date_skey		Co-Borrower Addition Surrogate Key		As of date surrogate key		NUMBER		10		Yes						Yes				DIM_DATES		N_DATE_SKEY		DL		1						The date that this skey refers to should be equal to or after the date that the Origination date skey refers to.										

		n_acquisition_date_skey		Acquisition Date Surrogate Key		As of date surrogate key		NUMBER		10		Yes						Yes				DIM_DATES		N_DATE_SKEY		DL		1						The date that this skey refers to should be equal to or after the date that the Origination date skey refers to.										

		n_collection_reage_date_skey		Collection Reage Date Surrogate Key		As of date surrogate key		NUMBER		10		Yes						Yes				DIM_DATES		N_DATE_SKEY		DL		0																

		n_cust_service_reage_date_skey		Customer Service Reage Date Surrogate Key		As of date surrogate key		NUMBER		10		Yes						Yes				DIM_DATES		N_DATE_SKEY		DL		0																

		n_delq_amount_rcy		Delinquent Amount Reporting Currency		This column stores the delinquent amount corresponding to accounts that are delinquent in Reporting Currency		NUMBER		22		Yes														DL		1		Value should be  0 or anything above zero														

		n_delq_days		Number Of Delinquency Days		This column stores the number of Days since the Exposure turned delinquent		NUMBER		5		Yes														DL		1		Value should be  0 or anything above zero														

		n_interest_type		Interest Type		This column stores the numeric identifier for the interest type		NUMBER		5		Yes						Yes				DIM_INTEREST_TYPE		N_INTEREST_TYPE		DL		1		Value should be  0 or anything above zero														

		n_write_off_reason_skey		Write-Off Reason Surrogate Key		This column stores the surrogate key for the write-off reason code		NUMBER		5		Yes						Yes				DIM_WRITE_OFF_REASONS		N_WRITE_OFF_REASON_SKEY		DL		0																

		n_interest_rate_cd		Interest Rate Code		Index to which interest rate is contractually tied		NUMBER		5		Yes						Yes				DIM_IRC		N_INTEREST_RATE_CD		DL		0																

		f_frozen_for_fraud_flag		Frozen For Fraud Flag		This column indicates if said card account is frozen due to fraud. 		STRING		1		Yes														DL		1										The value should not be Null						

		n_reg_prod_classification_skey		Regulatory Product Classification Surrogate Key		This column stores the unique reference to the FED Loan classification.		NUMBER		10		Yes						Yes				DIM_REG_PRODUCT_CLASSIFICATION		N_REG_PROD_CLASSIFICATION_SKEY		DL		1						The value should not be Null										

		n_age_on_book_band_skey		Age On Books Band Surrogate Key		This column stores captures the Age on Book Band Surrogate Key
		NUMBER		10		Yes						Yes				DIM_BANDS		N_BAND_SKEY		DL		0																

		n_reg_delq_band_skey		Regulatory Delinquency Band Surrogate Key		This column stores delinquency band reference  as per regulatory requirement
		NUMBER		10		Yes						Yes				DIM_BANDS		N_BAND_SKEY		DL		1						The value should not be Null										

		n_orig_fico_score_band_skey		Original Fico Band Surrogate Key		This column stores Original FICO band reference as per regulatory requirement
		NUMBER		10		Yes						Yes				DIM_BANDS		N_BAND_SKEY		DL		1						The value should not be Null										

		n_eop_prin_bal_rcy		End Of Period Principal Balance Reporting Currency		This column stores End of period principal balance in reporting currency.		NUMBER		22		Yes														DL		2		Value should be  0 or anything above zero								The value should not be Null. 

Default value should be zero.						

		n_credit_line_skey		Credit Line Surrogate Key		"This column stores the Surrogate Key for credit facility for which data is stored
"		NUMBER		10		Yes						Yes				DIM_CREDIT_LINE		N_CREDIT_LINE_SKEY		DL		0																

		n_prin_writeoff_amt_rcy		Account Principal Write-Off Amount Reporting Currency		This column stores the principal component of the write-off amount in Reporting Currency		NUMBER		22		Yes														DL		2		Value should be  0 or anything above zero				This amount should be less than and equal to n_write_off_amt_rcy										

		n_write_off_adj_fctr_amt_rcy		Write Off Adjustment Factor Amount Month To Date Reporting Currency		This column stores the write off amount in reporting currency month till date for a given account. 		NUMBER		22		Yes														DL		2		Value should be  0 or anything above zero				Should not be null if n_write_off_reason_skey is non null										

		n_30dpd_12months_bal		30 Or More Days Past Due In 12 Months Balance		This column stores the total unpaid principal balance for the segment as of month-end that was 30 or more days past due at any given time in the twelve months ending in the reference month		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_int_exp_receble_fund_rcy		Interest Expense Receivable Fund Amount Reporting Currency		This column stores the total interest expense accrued for the month to fund credit card receivables in Reporting Currency		NUMBER		22		Yes														DL		1		Value should be  0 or anything above zero														

		n_non_int_exp_rcy		Non Interest Expense Amount Reporting Currency		This column stores the Total Non Interest Expense in Reporting Currency		NUMBER		22		Yes														DL		1		Value should be  0 or anything above zero														

		n_interchange_exp_rcy		Interchange Expense Amount Reporting Currency		This column stores the Interchange Expenses - The interchange fees paid to the card associations in Reporting Currency		NUMBER		22		Yes														DL		1		Value should be  0 or anything above zero														

		n_reward_rebate_exp_rcy		Reward Rebate Expense Amount Reporting Currency		This column stores the Rewards/Rebates - expenses associated with reward and rebate programs for credit cards in Reporting Currency		NUMBER		22		Yes														DL		1		Value should be  0 or anything above zero														

		n_collection_expense_rcy		Collection Expense Amount Reporting Currency		This column stores the Collections - report cost incurred to collect problem credits in Reporting Currency		NUMBER		22		Yes														DL		1		Value should be  0 or anything above zero														

		n_lossexp_incurr_on_fraud_rcy		Loss Expense Incurred On Fraud Amount Reporting Currency		This column stores the Fraud - losses incurred as a result of fraudulent activity in Reporting Currency		NUMBER		22		Yes														DL		1		Value should be  0 or anything above zero														

		n_other_nonint_oper_exp_rcy		Other Non Interest Operating Expense Amount Reporting Currency		This column stores all Other Expenses - report all other operating and other expenses associated with card operations. This includes servicing, cardholder billing, processing interchange, processing payments, card issuing, authorizations, card administration and outside services/outsourcing expenses, etc in Reporting Currency		NUMBER		22		Yes														DL		1		Value should be  0 or anything above zero														

		n_bal_trans_fee_income_rcy		Balance Transfer Fee Income Amount Reporting Currency		This column stores Balance Transfer Fees - fee assessed for transferring balances from another source outside the bank, such as another financial institution's credit card to a credit card at this bank in Reporting Currency		NUMBER		22		Yes														DL		1		Value should be  0 or anything above zero														

		n_convenience_cheque_fee_rcy		Convenience Cheque Issued Amount Reporting Currency		This column stores the Convenience Check Fees – fee assessed for use of checks provided to access available credit on the account in Reporting Currency		NUMBER		22		Yes														DL		1		Value should be  0 or anything above zero														

		n_nsf_fees_rcy		Nsf Fee Amount Reporting Currency		This column stores the NSF Fees - fee assessed for payments returned unpaid in Reporting Currency		NUMBER		22		Yes														DL		1		Value should be  0 or anything above zero														

		n_interchange_income_rcy		Interchange Income Amount Reporting Currency		This column stores the Interchange Income - interchange fees received from the card associations in Reporting Currency		NUMBER		22		Yes														DL		1		Value should be  0 or anything above zero														

		n_other_non_int_income_rcy		Other Non Interest Income Amount Reporting Currency		This column stores the Other Non-Interest Income - any other non-interest income as a part of total income that is not reported earlier including annual fees, debt suspension/cancellation product fees, etc., associated with card operations in Reporting Currency		NUMBER		22		Yes														DL		1		Value should be  0 or anything above zero														

		n_tax_amt_rcy		Tax Amount Reporting Currency		This column stores the Tax expense applicable to credit card income in Reporting Currency		NUMBER		22		Yes														DL		1		Value should be  0 or anything above zero														

		n_credit_line_change_type_skey		Credit Line Change Type Surrogate Key		"This column stores the unique reference to the line change reported earlier is proactive (bank-initiated) or reactive (borrower request). Expected values are
1 = Proactive
2 = Reactive
3 = Unknown
0 = No line change2"
		NUMBER		5		Yes						Yes				DIM_CREDIT_LINE_CHANGE_TYPE		N_CREDIT_LINE_CHANGE_TYPE_SKEY		DL		0																

		v_limit_type		Limit Type		"This column stores the unique reference to the type of credit limit reported when there is no credit limit. Values expected are:

A Shadow Limit is the maximum total outstanding balance allowed on an account and is not advertised to the account holder. A Shadow Limit can fluctuate based on the outstanding balance of the account holder during the course of a billing cycle.

A Purchase Limit is the maximum amount that can be purchased on an account in a given billing cycle and is not advertised to the account holder.

If the credit limit reported in field 44 (Current Credit Limit) is not a shadow or purchase limit, leave the field blank.

For Corporate accounts, report the limit type at the account level and not the relationship credit limit.

1 = Purchase Limit
2 = Shadow Limit"		STRING		2		Yes														DL		0																

		n_apr_rate		Annual Percentage Rate		This column stores the maximum APR (rate cap) allowed for the account during the reporting month.		NUMBER		11		Yes														N		1		Value should be  0 or anything above zero														

		n_promotional_apr_rate		Promotional Annual Percentage Rate		"This column stores the APR for the balance under promotion. If there are multiple APRs, report the weighted average promotional APR corresponding to Item
#18 Cycle Ending Balances Mix ? Promotional."		NUMBER		11		Yes														N		1		Value should be  0 or anything above zero														

		n_cash_apr_rate		Cash Annual Percentage Rate		"This column stores the contractual APR for the cash balance. If there are multiple APRs, report the weighted average promotional APR corresponding to Item
#19 Cycle Ending Balances Mix - Cash."		NUMBER		11		Yes														N		1		Value should be  0 or anything above zero														

		n_loss_share_agreement_skey		Loss Share Agreement Surrogate Key		This column stores the unique reference to the loss share agreement applicable to said account. 
		NUMBER		5		Yes						Yes				DIM_LOSS_SHARE_AGREEMENT		N_LOSS_SHARE_AGREEMENT_SKEY		DL		0																

		n_no_of_cycle_past_due_cyc		Number Of Cycles Past Due Cycles		This column stores the number of cycles the account is past due as of the current month's cycle date		NUMBER		5		Yes														DL		1		Value should be  0 or anything above zero														

		n_no_of_cycles_past_due_mon		Number Of Cycles Past Due Month		This column stores the number of cycles the account is past due on the last day of the current reporting month		NUMBER		5		Yes														DL		1		Value should be  0 or anything above zero														

		n_net_fin_charges		Net Finance Charge Amount		"This column stores the dollar amount of the net finance charges assessed on the reporting month's statement. If
the account did not have finance charges on the statement, report as zero."		NUMBER		22		Yes														DL		1		Value should be  0 or anything above zero														

		n_cyc_insuff_funds_fee_amt		Fee Net Nsf Amount		This column stores the Non-sufficient Funds Fee (NSF) - assessed against account when payment is returned unpaid because of non-sufficient funds. Report fees posted during current month's cycle.		NUMBER		22		Yes														DL		1		Value should be  0 or anything above zero														

		n_cyc_debt_suspension_fee_amt		Fee Net Debt Suspension Amount		This column stores the Debt Suspension/Cancellation Fee - assessed to protect consumer in event of a significant life event like the loss of a job. Report fees posted during current month's cycle.		NUMBER		22		Yes														DL		1		Value should be  0 or anything above zero														

		v_debt_waiver_enrolmt_plan		Debt Waiver Program Enrol Indicator		"This column stores whether the account is enrolled in a debt waiver/cancellation program, including payment protection plans
1 = Yes
0 = No"		STRING		2		Yes														DL		1								Values permissible are "1" and "0"								

		v_debt_waiver_benefit_recd		Debt Waiver Program Active Indicator		"This column stores whether the borrower is receiving benefits under a debt suspension/cancellation program, including payment protection plans.
1 – Yes
0 – No"		STRING		2		Yes														DL		1								Values permissible are "1" and "0"								

		n_offer_skey		Offer Surrogate Key		This column stores the unique reference to promotional program type the said card is associated with. 		NUMBER		10		Yes						Yes				DIM_OFFER		N_OFFER_SKEY		N		0																

		n_delqcy_workout_prog_typ_skey		Delinquency Workout Program Type Surrogate Key		This column stores the unique reference to workout program type the said card is associated with. 		NUMBER		3		Yes						Yes				DIM_DELQCY_WORKOUT_PROG_TYPE		N_DELQCY_WORKOUT_PROG_TYP_SKEY		DL		0																

		n_delqcy_workut_prg_stats_skey		Delinquency Workout Program Status Surrogate Key		This column stores the unique reference to status of the workout program implementation. 		NUMBER		3		Yes						Yes				DIM_DELQCY_WORKOUT_PROG_STATUS		N_DELQCY_WORKUT_PRG_STATS_SKEY		DL		0																

		n_amt_of_settlement_waiver		Waiver Settlement Amount		This column stores for any account for which the "Settlement" option has been selected under the Workout Program type the total amount of the outstanding balance forgiven in the current month.		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_entity_skey		Entity Surrogate Key		Entity Surrogate Key		NUMBER		10		Yes						Yes				DIM_ORG_STRUCTURE		N_ENTITY_SKEY		DL		1										The value should not be Null						

		n_eop_bal_rcy		Eop Balance Reporting Currency		This column stores the End of Period Balance in Reporting Currency.		NUMBER		22		Yes														DL		2		Value should be  0 or anything above zero								The value should not be Null. 

Default value should be zero.						

		n_reserve_amt_rcy		Reserve Amount Reporting Currency		This column stores the Reserve Amount for the account in Reporting Currency.		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_write_off_amt_rcy		Write Off Amount Reporting Currency		This stores the amount written off by the bank on an exposure in reporting currency		NUMBER		22		Yes														DL		2		Value should be  0 or anything above zero				Should not be null if n_write_off_reason_skey is non null										

		n_recovery_amount_rcy		Recovery Amount Reporting Currency		This column stores the amount recovered from the customer in the event of a Charge-off stored in Reporting Currency terms		NUMBER		22		Yes														DL		1		Value should be  0 or anything above zero														

		n_amt_prn_recv_rcy		Principal Recovery Amount Reporting Currency		This column stores the amounts recovered attributed as principal recovery on credit card loans previously charged-off for the entire managed portfolio in the current reporting month.		NUMBER		22		Yes														DL		1		Value should be  0 or anything above zero														

		n_amt_int_recv_amt_rcy		Interest Recovery Amount Reporting Currency		This column stores the amounts recovered attributed as any Interest and Fees recovery on credit card loans previously charged-off for the entire managed portfolio in the current reporting month.		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_credit_card_type_skey		Credit Card Type Surrogate Key		This column stores the unique reference to the credit card usage type. 		NUMBER		3		Yes						Yes				DIM_CREDIT_CARD_TYPE		N_CREDIT_CARD_TYPE_SKEY		DL		0																

		n_credit_card_lending_typ_skey		Credit Card Lending Type Surrogate Key		This column stores the unique reference to the credit card type		NUMBER		3		Yes						Yes				DIM_CREDIT_CARD_LENDING_TYPE		N_CREDIT_CARD_LENDING_TYP_SKEY		DL		0																

		n_credt_card_network_skey		Credit Card Network Surrogate Key		This column stores the unique reference to the credit card network. 		NUMBER		3		Yes						Yes				DIM_CREDIT_CARD_NETWORK		N_CREDT_CARD_NETWORK_SKEY		DL		0																

		n_credt_card_co_brand_typ_skey		Credit Card Co-Brand Type Surrogate Key		This column stores the unique reference to the credit card co branding type. 		NUMBER		3		Yes						Yes				DIM_CREDIT_CARD_CO_BRAND_TYPE		N_CREDT_CARD_CO_BRAND_TYP_SKEY		DL		0																

		f_statement_of_position_flag		Statement Of Position Flag		Statement of Purpose 03-3 applies to accounts which where acquired by the financial institution and have a Impaired Credit status. The flag indicates that the acquired exposure has poor credit quality, and Accounting Standards require these exposures to be identified separately.		STRING		1		Yes														DL		1										The value should not be Null						

		f_promotional_pricing		Promotional Pricing Flag		This column stores that if as a part of promotional program non routine pricing has been applied for the said account. Values expected are 1: yes, 0: No		STRING		1		Yes														DL		2								Values permissible are "1" and "0"		The value should not be Null						

		n_eop_promotion_bal_rcy		Eop Promotional Balance Reporting Currency		This column stores the outstanding balance on account due to various promotional programs at the end of period which is generally month in reporting currency		NUMBER		22		Yes														DL		1		Value should be  0 or anything above zero														

		n_cyc_promotion_bal_rcy		Cycle Promotional Balance Reporting Currency		This column stores the outstanding balance on account due to various promotional programs at the end of billing cycle which is generally month in reporting currency		NUMBER		22		Yes														DL		1		Value should be  0 or anything above zero														

		n_eop_avg_daily_bal_rcy		Eop Average Daily Balance Reporting Currency		This column stores average daily outstanding balance calculated for a calendar month in Reporting Currency		NUMBER		22		Yes														DL		2		Value should be  0 or anything above zero								The value should not be Null. 

Default value should be zero.						

		n_cyc_avg_daily_bal_rcy		Cycle Average Daily Balance Reporting Currency		This column stores average daily outstanding balance calculated for a billing cycle in Reporting Currency		NUMBER		22		Yes														DL		1		Value should be  0 or anything above zero														

		n_rewards_cash_equi_amt_rcy		Cash Rewards Equivalent Amount Reporting Currency		"a.    For accounts that offer cash, miles or other rewards, report total equivalent dollar amount of cash rewards accumulated as of the reporting month.
b.    For cards that do not offer rewards report 0."		NUMBER		22		Yes														DL		1		Value should be  0 or anything above zero														

		n_credit_card_reward_type_skey		Credit Card Reward Type Surrogate Key		"Report reward type in one of the following categories.

1 = Cash
2 = Miles
3 = None
4 = Other"		NUMBER		3		Yes						Yes				DIM_CREDIT_CARD_REWARD_TYPE		N_CREDIT_CARD_REWARD_TYPE_SKEY		DL		0																

		f_deposit_relationship		Deposit Relationship Flag		This column stores if said account holder has deposit relationship along with cards. 		STRING		1		Yes														DL		1										The value should not be Null						

		f_trust_inv_relationship		Trust Or Investment Relationship Flag		This column stores if said account holder has trust investment relationship along with cards		STRING		1		Yes														DL		1										The value should not be Null						

		f_mortgage_relationship		Mortgage Relationship Flag		This column stores if said account holder has mortgage relationship along with cards		STRING		1		Yes														DL		1										The value should not be Null						

		f_homeequisty_relationship		Home Equity Relationship Flag		This column stores if said account holder has home equity relationship along with cards		STRING		1		Yes														DL		1										The value should not be Null						

		f_auto_relationship		Auto Relationship Flag		This column stores if said account holder has auto financing / loan relationship along with cards		STRING		1		Yes														DL		1										The value should not be Null						

		f_student_loan_relationship		Student Loans Relationship Flag		This column stores if said account holder has student loan relationship along with cards		STRING		1		Yes														DL		1										The value should not be Null						

		f_install_loan_relationship		Installment Loans Relationship Flag		This column stores if said account holder has installment loan relationship along with cards		STRING		1		Yes														DL		1										The value should not be Null						

		f_unknown_relationship		Unknown Relationship Flag		This column stores if said account holder has unknown banking relationship along with cards. 		STRING		1		Yes														DL		1										The value should not be Null						

		f_multiple_cards_issued		Multiple Card Relationship Flag		This column stores if multiple cards are issued to same customer. This includes chip/non chip, add on, supplementary cards. 		STRING		1		Yes														DL		1										The value should not be Null						

		n_count_of_authorized_users		Count Of Authorized Users		Report total number of authorized users including primary obligors.		NUMBER		5		Yes														DL		1		Value should be  0 or anything above zero														

		f_creditline_frozen_flag		Credit Line Frozen Flag		"Report whether the account's credit line is involuntarily frozen and authorizations are prohibited on the account in the current reporting month.

1 = Yes
0 = No"		STRING		1		Yes														DL		2								Values permissible are "1" and "0"		The value should not be Null						

		v_60plus_ever3years_dpd_ind		60 Plus Ever 3 Years Dpd Indicator		"Identify if an account was ever 60+ Days Past Due in the last 3 years.

1 = Yes
0 = No"		STRING		2		Yes														DL		1								Values permissible are "1" and "0"								

		n_cyc_apr_rate		Cycle Annual Percentage Rate		This column stores the annual percentage rate as applicable to current billing cycle. 		NUMBER		11		Yes														DL		1		Value should be  0 or anything above zero														

		n_card_fee_pay_type_skey		Card Fee Pay Type Surrogate Key		"Indicate if Monthly or Annual Fee is assessed for the privilege of holding the credit card.

0 = No fee
1 = Annual
2 = Monthly
3 = Other"		NUMBER		3		Yes						Yes				DIM_CARD_FEE_PAY_TYPE		N_CARD_FEE_PAY_TYPE_SKEY		DL		0																

		n_card_activity_skey		Card Activity Surrogate Key		This column stores the unique reference to the card activity status code.		NUMBER		3		Yes														N		0																

		n_conv_cheque_issued_amt		Convenience Cheque Issued Amount		Report the Convenience Check dollar volume during the current month’s cycle		NUMBER		22		Yes														DL		1		Value should be  0 or anything above zero														

		f_account_sold_flag		Account Sold Flag		"Identify accounts that have been sold during the current month. Identifier should persist while the account is reported.

1 = Yes
0 = No"		STRING		1		Yes														DL		2								Values permissible are "1" and "0"		The value should not be Null						

		v_corp_id		Corporate Identifier		"For corporate cards, a unique identifier that will be the same for a given corporation from month to month. The Aggregator will recommend a best practice for the identification or generation of this identifier and the safeguarding of account privacy information.

For non-corporate card, report blank."		STRING		40		Yes														DL		0																

		n_eop_apr_rate		Eop Annual Percentage Rate		This column stores the annual percentage rate as applicable to current end of period say month. 		NUMBER		11		Yes														DL		1		Value should be  0 or anything above zero														

		n_max_eop_apr_rate		Maximum Eop Annual Percentage Rate		This column stores the maximum annual percentage rate that can be applicable to current end of period say month. 		NUMBER		11		Yes														DL		1		Value should be  0 or anything above zero														

		n_apr_reset_type_skey		Annual Percentage Rate Reset Type Surrogate Key		This column stores the unique surrogate key to the APR rate reset frequency as applicable to said account. 		NUMBER		3		Yes						Yes				DIM_APR_RESET_TYPE		N_APR_RESET_TYPE_SKEY		DL		0																

		n_eop_promotional_apr_rate		Eop Promotional Annual Percentage Rate		This column stores the Purchase APR which is specific for promotional program applicable as of End of Period (month) for a said account.		NUMBER		11		Yes														DL		1		Value should be  0 or anything above zero														

		n_eop_cash_apr_rate		Eop Cash Annual Percentage Rate		This column stores the Cash APR as applicable as of End of Period (month) for a said account.		NUMBER		11		Yes														DL		1		Value should be  0 or anything above zero														

		n_cyc_periodic_fee_amt		Cycle Periodic Fee Amount		This column stores the period fee amount. Generally most cards pay annual renewal fee. So this will in that case become annual fee amount. 		NUMBER		22		Yes														DL		1		Value should be  0 or anything above zero														

		n_cyc_balance_transfer_fee_amt		Cycle Balance Transfer Fee Amount		This column stores the outstanding amount for balance transfer fee at the end of billing cycle. 		NUMBER		22		Yes														DL		1		Value should be  0 or anything above zero														

		n_cyc_card_activity_skey		Cycle Card Activity Surrogate Key		This column stores the unique reference to the credit activity status of the said account. 		NUMBER		3		Yes														DL		0																

		n_30dpd_12months_bal_rcy		30 Or More Days Past Due In 12 Months Balance Reporting Currency		This column stores the total unpaid principal balance for the segment as of month-end that was 30 or more days past due at any given time in the twelve months ending in the reference month in Reporting Currency		NUMBER		22		Yes														DL		1		Value should be  0 or anything above zero														

		n_net_fin_charges_rcy		Net Finance Charge Amount Reporting Currency		"This column stores the dollar amount of the net finance charges assessed on the reporting month's statement. If
the account did not have finance charges on the statement, report as zero in Reporting Currency"		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_cyc_insuff_funds_fee_amt_rcy		Fee Net Nsf Amount Reporting Currency		This column stores the Non-sufficient Funds Fee (NSF) - assessed against account when payment is returned unpaid because of non-sufficient funds. Report fees posted during current month's cycle in Reporting Currency		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_cyc_debt_susp_fee_amt_rcy		Fee Net Debt Suspension Amount Reporting Currency		This column stores the Debt Suspension/Cancellation Fee - assessed to protect consumer in event of a significant life event like the loss of a job. Report fees posted during current month's cycle in Reporting Currency		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_amt_of_settlement_waiver_rcy		Waiver Settlement Amount Reporting Currency		This column stores for any account for which the "Settlement" option has been selected under the Workout Program type the total amount of the outstanding balance forgiven in the current month in Reporting Currency		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_cyc_periodic_fee_amt_rcy		Cycle Periodic Fee Amount Reporting Currency		This column stores the period fee amount. Generally most cards pay annual renewal fee. So this will in that case become annual fee amount in Reporting Currency		NUMBER		22		Yes														N		2		Value should be  0 or anything above zero								The value should not be Null						

		n_cyc_bal_transfer_fee_amt_rcy		Cycle Balance Transfer Fee Amount Reporting Currency		This column stores the outstanding amount for balance transfer fee at the end of billing cycle in Reporting Currency		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_write_off_adj_fctr_amt		Write Off Adjustment Factor Amount		This column stores the write off amount for a given account. 		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_int_exp_receble_fund		Interest Expense Receivable Fund Amount		This column stores the total interest expense accrued for the month to fund credit card receivables		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_non_int_exp		Non Interest Expense Amount		This column stores the Total Non Interest Expense		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_interchange_exp		Interchange Expense Amount		This column stores the Interchange Expenses - The interchange fees paid to the card associations		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_reward_rebate_exp		Reward Rebate Expense Amount		This column stores the Rewards/Rebates - expenses associated with reward and rebate programs for credit cards		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_collection_expense		Collection Expense Amount		This column stores the Collections - report cost incurred to collect problem credits		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_lossexp_incurr_on_fraud		Loss Expense Incurred On Fraud Amount		This column stores the Fraud - losses incurred as a result of fraudulent activity		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_other_nonint_oper_exp		Other Non Interest Operating Expense Amount		This column stores all Other Expenses - report all other operating and other expenses associated with card operations. This includes servicing, cardholder billing, processing interchange, processing payments, card issuing, authorizations, card administration and outside services/outsourcing expenses, etc		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_bal_trans_fee_income		Balance Transfer Fee Income Amount		This column stores Balance Transfer Fees - fee assessed for transferring balances from another source outside the bank, such as another financial institution's credit card to a credit card at this bank		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_interchange_income		Interchange Income Amount		This column stores the Interchange Income - interchange fees received from the card associations		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_other_non_int_income		Other Non Interest Income Amount		This column stores the Other Non-Interest Income - any other non-interest income as a part of total income that is not reported earlier including annual fees, debt suspension/cancellation product fees, etc., associated with card operations		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_tax_amt		Tax Amount		This column stores the Tax expense applicable to credit card income		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_reserve_amt		Reserve Amount		This column stores the Reserve Amount for the account.		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_write_off_amt		Write Off Amount		This stores the amount written off by the bank on an exposure		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_recovery_amount		Recovery Amount		This column stores the amount recovered from the customer in the event of a Charge-off stored terms		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_eop_promotion_bal		Eop Promotional Balance		This column stores the outstanding balance on account due to various promotional programs at the end of period which is generally month		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_cyc_promotion_bal		Cycle Promotional Balance		This column stores the outstanding balance on account due to various promotional programs at the end of billing cycle which is generally month		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_eop_avg_daily_bal		Eop Average Daily Balance		This column stores average daily outstanding balance calculated for a calendar month		NUMBER		22		Yes														N		2		Value should be  0 or anything above zero								The value should not be Null						

		n_cyc_avg_daily_bal		Cycle Average Daily Balance		This column stores average daily outstanding balance calculated for a billing cycle		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_rewards_cash_equi_amt		Cash Rewards Equivalent Amount		"a.    For accounts that offer cash, miles or other rewards, report total equivalent dollar amount of cash rewards accumulated as of the reporting month.
b.    For cards that do not offer rewards report 0."		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_prog_activity_status_skey		Program Activity Status Surrogate Key		This column stores the unique reference to the program activity. 		NUMBER		3		Yes						Yes				DIM_PROG_ACTIVITY_STATUS		N_PROG_ACTIVITY_STATUS_SKEY		DL		0																

		n_impair_asc31010_amt		Impairment Amount Under Asc 310-10 Rules		This column stores the impairment amount calculated under ASC-310-10 rules. Specific to US Banking jurisdiction		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_impair_asc31030_amt		Impairment Amount Under Asc 310-30 Rules		This column stores the impairment amount calculated under ASC-310-30 rules. Specific to US Banking jurisdiction		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_credit_score_type_skey		Credit Score Type Surrogate Key		This column stores the unique reference to the credit score type used. 
		NUMBER		3		Yes						Yes				DIM_CREDIT_SCORE_TYPE		N_CREDIT_SCORE_TYPE_SKEY		N		0																

		n_orig_credit_score_type_skey		Original Credit Score Type Surrogate Key		This column stores the surrogate key to the credit score type to be used for regulatory reporting purpose. 		NUMBER		3		Yes						Yes				DIM_CREDIT_SCORE_TYPE		N_CREDIT_SCORE_TYPE_SKEY		DL		0																

		n_cdr_band_skey		Cdr Band Surrogate Key		This column stores the surrogate key for cohort default rate band as applicable to a said card account		NUMBER		10		Yes						Yes				DIM_BANDS		N_BAND_SKEY		N		0																

		n_card_acct_portfolio_skey		Loan Portfolio Segement Surrogate Key		This column stores the Loan Portfolio Surrogate Key		NUMBER		10		Yes						Yes				DIM_ACCOUNT_PORTFOLIO		N_ACCT_PORTFOLIO_SKEY		DL		0																





Fct_Cd_Index_Exp_Summary

		Table Name		Fct_Cd_Index_Exp_Summary		Back



		Table Description		This table stores the credit derivative index wise summary of jump to default valuation. This is used for incremental default analysis / reporting of credit derivatives. 







		Column Name		Description		Comments		Data Type		Length		Nullable?		Default Value		Static LOV?		Dynamic LOV?		Is PK?		Reference Table		Reference Column		UDP		No of DQ Checks		Range Check		Data length Check		Column reference check		LOV Check		Null value check		Blank Value		Referential integrity Check		Custom Check

		n_run_skey		Run Surrogate Key		This Attribute stores  a unique key representing a particular Run.		NUMBER		10		No						Yes		Yes		DIM_RUN		N_RUN_SKEY		DL		0																

		n_mis_date_skey		Extraction Date Surrogate Key		As of date surrogate key		NUMBER		10		No						Yes		Yes		DIM_DATES		N_DATE_SKEY		DL		0																

		n_cd_default_param_group_skey		Credit Derivative Default Param Group Surrogate Key		This column stores the unique reference to the group of parameters used to assess the credit and credit derivative exposures		NUMBER		5		No						Yes		Yes		DIM_CD_DEFAULT_PARAM_GROUP		N_CD_DEFAULT_PARAM_GROUP_SKEY		DL		0																

		n_economic_zone_skey		Economic Zone Surrogate Key		"This column stores the exposure economic zone. Exposure can be classified as Africa -Sub Sahara, Asia -Ex Japan to convey what is exposure geography it is sensitive to. 
For example, INFOSYS shares brought from NASDAQ may have INDIA / ASIA as exposure economic zone. "		NUMBER		3		No						Yes		Yes		DIM_ECONOMIC_ZONE		N_ECONOMIC_ZONE_SKEY		N		1										The value should not be Null						

		n_index_skey		Index Surrogate Key		This stores a unique key to represent a particular market index like Dow Jone's industrial average, Nikkei.		NUMBER		5		No						Yes		Yes		DIM_INDEX		N_INDEX_SKEY		DL		0																

		n_entity_skey		Legal Entity Surrogate Key		This column stores the surrogate key of the Entity to which the Counterparty pertains to, and is referenced to DIM_ORG_STRUCTURE, where the ultimate parent name of the Counterparty is stored. 		NUMBER		10		No						Yes				DIM_ORG_STRUCTURE		N_ENTITY_SKEY		DL		1										The value should not be Null						

		v_credit_position_indicator		Credit Position Indicator		"This column stores whether it is Long Credit Position or Short Credit Position. Values Expected are:
L : Long Credit Position 
S: Short Credit Position"		String		2		Yes														DL		1								Values permissible are "L" and "S"								

		n_jtd_basis_market_value		Jump To Default Basis Market Value		This column stores the Summarized Market value for said entity. This is expected to be calculated using Jump to Default method of valuation		NUMBER		22		Yes														DL		2		Value should be  0 or anything above zero								The value should not be Null. 

Default value should be zero.						

		n_notional_amt		Notional Amount		This column stores the summarized notion amount exposed to said entity		NUMBER		22		Yes														DL		2		Value should be  0 or anything above zero								The value should not be Null. 

Default value should be zero.						
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		Table Description		The Collateral details entity holds information on all collaterals received for various loan contracts.Details such as collateral market value, original value etc are captured to analyze the credit risk of the loan contracts based on loan to collateral value and other ratios.







		Column Name		Description		Comments		Data Type		Length		Nullable?		Default Value		Static LOV?		Dynamic LOV?		Is PK?		Reference Table		Reference Column		UDP		No of DQ Checks		Range Check		Data length Check		Column reference check		LOV Check		Null value check		Blank Value		Referential integrity Check		Custom Check

		n_coll_skey		Collateral Surrogate Key		This stores the collateral surrogate key		NUMBER		10		No						Yes		Yes		DIM_COLLATERAL		N_COLL_SKEY		N		0																

		v_data_origin		Source System Identifier		This is an identifier of the source system from which the collateral information is extracted.		String		40		No						No		Yes						N		0																

		n_mis_date_skey		Extraction Date Key		This attribute stores the surrogate key of extraction date		NUMBER		10		No						Yes		Yes		DIM_DATES		N_DATE_SKEY		N		0																

		v_coll_pool_id		Collateral Pool Id		Collateral Pool Identifier - Not Used currently. For Future Use		String		50		Yes						No		No						N		0																

		v_coll_underlying_id		Underlying Collateral Id		 - Not Used currently. For Future Use		String		50		Yes						No		No						N		0																

		v_d_cust_ref_code		Customer Reference Code		This stores the customer reference code.		String		120		No						No		No						N		1										The value should not be Null						

		v_coll_desc		Collateral Description		This stores the collateral description.		String		60		Yes						No		No						N		0																

		v_coll_type		Collateral Type		This stores the type of collateral, whether marketable or non-marketable.		String		40		Yes						No		No						N		0																

		n_coll_margin		Collateral Margin		This stores the margin for the collateral.		NUMBER		22		Yes						No		No						N		0																

		n_coll_mkt_value		Collateral Market Value		This stores the latest market value of the collateral.		NUMBER		22		Yes						No		No						N		0																

		d_coll_last_value_date		Collateral Last Value Date		This stores the latest re-valuation date for the collateral.		DATE		NA		Yes						No		No						N		1						d_coll_last_value_date should be greater than and equal to d_coll_date_acq										

		n_coll_line_contribution		Collateral Line Contribution		This stores the amount of collateral value contributing to the credit line.		NUMBER		22		Yes						No		No						N		0																

		n_coll_issuer_limit		Collateral Issuer Limit		This stores the maximum limit for the issuer of securities.		NUMBER		22		Yes						No		No						N		0																

		v_coll_legal_status		Collateral Legal Status		Legal status of Documentation 		String		40		Yes						No		No						N		0																

		f_coll_repossess_sale_ind		Repossessed Collateral Sale Indicator		Flag for sale of repossessed collateral		String		1		Yes						No		No						N		0																

		f_coll_repossessed_ind		Repossession Indicator		Repossession flag		String		1		Yes						No		No						N		0																

		v_coll_status		Collateral Status		Collateral Status		String		60		Yes						No		No						N		0																

		v_coll_insurance_company		Collateral Insurance Company		Name of the Insurance Company		String		60		Yes						No		No						N		0																

		v_master_agreement_code		Master Agreement Code		This is applicable for collateral backing derivative contracts.		String		40		Yes						No		No						N		0																

		n_coll_mkt_value_lcy		Collateral Market Value In Local Currency		This stores the current market value of the collateral in local currency.		NUMBER		22		Yes						No		No						N		0																

		n_coll_value_lcy		Collateral Original Value In Local Currency		This stores the original value of the collateral in local currency.		NUMBER		22		Yes						No		No						N		0																

		n_issuer_limit_lcy		Issuer Limit In Local Currency		This stores the maximum limit for the issuer of securities on the type of collateral, local currency.		NUMBER		22		Yes						No		No						N		0																

		n_freq_valuation		Frequency Of Valuation		This stores the frequency of valuation of the collateral to determine the market value.		NUMBER		22		Yes						No		No						N		0																

		n_coll_orig_value		Collateral Original Value		This stores the original value of collateral in natural currency.		NUMBER		22		Yes						No		No						N		0																

		n_coll_repossess_sale_amt		Collateral Repossession Sale Amount		This stores the sale amount of re-possessed collateral in natural currency.		NUMBER		15		Yes						No		No						N		0																

		v_coll_insurance_type		Collateral Insurance Type		This stores the insurance type of the collateral.		String		40		Yes						No		No						N		0																

		f_coll_road_tax_ind		Indicator Of Collateral Road Tax Paid		This indicates whether the road tax has been paid for collaterals. This is applicable for vehicles, as collaterals.		String		1		Yes						No		No						N		0																

		n_coll_ins_value		Collateral Insurance Value		This stores the insurance value backing the collateral.		NUMBER		22		Yes						No		No						N		0																

		v_coll_loc_held		Collateral Location Held		This stores the location of the collateral.		String		120		Yes						No		No						N		0																

		d_coll_ins_maturity		Collateral Insurance Maturity Date		This stores the date of insurance maturity of the collateral.		DATE		NA		Yes						No		No						N		1						d_coll_ins_maturity should be greater than d_coll_date_acq										

		d_coll_repossession_date		Collateral Repossession Date		This stores the date on which the collateral is re-possessed.		DATE		NA		Yes						No		No						N		1						d_coll_repossession_date should be greater than d_coll_date_acq										

		d_coll_date_acq		Collateral Acquisition Date		This stores the date of collateral acquisition.		DATE		NA		Yes						No		No						N		1						d_coll_date_acq should be less than and equal to d_coll_last_value_date 										

		v_coll_rating		Collateral Rating		This stores the rating of the collateral.		String		20		Yes						No		No						N		0																

		n_coll_area		Collateral Area		This stores the area or size of the collateral, which is applicable for immovable properties as collateral.		NUMBER		22		Yes						No		No						N		0																

		n_coll_age		Collateral Age		This stores the age of the collateral calculated as the difference of collateral acquisition date and the processing date.		NUMBER		5		Yes						No		No						N		0																

		v_coll_dealer		Collateral Dealer		This stores the dealer from whom the collateral is acquired.		String		60		Yes						No		No						N		0																

		n_coll_current_value		Collateral Current Value		This stores the current book value of the collateral.		NUMBER		22		Yes						No		No						N		0																

		v_coll_line_code		Collateral Line Code		This stores the collateral line code.		String		40		Yes						No		No						N		0																

		v_coll_currency		Collateral Currency		This stores the currency code for the collateral value in natural currency.		String		6		Yes						No		No						N		0																

		v_coll_zip_code		Collateral Zip Code		This stores the zip code that helps in identifying the location of the collateral.		String		20		Yes						No		No						N		0																

		v_coll_city_code		Collateral City Code		This stores the city code that helps in identifying the location of the collateral.		String		12		Yes						No		No						N		0																

		d_coll_lease_expiry_date		Collateral Lease Expiry Date		This stores the lease expiry date of the collateral. This is especially applicable to properties.		DATE		NA		Yes						No		No						N		1						d_coll_lease_expiry_date should be greater than d_coll_date_acq										

		n_coll_lease_term		Collateral Lease Term In Months		This stores the collateral lease term in months.		NUMBER		5		Yes						No		No						N		0																

		n_coll_remaining_lease_term		Collateral Remaining Lease Term In Months		This stores the remaining lease term in months, for the collateral.		NUMBER		5		Yes						No		No						N		0																

		f_coll_sale_cancel_ind		Collateral Sale Cancel Indicator		This indicates the cancellation of sale of a collateral.		String		2		Yes						No		No						N		0																

		v_coll_occupancy_type		Collateral Occupancy Type		This stores the collateral occupancy type that is applicable for immovable properties.		String		40		Yes						No		No						N		0																

		n_haircut_value		Haircut Value		Haircut Value for the collateral - Not Used currently. For Future Use		NUMBER		22		Yes						No		No						N		0																

		n_lgd_value		Loss Given Default Value		Loss given default - Not Used currently. For Future Use		NUMBER		22		Yes						No		No						N		0																

		n_coll_maturity		Collateral Maturity		Remaining maturity period of collateral in days - Not Used currently. For Future Use		NUMBER		22		Yes						No		No						N		0																

		n_coll_orig_value_lcy		Original Value In Lcy		Original Value of the collateral in local currency - Not Used currently. For Future Use		NUMBER		22		Yes						No		No						N		0																

		n_coll_area_band		Collateral Area Band Code		This stores the collateral area band code based on the band range.		NUMBER		5		Yes						No		No						N		0																

		n_insurance_coverage		Insurance Coverage		This stores the insurance coverage in percentage		NUMBER		8		Yes						No		No						N		0																

		n_insurance_coverage_skey		Coverage Surrogate Key		This stores the insurance coverage band code based on the band in which the percentage qualifies		NUMBER		5		Yes						Yes		No		DIM_INSURANCE_COVERAGE		N_INSURANCE_COVERAGE_SKEY		N		0																

		n_dealer_skey		Dealer Surrogate Key		This stores the dealer surrogate key		NUMBER		5		Yes						Yes		No		DIM_DEALER		N_DEALER_SKEY		N		0																

		n_cust_skey		Customer Surrogate Key		This stores the surrogate key for the customer. This will be referred as n_entity where entity is referred.		NUMBER		10		Yes						Yes		No		DIM_CUSTOMER		N_CUST_SKEY		N		0																

		n_issuer_skey		Issuer Skey		Mitigant Issuer Surrogate Key		NUMBER		10		Yes						Yes		No		DIM_ISSUER		N_ISSUER_SKEY		N		0																

		n_cust_classification_skey		Customer Classification Surrogate Key		This stores the cust classification surrogate key		NUMBER		5		Yes						Yes		No		DIM_CUST_CLASSIFICATION		N_CUST_CLASSIFICATION_SKEY		N		0																

		n_d_cust_industry_skey		Industry Code Surrogate Key		This stores the industry code surrogate key.		NUMBER		5		Yes						Yes		No		DIM_INDUSTRY		N_D_CUST_INDUSTRY_SKEY		N		0																

		n_ccy_skey		Currency Code Surrogate Key		This Stores Currency Code		NUMBER		5		Yes						Yes		No		CURRENCY_MASTER		N_CCY_SKEY		N		1										The value should not be Null						

		n_d_cust_age_on_book		Customer Age On Book		Customer age on the books of account		NUMBER		2		Yes						No		No						N		0																

		n_lien_position_skey		Lien Position Surrogate Key		This Store the Lien possition Surrogate Key.		NUMBER		5		Yes						Yes		No		DIM_LIEN_POSITION		N_LIEN_POSITION_SKEY		N		0																

		n_coll_value_rcy		Collateral Value In Reporting Currency		This stores the original value of the collateral in reporting currency.		NUMBER		22		Yes						No		No						N		0																

		n_valueation_basis		Valuation Basis		This stores the basis  of  valueation for the collateral.		NUMBER		22		Yes						No		No						N		0																

		n_coll_orig_value_rcy		Collateral Original Value In Reporting Currency		This stores the original value of the collateral in reporting currency.		NUMBER		22		Yes						No		No						N		0																

		v_property_type		Property Type		This stores the type of property of the collateral.		String		200		Yes						No		No						N		0																

		n_fair_value_rcy		Fair Value In Reporting Currency		This stores the fair value of the collateral in reporting currency.		NUMBER		22		Yes						No		No						N		0																

		n_age_on_book_band_skey		Age On Book Band Key		This is the age on book band code. It is ideally a simple integer value.		NUMBER		5		Yes						Yes		No		DIM_BANDS		N_BAND_SKEY		N		0																
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		Column Name		Description		Comments		Data Type		Length		Nullable?		Default Value		Static LOV?		Dynamic LOV?		Is PK?		Reference Table		Reference Column		UDP		No of DQ Checks		Range Check		Data length Check		Column reference check		LOV Check		Null value check		Blank Value		Referential integrity Check		Custom Check

		n_acct_skey		Account Key		Unique surrogate key generated for each account number		NUMBER		15		No						No		Yes						DL		0																

		n_mis_date_skey		Mis Date Key		As of date surrogate key		NUMBER		10		No						Yes		Yes		DIM_DATES		N_DATE_SKEY		DL		0																

		n_buy_sale_date_skey		Buy Sale Date Surrogate Key		This column stores the date when the account was bought or sold by the Financial Institution.		NUMBER		10		Yes						Yes		No		DIM_DATES		N_DATE_SKEY		N		1						Should be equal to or greater than the date referred to by the Origination Date SKey										

		n_crdt_score_rfresh_date_skey		Credit Score Refresh Date Surrogate Key		As of date surrogate key		NUMBER		10		Yes						Yes		No		DIM_DATES		N_DATE_SKEY		N		1						Should  greater than the Origination Date SKey										

		n_maturity_bucket_skey		Maturity Bucket		Remaining Term Bucket Number		NUMBER		10		Yes						Yes		No		DIM_MATURITY_BUCKETS		N_MATURITY_BUCKET_SKEY		N		0																

		n_common_coa_skey		Common Coa Surrogate Key		Surrogate key for common chart of account that is associated with the customer account. A common COA is a higher level definition of product and this dimension column is used in EPM applications.		NUMBER		14		Yes						No		No						N		0																

		n_branch_skey		Branch Surrogate Key		This stores the surrogate key of the branch		NUMBER		10		Yes						Yes		No		DIM_GEOGRAPHY		N_BRANCH_SKEY		N		0																

		n_customer_skey		Customer Key		Surrogate key generated for primary customer reference number, who is associated with the account.

This will be referred as n_entity where entity is referred.		NUMBER		10		Yes						Yes		No		DIM_CUSTOMER		N_CUST_SKEY		N		0																

		v_iso_currency_cd		Iso Currency Code		ISO currency code.		String		6		Yes						Yes		No		DIM_CURRENCY		V_ISO_CURRENCY_CD		N		1										The value should not be Null						

		n_cust_acct_manager_skey		Customer Account Manager Key		Surrogate key of the account relationship manager who is associated with the account.		NUMBER		10		Yes						No		No						N		0																

		n_writedown_date_skey		Writedown Date Key		This is the write-down date of the account.		NUMBER		8		Yes						No		No						DL		2						Should  greater than the Origination Date Skey
Should be non null if the n_write_off_reason_skey is non null				The value should not be Null						

		n_acct_closed_ind		Account Closed Indicator		This is the closed indicator. 1-Closed. 0 - Open.		NUMBER		1		Yes						No		No						N		1								Value should be between  0 and 1								

		n_d_cust_industry_skey		Industry Code Surrogate Key		This stores the industry code surrogate key.		NUMBER		5		Yes						Yes		No		DIM_INDUSTRY		N_D_CUST_INDUSTRY_SKEY		N		0																

		n_cust_type_skey		Customer Type Key		Surrogate key of the customer type. Customer type dimension is user defined.		NUMBER		5		Yes						No		No						N		0																

		n_lob_skey		Lob Skey		This stores a unique key representing a particular Line of Bussiness.		NUMBER		10		Yes						Yes		No		DIM_LOB		N_LOB_SKEY		N		0																

		n_acct_rollover_ind		Account Rollover Indicator		Indicator column that stores if the account is rolled over or not. 1 - Rolled Over. 0 - Not Rolled Over.		NUMBER		1		Yes						No		No						N		1								Value should be between  0 and 1								

		n_acct_new_ind		Account New Indicator		This is the new account inidcator. 0 - Old. 1 - New.		NUMBER		1		Yes						No		No						N		1								Value should be between  0 and 1								

		n_acct_delq_ind		Account Delq Indicator		This is the delinquent account inidcator. 0 - Not-Delinquent. 1 - Delinquent.		NUMBER		1		Yes						No		No						N		1								Value should be between  0 and 1								

		n_acct_joint_ind		Account Joint Indicator		This is the joint account inidcator. 1 - Joint Account. 0 - No Joint Account.		NUMBER		1		Yes						No		No						DL		1								Value should be between  0 and 1								

		n_acct_last_activity_date_skey		Account Last Activity Date Key		This is the last activity date of the account.		NUMBER		8		Yes						No		No						N		1						Should  greater than the Origination Date SKey										

		n_acct_closed_date_skey		Account Closed Date Key		This is the date on which the account is closed.		NUMBER		8		Yes						No		No						DL		2						Should  greater than the Origination Date SKey				The value should not be Null						

		n_avg_bal_mtd		Average Balance Month-To-Date		This is the average debit balance for month till date.		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_avg_bal_itd		Average Balance Inception-To-Date		This is the account average debit balance for inception till date.		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_avg_bal_ytd		Average Balance Year-To-Date		This is the account average credit balance for year till date.		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_eop_prin_bal		End Of Period Principal Balance		This is the current principal end of period balance.		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_eop_int_amt		End Of Period Interest Amount		This is the end of period interest amount.		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_eop_bal		End Of Period Balance		End of Period Balance		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_eop_bal_rcy		Eop Balance Reporting Currency		End of Period Balance, in Reporting Currency.		NUMBER		22		Yes						No		No						DL		2		Value should be  0 or anything above zero								The value should not be Null. 

Default value should be zero.						

		n_curr_ltv		Current Loan To Value		This is the current period loan to value, where:
n_acct_current_ltv = n_acct_current_coll_value/_acct_eop_bal_dr		NUMBER		10		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_att_reason_cd		Attrition Reason Code		Attrition Reason Code. This is a user defined dimension.		NUMBER		5		Yes						No		No						N		0																

		n_avg_book_bal		Average Book Balance		Average Book Balance is a average of balances for that account as per book.		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_eop_book_bal		End Of Period Book Balance		End of Period Book Balance is the balance of that account as of the Mis Date as per book. In some cases, book balance can be different from the actual balance.		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_curr_gross_rate		Current Gross Rate		Current rate on the instrument.(i.e. owned by the customer).		NUMBER		11		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_curr_payment		Current Payment		Periodic principal and interest payment associated with gross balance. Principal portion only for level principal amort. type.		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_deferred_cur_bal		Deferred Cur Balance		Holds current unamortized premium,discount, fees, costs, an so on.		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_gross_fee_income		Gross Fee Income		Gross Fee Income for the account.		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_margin		Margin		Pricing spread added to the IRC value for current net rate.		NUMBER		10		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_orig_book_bal		Origination Book Balance		Book balance at the time of origination.		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_orig_market_value		Origination Market Value		Market Value at the time of origination.		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_orig_payment_amt		Origination Payment Amount		Payment used for cash flow transfer pricing of fixed rate records. Used by pattern instruments to calculate payment amount.		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_orig_rate		Originationrate		Interest Rate that was applicable at the time of origination.		NUMBER		10		Yes						No		No						DL		1		Value should be  0 or anything above zero														

		n_rate_cap_life		Rate Cap Life		Maximum rate allowed during life of the instrument.		NUMBER		10		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_rate_floor_life		Rate Floor Life		Minimum rate for life of the instrument.		NUMBER		10		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_record_count		Record Count		Number of records aggregated to the account.		NUMBER		10		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_day_count_ind		Day Count Indicator		Basis on which interest accrual is calculated. Suggested defaults: 1=30/360 for amortizing transactions OR 3=Act/Act. for nonamort.		NUMBER		5		Yes						Yes		No		DIM_DAY_COUNT_IND		N_DAY_COUNT_IND		N		1								The values permitted are 1=30/360  3=Act/Act								

		n_amrt_type		Amortization Type		Method of amortizing principal and interest.		NUMBER		22		Yes						Yes		No		DIM_AMORTIZATION_TYPE		N_AMRT_TYPE		DL		0																

		n_amrt_term		Amortization Term		Term upon which amortization is based - units specified by F_Amrt_term_mult column.		NUMBER		5		Yes						No		No						DL		2		Value should be  0 or anything above zero								The value should not be Null						

		f_amrt_term_mult		Amortization Term Multiplier		Unit of amortization term.		String		1		Yes						No		No						N		0																

		n_int_compounding_cd		Interest Compounding Code		Frequency by which interest is compounded.		NUMBER		5		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_credit_status		Credit Status		Current performance status of the loan.		NUMBER		5		Yes						No		No						N		1		Value should be  0 or anything above zero														

		f_embedded_options_flag		Embedded Options Flag		Flag to indicate if there are any embedded options on the account.		String		1		Yes						No		No						N		0																

		n_hedge_portfolio_set		Hedge Portfolio Set		Identifies the portfolio being hedged.		NUMBER		5		Yes						No		No						N		0																

		n_int_payment_method		Interest Payment Method		How interest on the account should be paid, for example by check or compounding.		NUMBER		5		Yes						Yes		No		DIM_INT_PAYMENT_METHOD		N_INT_PAYMENT_METHOD		N		0																

		n_int_timing_type		Interest Timing Type		Timing of Interest Payment - Determines whether interest cash flows are paid in advance or in arrears.		NUMBER		5		Yes						Yes		No		DIM_INTEREST_TIMING_TYPE		N_INT_TIMING_TYPE		N		1		Value should be  0 or anything above zero														

		n_issue_date_skey		Issue Date Key		Date on which the instrument was issued by the origination institution.  For rolled instruments the date last rolled.		NUMBER		8		Yes						No		No						N		1						Should be equal to or greater than or equal to the Origination Date SKey										

		n_last_payment_date_skey		Last Payment Date Key		Date of last payment before the as-of-date, used to calculate days in first payment for interest in arrears instruments and to calculate accruals prior to first payment in interest in advance instruments.		NUMBER		8		Yes						No		No						N		1						Should be less than or equal to the date referred to by the mis date skey.										

		n_last_repricing_date_skey		Last Repricing Date Key		Last date instrument rate repriced.		NUMBER		8		Yes						No		No						N		1						Should be less than or equal to the date referred to by the mis date skey.										

		n_maturity_date_skey		Maturity Date Key		Original contractual specified maturity date of instrument.		NUMBER		8		Yes						No		No						N		1						Should be greater than the date reffered to by the Origination Date SKey										

		n_next_payment_date_skey		Next Payment Date Key		Date upon which the next scheduled payment is due.		NUMBER		8		Yes						No		No						DL		2						This should be greater than the Origination date Skey				The value should not be Null						

		n_next_reprice_date_skey		Next Reprice Date Key		Date upon which adjustable instruments will next reprice.		NUMBER		8		Yes						No		No						N		1						This should be greater than the Origination date Skey										

		f_open_account_flag		Open Account Flag		1 - Open. 0 - Closed. Indicator that the account is in open state.		String		1		Yes						No		No						N		1								Values permissible are "1" and "0"								

		n_orig_term		Originationterm		Time from origination date to maturity date. Used in determining whether an instrument balloons for payment recalculation purposes.		NUMBER		5		Yes						No		No						DL		1		Value should be  0 or anything above zero														

		f_orig_term_mult		Originationterm Multiplier		Unit of time from origination date to maturity date. Used in determining whether an instrument balloons for payment recalculation purposes. D - Days, M-Months, Y-Years.		String		1		Yes						No		No						N		1								Values permissible are "D", "M" and "Y"								

		n_origination_date_skey		Origination Date Key		Determines age of instrument for prepayments. Used in calculating remaining amortization term. Used in determining payment number in pattern records.		NUMBER		8		Yes						No		No						DL		2						Should be lesser than the date referred to by the maturity Date SKey				The value should not be Null						

		n_pledged_status		Pledged Status		Code identifying whether and to whom the security is pledged.		NUMBER		5		Yes						Yes		No		DIM_PLEDGED_STATUS		N_PLEDGED_STATUS		N		1		Value should be  0 or anything above zero														

		n_payment_freq		Payment Frequency		Frequency of payments; should be set equal to original term if instrument is bullet (principal and interest at maturity date) or account type of other asset, other liability, interest income, interest expense,non-interest income, non-interest expense.		NUMBER		5		Yes						No		No						N		1		Value should be  0 or anything above zero														

		f_payment_freq_mult		Payment Frequency Multiplier		Unit of Frequency of payments; should be set equal to original term if instrument is bullet (principal and interest at maturity date) or account type of other asset, other liability, interest income, interest expense,non-interest income, non-interest expense. D- Days, M-Months, Y-Years		String		1		Yes						No		No						N		1								Values permissible are "D", "M" and "Y"								

		n_remaining_no_payments		Remaining No Payments		Number of payments left to be made on the instrument from the As of Date to the maturity date.		NUMBER		5		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_remaining_term		Remaining Term		Period until the instrument matures.		NUMBER		5		Yes						No		No						N		1		Value should be  0 or anything above zero														

		f_remaining_term_mult		Remaining Term Multiplier		Units (days or months or years) of Remain_term_c.		String		1		Yes						No		No						N		0																

		n_remaining_term_bucket_no		Remaining Term Bucket Number		Stores the bucket number of the remaining term bucket dimension		NUMBER		5		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_repricing_freq		Repricing Frequency		Frequency that instrument reprices; 0 denotes fixed rate.		NUMBER		5		Yes						No		No						N		1		Value should be  0 or anything above zero														

		f_repricing_freq_mult		Repricing Frequency Multiplier		Unit of Frequency that instrument reprices; D-Days, M-Months,Y-Years		String		1		Yes						No		No						N		1								Values permissible are "D", "M" and "Y"								

		n_amount_member_value		Amount Member Value		Dummy numeric column used for the purpose of defining measure in the case of reporting line cube.		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		f_asset_backed_sec_flag		Asset Backed Security Indicator		Y=Asset backed security		String		1		Yes						No		No						N		1								Value permissible is "Y"								

		n_buy_price		Buy Price Of Repo Contract		Price at which the repo was bought		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		f_call_option_flag		Call Option Indicator		Flag to indicate whether call option is available in instruments		String		1		Yes						No		No						N		0																

		f_central_bank_eligible_flag		Central Bank Eligibility Indicator		Y=Approved by Central bank for liquid investment		String		1		Yes						No		No						N		1								Value permissible is "Y"								

		n_commitment_amt		Commitment Amount		Commitments : This stores the total commitment amount.		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_commitment_amt_lcy		Commitment Amount In Local Currency		Commitments : This stores the total commitment amount in local currency.		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		f_conditional_liability_flag		Conditional Liability Flag		Indentifier for whether early repayment of borrowings can be triggered upon occurance of events related to financial health of the bank. Y=Such a covenant exists in the borrowing agreement.		String		1		Yes						No		No						N		1								Value permissible is "Y"								

		n_credit_rating_cd		Credit Rating Code		Published credit ratings of borrower/issuer.		NUMBER		5		Yes						No		No						N		0																

		n_drawn_amt		Drawn Amount		Commitments : This stores the drawn amount till date.		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_drawn_amt_lcy		Drawn Amount In Local Currency		Commitments : This stores the drawn amount till date in local currency.		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		f_eligible_liq_asset_buffer		Liquid Asset Buffer Eligibility Flag		Investments : Y=Security qualifies for inclusion in liquid assets buffer as defined in BIPRU 12.7		String		1		Yes						No		No						N		1								Value permissible is "Y"								

		f_encumbrance_status		Encumbrance Status		Investments : Applicable when security has been pledged or Financial Institution has raised fund through repo; N=Not encumbered, Y-Fully encumbered, PE-partly encumbered
		String		1		Yes						No		No						N		1								Values permissible are "N", "Y" and "PE"								

		n_interest_rate_cd		Interest Rate Code		Index to which interest rate is contractually tied.		NUMBER		5		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_percent_encumbered		Percent Of Security Encumbered		Percent of security encumbered in case of partial encumbrance case		NUMBER		22		Yes						No		No						N		1		Value should be between  0 and 1														

		n_put_call_cd		Put Call Code		Code identifying that put or call option is tied to transaction.		NUMBER		5		Yes						No		No						N		1		Value should be  0 or anything above zero														

		f_put_option_flag		Put Option Indicator		Flag to indicate whether put option is available		String		1		Yes						No		No						N		0																

		f_rehypothecation_rights		Rehypothecation Rights Indicator		Flag to indicate that the Financial Institution has re-hypothecation rights on the security held as clients assets or net marging collateral received
		String		1		Yes						No		No						N		0																

		n_sale_price		Sale Price Of Repo Contract		Sale price of repo		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		f_secured_flag		Secured Or Unsecured Indicator		Identifier for secured or unsecured borrowings  Y=secured, N=unsecured		String		1		Yes						No		No						DL		1								Values permissible are "Y" and "N"								

		f_seniority_flag		Seniority Of Security Indicator		Identifier for senior securities issued by Financial Institution : Y=Senior security, N-subordinated security

		String		1		Yes						No		No						N		1								Values permissible are "Y" and "N"								

		n_undrawn_amt		Undrwan Amount		This stores the un-drawn amount till date.		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_undrawn_amt_lcy		Undrwan Amount In Local Currency		This stores the un-drawn amount till date in local currency.		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_early_access_period		Early Access Period In Months		This field captures the period of early access up to which withdrawals can be made from the retail deposit accounts without any charge.		NUMBER		5		Yes						No		No						N		1		Value should be  0 or anything above zero														

		f_held_by_client		Held By Client Or Proprietary		Whether the security is held by client or in the proprietary account.		String		1		Yes						No		No						N		0																

		n_cust_break_funding_fees		Customer Break Funding Fees		Break funding charges in case customer closes the account pre-mature.		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		f_above_compensation_limit		Casa Above Compensation Limit Indicator		This captures whether the balance in the deposit (retail and corporate) is above the compensation limit or not.		String		1		Yes						No		No						N		1								Values permissible are "Y" and "N"								

		f_marketable_sec_flag		Marketable Security Flag		Flag to identify if the security is marketable or not.		String		1		Yes						No		No						N		1								Values permissible are "Y" and "N"								

		f_zone1_insurance_cover		Casa Covered By Zone1 Insurance		This captures whether the deposit (retail and corporate) under consideration is covered by the deposit insurance scheme maintained by a Zone 1 country.		String		1		Yes						No		No						N		0																

		n_avg_bal_itd_rcy		Average Balance Inception-To-Date In Reporting Currency		Average balance since inception in reporting currency.		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_avg_bal_mtd_rcy		Average Balance Month-To-Date In Reporting Currency		Average balance since month in reporting currency.		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_avg_bal_ytd_rcy		Average Balance Year-To-Date In Reporting Currency		Average balance since year in reporting currency.		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_avg_book_bal_rcy		Average Book Balance In Reporting Currency		Average book balance in reporting currency.		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_call_option_date_skey		Option Exercise Date Key		Earliest option exercise date of instruments		NUMBER		10		Yes						No		No						N		1						This should be greater than the Origination date Skey										

		n_collateral_mkt_value		Collateral Market Value		Market value of collateral linked to account.		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_collateral_nominal_value		Collateral Nominal Value		Nominal/Face value of collateral linked to account.		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_commitment_amt_rcy		Commitment Amount In Reporting Currency		Commitments : This stores the total commitment amount in local currency.		NUMBER		22		Yes						No		No						DL		1		Value should be  0 or anything above zero														

		n_avg_daily_coll_reqd		Average Daily Collateral Required		Average of daily collateral required.		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_curr_net_rate		Current Net Rate		Current nominal interest rate on instrument owed to or paid by the financial institution.		NUMBER		10		Yes						No		No						DL		1		Value should be  0 or anything above zero														

		n_cust_break_funding_fees_rcy		Customer Break Funding Fees In Reporting Currency		Break funding charges in reporting currency.		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_data_source_cd		Data Source Code		Code of the source system from which data is sourced.		NUMBER		5		Yes						Yes		No		DIM_DATA_ORIGIN		N_DATA_SOURCE_CD		N		1		Value should be  0 or anything above zero														

		n_drawn_amt_rcy		Drawn Amount In Reporting Currency		Commitments : This stores the drawn amount till date in local currency.		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_deferred_cur_bal_rcy		Deferred Cur Balance In Reporting Currency		Holds current unamortized premium,discount, fees, costs, an so on, in reporting currency.		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_deferred_start_date_skey		Deferred Start Date		Deferred start date in case of forward starting repo transactions		NUMBER		10		Yes						No		No						N		1						This should be greater than the Origination date Skey										

		n_early_redemption_fees		Early Redemption Fees		Early redemption fees in case deposit contracts are closed pre-mature.		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_early_redemption_fees_rcy		Early Redemption Fees In Reporting Currency		Early redemption fees in reporting currency applicable for deposit contracts that are closed pre-mature.		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_eop_book_bal_rcy		End Of Period Book Balance In Reporting Currency		End of period book balance in reporting currency.		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_10notch_downgrade_cf_impact		Impact On Cashflow - 10 Notch Downgrade		Impact on cashflows caused by 10 notch downgrade to the rating of the instrument.		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_1notch_downgrade_cf_impact		Impact On Cashflow - 1 Notch Downgrade		Impact on cashflows caused by 1 notch downgrade to the rating of the instrument. Example, a AAA rated bond moves to AA.		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_2notch_downgrade_cf_impact		Impact On Cashflow - 2 Notch Downgrade		Impact on cashflows caused by 2 notch downgrade to the rating of the instrument. Example, a AAA rated bond moves to A.		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_3notch_downgrade_cf_impact		Impact On Cashflow - 3 Notch Downgrade		Impact on cashflows caused by 3 notch downgrade to the rating of the instrument. Example, a AAA rated bond moves to BBB.		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_4notch_downgrade_cf_impact		Impact On Cashflow - 4 Notch Downgrade		Impact on cashflows caused by 4 notch downgrade to the rating of the instrument. Example, a AAA rated bond moves to BB.		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_5notch_downgrade_cf_impact		Impact On Cashflow - 5 Notch Downgrade		Impact on cashflows caused by 5 notch downgrade to the rating of the instrument. Example, a AAA rated bond moves to B.		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_6notch_downgrade_cf_impact		Impact On Cashflow - 6 Notch Downgrade		Impact on cashflows caused by 6 notch downgrade to the rating of the instrument. Example, a AAA rated bond moves to CCC.		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_7notch_downgrade_cf_impact		Impact On Cashflow - 7 Notch Downgrade		Impact on cashflows caused by 7 notch downgrade to the rating of the instrument. Example, a AAA rated bond moves to CC.		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_8notch_downgrade_cf_impact		Impact On Cashflow - 8 Notch Downgrade		Impact on cashflows caused by 8 notch downgrade to the rating of the instrument. Example, a AAA rated bond moves to C.		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_9notch_downgrade_cf_impact		Impact On Cashflow - 9 Notch Downgrade		Impact on cashflows caused by 9 notch downgrade to the rating of the instrument. Example, a AAA rated bond moves to D.		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		f_settlement_home_flag		Settled In Home Country Flag		Flag to indicate if the instrument is settled in home country or not.		String		1		Yes						No		No						N		1								Values permissible are "Y" and "N"								

		n_avg_peak_intraday_coll_used		Weekly Average Intraday Peak C		Average of peak intra-day collateral used.		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_margin_amount		Margin Amount		Margin amount that is being taken upfront for certain types of margin contracts.		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_mtm_value		Mark-To-Market Value		Mark-to-Market value of the position.		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_sanctioned_limit		Sanctioned Limit		Limit that was sanctioned for this account in case of commitment contracts.		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_volume_of_instruments		Quantity Of Instruments		Number of instruments held in the contract.		NUMBER		10		Yes						No		No						N		1		Value should be  0 or anything above zero														

		v_reporting_ccy_code		Reporting Currency Code		Currency code for reporting, in ISO standards.		String		6		Yes						No		No						N		0																

		n_settlement_date_skey		Settlement Date Key		Date when purchase of securities is settled.		NUMBER		10		Yes						No		No						N		1						This should be greater than the Origination date Skey										

		n_undrawn_amt_rcy		Undrwan Amount In Reporting Currency		This stores the un-drawn amount till date in local currency.		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_unencumbered_amt		Unencumbered Amount		Unencumbered value of the security in case of partial encumbrance.		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		v_cusip_number		Cusip Number		Unique identifier for the security that is held within the contract.		String		40		Yes						No		No						N		0																

		f_branch_access		Branch Access Flag		Account that need branch access or can operate using internet/tele- banking. Y - Branch access is required. N - No branch access.		String		1		Yes						No		No						N		1								Values permissible are "Y" and "N"								

		f_margin_required		Margin Required Flag		Flag to indicate if the margin is required for the contract.		String		1		Yes						No		No						N		0																

		n_residual_amt_of_guarantee		Residual Amount Guaranteed		This captures the residual amount (if any) of the guarantee which remains after the deduction of the maximum amount guaranteed from the total amount of an individual’s withdrawable retail deposits. Thus this is the difference between the total amount of an individual’s withdrawable retail deposits minus the maximum amount guaranteed.		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_put_option_date_skey		Put Option Date		The date put option can first be exercised.		NUMBER		10		Yes						No		No						N		1						This should be greater than the Origination date Skey										

		n_put_expire_date_skey		Put Option Expiration Date Key		The date put option expires.		NUMBER		10		Yes						No		No						N		1						This should be greater than the Origination date Skey										

		n_orig_book_bal_rcy		Origination Book Balance In Reporting Currency		Original book balance in reporting currency.		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_orig_market_value_rcy		Origination Market Value In Reporting Currency		Original market value in reporting currency.		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_orig_payment_amt_rcy		Origination Payment Amount In Reporting Currency		Original payment amount in reporting currency.		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_max_amt_guaranteed		Maximum Amount Guaranteed		This captures the maximum amount guaranteed by the deposit guarantee Scheme and is applicable for retail deposits.		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_eop_prin_bal_rcy		End Of Period Principal Balance In Reporting Currency		End of period principal balance in reporting currency.		NUMBER		22		Yes						No		No						DL		2		Value should be  0 or anything above zero								The value should not be Null. 

Default value should be zero.						

		n_gross_fee_income_rcy		Gross Fee Income In Reporting Currency		Gross Fee income in reporting currency.		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_eop_int_amt_rcy		End Of Period Interest Amount In Reporting Currency		End of period interest amount in reporting currency.		NUMBER		22		Yes						No		No						DL		2		Value should be  0 or anything above zero								The value should not be Null. 

Default value should be zero.						

		n_instrument_category_cd		Instrument Category Code		Category of instrument corresponding to each product processor		NUMBER		5		Yes						Yes		No		DIM_INSTRUMENT_CATEGORY		N_INSTRUMENT_CATEGORY_CD		N		0																

		n_issuer_skey		Issuer Key		Mitigant Issuer Surrogate Key		NUMBER		10		Yes						Yes		No		DIM_ISSUER		N_ISSUER_SKEY		N		0																

		n_open_maturity_amt		Open Maturity Amount		This captures balances with respect to open maturity or extendable issue.		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_nominal_value		Nominal Value Of Security		This column stores the nominal/face/par value of the security.		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_notional_principal		Notional Principal Of An Exposure		Stores the Notional Principle of an exposure. It is defined only for OTC derivatives exposures.		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		v_rating_id		Rating Identifier		For this identifier, there will be many ratings available from different External rating Sources. Only the eligible rating for a rating identifier will be used for Basel related processing.		String		40		Yes						No		No						N		0																

		n_delq_days		Number Of Delinquency Days		Number of Days since the Exposure turned delinquent.		NUMBER		5		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_delq_amount		Delinquent Amount		This column stores the delinquent amount corresponding to accounts that are delinquent.		NUMBER		22		Yes						No		No						DL		2		Value should be  0 or anything above zero								The value should not be Null						

		f_nettability_flag		Nettability Flag		Stores whether the exposure is nettable against any other Contract		String		1		Yes						No		No						N		0																

		f_inst_short_term_qualif_flag		Instrument Short Term Qualific		Stores whether the instrument is a short term instrument or not.		String		1		Yes						No		No						N		1								Values permissible are "Y" and "N"								

		f_equity_traded_flag		Equity Traded Flag		Stores whether the intrument is publicly traded or not.		String		1		Yes						No		No						N		1								Values permissible are "Y" and "N"								

		n_dilution_risk_el		Dilution Risk Expected Loss		Stores Dilution risk Expected Loss for Purchased recievables		NUMBER		9		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_revaluation_frequency		Revaluation Frequency		Stores the frequency at which an exposure is revalued to reflect its fair value.		NUMBER		3		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_hldg_period_for_haircut		Holding Period To Derive Haircut		Holding Period to Derive Haircut		NUMBER		5		Yes						No		No						N		0																

		f_underlying_securitized_flag		Underlying Securitized Flag		Identifies that the exposure is an underlying to a securitized exposure.		String		1		Yes						No		No						N		0																

		f_acct_defaulted_flag		Account Defaulted Flag		This will be a download information. Indicates whether an exposure is In Default or Not in Default This will be a download information.		String		1		Yes						No		No						N		1								Values permissible are "Y" and "N"								

		f_afc_ind		Afc Indicator		"This will be a download information. Indicates whether an exposure is In Default or Not in Default
This will be a download information."		String		1		Yes						No		No						N		1								Values permissible are "Y" and "N"								

		f_auto_cancellation_flag		Automatic Cancellation Of Commitment Indicator		Indicates whether a Commitment provides for  automatic cancellation or not. A CCF of 0% is applied to these exposures as per para no. 83, 312.		String		1		Yes						No		No						N		1								Values permissible are "Y" and "N"								

		f_bank_ccr_exp_hedge_flag		Banking Book Exposure Or Ccr Hedge Flag		Flag to indicate that this exposure is used to hedge the banking book exposure or CCR. PFD Ref: Non Sec STD-Long settlement transactions as per Basel accord Annex IV Para No. 6		String		1		Yes						No		No						N		0																

		f_borrower_capital_project_ind		Borrower Capital Indicator		This stores whether the borrower contributed the amount of capital required before the Financial Institution advances funds under the credit facility		String		1		Yes						No		No						N		0																

		f_borrower_cash_ind		Borrower Cash Indicator		This stores whether the Borrower contributed capital to the project in the form of cash or unencumbered readily marketable assets		String		1		Yes						No		No						N		0																

		f_buyer_seller_ind		Buyer Seller Indicator		This stores the protection buyer seller indicator		String		1		Yes						No		No						N		0																

		f_ccp_rejection_ind		Ccp Rejection Indicator		This Indicates whether the Central counter party has rejected the transaction or not		String		1		Yes						No		No						N		1								Values permissible are "Y" and "N"								

		f_contract_cancelled_ind		Purchase Contract Cancelled Indicator		This indicates if the purchase contract been cancelled		String		1		Yes						No		No						N		0																

		f_core_mkt_participant_flag		Core Market Participant Indicator		Indicates whether the counter party is a Core Market Participant or not. This information is required in the volatility hair cut calculation. As per Basel accord para no. 170, For repo-style transactions where the following conditions are satisfied, and the counterparty is a core market participant, supervisors may choose not to apply the haircuts specified in the comprehensive approach and may instead apply a haircut of zero. This carve-out will not be available for banks using the modelling approaches as described in paragraphs 178 to 181 (i).		String		1		Yes						No		No						N		1								Values permissible are "Y" and "N"								

		f_daily_receipt_pay_cash		Daily Receipt Payment Cash Indicator		"Indicates whether the instrument is subject to daily receipt and payment of cash variation
"		String		1		Yes						No		No						N		0																

		f_dil_risk_appr_monitored_ind		Dilution Risk Appropriately Monitored Indicator		To indicate whether Bank demonstrates that the dilution risk is appropriately monitored and managed  to be resolved within one year		String		1		Yes						No		No						N		0																

		f_double_default_flag		Double Default Flag		Identifies if the exposure has a double default. Double default is explained as a case where both the obligor & the guarantor defaults. The CRM treatment is different for exposures which comes under the double default catogory.		String		1		Yes						No		No						N		0																

		f_dr_materiality_flag		Dilution Risk Materiality Indicator		Indicates whether Dilution Risk is material for purchasing bank or not. Dilution refers to the possibility that the receivable amount is reduced through cash or non-cash credits to the receivable’s obligor. If the bank can demonstrate to its supervisor that the dilution risk for the purchasing bank is immaterial then they can go ahead to compute capital only for default risk. Basel Accord Para No. 369.		String		1		Yes						No		No						N		1								Values permissible are "Y" and "N"								

		f_dvp_flag		Dvp Flag		Indicates whether it's a DvP or PvP trade or not. Needed for Failed Trades. PFD Ref: Non Sec STD-Failed Trades. A "Y" will mean DvP/PvP. Basel accord Annex 3 Para No. 7, For DvP transactions, if the payments have not yet taken place five business days after the settlement date, firms must calculate a capital charge by multiplying the positive current exposure of the transaction by the appropriate factor, according to a Table given by Basel.		String		1		Yes						No		No						N		1								Values permissible are "Y" and "N"								

		f_eligible_protection_ind		Eligible Protection Indicator		Indicates whether this position has received the eligible CD/Guarantee from eligible securitization guarantor		String		1		Yes						No		No						N		0																

		f_exempt_cap_market_exp_ind		Exempted Capital Market Indicator		"Indicates an Investment in paid up equity of financial entity exempted from Capital market exposure
"		String		1		Yes						No		No						N		0																

		f_exp_fx_fund_curr_same_ind		Claim Foreign Currency And Bank Funding Currency Same Indicator		As per RBI guidelines para 5.6.2, claims denominated in foreign currency on banks will be risk weighted per the given table as per the ratings assigned by international rating agencies. However, the claims denominated in foreign currency on a bank which is funded in that currency will be risk weighted at 20%. This flag indicates whether the bank is funded in the same currency as that of the claim foreign currency.		String		1		Yes						No		No						N		0																

		f_exp_held_at_fair_value		Exposure Held At Fair Value In		USA: Indicates whether the Exposure is held at fair value		String		1		Yes						No		No						N		0																

		f_exp_one_to_four_family_ind		Exposure One To Four Family Indicator		This indicates whether the  exposure is in the form of one- to four family residential construction loans		String		1		Yes						No		No						N		0																

		f_exp_ongoing_finance_ind		Exposure Ongoing Finance Indicator		This stores whether the exposure is part of the bank’s ongoing financing of the exposure		String		1		Yes						No		No						N		0																

		f_exp_rev_flag		Exposure Revolving Flag		Exposure Revolving Flag		String		1		Yes						No		No						N		0																

		f_exp_sec_one_to_four_fmly		Exposure Secured By One To Four Family Indicator		This Indicates that the exposure is primarily secured by a first or  subsequent lien on one-to-four-family residential property		String		1		Yes						No		No						N		0																

		f_failed_trade_flag		Failed Trade Flag		This identifies whether a transaction is a failed trade or not. PFD Ref: Non Sec STD-Failed Trades. As per Basel accord Annex 3 Para 3, Repurchase and reverse-repurchase agreements as well as securities lending and borrowing that have failed to settle are excluded from capital treatment. Para 4, In cases of a system wide failure of a settlement or clearing system, a national supervisor may use its discretion to waive capital charges until the situation is rectified.		String		1		Yes						No		No						N		1								Values permissible are "Y" and "N"								

		f_guar_by_soverign_ind		Exposure Guaranteed By Soverign Indicator		This indicates whether Exposure directly and unconditionally guaranteed by a Sovereign Entity, BIS, IMF, EC		String		1		Yes						No		No						N		0																

		f_inv_eq_reg_ded_cap		Deduction Flag For Equity Or Regulatory Capital Instrument Investment		"PFD : Non Sec STD (High Risk High Risk Categories and other assets). Indicates whether Investment in equity or regulatory capital instrument is deducted from capital base or not. As per Basel accord para no. 81, Investments in equity or regulatory
capital instruments issued by banks or securities firms will be risk weighted at 100%, unless deducted from the capital base according to Part 1."		String		1		Yes						No		No						N		1								Values permissible are "Y" and "N"								

		f_materiality_flag		Materiality Flag		This indicates whether the exposure is material or not. Based on this different risk weights will be applied. Needed for Failed Trades. PFD Ref: Non Sec STD-Failed Trades as per Basel accord Annex 3 Para. 8.		String		1		Yes						No		No						N		1								Values permissible are "Y" and "N"								

		f_min_crar_compliance_flag		Minimum Crar Compliance		"Indicates whether the foreign bank complies to the minimum CRAR prescribed by their regulator
"		String		1		Yes						No		No						N		0																

		f_non_dep_sys_imp_nbfc		Non Deposit Taking Systemically		Indicator to caputure whether an exposure is a claim on ‘Non-deposit taking systemically important non-banking financial companies’.		String		1		Yes						No		No						N		0																

		f_otc_ind		Otc Indicator		Indicates whether a derivative exposure is traded on an exchange or over the counter. A Y will mean it is traded over the counter and N means traded in an exchange.		String		1		Yes						No		No						N		1								Values permissible are "Y" and "N"								

		f_past_due_flag		Past Due Indicator		Indicates whether the exposure is past due or not. If delinquency days is greater than 90 then its past due		String		1		Yes						No		No						N		1								Values permissible are "Y" and "N"								

		f_pref_treatment_flag		Preferential Treatment Flag		This indicates whether there is a preferential treatment on the exposure or not. As per Basel accord para no. 54, At national discretion, a lower risk weight may be applied to banks’ exposures to their sovereign (or central bank) of incorporation denominated in domestic currency and funded19 in that currency.20 Where this discretion is exercised, other national supervisory authorities may also permit their banks to apply the same risk weight to domestic currency exposures to this sovereign (or central bank) funded in that currency.		String		1		Yes						No		No						N		1								Values permissible are "Y" and "N"								

		f_qual_ref_oblig_ind		Qualifying Reference Obligation Indicator		Qualifying Reference Obligation Indicator - Applicable to credit derivatives in trading book		String		1		Yes						No		No						N		0																

		f_reciprocal_cross_hldg_ind		Reciprocal Cross-Holding Indicator		This is the Reciprocal cross-holding Indicator		String		1		Yes						No		No						N		0																

		f_reg_cap_invst_ind		Regulatory Capital Investment		Indiactes Whether the exposure is a regulatory investment or not.		String		1		Yes						No		No						N		1								Values permissible are "Y" and "N"								

		f_rw_by_discretion		Risk Weight By Discretion Indicator		This indicates whether the risk weight for the exposure is given by the bank itself. This required for Standardised approach.		String		1		Yes						No		No						N		0																

		f_senior_claim_flag		Seniority Claim Flag		In case of Purchase Receivables, if the purchasing bank is unable to decompose EL into its PD and LGD components in a reliable manner, the risk weight is determined from the corporate risk-weight function using the following specifications: if the bank can demonstrate that the exposures are exclusively senior claims to corporate borrowers, an LGD of 45% can be used, otherwise LGD is 100%. Basel accord para no. 366.		String		1		Yes						No		No						N		0																

		f_short_position_ind		Short Long Position		This Indicates that the derivative position is short or long		String		1		Yes						No		No						N		0																

		f_solvency_ind		Solvency Of Protection Buyer		Indicates the insolvency of the protection buyer while the underlying is still solvent		String		1		Yes						No		No						N		0																

		f_squared_pos_trade_ind		Squared Off Position Trading Indicator		This Indicates whether the transaction has the respective opposite position in trading book		String		1		Yes						No		No						N		0																

		f_superannuation_mbl_cov		Superannuation Or Mbl Covered Flag		Flag to determine whether loan to Financial Institution's own staff is being fully covered by superannuation and/or mortgage of flat/house
		String		1		Yes						No		No						N		0																

		f_trading_book_ind		Trading Book Indicator		Unique Code that identifies the book type (trading or banking).		String		1		Yes						No		No						N		0																

		f_uncond_cancelled_exp_ind		Uncond Cancelled Exp Indicator		An indicator to identify whether an exposure is unconditionally cancellable or not		String		1		Yes						No		No						N		1								Values permissible are "Y" and "N"								

		f_unpaid_premium_ind		Unpaid Premium Indicator		Indicates whether the OTC derivative contract has an unpaid premium or not		String		1		Yes						No		No						N		1								Values permissible are "Y" and "N"								

		n_accrued_interest		Accrued Interest		Accrued Interest - Used for determining EAD		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_acct_seniority		Account Seniority		"This represents the seniority level of the instrument under consideration in the firm's debt structure.Higher the number, more the seniority
"		NUMBER		5		Yes						No		No						N		0																

		n_actual_business_days		Actual Number Of Business Days		Actual Number of Business Days between Remargining for Capital Market Transaction or Revalution for Secured Transaction. This information is required in the volatility hair cut calculation. As per Basel accord para no. 168, When the frequency of remargining or revaluation is longer than the minimum, the minimum haircut numbers will be scaled up depending on the actual number of business days between remargining or revaluation using the square root of time formula.		NUMBER		5		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_alloct_trans_risk_reserve		Allocated Transfer Risk Reserve		Stores Allocated Transfer Risk reserve		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_ccf_own_estimate		Banks Own Estimate Of Ccf Percent		This column stores the Financial Institution's own estimate of CCF percent.
		NUMBER		30		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_coupon_frequency		Coupon Frequency		Stores the coupon frequency of the bond. Needs to be specified as the number corresponding to the frequency as following.  NoFrequency = -1, Once = 0, Annual = 1, Semiannual = 2,   EveryFourthMonth = 3, Quarterly = 4, Bimonthly = 6, Monthly = 12,   Biweekly = 26, Weekly = 52, Daily = 365		NUMBER		5		Yes						No		No						N		1								The values permitted are NoFrequency = -1, Once = 0, Annual = 1, Semiannual = 2,   EveryFourthMonth = 3, Quarterly = 4, Bimonthly = 6, Monthly = 12,   Biweekly = 26, Weekly = 52, Daily = 365								

		n_coupon_rate		Coupon Rate		Coupon Rate of the instrument		NUMBER		11		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_crar_percent		Crar		The claim on Banks will be risk weighted on basis of CRAR percentage 		NUMBER		8		Yes						No		No						N		1		Value should be between  0 and 1														

		n_cust_annual_sales		Customer Annual Sales		Annual sales amount of the customer.		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_designated_maturity		Designated Maturity		This Attribute stores  the benchmark's designated maturity in days. For instance, LIBOR 3M's designated maturity will be stored as 90		NUMBER		5		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_el_best_estimate_percent		El Best Estimate Percent		The percent of expected loss estimated by the bank for an exposure that is in default. 		NUMBER		8		Yes						No		No						N		1		Value should be between  0 and 1														

		n_el_percent		Expected Loss Percent		Applicable in case of retail purchase receivables. Expected Loss expressed in percentage. This is used in place of PD in case of missing PD as per Basel accord para 364.		NUMBER		6		Yes						No		No						N		1		Value should be between  0 and 1														

		n_equity_fair_value		Equity Fair Value		Value of the equity calculated based on fair-value method		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_exp_unrealized_loss_gain		Exposure Unrealized Gain Or Loss		This stores the unrealized losses on the exposure		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_failed_business_days		Failed Business Days		"For Failed Trades siginifies that, number of buisness days delayed after the agreed settlement date(past date). Based on the number of failed business days, positive current exposure is multiplied by different multiplying factor as per Annex 3 Para 7.
PFD Ref: Non Sec STD-Failed Trades."		NUMBER		5		Yes						No		No						N		0																

		n_firm_size		Firm Size		This stores the firm size in terms of assets of the counterparty of an exposure.		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_floating_leg_frequency		Floating Leg Frequency		This Attribute stores  the frequency of the floating leg for the instruments involving floating rate.		NUMBER		5		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_holding_type_cd		Holding Type Code		This stores code whether exposure is available-for-sale, Held for Trading and Held till Maturity. 		NUMBER		5		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_long_run_weighted_avg_lgd		Long Run Weighted Average Lgd		This gives the Long Run Weighted Average LGD. As per Basel accord para no. 367, If the purchasing bank can estimate either the pool’s default-weighted average loss rates given default (as defined in paragraph 468) or average PD in a reliable manner, the bank may estimate the other parameter based on an estimate of the expected long-run loss rate. The bank may (i) use an appropriate PD estimate to infer the long-run default-weighted average loss rate given default, or (ii) use a long-run default-weighted average loss rate given default to infer the appropriate PD.		NUMBER		30		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_max_supervisory_ratio		Maximum Supervisory Ratio		This stores the Maximum supervisory LTV ratio		NUMBER		9		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_net_present_value		Npv		This stores the Net Present Value of Unpaid Premiums(NPV)		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_nth_default		Nth Default Position		Indicates value of n in Nth to default swaps		NUMBER		5		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_otc_derivative_multiplier		Otc Derivative Multiplier		This stores the multiplier in the OTC Derivative Contract for calculating effective notional principal		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_premium_rate		Premium Rate		This Attribute stores  the Premium Rate for Protection.		NUMBER		11		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_provision_amount		Provision Amount		Provision Amount		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_redemption_value		Redemption Value		This Attribute stores  the Redemption value of the instruments with coupon like Bond.		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_reg_cap_partcp_value		Participation Value Of Regulator		Stores the amount of Participation Value for Regulatory Investments		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_settlement_days		Settlement Days		The number of days from issue date till the effective date		NUMBER		2		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_product_type		Product Type Key		This column stores the surrogate key for product type		NUMBER		5		Yes						Yes		No		DIM_PRODUCT_TYPE		N_PROD_TYPE_SKEY		N		1		Value should be  0 or anything above zero														

		n_shareholding_percent		Shareholding Percentage		This stores the Parent Entity's shareholding percentage in the Exposure's Entity		NUMBER		8		Yes						No		No						N		1		Value should be between  0 and 1														

		n_std_business_days		Standard Business Days		This is standard business days for an Instrument represented. PFD Ref: Non Sec STD-Long settlement transactions. This is normally 5 or less than 5 and is used to identify whether a transaction is a Long Settlement transaction or not.		NUMBER		5		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_strike_rate_price		Strike Rate Or Price		The rate/price at which the decision to exercise an instrument will be made in future.		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_supervisory_beta_value		Supervisory Beta Value		Supervisory scaling parameter. It normally has a value of 1.4. PFD Ref: Non Sec STD-Long settlement transactions. As per Basel accord Annex 4 parano. 69, Banks that do not have approval to apply the internal models method for the relevant OTC transactions may use the standardised method. The standardised method can be used only for OTC derivatives; SFTs are subject to the treatments set out under the Internal Model Method of this Annex or under the Part 2, Section II.D, of this Framework. The exposure amount (under the standardised approach for credit risk) or EAD is to be calculated separately for each netting set. It is determined as ? x Estimated standardised exposure.		NUMBER		6		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_swap_rate		Swap Rate		Rate for fixed leg of the swap		NUMBER		10		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_unpaid_premium		Unpaid Premium Amount		Stores the unpaid premiun amount for CDS exposures		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_write_off_amt		Write Off Amount		This stores the amount written off by the bank on an exposure. Refer PFD: IRB - Bank, Sovereign and Corporate. Para 308.		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		v_benchmark_ccy_code		Benchmark Index Currency Code		This Attribute stores  the Bench mark index's currency code.(For example if bench mark is LIBOR USD, this column will hold USD and Interest Rate Code will hold LIBOR)		String		12		Yes						No		No						N		0																

		v_discounting_day_counter		Discounting Day Counter		This Attribute stores  the Business day counter for discounting. The possible values are Actual/360, Actual/365 (Fixed), Actual/Actual, Business/252, Thirty/360		String		160		Yes						No		No						N		0																

		v_issuer_dom_cur_rating_id		Issuer Domestic Currency Rating Identifier		This stores the domestic currency rating identifier for the issuer of the issue or exposure.		String		40		Yes						No		No						N		0																

		v_pool_id		Pool Id		This stores the pool identifier for Purchase Receivables or Sold Credit Protection. This can have the exposure id of the pool record that we receive in the Non Sec exposure from the bank. This will be used to identify the highest K or highest risk weight among the underlying exposures of a pool.		String		40		Yes						No		No						N		0																

		v_securities_guarantor		Securities Guarantor		"This stores the guarantor for the securities. e.g. Central Government - CGG
State Government - SGG
Others - OTH
This is applicable only for India."		String		12		Yes						No		No						N		0																

		v_sov_rating_id		Sovereign Rating Identifier		This identifies the rating of sovereign of the exposure. This is required for standardised approach when bank is using option 1, which is less favourable than the claims that are assigned to soverigns.		String		40		Yes						No		No						N		0																

		v_swap_type		Swap Type		Payer or Receiver		String		40		Yes						No		No						N		0																

		f_comp_major_index_flag		Major Component Index Flag		This column is an indicator for Instruments belonging to major stock exchange index.		String		1		Yes						No		No						N		0																

		f_liquidity_status		Liquidity Status		It will have 'Y' or 'N'. 'Y' means the instrument is liquid and 'N' means it is not liquid.		String		1		Yes						No		No						N		1								Values permissible are "Y" and "N"								

		n_acct_status_skey		Account Status Surrogate Key		This Column Stores unique identifier of Account Status		NUMBER		5		Yes						Yes		No		DIM_ACCT_STATUS		N_ACCT_STATUS_SKEY		DL		1										The value should not be Null						

		n_available_start_date_skey		Available Start Date Key		This stores the date from which the instrument is available for sale.		NUMBER		10		Yes						No		No						N		0																

		n_entity_skey		Legal Entity Surrogate Key		Unique surrogate key for each Legal Entity. It will be joined with DIM_ORG_STRUCTURE.		NUMBER		10		Yes						Yes		No		DIM_ORG_STRUCTURE		N_ENTITY_SKEY		DL		1										The value should not be Null						

		n_liquidation_days		Liquidation Days		The Number of Days for liquidation of an instument.		NUMBER		5		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_maturity_value		Maturity Value		The value of the instrument on maturity.		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_mv_per_unit		Market Value Per Unit		Market value per unit in natural currency		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_underlying_instrument_skey		Instrument Key		This Attribute stores a unique key representing a particular Instrument.
The underlying instument surrogate key which is held as a part of Repo instrument.		NUMBER		10		Yes						Yes		No		DIM_INSTRUMENT_CONTRACT		N_INSTRUMENT_SKEY		N		0																

		n_recovery_rate		Recovery Rate		Recovery Rate		NUMBER		11		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_avg_bal_mtd_lcy		Average Monthly Balance Local Currency		Average Monthly Balance Local Currency		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_eop_bal_lcy		Eop Balance Local Currency		End of Period Balance in Local currency		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		v_iso_currency_cd_r		Iso Curreny Code Receive Leg		ISO Currency code of receive leg		String		6		Yes						No		No						N		1										The value should not be Null						

		f_listing_status		Stock Exchange Listing Status		It refers to whether the stock is listed on a stock exchange or not		String		1		Yes						No		No						N		1								Values permissible are "Y" and "N"								

		n_eff_date_skey		Instrument Effective Date		This is the start date for the instrument which can be different from the date on which it was purchased/undertaken. For instance in case of credit default swaps it is the period from which the protection against default starts.		NUMBER		10		Yes						No		No						N		0																

		n_underlying_haircut_pct		Underlying Instrument Haircut		It is a percentage of discount applied to the underlying instrument of the repo in order to calculate the repo value.		NUMBER		8		Yes						No		No						N		1		Value should be between  0 and 1														

		n_cust_limit		Customer Limit		This is a limit specified against a counterparty. It means that the total value of repo/reverse repo exposure to that counterparty should be within the limit specified.		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_limit_utilization		Limit Utilization		Limit Utilization		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_limit_utilization_lcy		Limit Utilization Lcy		Limit Utilization in Local Currency		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_limit_utilization_rcy		Limit Utilization Rcy		Limit Utilization in Reporting Currency		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_sanctioned_limit_lcy		Sanctioned Limit Lcy		Limit that was sanctioned for this account in case of commitment contracts in Local Currency		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_sanctioned_limit_rcy		Sanctioned Limit Rcy		Limit that was sanctioned for this account in case of commitment contracts in Reporting Currency		NUMBER		22		Yes						No		No						DL		2		Value should be  0 or anything above zero								The value should not be Null. 

Default value should be zero.						

		n_nominal_value_lcy		Nominal Value Lcy		Nominal/Face Value in Local Currency		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_nominal_value_rcy		Nominal Value Rcy		Nominal/Face Value in Reporting Currency		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_maturity_value_lcy		Market Value Lcy		The value of the instrument on maturity in Local Currency		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_maturity_value_rcy		Market Value Rcy		The value of the instrument on maturity in Reporting Currency		NUMBER		22		Yes						No		No						DL		2		Value should be  0 or anything above zero								The value should not be Null. 

Default value should be zero.						

		n_collateral_mkt_value_lcy		Collateral Market Value Lcy		Market value of collateral linked to account in Local Currency		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_collateral_mkt_value_rcy		Collateral Market Value Rcy		Market value of collateral linked to account in Reporting Currency		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		f_facility_commited_flag		Facility Commited Flag		This Column Stores the Flag that indicates if Facility is Committed or not.		String		1		Yes						No		No						N		1								Values permissible are "Y" and "N"								

		f_facility_irrecovarable_flag		Facility Irrecovarable Flag		This Column Stores the Flag that indicates if Facility is Irrevocable or not.		String		1		Yes						No		No						N		1								Values permissible are "Y" and "N"								

		f_held_for_planned_use_flag		Held For Plan Use Flag		This Column Stores the Flag that indicates if Account is Held for Planned Used		String		1		Yes						No		No						N		0																

		f_renewable_flag		Renewable Flag		This Column Stores the Flag that indicates if Facility having Renewable status or not.		String		1		Yes						No		No						N		1								Values permissible are "Y" and "N"								

		f_stability_flag		Stability Flag		This Column Stores the Flag that indicates the Stability of the Account		String		1		Yes						No		No						N		0																

		n_eff_maturity_date_skey		Effective Maturity Date Account		This Column Stores the Effective Maturity Date of the Account		NUMBER		10		Yes						No		No						N		1						This should be greater than the Origination date Skey										

		n_facility_fee_amt		Facility Fee Amount		This Column Store the Fee amount charged in case if Account is of Facility type.		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_mtm_value_lcy		Mtm Value Lcy		This Column Stores the Mark to Market Value of the Account in Local Currency		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_mtm_value_rcy		Mtm Value Rcy		This Column Stores the Mark to Market Value of the Account in Reporting Currency		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_mv_per_unit_lcy		Market Value Per Unit Local Currency		This Column Stores the Per Unit Market Value of the Account in Local Currency		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_mv_per_unit_rcy		Market Value Per Unit Reporting Currency		This Column Stores the Per Unit Market Value of the Account in Reporting Currency		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		f_collateral_cover_short_pos		Collateral Covers Short Position		This Column Stores the Flag that indicates if Collateral of the account is used for covering the short position		String		1		Yes						No		No						N		0																

		f_operational_relationship		Operational Relationship		This Column Stores the Flag that indicates if there is an Operational Relationship between Financial Institution and Customer for the specified account		String		1		Yes						No		No						N		0																

		f_recognised_exchange_listed		Recognised Exchange Listed		This Column Stores the Flag that indicates if underlying Instrument is listed on the recognised exchange		String		1		Yes						No		No						N		1								Values permissible are "Y" and "N"								

		f_sold_exclusively_in_ret_mkt		Sold Exclusively In Retail Market		This Column Stores the Flag that indicates if the Account is sold exclusively in Retail Market		String		1		Yes						No		No						N		0																

		n_callable_period		Callable Period		This Column Stores the Callable Period of the Account		NUMBER		5		Yes						No		No						N		0																

		n_underlying_acct_skey		Underlying Asset Key		This Column Stores the Underlying Asset Skey		NUMBER		10		Yes						No		No						N		0																

		n_withdraw_notice_period		Withdrawal Notice Period		This Column Stores the Withdrawal Notice Period of the Account		NUMBER		5		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_withdraw_penalty		Withdrawal Penalty		This Column Stores the Withdrawal Penalty of the Account		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_max_price_incr_1yr_over_30dy		Maximum Increase Of Price Over A 30-Day Period During 1 Year		This Column Stores Maximum Increase of price over a 30-day period during 1 Year		NUMBER		8		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_repo_limit		Repo Limit		This Column Stores the percentage of the account that can be repo'ed		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_sale_limit		Sale Limit		This Column Stores the percentage of the account that can be sold		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		f_cust_financial_entity_flag		Customer Financial Entity Flag		This Column Stores the Flag that indicatives if Customer Type is a Financial Entity or not		String		1		Yes						No		No						N		1								Values permissible are "Y" and "N"								

		f_issuer_financial_entity_flag		Issuer Financial Entity Flag		This Column Stores the Flag that indicatives if Issuer Type is a Financial Entity or not		String		1		Yes						No		No						N		1								Values permissible are "Y" and "N"								

		n_product_skey		Product Key		This column stores the surrogate key for the product code		NUMBER		14		Yes						Yes		No		DIM_PRODUCT		N_PROD_SKEY		DL		1										The value should not be Null						

		n_int_method		Interest Method		Numeric code for each interest method		NUMBER		5		Yes						Yes		No		DIM_INTEREST_METHOD		N_INT_METHOD		N		0																

		n_holiday_roll_convention_cd		Holiday Roll Convention		This attribute stores numeric identifier for a holiday roll convention. 
This stores a numeric identifier to identify a holiday roll conventions such as Following business day, Modified following business day, Previous business day, Modified previous business day etc.
		NUMBER		5		Yes						Yes		No		DIM_HOLIDAY_ROLLING_CONVENTION		N_HOLIDAY_ROLL_CONVENTION		N		1		Value should be  0 or anything above zero														

		n_ifsb_contract_type_skey		Ifsb Contract Type Skey		This stores a unique key to a bsuiness unit. Used for pillar 3 reporting.		NUMBER		5		Yes						No		No						N		0																

		n_org_unit_skey		Org Unit Surrogate Key		This stores a unique key to a bsuiness unit. Used for pillar 3 reporting.		NUMBER		14		Yes						Yes		No		DIM_ORG_UNIT		N_ORG_UNIT_SKEY		N		0																

		n_reg_fsa_prod_skey		Regulatory Fsa Product Surrogate Key		Unique surrogate key for each FSA line item.		NUMBER		14		Yes						Yes		No		DIM_REG_FSA_PRODUCTS		N_REG_FSA_PROD_SKEY		N		0																

		n_gl_account_skey		Gl Account Surrogate Key		Surrogate key for the balance gl account related to the customer account.		NUMBER		14		Yes						No		No						N		0																

		n_account_country_skey		Account Country Skey		Surrogate key for country code		NUMBER		5		Yes						Yes		No		DIM_COUNTRY		N_COUNTRY_SKEY		DL		1										The value should not be Null						

		n_settlement_country_skey		Settlement Country Key		Surrogate key for country code		NUMBER		5		Yes						Yes		No		DIM_COUNTRY		N_COUNTRY_SKEY		N		0																

		n_accrued_interest_rcy		Accrued Interest In Reporting		Interest due since the principal investment, or since the previous interest payment if there has been one already. This value is stored in reporting currency.		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_percent_owned		Percentage Owned		Percent Owned - Total percent of balance belonging to investors.		NUMBER		8		Yes						No		No						N		1		Value should be between  0 and 1														

		n_tp_effective_date		Transfer Pricing Effective Date		TP Effective Date - Account-level date column which can precede origination date and is used to reference the appropriate yield curve, instead of the origination date.		DATE		NA		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_repurchase_category_skey		Repurchase Category Surrogate Key		This column stores the category from where the account was repurchased. Example - repurchase from GSE, repurchase from private investors etc.		NUMBER		5		Yes						Yes		No		DIM_REPURCHASE_CATEGORY		N_REPURCHASE_CATEGORY_SKEY		N		0																

		n_account_classification_cd		Account Classification Identifier		This column stores the classification of account as per IAS 39/IFRS9 rules. Examples are AFS, HTM etc.		NUMBER		5		Yes						Yes		No		DIM_ACCOUNT_CLASSIFICATION		N_ACCOUNT_CLASSIFICATION_CD		N		0																

		n_acct_portfolio_skey		Account Portfolio Surrogate Key		This Column Stores portfolio surogate key		NUMBER		5		Yes						Yes		No		DIM_ACCT_PORTFOLIO		N_ACCT_PORTFOLIO_SKEY		N		0																

		f_intended_sale_flag		Intended Sale Flag		Flag to indicate if the account has been marked for sale.		String		1		Yes						No		No						N		0																

		f_restructured_flag		Restructured Flag		Flag to indicate if the account has been restructured in the current period.		String		1		Yes						No		No						N		0																

		f_participation_flag		Participation Flag		Flag to indicate if the account is part of the syndicated facility.		String		1		Yes						No		No						N		0																

		n_write_off_amt_rcy		Written Off Amount In Reporting Currency		This column stores the reporting currency equivalent of the written off amount for this account.		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		f_repossession_flag		Repossession Flag		Flag to indicate if any of the collaterals linked to the account has been repossessed.		String		1		Yes						No		No						N		0																

		d_repossession_date		Repossession Date		This column stores the date of repossession in case any o f the collaterals has been repossessed.		DATE		NA		Yes						No		No						N		1						d_repossession_date should be greater than d_purchase_date										

		n_act_sale_proceeds_amt		Actual Sales Proceeds Amount		This column stores the amount that was realized after sales of a leased asset.		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_act_sale_proceeds_amt_rcy		Actual Sales Proceeds In Reporting Currency		This column stores the reporting currency equivalent of amount that was realized after sales of a leased asset.		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_geography_skey		Geography Surrogate Key		This Column Stores Geography surogate key		NUMBER		5		Yes						No		No						N		0																

		n_amortized_cost		Amortized Cost		This column stores amortized cost.		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_credit_loss		Credit Loss Amount		This column stores the credit loss for an account in the current period.		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_credit_loss_rcy		Credit Loss Amount In Reporting Currency		This column stores the credit loss in reporting currency  for an account in the current period.		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_non_credit_loss		Non-Credit Loss Amount		This column stores the non-credit loss (like trading losses, loss due to exchange rate volatiliy etc) for an account in the current period.		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_non_credit_loss_rcy		Non-Credit Loss Amount In Reporting Currency		This column stores the non-credit loss in reporting currency (like trading losses, loss due to exchange rate volatiliy etc) for an account in the current period.		NUMBER		22		Yes						No		No						DL		1		Value should be  0 or anything above zero														

		d_last_noi_date		Last Net Oprating Income Date		This column stores the last date of net oprating income.		DATE		NA		Yes						No		No						N		1						d_last_noi_date should be greater than d_purchase_date										

		n_noi_amt		Net Oprating Income Amount		This column stores the current net oprating income. Includes all operating income, net of operating expenses with the exception of debt service and depreciation. Operating expenses include RE taxes (but not income taxes), Insurance, common area maintenance, utilities, replacement reserves, management fees, admin/accounting/legal. The NOI should represent the financial information submitted by the borrower to the bank as part of the underwriting decision at origination or renewal, which may or may not be the same operating information used in the appraisal.		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_channel_skey		Acquisition Channel Surrogate Key		This column stores Origination or Sales channel surrogate key.		NUMBER		5		Yes						Yes		No		DIM_CHANNEL		N_CHANNEL_SKEY		DL		1										The value should not be Null						

		n_no_of_times_rollover		Cumulative Roll-Over Count		This stores the account No. of times rollover.		NUMBER		5		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_overdue_prin_amt		Principal Amount Overdue		This stores the principal amount overdue.		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_overdue_int_amt		Interest Amount Overdue		This stores the overdue interest amount.		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_limit_last_modify_date_skey		Account Credit Limit Modified Date Key		This stores the date on which the latest credit limit revision was made for the account.		NUMBER		10		Yes						No		No						N		0																

		n_write_off_date_skey		Write-Off Date Key		This stores the account write-off date.		NUMBER		10		Yes						No		No						DL		2						This should be greater than the Origination date Skey
Should be non null if the n_write_off_reason_skey is non null				The value should not be Null						

		f_service_chgs_waiver_flag		Service Charges Waiver Flag		This stores the account service charges waiver indicator. Y- Yes, N-No		String		1		Yes						No		No						N		1								Values permissible are "Y" and "N"								

		n_overdue_days_prin_curr		Principal Dpd In Current Period		This stores the days past due for principal component of the account outstanding in current period.		NUMBER		5		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_overdue_amount_prin_lcy		Principal Amount Overdue In Local Currency		This stores the amount overdue for principal component of the account in local currency.		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_overdue_days_int_curr		Interest Dpd In Current Period		This represents amount overdue for principal  component of the account.		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_overdue_amount_int_lcy		Interest Amount Overdue In Local Currency		This represents amount overdue for interest  component of the account in local currency.		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_last_delq_date_skey		Last Delinquency Date Key		This stores the last delinquency date.		NUMBER		10		Yes						No		No						N		0																

		d_int_suspended_date		Interest Suspended Date		This stores the date on which the interest on the account is suspended.		DATE		NA		Yes						No		No						N		1						d_int_suspended_date should be greater than d_purchase_date										

		n_revised_renewal_date_skey		Revised Renewal Date Key		This stores the date on which renewal date is revised.		NUMBER		10		Yes						No		No						N		0																

		n_value_date_skey		Account Value Date Key		This stores the relevant for cases like term deposits, where the account may be opened prior the date the amount is credited into the account.		NUMBER		10		Yes						No		No						N		1						This should be greater than the Origination date Skey										

		n_interest_bm_rate		Account Interest Benchmark Rate		This stores the benchmark rate.		NUMBER		11		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_total_fee_chgs_amt		Total Fee Charges Amount		This stores the total fee charges.		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_pre_closure_balance		Pre-Closure Balance		Attribute captures the Pre-closure Balance of the account just before the account was closed.		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		v_line_code		Line Code		This stores the credit line to which the account is linked.		String		80		Yes						No		No						N		0																

		n_prepayment_date_skey		Pre-Payment Date Key		This stores the date of the prepayment.		NUMBER		10		Yes						No		No						N		1						This should be greater than the Origination date Skey										

		n_prepayment_amount		Pre-Payment Amount		This stores the prepayment amount.		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_credit_score		Account Credit Score		Credit score given to the account.		NUMBER		5		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_prepay_reason_skey		Prepayment Reason Surrogate Key		This stores the surrogate key for prepayment reason codes		NUMBER		5		Yes						No		No						N		0																

		n_dealer_skey		Dealer Surrogate Key		This stores the surrogate key for the trading desk dealer		NUMBER		5		Yes						No		No						N		0																

		f_refinance_flag		Refinance Flag		Flag to identify if the account has been refinanced. Y-Yes, N-No		String		1		Yes						No		No						N		1								Values permissible are "Y" and "N"								

		n_prin_writeoff_amt		Account Principal Writeoff Amount		This stores the principal component of the write-off amount		NUMBER		22		Yes						No		No						DL		3		Value should be  0 or anything above zero				Should be non null if the n_write_off_reason_skey is non null				The value should not be Null						

		n_credit_officer_skey		Credit Officer Surrogate Key		This stores the surrogate key for credit officer		NUMBER		5		Yes						No		No						N		0																

		n_int_accrued_itd		Interest Accrued - Itd		This stores the balance of the interest accrued in the account since inception		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_age_on_book		Age On Book		This is the age on book band code.		NUMBER		5		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_write_off_reason_skey		Write-Off Reason Surrogate Key		This column stores the surrogate key for the write-off reason code		NUMBER		5		Yes						No		No						DL		1										The value should not be Null						

		n_writedown_amt		Total Writedown Amount		This stores the total write down amount		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_prov_made_date_skey		Provision Made Date Key		This stores the provision made date.		NUMBER		10		Yes						No		No						N		1						This should be greater than the Origination date Skey										

		n_provisions_made_itd		Provisions Made - Itd		This stores the total provisions made since inception		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		f_atm_facility		Flag Atm Facility		This indicates the ATM facility.		String		1		Yes						No		No						N		0																

		f_internet_facility		Flag Internet Facility		This indicates the internet facility.		String		1		Yes						No		No						N		0																

		f_pos_facility		Flag Point Of Sales Facility		This indicates the point of sales facility.		String		1		Yes						No		No						N		0																

		f_tb_facility		Flag Tele Banking Facility		This indicates the telebank facility.		String		1		Yes						No		No						N		0																

		v_master_agreement_code		Master Agreement Code		This is the master agreement code for the account.		String		40		Yes						No		No						N		0																

		n_reinstated_date_skey		Date Of Account Reinstatement Key		This is the date on which the account is re-instated.		NUMBER		10		Yes						No		No						N		0																

		v_ownership_type		Account Ownership Type		This refers to the account ownership type, like custodian, single, joint, etc.		String		30		Yes						No		No						N		0																

		f_employee_flag		Employee Opened Flag		This indicates whether or not the  account was opened for the employee. Y-Yes, N-No		String		1		Yes						No		No						N		1								Values permissible are "Y" and "N"								

		n_campaign_skey		Campaign Surrogate Key		This stores the campaign id surrogate key		NUMBER		5		Yes						No		No						N		0																

		n_sales_rep_skey		Sales Representative Skey		This stores the sales rep id surrogate key		NUMBER		10		Yes						No		No						N		0																

		n_ret_offer_type_skey		Retention Offer Type Surrogate Key		This stores the retention offer type surrogate key		NUMBER		5		Yes						No		No						N		0																

		f_cust_referred_ind		Customer Referred Indicator		This indicates if the Customer was referred by an existing customer of the Financial Institution or an employee. Not sourced through external Sales Channel		String		1		Yes						No		No						N		0																

		n_service_rep_skey		Service Representative Surrogate Key		This stores the service rep id surrogate key		NUMBER		5		Yes						No		No						N		0																

		n_prev_account_number_skey		Previous Account Number Surrogate Key		Attribute stores the Previous Account Number surrogate key.		NUMBER		10		Yes						No		No						N		0																

		v_counter_party_acct_no		Counter Party Account Number		This refers the counter-party account number.		String		40		Yes						No		No						N		0																

		n_write_off_amt_lcy		Write Off Amount Local Currency		This stores the amount written off by the bank on an exposure in local currency. Refer PFD: IRB - Bank, Sovereign and Corporate. Para 308.		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_recovered_amt		Account Recovered Amount		This column stores the total dollar amount of any balance recovery collected during the month from previously charged-off loans for the segment as of month-end. For the delinquency status segment, categorize recoveries by their delinquency status at charge-off.		NUMBER		22		Yes						No		No						DL		2		Value should be  0 or anything above zero								The value should not be Null						

		n_partner_skey		Partner Surrogate Key		This attribute stores the surrogate key of the partner		NUMBER		10		Yes						Yes		No		DIM_PARTNER		N_PARTNER_SKEY		N		0																

		n_cdr_percent		Cohort Default Rate		This contains the cohort default rate of the account.		NUMBER		11		Yes						No		No						DL		1		Value should be between  0 and 1														

		d_noi_date		Net Oprating Income Date		This stores the date of net oprating income for a collateral.		DATE		NA		Yes						No		No						N		1						d_noi_date should be greater than d_purchase_date										

		n_total_revenue		Account Total Revenue		This stores the account income received from the account.		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_cust_net_revenue_amt		Account Customer Net Revenue		Total revenue less the loss/expenses and taxes incurred for that account at customer level.		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		v_payment_mode		Mode Of Payment		This attribute identifies the way a customer might use to repay the borrowings such as cash, check, ECS debit etc		String		40		Yes						No		No						N		0																

		n_writeback_date_skey		Account Writeback Date Skey		This stores the account write-back date.		NUMBER		10		Yes						No		No						N		0																

		n_total_writeback_amt		Total Writeback Amount		This stores the total writeback amount.		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		f_account_insurance_flag		Account Insurance Flag		This indicates whether/not the account has bought insurance. Y-Yes, N-No		String		1		Yes						No		No						N		1								Values permissible are "Y" and "N"								

		n_int_paid_itd		Account Interest Paid Itd		This is the account interest paid inception till date. Interest is paid by the customer on the exposure.		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_loan_loss_reserve		Allowance For Loan And Lease Loss		This stores the Allowance for Loan and Lease Losses. It is not same as provision amount.		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_acct_prin_recovery_bal		Principal Recovery Amount		This stores the amount of principal recovery		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_acct_int_recovery_bal		Interest Recovery Amount		This stores the amount of interest recovery		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_freq_of_revolve		Frequency Of Revolve		This attribute stores frequency of revolve.		NUMBER		5		Yes						No		No						DL		1		Value should be  0 or anything above zero														

		n_revolve_amount		Revolve Amount		This attribute stores revolve amount.		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_eop_transfer_bal		Account Outstanding Transfer Balance		This stores the outstanding balance of accounts with balance transfer at month end		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_cyc_bal		Account Cycle Balance		This stores the account cycle balance.		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_eop_amt_pymt		Payment Amount		This stores the payment made at month end		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_eop_amt_pymt_bounced		Payment Amount Bounced Ctd		This stores the payments bounced  during current cycle		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_amt_annual_fee		Annual Fee		This stores the annual fee payable to the financial institution.		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_amt_joining_fee		Joining Fee		This stores the joining fee payable to the financial institution.		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_eop_amt_late_fee		Late Fee - Month End		This stores the fee payable to the financial institution for late payments.		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_retail_int_chg_bal		Interest Charges Assessed Ctd - Retail Transactions		This stores the interest charges assessed on accounts with retail transactions		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_cash_int_chg_bal		Interest Charges Assessed Ctd - Cash Transactions		This stores the interest charges assessed on accounts with cash transactions		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_tot_incr_amount		Total Increase Amount		This stores the total amount increased in the credit limit of the card holder		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_tot_decr_amount		Total Decrease Amount		This stores the total amount decreased in the credit limit of the card holder		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_cyc_amt_pymt		Payment Amount Ctd		This stores the payment made at cycle end		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_cyc_amt_pymt_bounced		Bounced Payment Amount - Cycle End		This stores the bounced payment amount at the end of the cycle		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_delq_band_skey		Delinquency Band Key		This column stores the delinquency band of the account, if delinquent.		NUMBER		5		Yes						Yes		No		DIM_BANDS		N_BAND_SKEY		N		0																

		n_loan_vintage_skey		Loan Vintage Surrogate Key		Attribute captures Band Surrogate Key		NUMBER		5		Yes						Yes		No		DIM_BANDS		N_BAND_SKEY		N		0																

		n_non_performing_category_skey		Non Performing Category Surrogate Key		Stores the Surrogate key corresponding to values of Non Performing Category stored in Non Performing Type Dimensions.		NUMBER		10		Yes						Yes		No		DIM_NON_PERFORMING_CATEGORY		N_NON_PERFORMING_CATEGORY_SKEY		N		0																

		n_credit_quality_type_skey		Credit Quality Surrogate Key		This stores the Surrogate Key of Credit Quality of the Exposures		NUMBER		10		Yes						Yes		No		DIM_CREDIT_QUALITY_TYPE		N_CREDIT_QUALITY_TYPE_SKEY		N		0																

		n_external_credit_score		External Credit Score		Stores the Credit Score of the Customer derived from an external Credit Rating Agency, for example FICO		NUMBER		5		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_purchase_amount		Sop 03-3 Purchase Amount		Stores the amount paid for SOP 03-3 related exposures in natural currency. This amount is not the same as the Balance Outstanding of such SOP 03-3 exposures. 		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_direct_soft_exposure		Direct Soft Exposure Amount		This stores the limit amount which is pre approved, but not adviced to the customer. This is over and above the existing limits.		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_principal_amt_due		Principal Amount Due		Attribute captures the principal amount that is due to be paid by the customer on an account. Eg. Principal component in the EMI (equated monthly instalment). Overdue principal is different as the account is in delinquent state when the overdue amount is calculated.		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_interest_amt_due		Interest Amount Due		Attribute captures the interest amount that is due to be paid by the customer on an account. Eg. Interest component in the EMI (equated monthly instalment). Overdue interest is different as the account is in delinquent state when the overdue amount is calculated.		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_reserve_amt		Reserve Amount		Stores the Reserve Amount for the account in Natural Currency.		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_max_lifetime_dpd		Maximum Lifetime Dpd		This stores the maximum DPD that the account had ever reached in its lifetime.		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_eop_sales		Total Sales Mtd		This stores the total sales value at month end		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_amt_insurance_income		Insurance Income		This stores the insurance income from the account		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_rating_skey		Rating Surrogate Key		Unique numeric code for credit rating surrogate key		NUMBER		5		Yes						Yes		No		DIM_CREDIT_RATING		N_CREDIT_RATING_SKEY		N		0																

		n_interest_type		Interest Type		This column stores the numeric identifier for the interest type.		NUMBER		5		Yes						Yes		No		DIM_INTEREST_TYPE		N_INTEREST_TYPE		DL		0																

		n_market_value		Market Value		This stores the market value of the instrument as on the As-of-Date. Market value of most of the instrument is generally available in the open market, especially when they are freely tradable. If not, then the market values needs to be computed using some standard valuation techniques. Sometimes, traders can provide marks as well - called indicative marks when there is no model to assess these		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_insured_amt		Insured Amount		This attribute stores the amount which is insured for corresponding account.		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_referral_lob_skey		Referral Line Of Business		This stores a unique key representing a particular Line of Bussiness.		NUMBER		10		Yes						Yes		No		DIM_LOB		N_LOB_SKEY		N		0																

		n_business_unit_skey		Business Unit Unique Surrogate Key		This stores a unique key to a bsuiness unit. Used for pillar 3 reporting.		NUMBER		14		Yes						No		No						N		0																

		f_planned_loan_tranf_ind		Planned Loan Transfer Indicator		This column store the intention of said entity to sell / securitize the said loan in future and are out of any agreement as of now.		String		1		Yes						No		No						N		0																

		n_loan_recourse_type_skey		Loan Recourse Type Surrogate Key		"This column stores the reference to the loan recourse type. Possible values can be interest only recourse / partial recourse. 
Interest and principle recourse / Full recourse. "		NUMBER		10		Yes						Yes		No		DIM_LOAN_RECOURSE_TYPE		N_LOAN_RECOURSE_TYPE_SKEY		N		0																

		n_repurchase_party_skey		Repurchase Identifier Surrogate Key		This column stores the reference to the party from which said entity has repurchased the particular loan. This party may be servicer or federal agency like FNMA etc.		NUMBER		10		Yes						Yes		No		DIM_PARTY		N_PARTY_SKEY		N		0																

		d_purchase_date		Purchase Date		This column stores the account Purchase date. Account are acquired either by acquisition or purchase. 		DATE		NA		Yes						No		No						N		1						d_purchase_date should be lesser than d_repossession_date										

		d_foreclosure_initiated		Foreclosure Initiated Date		This column stores the Foreclosure Initiated Date. Indicates Foreclosure in process. 		DATE		NA		Yes						No		No						N		1						d_foreclosure_initiated should be less than d_foreclosure_completed										

		d_foreclosure_completed		Foreclosure Completed Date		This column stores the Foreclosure Completed Date. Indicates Foreclosure is completed. 		DATE		NA		Yes						No		No						N		1						d_foreclosure_completed should be greater than d_foreclosure_initiated										

		n_loss_mitigation_prg_skey		Loss Mitigation Program Surrogate Key		This column stores the surrogate key for Loss Mitigation Program.		NUMBER		10		Yes						Yes		No		DIM_LOSS_MITIGATION_PROGRAM		N_LOSS_MITIGATION_PRG_SKEY		N		0																

		n_interest_reserve_amt		Interest Reserve Amount		"This column stores the dollar amount of remaining Interest rate reserves. Interest reserves would represent only those funds remaining from the original construction commitment to be used to pay interest during the construction and lease-up phases. If a participation, prorate based on your share of the credit.
An interest reserve account is another line item in the cost breakdown that is used to pay interest during the construction period.  A construction loan with an interest reserve account essentially uses borrowed funds to pay interest on itself.  Interest is estimated based on the expected rate during construction, the expected construction period, the loan balance at the beginning, and the final construction loan amount.  It is usually assumed that more money will be disbursed in the early parts of the build rather than linearly throughout construction.  With these parameters, total expected interest can be estimated, and an interest reserve amount can be added to the cost breakdown"		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_highest_dpd		Highest Number Of Days Past Due		"This column stores the longest number of days principal and/or interest payments are past due, if such payments are past due 30 days or more.
If payments are not past due 30 days or more, enter zero."		NUMBER		22		Yes						No		No						N		0																

		n_realized_pnl_amt		Realized Gain And Loss Amount		This column stores the Realized Gains/Losses From Sales of Securities for the Reporting Quarter		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		f_managed_account_flag		Managed Account Flag		This column indicates if particular account is managed or not. Here “managed” refers to loans originated by the Bank Holding Company, including securitized loans put back on the books due to ASC Topics 860 and 810 (FAS 166/167). However it does not include loans that were originated by a third party and only serviced by the BHC.		String		1		Yes						No		No						DL		1								Values permissible are "Y" and "N"								

		n_fico_score		Fico Score		This column stores the current FICO score of the account.		NUMBER		5		Yes						No		No						DL		1		Should be a positive number														

		v_ext_credit_score_source		External Credit Score Source		This column stores the current external credit score. 		String		80		Yes						No		No						N		0																

		f_frozen_for_fraud_flag		Frozen For Fraud Flag		This column indicates if said card account is frozen due to fraud. 		String		1		Yes						No		No						N		0																

		n_lease_residual_amount		Lease Residual Amount		This column stores the total projected value of lease at termination. Only calculated for leased vehicles.		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_curr_combined_ltv		Current Combined Ltv		"This column will store current Combined Loan to value ration for a given account. The current combined loan-to-value (CLTV) ratio is the current first loan amount and any junior liens at the time of origination divided by the lesser of the selling price or the appraised value of the property securing the mortgage.
This field may be provided on a best efforts basis for loans serviced for others and loans acquired through mergers and acquisitions"		NUMBER		22		Yes						No		No						DL		1		Value should be  0 or anything above zero														

		n_bankruptcy_chapter_skey		Bankruptcy Chapter Surrogate Key		This column stores the unique reference to the bankruptcy chapter filed by customer of the said account. 		NUMBER		3		Yes						Yes		No		DIM_BANKRUPTCY_CHAPTER		N_BANKRUPTCY_CHAPTER_SKEY		N		0																

		v_indemnified_acct_number		Indemnified Account Surrogate Key		This column stores the underlying SFT transaction account no which is being indemnified		String		50		Yes						No		No						N		0																

		n_indemnified_party_skey		Indemnified Party Surrogate Key		This column stores the party which is been indemnified as a part of SFT transaction		NUMBER		10		Yes						Yes		No		DIM_PARTY		N_PARTY_SKEY		N		0																

		n_indemnified_amount		Indemnified Amount		This column stores the amount indemnified		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														

		n_coll_reinvestment_mkt_value		Collateral Reinvestment Market Value		This column stores the underlying SFT transaction account no which is being indemnified		NUMBER		22		Yes						No		No						N		1		Value should be  anything above zero														

		n_realized_gain_loss_amt		Realized Gain Loss Amount		This column stores the realized gain and loss amount.		NUMBER		22		Yes						No		No						N		1		Value should be  0 or anything above zero														
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		Table Description		Entity captures different attributes pertaining to raw customer data received from source system.







		Column Name		Description		Comments		Data Type		Length		Nullable?		Default Value		Static LOV?		Dynamic LOV?		Is PK?		Reference Table		Reference Column		UDP		No of DQ Checks		Range Check		Data length Check		Column reference check		LOV Check		Null value check		Blank Value		Referential integrity Check		Custom Check

		n_mis_date_skey		Extraction Date Surrogate Key		The date for which processing is commenced. Usually the end of business day of the month.		NUMBER		10		No								Yes						N		0																

		n_cust_skey		Customer Surrogate Key		This stores the surrogate key for the customer. This will be referred as n_entity where entity is referred.		NUMBER		10		No								Yes						DL		0																

		n_channel_skey		Acquisition Channel Surrogate Key		Attribute captures the channel through which customer was acquired.		NUMBER		5		Yes								No						N		0																

		n_cust_tot_fees_all_hldgs		Total Fees From  All Holdings		This stores the total fees from all holdings of the customer, including primary and secondary. This includes fees ,charges levied,commissions etc.		NUMBER		22		Yes								No						N		0																

		n_cust_no_accounts		No. Of Open Accounts		This stores the No. of accounts/contracts held by the customer.		NUMBER		3		Yes								No						N		0																

		f_cust_closed_ind		Closed Customer Indicator		This stores the flag which indicates if the customer closed his relationship with the Financial Institution (during the particular processing period) or not. For example, if the customer closes his relationship with the Financial Institution during a particular processing period, then this attribute will store Y.		String		1		Yes								No						N		1								Values permissible are "Y" and "N"								

		f_cust_new_customer_ind		New Customer Indicator		This stores the flag which indicates if the customer is a new customer (for the particular processing period) or not. For example, if the customer is a new customer for the particular processing period, then this attribute will store 'Y'.		String		1		Yes								No						N		1								Values permissible are "Y" and "N"								

		n_cust_eop_dr_balance		Eop Debit Balance		This stores the debit balance outstanding in the accounts of the customer as at the end of the processing period.		NUMBER		22		Yes								No						N		0																

		n_cust_pre_closure_balance		Pre Closure Balance		This stores the net balance outstanding in the accounts of the customer, prior to closure of the last account of the customer.		NUMBER		22		Yes								No						N		0																

		n_cust_eop_cr_balance		Eop Credit Balance		This stores the credit balance outstanding in the accounts of the customer as at the end of the processing period.		NUMBER		22		Yes								No						N		0																

		n_cust_age_on_book		Age On Book		This stores the age on book of the customer. It  refers to the No. of completed months since the first account was opened by the customer/the customer start date.		NUMBER		10		Yes								No						N		0																

		n_cust_max_asset_balance		Maximum Asset Balance During The Period		This stores the maximum asset balance during the period.		NUMBER		22		Yes								No						N		0																

		n_cust_min_liab_balance		Minimum Liability Balance During The Period		Minimum Liability Balance During the Period		NUMBER		22		Yes								No						N		0																

		n_cust_min_asset_balance		Minimum Asset Balance During The Period		This stores the minimum asset balance during the period.		NUMBER		22		Yes								No						N		0																

		n_cust_max_liab_balance		Maximum Liability Balance During The Period		This stores the maximum liability balance during the period.		NUMBER		22		Yes								No						N		0																

		n_cust_no_of_try_products		No. Of Treasury Products Held		This stores the No. of treasury product used by a customer - e.g forex purchases, forwards etc.		NUMBER		3		Yes								No						N		0																

		n_cust_limit_utilizations		Total Utilized Amount		This stores the amount actually utlized out of the lending line extended to the customer
derived by adding all the limit utilizations across all the lines issued to a customer, here assumed to be in local currency.		NUMBER		22		Yes								No						N		0																

		n_cust_group_limit		Customer Group Limit		This stores the total lending limit for the group to which the customer belongs. This is more applicable to  a corporate customer.		NUMBER		22		Yes								No						N		0																

		f_cust_dormancy_ind		Customer Dormancy Indicator		This stores the flag to indicate customer dormancy.		String		1		Yes								No						N		0																

		n_cust_limit_lcy		Customer Limit Amount Lcy		This stores the overall customer limit in local currency.		NUMBER		22		Yes								No						N		0																

		n_total_credit_exp_lcy_curr		Current Credit Exposure Lcy		This stores the total current credit exposure of the customer in local currency.		NUMBER		22		Yes								No						N		0																

		n_curr_coll_value_lcy		Current Collateral Value Lcy		This stores the total current collateral value in local currency for the customer.		NUMBER		22		Yes								No						N		0																

		n_tot_prov_lcy		Provision Made Lcy		This stores the total provision amount for the customer in local currency.		NUMBER		22		Yes								No						N		0																

		n_tot_write_off_lcy		Amount Written Off Lcy		This stores the total write-off amount for the customer in local currency.		NUMBER		22		Yes								No						N		0																

		n_overdue_amt_prin_lcy		Principal Overdue Amount Lcy		This stores the total overdue principal amount for the customer in local currency.		NUMBER		22		Yes								No						N		0																

		n_overdue_amt_int_lcy		Interest Overdue Amount Lcy		This stores the total overdue interest amount for the customer in local currency.		NUMBER		22		Yes								No						N		0																

		n_tot_rec_prin_lcy		Principal Received Lcy		This stores the total recovered principal amount for the customer.		NUMBER		22		Yes								No						N		0																

		n_tot_rec_int_lcy		Interest Received Lcy		This stores the total recovered interest amount for the customer.		NUMBER		22		Yes								No						N		0																

		n_amt_due_prin_lcy		Principal Amount Due Lcy		This stores the total due principal amount for the customer.		NUMBER		22		Yes								No						N		0																

		n_amt_due_int_lcy		Interest Amount Due Lcy		This stores the total due interest amount for the customer.		NUMBER		22		Yes								No						N		0																

		n_loan_value_ratio		Loan To Collateral Value Ratio		This stores the loan to collateral value ratio .		NUMBER		22		Yes								No						N		0																

		n_util_percent		Limit Utilization Percent		This stores the ratio of credit exposure to total credit limit for the customer.		NUMBER		22		Yes								No						N		0																

		v_ratg_curr_code		Current Period Credit Rating		This stores the code for current customer rating.		String		40		Yes								No						N		0																

		n_cust_turnover		Customer Turnover		This stores the customer turnover.		NUMBER		22		Yes								No						N		0																

		n_cust_equity_capital		Customer Equity Capital		This stores the customer equity capital.		NUMBER		22		Yes								No						N		0																

		n_cust_net_worth		Customer Net Worth		This stores the customer net worth.		NUMBER		22		Yes								No						N		0																

		n_cust_tot_rev		Customer Total Revenue		This stores the customer total revenue.		NUMBER		22		Yes								No						N		0																

		n_cust_turnover_band_skey		Customer Turnover Band Surrogate Key		This stores the customer turnover band.		NUMBER		5		Yes								No						N		0																

		n_cust_eq_capital_band_skey		Customer Equity Capital Band Surrogate Key		This stores the customer equity captial band.		NUMBER		5		Yes								No						N		0																

		n_group_equity_capital		Group Equity Capital		This stores the group equity capital.		NUMBER		22		Yes								No						N		0																

		n_cust_annual_income		Customer Annual Income		This stores the customer annual income.		NUMBER		22		Yes								No						N		0																

		n_cust_cnr		Customer Cnr		This stores the customer CNR.		NUMBER		22		Yes								No						N		0																

		n_cust_dsr		Customer Dsr		This stores the customer DSR.		NUMBER		22		Yes								No						N		0																

		v_relationship_manager_code		Relationship Manager Code		This stores the Relationship Manager Code		String		40		Yes								No						N		0																

		n_cust_gender_skey		Gender Surrogate Key		This stores the surrogate key of gender		NUMBER		5		Yes								No						N		0																

		n_cust_profession_skey		Customer Profession Surrogate Key		This store the surrogate key for the profession code		NUMBER		5		Yes								No						N		0																

		n_att_reason_skey		Attrition Reason Surrogate Key		This stores the att reason surrogate key		NUMBER		5		Yes								No						N		0																

		n_ltv_band_skey		Ltv Band Surrogate Key		This stores the LTV Band Code key		NUMBER		5		Yes								No						N		0																

		n_exp_band_skey		Exp Band Surrogate Key		This stores the Exp Band Code Key		NUMBER		5		Yes								No						N		0																

		n_eq_cap_band_skey		Band Code Surrogate Key		This stores the Band Code Key		NUMBER		5		Yes								No						N		0																

		n_turnover_band_skey		Turnover Band Surrogate Key		This stores the Turnover Band Code Key		NUMBER		5		Yes								No						N		0																

		n_util_band_skey		Util Band Surrogate Key		This stores the Util Band Code Key		NUMBER		5		Yes								No						N		0																

		n_cust_industry_skey		Industry Code Surrogate Key		This stores the industry code surrogate key.		NUMBER		5		Yes								No						N		0																

		n_cust_education_skey		Customer Education Code Surrogate Key		This stores the customer education code surrogate key.		NUMBER		5		Yes								No						N		0																

		n_asset_size_band_skey		Asset Size Band Surrogate Key		This stores the Asset Size Band Code Key		NUMBER		5		Yes								No						N		0																

		n_liab_size_band_skey		Liability Size Band Surrogate Key		This stores the Liability Size Band Code Key		NUMBER		5		Yes								No						N		0																

		n_fee_size_band_skey		Fee Size Band Surrogate Key		This stores the Fee Size Band Code Key		NUMBER		5		Yes								No						N		0																

		n_cnr_band_skey		Cnr Band Surrogate Key		This stores the Customer Net Revenue Band Code Key		NUMBER		5		Yes								No						N		0																

		n_migration_skey		Migration Surrogate Key		This stores the Migration Key		NUMBER		5		Yes								No						N		0																

		n_branch_skey		Branch Surrogate Key		This stores the surrogate key of the branch		NUMBER		5		Yes								No						N		0																

		n_cust_age		Customer Actual Age		This stores the Customer Actual Age.		NUMBER		5		Yes								No						N		0																

		n_age_on_book_band_skey		Age On Book Band Key		This is the age on book band code. It is ideally a simple integer value.		NUMBER		5		Yes						Yes		No		DIM_BANDS		N_BAND_SKEY		N		0																

		n_cust_age_band_skey		Age Band Key		This stores the age band code for a pair of lower and upper bound ages.		NUMBER		5		Yes						Yes		No		DIM_BANDS		N_BAND_SKEY		N		0																

		n_cust_income_band_skey		Income Band Key		This stores the income band code for a pair of lower and upper bound incomes. This is ideally an integer that is propogated to the fact entities.		NUMBER		5		Yes						Yes		No		DIM_BANDS		N_BAND_SKEY		N		0																

		n_prepmt_score_band_skey		Prepayment Score Band Key		This stores the prepayment band code for a pair of lower and upper bound prepayment scores. This is ideally an integer that is propogated to the fact entities.		NUMBER		5		Yes						Yes		No		DIM_BANDS		N_BAND_SKEY		N		0																

		n_tot_earnings		Total Earnings		This stores the total earnings that the Financial Institution has earned from this customer till date		NUMBER		22		Yes								No						N		0																

		n_avg_cr_bal		Average Credit Balance		This stores the Average Credit Balance		NUMBER		22		Yes								No						N		0																

		n_avg_dr_bal		Average Debit Balance		This stores the Average Debit Balance		NUMBER		22		Yes								No						N		0																

		n_avg_net_revenue		Average Net Revenue		This Stores Average Net Revenue Value		NUMBER		22		Yes								No						N		0																

		v_offer_affinity_type		Offer Affinity Type		This stores the Offer Affinity Type.		String		40		Yes								No						N		0																

		f_delq_ind		Delinquency Indicator		This Stores the Deliquency Indicator		String		2		Yes								No						N		0																

		n_cust_tot_asset_balance		Customer Total Asset Balance		This stores the customer total asset balance.		NUMBER		22		Yes								No						N		0																

		n_cust_tot_liability_balance		Customer Total Liability Balance		This stores the customer total liability balance		NUMBER		22		Yes								No						N		0																

		n_tot_delq_days		Total Delinquent Days		This stores Total Deliquency days		NUMBER		5		Yes								No						N		0																

		n_risk_score		Customer Risk Score		Risk Score for a customer		NUMBER		10		Yes								No						N		0																

		n_cust_risk_score_band_skey		Customer Risk Score Band Surrogate Key		This stores customer risk score band surrogate key.		NUMBER		5		Yes								No						N		0																

		n_delq_band_skey		Current Delinquency Band Surrogate Key		Stores the maximum of the current delinquency band code of the accounts that the customer is having.		NUMBER		5		Yes								No						N		0																

		v_cust_type		Customer Type		This stores the customer classification as to whether customer is normal, PDO, NAB or write-off.		String		40		Yes								No						N		0																

		n_cust_score		Customer Score		This stores the customer score.		NUMBER		5		Yes								No						N		0																

		n_cust_type_skey		Customer Type Surrogate Key		This stores a unique key representing a particular Customer Type.		NUMBER		5		Yes						Yes		No		DIM_CUSTOMER_TYPE		N_CUST_TYPE_SKEY		N		0																

		n_vintage_skey		Vintage Skey		This stores the vintage surrogate key.		NUMBER		5		Yes								No						N		0																

		n_manager_skey		Account Manager Surrogate Key		This stores the account manager surrogate key.		NUMBER		5		Yes								No						N		0																

		n_data_source_cd		Data Source Code		Code of the source system from which data is sourced.		NUMBER		5		Yes								No						N		0																

		n_marital_status_skey		Marital Status Surrogate Key		This stores the marital status surrogate key.		NUMBER		5		Yes								No						N		0																

		n_pd_percent		Probability Of Default Percent		This stores the Probability of Default of the customer expressed in decimal value.		NUMBER		10		Yes								No						DL		2		Value should be between  0 and 1								The value should not be Null						

		n_cust_limit		Customer Limit Amount		This stores the maximum customer borrowing limit .		NUMBER		22		Yes								No						N		0																

		n_parent_pd_percent		Parent Pd Percent		This stores the Probability of Default of the Parent entity of the customer, stored in decimal value.		NUMBER		10		Yes								No						N		0																

		n_repossessed_real_estate		Repossessed Real Estate		Repossessed Real Estate are the one which bank has acquired due to foreclosure. This Stores the amount of property bank has owned of the customer due to foreclosure of an account.		NUMBER		22		Yes								No						N		0																

		n_household_income_amt		Customer Household Income Amount		Stores the annual income of all the members of the family of the customer.		NUMBER		22		Yes								No						N		0																

		n_external_credit_score		External Credit Score		Stores the Credit Score of the Customer , provided by an external agency, for ex: FICO		NUMBER		5		Yes								No						N		0																

		f_highly_leveraged_customer		Highly Leveraged Customer		A flag indicating if  a customer is highly leveraged or not. Customer is considered highly leveraged when there has been excessive debt onboarded to substitute capital of the customer.		String		1		Yes								No						N		0																

		n_rating_skey		Rating Surrogate Key		This is the surrogate key corresponding to the Rating Code.		NUMBER		5		Yes						Yes		No		DIM_CREDIT_RATING		N_CREDIT_RATING_SKEY		N		0																

		n_bankruptcy_chapter_skey		Bankruptcy Chapter Surrogate Key		This column stores the unique reference to the bankruptcy chapter filed by customer of the said account. 		NUMBER		3		Yes						Yes		No		DIM_BANKRUPTCY_CHAPTER		N_BANKRUPTCY_CHAPTER_SKEY		N		0																





Fct_Cp_Credit_Quality_Summary

		Table Name		Fct_Cp_Credit_Quality_Summary		Back



		Table Description		Table holds the output of CVA calculation done for a given Counterparty.







		Column Name		Description		Comments		Data Type		Length		Nullable?		Default Value		Static LOV?		Dynamic LOV?		Is PK?		Reference Table		Reference Column		UDP		No of DQ Checks		Range Check		Data length Check		Column reference check		LOV Check		Null value check		Blank Value		Referential integrity Check		Custom Check

		n_run_skey		Run Surrogate Key		This Attribute stores  a unique key representing a particular Run.		NUMBER		10		No						Yes		Yes		DIM_RUN		N_RUN_SKEY		DL		0																

		n_entity_skey		Legal Entity Surrogate Key		This column stores the surrogate key of the Entity to which the Counterparty pertains to, and is referenced to DIM_ORG_STRUCTURE, where the ultimate parent name of the Counterparty is stored. 		NUMBER		10		No						Yes		Yes		DIM_ORG_STRUCTURE		N_ENTITY_SKEY		DL		0																

		n_counterparty_skey		Counterparty Surrogate Key		This column stores the surrogate key of the Counterparty. All trades, Netting Sets pertaining to the same Counterparty will be identified with this surrogate key. 		NUMBER		10		No						Yes		Yes		DIM_PARTY		N_PARTY_SKEY		DL		0																

		n_netting_agreement_skey		Netting Agreement Surrogate Key		This column stores the Reference Key of the Dim_Netting_Agreement. A Netting Set represents a group of transactions with a single counterparty, per the terms of ISDA Master Agreements. 		NUMBER		10		Yes						Yes		Yes		DIM_NETTING_AGREEMENT		N_NETTING_AGREEMENT_SKEY		DL		0																

		n_sub_netting_agreement_skey		Sub Netting Agreement Surrogate Key		This column stores the Reference Key  to Dim_Sub_Netting_Agreement. A Netting Set represents a group of transactions with a single counterparty, per the terms of ISDA Master Agreements. Sub Netting sets are subsets of a Netting Set		NUMBER		10		No						Yes		Yes		DIM_SUB_NETTING_AGREEMENT		N_SUB_NETTING_AGREEMENT_SKEY		DL		0																

		n_mis_date_skey		Extraction Date Surrogate Key		As of date surrogate key		NUMBER		10		No						Yes		Yes		DIM_DATES		N_DATE_SKEY		DL		0																

		n_internal_rating_skey		Internal Rating Surrogate Key		This column stores the Internal Rating Code of the Counterparty. This rating is derived internally by the Bank, which represents the quality of the Counterparty/Netting set. Internally derived credit rating codes need not be the same as external codes. In case the Counterparty/Netting Set is associated with multiple ratings, then the adjusted/representative External Rating would have to be stored here. 		NUMBER		10		Yes						Yes				DIM_CREDIT_RATING		N_CREDIT_RATING_SKEY		DL		1										The value should not be Null						

		n_cva_amount		Credit Value Adjustment Amount		This column stores the adjustment amount reflecting the market value of the credit risk due to any failure to perform on contractual agreements with a counterparty. The CVA amount can be computed at Trade, Netting Set, Counterparty levels (and higher). CVA amounts are not linearly additive. 		NUMBER		22		Yes														DL		2		Value should be  0 or anything above zero								The value should not be Null. 

Default value should be zero.						

		n_external_rating_skey		External Rating Surrogate Key		This column stores the External Rating Code of the Counterparty/Netting Set. An External Rating is one where an external agency assesses the Counterparty/Netting Set and assigns a Code which represents the quality of the Counterparty/Netting Set in question. In case the Counterparty/Netting Set is associated with multiple ratings, then the adjusted/representative External Rating would have to be stored here. 		NUMBER		10		Yes						Yes				DIM_CREDIT_RATING		N_CREDIT_RATING_SKEY		DL		1										The value should not be Null						

		n_gross_ce_amount		Gross Counterparty Exposure Amount		This column stores the GROSS CE Amount. Gross CE (sometimes referred to as the replacement cost or current credit exposure) is the fair value of a derivative contract when that fair value is positive. Gross CE is zero when the fair value is negative or zero. Report Gross CE when the fair value is positive, report it as a zero when the fair value is negative or zero. 		NUMBER		22		Yes														DL		2		Value should be  0 or anything above zero								The value should not be Null. 

Default value should be zero.						

		n_net_ce_amount		Net Counterparty Exposure Amount		This column stores the Net CE Amount. The sum of positive Gross CE netting agreements for a given counterparty less the value of collateral posted by the counterparty to secure those trades. Net CE should be reported after counterparty netting and after collateral. Net CE should reflect any excess collateral posted by the BHC to the counterparty. 		NUMBER		22		Yes														DL		2		Value should be  0 or anything above zero								The value should not be Null. 

Default value should be zero.						

		f_collateralized_netting_set		Collateralized Netting Set Flag		This column stores the Collateralized Netting Set Flag. This is a flag value which Indicate whether the said netting set has had a Credit Support or collateralization. The flag will be Y for the counterparty in case any one of the Netting Sets are covered by a CSA agreement.		String		1		Yes														DL		2								Values permissible are "Y" and "N"		The value should not be Null						

		n_gross_ce_csa_pct		Gross Counterparty Credit Exposure Credit Support Annex Percent		This column stores the percentage of Gross CE that is associated with netting sets that have a legally enforceable collateral agreement in place. Percentage shown only for those netting sets which are covered by a CSA agreement. The base for percentage computation would be the Gross CEs of all the Netting Sets under a Counterparty. 		NUMBER		10		Yes														DL		2		Value should be between  0 and 1								The value should not be Null						

		n_net_notional_amt		Net Notional Amount		This column stores Net notional values with respect to any single reference entity is the sum of the net protection bought by net buyers (or equivalently net protection sold by net sellers). Net notional positions generally represent the maximum possible net funds transfers between net sellers of protection and net buyers of protection that could be required upon the occurrence of a credit event relating to particular reference entities		NUMBER		22		Yes														DL		2		Value should be  0 or anything above zero								The value should not be Null. 

Default value should be zero.						

		f_downgrade_trigger_mod		Downgrade Trigger Model Flag		This column stores a flag for the BHC specification, indication of whether at least one of the netting sets comprising this counterparty has an Expected Exposure (EE) profile where a downgrade trigger is modeled. "Y" for yes, "N" for no. 		String		1		Yes														DL		2								Values permissible are "Y" and "N"		The value should not be Null						

		f_offline_reserve_flag		Offline Reserve Flag		This column stores the flag to indicate that there has been an offline reserve kept for the Counterparty as the Counterparty does not have supporting collateral/netting set agreement.		String		1		Yes														N		1								Values permissible are "Y" and "N"								

		n_counterparty_type_skey		Counterparty Type Surrogate Key		This column stores the counter party type viz: Bank / Financial Guarantor /Local Authority etc.		NUMBER		10		Yes						Yes				DIM_PARTY_TYPE		N_PARTY_TYPE_SKEY		N		1										The value should not be Null						

		v_scenario_code		Scenario Code		Scenario code		String		20		Yes						Yes				DIM_SCENARIO		V_SCENARIO_CODE		N		0																

		n_cva_cum_percentile		Credit Value Adjustment Cumulative Percentile		This attribute stores the percentile of the Counterparty's CVA to the CVA of the firm. This percentile will be used to rank the counterparties on CVA		NUMBER		11		Yes														DL		2		Value should be between  0 and 1								The value should not be Null						

		n_indemn_securities_lent_amt		Indemnified Securities Lent Amount		This column stores Indemnified Securities Lent Amount. This is notional amount of securities lent and indemnified. 		NUMBER		22		Yes														DL		2		Value should be  0 or anything above zero								The value should not be Null. 

Default value should be zero.						

		n_indemn_cash_coll_reinv_amt		Indemnified Cash Collateral Reinvestment Amount		Indemnified Cash Collateral Reinvestment Amount. This is notional amount of securities purchased from cash collateral reinvestment which are indemnified. 		NUMBER		22		Yes														DL		2		Value should be  0 or anything above zero								The value should not be Null. 

Default value should be zero.						





Fct_Cp_Cva_Input

		Table Name		Fct_Cp_Cva_Input		Back



		Table Description







		Column Name		Description		Comments		Data Type		Length		Nullable?		Default Value		Static LOV?		Dynamic LOV?		Is PK?		Reference Table		Reference Column		UDP		No of DQ Checks		Range Check		Data length Check		Column reference check		LOV Check		Null value check		Blank Value		Referential integrity Check		Custom Check

		n_run_skey		Run Surrogate Key		This Attribute stores  a unique key representing a particular Run.		NUMBER		10		No						Yes		Yes		DIM_RUN		N_RUN_SKEY		DL		0																

		n_entity_skey		Legal Entity Surrogate Key		This column stores the surrogate key of the Entity to which the Counterparty pertains to, and is referenced to DIM_ORG_STRUCTURE, where the ultimate parent name of the Counterparty is stored. 		NUMBER		10		No						Yes		Yes		DIM_ORG_STRUCTURE		N_ENTITY_SKEY		DL		0																

		n_counterparty_skey		Counterparty Surrogate Key		This column stores  the surrogate key of the Counterparty. All trades, Netting Sets pertaining to the same Counterparty will be identified with this surrogate key. 		NUMBER		10		No						Yes		Yes		DIM_PARTY		N_PARTY_SKEY		DL		0																

		n_tenor_time_bucket_skey		Tenor Time Period Surrogate Key		This column stores  the Tenor/Time Period  of the underlying/CDS in Years.		NUMBER		10		No						Yes		Yes		DIM_BANDS		N_BAND_SKEY		DL		0																

		n_netting_agreement_skey		Netting Agreement Surrogate Key		This column stores  the identifier of the Netting Set of a Counterparty. A Netting Set represents a group of transactions with a single counterparty, per the terms of ISDA Master Agreements. 		NUMBER		10		No						Yes		Yes		DIM_NETTING_AGREEMENT		N_NETTING_AGREEMENT_SKEY		DL		0																

		n_sub_netting_agreement_skey		Sub Netting Agreement Surrogate Key		This column stores  the identifier of the Sub Netting Set of a Counterparty. A Netting Set represents a group of transactions with a single counterparty, per the terms of ISDA Master Agreements. Sub Netting sets are subsets of a Netting Set		NUMBER		10		No						Yes		Yes		DIM_SUB_NETTING_AGREEMENT		N_SUB_NETTING_AGREEMENT_SKEY		DL		0																

		n_mis_date_skey		Extraction Date Surrogate Key		As of date surrogate key		NUMBER		10		No						Yes		Yes		DIM_DATES		N_DATE_SKEY		DL		0																

		n_marginal_pd		Marginal Probability Of Default		This column stores the representative marginal probability of default of the rating set		NUMBER		11		Yes								No						DL		2		Value should be between  0 and 1								The value should not be Null						

		n_lgd_used_in_cva		Loss Given Default Value Used In Credit Value Adjustment		This column stores  the representative Loss Given Default value used in the calculation of the CVA		NUMBER		11		Yes								No						DL		2		Value should be between  0 and 1								The value should not be Null						

		n_lgd_used_in_pd		Loss Given Default Value Used In Probability Of Default		Loss Given Default Value Used In Probability Of Default		NUMBER		11		Yes								No						DL		2		Value should be between  0 and 1								The value should not be Null						

		n_discount_factor		Discount Factor		This column  stores the discount factor on the tenor for a given rating pair and tenor		NUMBER		11		Yes								No						DL		1		Value should be between  0 and 1														

		n_internal_rating_skey		Internal Rating Surrogate Key		This column stores  the Internal Rating Code of the Counterparty. This rating is derived internally by the Bank, which represents the quality of the Counterparty/Netting set. Internally derived credit rating codes need not be the same as external codes. In case the Counterparty/Netting Set is associated with multiple ratings, then the adjusted/representative External Rating would have to be stored here. 		NUMBER		10		Yes						Yes		No		DIM_CREDIT_RATING		N_CREDIT_RATING_SKEY		DL		1										The value should not be Null						

		n_external_rating_skey		External Rating Surrogate Key		This column stores  the External Rating Code of the Counterparty/Netting Set. An External Rating is one where an external agency assesses the Counterparty/Netting Set and assigns a Code which represents the quality of the Counterparty/Netting Set in question. In case the Counterparty/Netting Set is associated with multiple ratings, then the adjusted/representative External Rating would have to be stored here. 		NUMBER		10		Yes						Yes		No		DIM_CREDIT_RATING		N_CREDIT_RATING_SKEY		DL		1										The value should not be Null						

		n_expected_exposure_amt		Expected Exposure Amount		This column stores the Expected Exposure amount (EE) which is a metric used to calculate CVA for each tenor bucket. Along each simulation path, the exposure at time t used to estimate EE(t) should be non-negative; if any exposures along a simulation path calculated at time t are negative, these should be set to 0 before calculating the expected value. The EE reference point refers to the end-point of the time bucket between time t and t-1. A time bucket is considered the time between time t and time t-1. Indicate in separate methodology notes if another approach is used		NUMBER		22		Yes								No						DL		2		Value should be  0 or anything above zero								The value should not be Null						

		n_market_spread		Market Spread		This column stores the market spread. It Refers to Market Spreads on a Counterparty expressed in basis points All spread data reported as all-in-cost spread, with any upfront costs incorporated into the current all-in spread.  		NUMBER		22		Yes								No						DL		2		Value can be negative, positive or zero								The value should not be Null. 

Default value should be zero.						

		n_spread_adjustment_bps		Spread Adjustment In Basis Points		This column stores  the spread adjustments in basis points.		NUMBER		22		Yes								No						DL		1		Value can be negative, positive or zero														

		v_spread_adjustment_operator		Spread Adjustment Operator		This column stores  the prefix with '*' and '+' for  spread adjustments in basis points		String		1		Yes								No						DL		0																

		n_cva_spread		Credit Value Adjustment Spread		This column stores  the Spread value used in computation of Credit Valuation Adjustment, expressed in basis points		NUMBER		22		Yes								No						DL		2		Value should be  0 or anything above zero								The value should not be Null. 

Default value should be zero.						

		v_cq_input_comment		Credit Quality Input Comment		This column stores comment description to further elaborate inputs. Inputs are regarding CVA calculation which are not captured in specific columns of this table. 		String		500		Yes								No						DL		0																

		n_ref_secind_src_system_skey		Underlying Reference Security Or Index Source System Surrogate Key		This corresponds to the surrogate key for a unique source sytem record.		NUMBER		10		Yes						Yes		No		DIM_SRC_SYSTEM		N_SRC_SYSTEM_SKEY		DL		1										The value should not be Null						

		n_proxy_map_approch_skey		Credit Quality Mapping Approch Surrogate Key		This column stores Credit Quality Mapping Approach Surrogate Key. The referencing table is the Dim_Proxy_Map_Approach. The values stored reflect the mapping approach taken by the BHC		NUMBER		10		Yes						Yes		No		DIM_PROXY_MAP_APPROACH		N_PROXY_MAP_APPROCH_SKEY		DL		1										The value should not be Null						

		n_credit_quality_proxy_skey		Credit Quality Proxy Surrogate Key		This column stores a unique key to represent a credit quality mapping approach proxy Name, and is referenced with Dim_Credit_Quality_Proxy. Proxy Mapping Approach, Proxy Name are derived from this dimension table. 		NUMBER		10		Yes						Yes		No		DIM_CREDIT_QUALITY_PROXY		N_CREDIT_QUALITY_PROXY_SKEY		DL		1										The value should not be Null						

		n_market_input_type_skey		Market Input Type Surrogate Key		This column stores a unique key to represent a market input type, and references to Dim_Market_Input_Type		NUMBER		10		Yes								No						DL		1										The value should not be Null						

		v_ref_ticker		Underlying Reference Security Or Index Ticker		This column stores the One or many (comma separated in that case) Cusip number or the Unique Identifier used for mapping reference. 		String		500		Yes								No						DL		0																

		d_ref_secind_quote_date		Underlying Reference Security Or Index Quote Date		This column stores date at which quotes / prices are recorded for said underlying reference security or index.		DATE		NA		Yes								No						DL		1						Should not be null if n_expected_exposure_amt is available										

		n_counterparty_type_skey		Counterparty Type Surrogate Key		This column stores  the counter party role viz: Bank / Financial Guarantor /Local Authority etc.		NUMBER		10		Yes						Yes		No		DIM_PARTY_TYPE		N_PARTY_TYPE_SKEY		DL		1										The value should not be Null						

		v_scenario_code		Scenario Code		Scenario code		String		20		Yes						Yes		No		DIM_SCENARIO		V_SCENARIO_CODE		DL		0																





Fct_Cr_Customer_Summary

		Table Name		Fct_Cr_Customer_Summary		Back



		Table Description		This fact entity stores the details of various measures pertaining to the Customer.







		Column Name		Description		Comments		Data Type		Length		Nullable?		Default Value		Static LOV?		Dynamic LOV?		Is PK?		Reference Table		Reference Column		UDP		No of DQ Checks		Range Check		Data length Check		Column reference check		LOV Check		Null value check		Blank Value		Referential integrity Check		Custom Check

		n_run_skey		Run Surrogate Key		This Attribute stores  a unique key representing a particular Run.		NUMBER		10		No						Yes				DIM_RUN		N_RUN_SKEY		DL		0																

		n_cust_skey		Customer Surrogate Key		This stores the surrogate key for the customer.		NUMBER		10		No						Yes				DIM_CUSTOMER		N_CUST_SKEY		DL		0																

		n_mis_date_skey		Date Key		As of date surrogate key		NUMBER		10		No						Yes				DIM_DATES		N_DATE_SKEY		N		1										The value should not be Null						

		n_inc_refrh_post_app_date_skey		Income Refresh Post Application Date Surrogate Key		As of date surrogate key		NUMBER		10		Yes						Yes				DIM_DATES		N_DATE_SKEY		DL		0																

		n_income_refresh_date_skey		Income Refresh Date Surrogate Key		As of date surrogate key		NUMBER		10		Yes						Yes				DIM_DATES		N_DATE_SKEY		N		0																

		n_cust_limit_rcy		Customer Limit Amount Rcy		This stores the maximum customer borrowing limit in reporting currency terms		NUMBER		22		Yes														N		2		Value should be  0 or anything above zero								The value should not be Null						

		n_income_amt_rcy_band_skey		Customer Annual Income Band Surrogate Key		Stores the surrogate key of the customer annual income band		NUMBER		10		Yes														N		0																

		n_household_income_amt_rcy		Customer Household Income Amount Rcy		Stores the annual income of all the members of the family of the customer in reporting currency		NUMBER		22		Yes														N		0																

		n_eop_bal_rcy		End Of Period Balance Rcy		Stores the End of Period Balance amount in reporting currency.		NUMBER		22		Yes														N		2		Value should be  0 or anything above zero								The value should not be Null						

		n_gross_credit_exp_amt_rcy		Gross Credit Exposure Amount Rcy		This stores the Gross Credit Exposure Amount in Reporting Currency. Derived by adding up gross crdit exposure amounts of accounts belonging to this customer.		NUMBER		22		Yes														N		0																

		n_direct_soft_exposure		Direct Soft Exposure Amount		This stores the limit amount which is pre approved, but not adviced to the customer. This is over and above the existing limits.		NUMBER		22		Yes														N		0																

		n_direct_soft_exposure_rcy		Direct Soft Exposure Amount Reporting Currency		This stores the limit amount in reporting currency which is pre approved, but not adviced to the customer. This is over and above the existing limits.		NUMBER		22		Yes														N		0																

		n_cust_net_worth_amt_rcy		Customer Current Net Worth Amount Reporting Currency		Stores the Customers Net Worth amount in natural currency for the period. Net Worth may change from period to period.		NUMBER		22		Yes														N		0																

		n_gross_relationship_exp		Gross Relationship Exposure Amount		This stores the exposure the bank has taken across all the products and categories related to the customer. Derived by aggregation of Gross Credit Exposure, DSE, Indirect and Related exposures		NUMBER		22		Yes														N		0																

		n_gross_relationship_exp_rcy		Gross Relationship Exposure Amount Reporting Currency		This stores the exposure the bank has taken across all the products and categories related to the customer in reporting currency terms. Derived by aggregation of Gross Credit Exposure, Direct Soft Exposure, Indirect and Related exposures		NUMBER		22		Yes														N		0																

		n_cust_mitigant_val_rcy		Customer Mitigant Value Rcy		This stores the mitigant of the customer in reporting currency terms		NUMBER		22		Yes														N		0																

		n_gre_band_skey		Gross Relationship Exposure Band Surrogate Key		Stores the surrogate key of the customer's Gross relationship exposure band		NUMBER		10		Yes														N		0																

		n_prev_ltv_band_skey		Previous Period Ltv Band Surrogate Key		Stores the surrogate key of the customer's LTV band in previos period.		NUMBER		10		Yes														N		0																

		n_npa_90d_pst_due_bal_amt_rcy		Non Performing Asset 90 Dpd Amount		Stores the End of Period Balance of the Non Performing Assets which are 90 days past due, in reporting currency terms		NUMBER		22		Yes														N		0																

		n_npa_bal_amt_rcy		Non Performing Asset Eop Balance Natural Currency		Stores the End of Period Balance of the Non Performing Assets, in Reporting Currency Terms		NUMBER		22		Yes														N		0																

		n_residual_income		Residual Income		This stores the income of the customer after paying his obligations pertaining to the financial institution.		NUMBER		22		Yes														N		0																

		n_residual_income_rcy		Residual Income Rcy		This stores the income in reporting currency of the customer after paying his obligations pertaining to the financial institution.		NUMBER		22		Yes														N		0																

		n_prev_rating_skey		Previous Period Rating Surrogate Key		This is the surrogate key corresponding to the Rating Code.
		NUMBER		5		Yes						Yes				DIM_CREDIT_RATING		N_CREDIT_RATING_SKEY		N		0																

		n_cust_basel_total_capital_lcy		Customer Basel Total Capital Local Currency		This stores the customers total Basel capital amount in local currency		NUMBER		22		Yes														N		0																

		n_cust_total_reg_capital_rcy		Customer Total Regulatory Capital Rcy		This stores the customers total regulatory capital amount in Reporting currency
		NUMBER		22		Yes														N		0																

		n_indirect_exposure		Indirect Exposure Amount		Where a guarantee has been given by a Customer to the Bank, on behalf of a party – who is also a customer to the bank, and such party is not related to the organization of the Customer, such exposure would become Indirect Exposure in Natural Currency of the Customer to the Bank. Organization structure here refers to Subsidiary Entity, Group Entity, Partner Entity, etc. 		NUMBER		22		Yes														N		0																

		n_indirect_exposure_rcy		Indirect Exposure Amount Reporting Currency		Where a guarantee has been given by a Customer to the Bank, on behalf of a party – who is also a customer to the bank, and such party is not related to the organization of the Customer, such exposure would become Indirect Exposure in Reporting Currency of the Customer to the Bank. Organization structure here refers to Subsidiary Entity, Group Entity, Partner Entity, etc.		NUMBER		22		Yes														N		0																

		n_related_exposure		Related Exposure		Where a guarantee has been given by a Customer to the Bank, on behalf of a party – who is also a customer to the bank, and such party is related to the organization structure of the Customer, such exposure would  become Related Exposure in Natural Currency of the Customer to the Bank. Organization structure here refers to Subsidiary Entity, Group Entity, Partner Entity, etc.		NUMBER		22		Yes														N		0																

		n_related_exposure_rcy		Related Exposure Reporting Currency		Where a guarantee has been given by a Customer to the Bank, on behalf of a party – who is also a customer to the bank, and such party is related to the organization structure of the Customer, such exposure would  become Related Exposure in Reporting  Currency of the Customer to the Bank. Organization structure here refers to Subsidiary Entity, Group Entity, Partner Entity, etc.		NUMBER		22		Yes														N		0																

		n_count_of_acct		Count Of Accounts		This attribute stores the count of accounts.		NUMBER		5		Yes														N		0																

		n_annual_income_amt_rcy		Customer Annual Income Rcy		Stores the annual income of the customer in reporting currency.		NUMBER		22		Yes														DL		2		Value should be  0 or anything above zero								The value should not be Null. 

Default value should be zero.						

		n_rating_skey		Rating Skey		This column stores Unique Surrogate key for rating of the customer.		NUMBER		5		Yes														N		0																

		f_wholesale_retail_ind		Wholesale Retail Code		This indicates wholesale retail.		String		1		Yes						Yes				DIM_WHOLESALE_RETAIL_CATEGORY		V_WHOLESALE_RETAIL_CODE		N		0																

		n_age_on_book_band_skey		Customer Age On Book Band Skey		This stores the band surrogate key for customer age on book.		NUMBER		10		Yes														N		0																

		n_cust_age_band_skey		Customer Age Band Skey		This stores the band surrogate key for customer age .
		NUMBER		5		Yes						Yes				DIM_BANDS		N_BAND_SKEY		N		0																

		n_repossessed_real_estate_rcy		Repossessed Real Estate Rcy		Repossessed Real Estate are the one which bank has acquired due to foreclosure. This Stores the amount in reporting currency of property bank has owned of the customer due to foreclosure of the account.		NUMBER		22		Yes														N		1		Value should be  0 or anything above zero														

		n_rev_annual_inc_post_app_rcy		Revised Annual Income Post Application Reporting Currency		This column stores the annual income submitted to bank post application data. So it is assumed that application will have income data and while processing of application this revised information has been made available. 		NUMBER		22		Yes														DL		2		Value should be  0 or anything above zero								The value should not be Null. 

Default value should be zero.						

		n_orig_income_source_type_skey		Original Income Source Surrogate Key		This column stores the unique reference to the source of income at the of origination
		NUMBER		3		Yes						Yes				DIM_INCOME_SOURCE_TYPE		N_INCOME_SOURCE_TYPE_SKEY		DL		1										The value should not be Null						

		n_updated_income_src_type_skey		Updated Income Source Surrogate Key		This column stores the unique reference to the source of income at the date of updating post origination. 
		NUMBER		3		Yes						Yes				DIM_INCOME_SOURCE_TYPE		N_INCOME_SOURCE_TYPE_SKEY		DL		1										The value should not be Null						

		n_bankruptcy_chapter_skey		Bankruptcy Chapter Surrogate Key		This column stores the unique reference to the bankruptcy chapter filed by customer of the said account. 		NUMBER		3		Yes						Yes				DIM_BANKRUPTCY_CHAPTER		N_BANKRUPTCY_CHAPTER_SKEY		N		0																





Fct_Credit_Line

		Table Name		Fct_Credit_Line		Back



		Table Description		This table stores the credit facility data. Credit facility is committed line of credit given to a customer who can have multiple draws / exposures out of a given credit line. 







		Column Name		Description		Comments		Data Type		Length		Nullable?		Default Value		Static LOV?		Dynamic LOV?		Is PK?		Reference Table		Reference Column		UDP		No of DQ Checks		Range Check		Data length Check		Column reference check		LOV Check		Null value check		Blank Value		Referential integrity Check		Custom Check

		d_end_date		Credit Line End Date		This columns stores the end date of said credit facility. Post this date credit facility cease to exist.		DATE		NA		Yes								No						DL		2						d_end_date should have a date when n_line_committed_amt is not null				The value should not be Null						

		d_non_accrual_date		Non-Accrual Date Surrogate Key		This columns stores the date since which credit facility is non accrual. 		DATE		NA		Yes								No						N		1						d_non_accrual_date should have a date when n_line_committed_amt is not null										

		f_creditline_closed_flag		Credit Line Closed Flag		"Report whether the account's credit line is closed and further draws are prohibited on the account in the current reporting month.

1 = Yes
0 = No
A Closed credit line is permanent situation. A borrower may never use a closed credit line."		String		1		Yes								No						DL		1								Values permissible are "1" and "0"								

		f_creditline_frozen_flag		Credit Line Frozen Flag		"Report whether the account's credit line is involuntarily frozen and authorizations are prohibited on the account in the current reporting month.

1 = Yes
0 = No
A frozen credit line is temporary situation. A line can be subsequently unfrozen if situation improves. "		String		1		Yes								No						DL		1								Values permissible are "1" and "0"								

		f_int_income_tax_status		Interest Income Tax Status		This column stores whether said credit facility is taxed or not. 		String		1		Yes								No						DL		1								Values permissible are "Y" and "N"								

		f_participation_flag		Participation Flag		This column stores the participation flag indicating involvement of other banks in said credit facility. 		String		1		Yes								No						DL		0																

		n_acct_manager_skey		Account Manager Surrogate Key		This stores the account manager surrogate key		NUMBER		5		Yes								No						N		0																

		n_blocked_amt		Blocked Amount		"This column stores the blocked amount. Blocked amount is the sum which is apportioned to as committed amount.
"		NUMBER		22		Yes								No						N		1		Value should be  0 or anything above zero														

		n_branch_skey		Branch Surrogate Key		This stores the surrogate key of the branch		NUMBER		5		Yes								No						N		0																

		n_credit_line_max_delq_days		Credit Line Maximum Days Principal Or Interest Past Due		Credit Line Maximum Days Principal Or Interest Past Due		NUMBER		5		Yes								No						N		0																

		n_credit_line_skey		Credit Line Surrogate Key		"This column stores the Surrogate Key for credit facility for which data is stored
"		NUMBER		10		No						Yes		Yes		DIM_CREDIT_LINE		N_CREDIT_LINE_SKEY		DL		0																

		n_cum_writeoff_amt		Cumulative Charge-Off Amount		This column stores the cumulative write off amount as of date for said credit facility. 		NUMBER		22		Yes								No						DL		2		Value should be  0 or anything above zero				Should be lesser than the Utilized amount										

		n_cust_industry_skey		Customer Industry Surrogate Key		This column stores the unique reference to the industry type surrogate key of the customer		NUMBER		10		Yes						Yes		No		DIM_INDUSTRY		N_D_CUST_INDUSTRY_SKEY		DL		1										The value should not be Null						

		n_cust_int_credit_rating_skey		Customer Internal Credit Rating Surrogate Key		This column stores the internal credit rating of the customer		NUMBER		10		Yes						Yes		No		DIM_CREDIT_RATING		N_CREDIT_RATING_SKEY		N		0																

		n_cust_location_skey		Customer Registered Office Location Surrogate Key		This column stores the location details of customer registered office like city, country, zip code etc		NUMBER		10		Yes						Yes		No		DIM_LOCATION		N_LOCATION_SKEY		N		0																

		n_cust_skey		Customer Reference Key		This column stores the unique identifier of the customer to whom credit facility is granted.		NUMBER		10		Yes						Yes		No		DIM_CUSTOMER		N_CUST_SKEY		DL		1										The value should not be Null						

		n_cust_type_skey		Customer Type Surrogate Key		This stores a unique key representing a particular Customer Type		NUMBER		5		Yes						Yes		No		DIM_PARTY_TYPE		N_PARTY_TYPE_SKEY		N		0																

		n_entity_skey		Legal Entity Surrogate Key		Entity Surrogate Key		NUMBER		10		Yes						Yes		No		DIM_ORG_STRUCTURE		N_ENTITY_SKEY		DL		1										The value should not be Null						

		n_fair_value_adjustment		Fair Value Adjustment Amount		This column stores the fair value adjustment for underlying exposures/ draws under given credit facility. 		NUMBER		22		Yes								No						DL		2		Value should be  0 or anything above zero								The value should not be Null						

		n_fry9c_line_skey		Fry9C Line Surrogate Key		"This column stores the FR Y 9C reports codes. FR Y9C report is highly analytical report submitted to regulator for the purpose of analyzing health of banking institution. 
Report the integer code (See Additional Instructions for descriptions). Only enter designated descriptions corresponding to the line number on the FR Y-9C, HC-C, in which the outstanding balance is recorded or, in the case of an unused commitment, the
line number in which
the credit facility would be recorded if it were drawn.
Refer to FR Y-9C instructions for definitions of HC-C line item categories.

1. bhck1292 (U.S. Banks and other U.S. Depository Institutions)
2. bhck1296 (Foreign Banks)
3. bhck1590 (loans to finance agricultural production and other loans to farmers)
4. bhck1763 (Commercial and Industrial loans to U.S. addressees. Exclude loans that are scored but not graded)
5. bhck1764 (Commercial and Industrial loans to non-U.S. addresses. Exclude loans that are scored but not graded)
6. bhck2081 (Loans to foreign governments and official institutions)
7. bhckJ454 (Loans to non depository financial institutions)
8. bhckJ451 (All other loans, excludes consumer loans)
9. bhckF163 (All other leases, excludes consumer leases)
10. bhckF160 (nonfarm,nonres, owner occupied)
11. nonfarm, nonres, owner occupied originated in non-domestic offices as reported within bhck1410"		NUMBER		10		Yes						Yes		No		DIM_FRY9C_LINES		N_FRY9C_LINE_SKEY		DL		1										The value should not be Null						

		n_gua_int_credit_rating_skey		Guarantor Internal Credit Rating Surrogate Key		This column stores the internal credit rating of the guarantor		NUMBER		10		Yes						Yes		No		DIM_CREDIT_RATING		N_CREDIT_RATING_SKEY		N		0																

		n_impair_asc31010_amt		Impairment Amount Under Asc 310-10 Rules		This column stores the impairment amount calculated under ASC-310-10 rules. Specific to US Banking jurisdiction		NUMBER		22		Yes								No						DL		1		Value should be  0 or anything above zero														

		n_impair_asc31030_amt		Impairment Amount Under Asc 310-30 Rules		This column stores the impairment amount calculated under ASC-310-30 rules. Specific to US Banking jurisdiction		NUMBER		22		Yes								No						N		1		Value should be  0 or anything above zero														

		n_int_non_accrual_date_skey		Interest Non-Accrual Date Surrogate Key		As of date surrogate key		NUMBER		10		Yes						Yes		No		DIM_DATES		N_DATE_SKEY		DL		0																

		n_int_rate_ceiling		Facility Interest Rate Ceiling		"This column stores the interest rate ceiling for the said credit facility. Applicable to all types of interest rate types. If the facility includes multiple draws with different spreads, provide the ceiling spread that approximates the overall spread on
the facility."		NUMBER		11		Yes								No						DL		1		Value should be between  0 and 1														

		n_int_rate_floor		Facility Interest Rate Floor		"This column stores the interest rate floor for the said credit facility. Applicable to all types of interest rate types. If the facility includes multiple draws with different spreads, provide the floor spread that approximates the overall spread on
the facility."		NUMBER		11		Yes								No						DL		1		Value should be between  0 and 1														

		n_int_rate_spread		Facility Interest Rate Spread		This column stores the spread over base rate for variable Facility interest rate type		NUMBER		11		Yes								No						DL		1		Value should be between  0 and 1														

		n_lien_position_skey		Lien Position Surrogate Key		"This column stores the reference to the lien classification. In law, a lien (UK /?lien/ or US /?lien/) is a form of security interest granted over an item of property to secure the payment of a debt or performance of some other obligation. The owner of the property, who grants the lien, is referred to as the lienor and the person who has the benefit of the lien is referred to as the lienee. Expected Values are :
1st Lien
2nd Lien
etc"		NUMBER		10		Yes						Yes		No		DIM_LIEN_POSITION		N_LIEN_POSITION_SKEY		DL		1										The value should not be Null						

		n_line_committed_amt		Credit Line Committed Amount		This column stores the amount committed and communicated to customer as a part of credit facility agreement. 		NUMBER		22		Yes								No						DL		3		Value should be  0 or anything above zero				Should be greater than the Line Utilized amount				The value should not be Null						

		n_line_guarantor_skey		Facility Guarantor Internal Id Surrogate Key		This column stores the reference to the guarantor. Here guarantor is guarantying payments to bank on behalf of borrower of the credit line in event of default		NUMBER		10		Yes						Yes		No		DIM_PARTY		N_PARTY_SKEY		DL		1										The value should not be Null						

		n_line_int_rate		Facility Interest Rate Variability Rate		This column stores the Facility interest rate in case if of FIXED interest rate type		NUMBER		11		Yes								No						DL		2		Value should be between  0 and 1								The value should not be Null						

		n_line_int_type		Facility Interest Rate Variability Type		This column store Facility interest rate type. Values are FIXED / VARIABLE/ MIX. This particular column is derived from accounts underlying the credit line. 		NUMBER		5		Yes						Yes		No		DIM_INTEREST_TYPE		N_INTEREST_TYPE		N		0																

		n_line_utilized_amt		Credit Line Utilized Amount		This column stores the amount utilized out of committed and communicated to customer as a part of credit facility agreement. 		NUMBER		22		Yes								No						DL		2		Value should be  0 or anything above zero				Should be lesser than the Shadow limit amount										

		n_lob_skey		Lob Skey		This stores a unique key representing a particular Line of Bussiness.		NUMBER		10		Yes						Yes		No		DIM_LOB		N_LOB_SKEY		N		0																

		n_mis_date_skey		Extraction Date Surrogate Key		As of date surrogate key		NUMBER		10		No						Yes		Yes		DIM_DATES		N_DATE_SKEY		DL		0																

		n_orig_credit_rating_skey		Original Internal Credit Line Rating Surrogate Key		This column stores the original credit rating of the said credit facility. 		NUMBER		5		Yes						Yes		No		DIM_CREDIT_RATING		N_CREDIT_RATING_SKEY		N		0																

		n_prominent_mitigant_skey		Prominent Mitigant Surrogate Key		This column stores the Mitigant submitted for the said credit facility. Prominence can be arrived by various criteria like value, liquidity of collateral etc,		NUMBER		10		Yes						Yes		No		DIM_MITIGANT		N_MITIGANT_SKEY		DL		1										The value should not be Null						

		n_prominent_mitigant_type_skey		Prominent Mitigant Type Surrogate Key		Stores a unique synthetic Key as a substitue for Mitigant Type Natural Key		NUMBER		5		Yes						Yes		No		DIM_MITIGANT_TYPE		N_MITIGANT_TYPE_SKEY		N		0																

		n_reg_business_segment_skey		Regulatory Business Segment Surrogate Key		This column stores the  unique key identifying the business segment. Line of business stores values like Retail banking, corporate banking etc. Business segment is expected to stores values like Commercial Real Estate, Wholesale, Auto Loan etc which are different than Line of Business.		NUMBER		3		Yes						Yes		No		DIM_BUSINESS_SEGMENT		N_BUSINESS_SEGMENT_SKEY		DL		1										The value should not be Null						

		n_repay_int_credit_rating_skey		Repayer Internal Credit Rating Surrogate Key		This column stores the internal credit rating of the repayer		NUMBER		10		Yes						Yes		No		DIM_CREDIT_RATING		N_CREDIT_RATING_SKEY		N		0																

		n_repayer_skey		Repayer Surrogate Key		This column stores the unique reference to the party who is primarily responsible for repayment. Most likely this is expected to be obligor.		NUMBER		10		Yes						Yes		No		DIM_PARTY		N_PARTY_SKEY		DL		1										The value should not be Null						

		n_run_skey		Run Surrogate Key		This Attribute stores  a unique key representing a particular Run.		NUMBER		10		No						Yes		Yes		DIM_RUN		N_RUN_SKEY		DL		0																

		n_shadow_limit_amt		Shadow Limit Amount		This column stores the limit amount to customer which is not legally communicated to him. 		NUMBER		22		Yes								No						DL		3		Value should be  0 or anything above zero				Should be greater than the Line Utilized amount				The value should not be Null						

		n_shadow_limit_amt_rcy		Shadow Limit Amount Reporting Currency		This column stores the limit amount in reporting currency to customer which is not legally communicated to him. 		NUMBER		22		Yes								No						DL		2		Value should be  0 or anything above zero								The value should not be Null						

		n_standard_customer_type_skey		Standard Customer Type Surrogate Key		This column stores the surrogate key of the standard customer type		NUMBER		5		Yes						Yes		No		DIM_STANDARD_PARTY_TYPE		N_STANDARD_PARTY_TYPE_SKEY		N		0																

		n_std_credit_line_purpose_skey		Standard Credit Line Purpose Surrogate Key		This column stores the unique identifier for the Standard credit facility purpose key.		NUMBER		10		Yes						Yes		No		DIM_STD_CREDIT_LINE_PURPOSE		N_STD_CREDIT_LINE_PURPOSE_SKEY		DL		1										The value should not be Null						

		n_std_credit_line_type_skey		Standard Credit Line Type Surrogate Key		This column stores the unique identifier for Standard Credit facility type for said Credit Facility type		NUMBER		10		Yes						Yes		No		DIM_STD_CREDIT_LINE_TYPE		N_STD_CREDIT_LINE_TYPE_SKEY		DL		1										The value should not be Null						

		v_cust_lob_desc		Customer Line Of Business		This column stores the line of business of customer for which credit facility is granted.		String		100		Yes								No						N		0																

		v_facility_relationship_id		Facility Relationship Identifier		This column stores the unique internal identifier for the customer relationship under which the obligor's exposure is aggregated in the reporting entity's credit systems. This is identifier under which multiple borrowers are aggregated because they have related risks, including, but not limited to parent/subsidiary relationships. For stand-alone or ultimate parent obligors, the Customer ID may be the same as the unique internal identifier for the obligor		String		20		Yes								No						DL		0																

		v_fed_int_rate_index_code		Facility Federal Interest Rate Index Code		This column stores the reference index / base Rate index for Facility interest rate in case of variable interest rate. E.g.: LIBOR. 		String		20		Yes								No						DL		0																

		v_iso_currency_cd		Iso Currency Code		This column stores the ISO currency code		String		3		Yes						Yes		No		DIM_CURRENCY		V_ISO_CURRENCY_CD		N		1										The value should not be Null						

		v_other_cr_line_purpose		Other Credit Line Purpose		This column stores the code description of Other credit purpose used for real estate		String		255		Yes								No						DL		0																

		v_other_cr_line_type		Other Credit Line Type		This table stores the Other credit facility type code description		String		255		Yes								No						DL		0																





Fct_Credit_Loss_Forecast

		Table Name		Fct_Credit_Loss_Forecast		Back



		Table Description		This entity stores the Loss forecasts based on transition matrix and forecast period







		Column Name		Description		Comments		Data Type		Length		Nullable?		Default Value		Static LOV?		Dynamic LOV?		Is PK?		Reference Table		Reference Column		UDP		No of DQ Checks		Range Check		Data length Check		Column reference check		LOV Check		Null value check		Blank Value		Referential integrity Check		Custom Check

		n_run_skey		Run Surrogate Key		This Attribute stores  a unique key representing a particular Run execution.		NUMBER		10		No						No		Yes						N		0																

		fic_mis_date		Extraction Date		Date on which the forecast is applicable		DATE		NA		No						No		Yes						N		0																

		n_transition_matrix_skey		Transition Matrix Identifier		Surrogate Key Corresponding to the transition matrix		NUMBER		5		No						No		Yes						N		0																

		n_prod_skey		Product Surrogate Key		Product Surrogate Key		NUMBER		14		No						No		Yes						N		0																

		n_forecast_period		Forecast Period		Forecast period		NUMBER		5		No						No		Yes						N		0																

		v_forecast_period_unit		Forecast Period Unit		Forecast Period Unit.
M-Month
Q-Quarter
H-Half year
Y-Year		String		1		No						No		Yes						N		0																

		n_src_rating_skey		Source Rating Surrogate Key		Surrogate Key Corresponding to the internal rating of the source of the transition matrix.This stores -1 if the transition matrix is delinquency based		NUMBER		5		No						No		Yes						N		0																

		n_dest_rating_skey		Destination Rating Surrogate Key		Surrogate Key Corresponding to the internal rating of the destination of the transition matrix.This stores -1 if the transition matrix is delinquency based		NUMBER		5		No						No		Yes						N		0																

		n_src_delq_band_code		Source Delinquency Band Code		Delinquency band code of the source of the transition matrix.This stores -1 if the transition matrix is rating based		NUMBER		5		No						No		Yes						N		0																

		n_dest_delq_band_code		Destination Deliquency Band Code		Delinquency band code of the destination of the transition matrix.This stores -1 if the transition matrix is rating based		NUMBER		5		No						No		Yes						N		0																

		v_transition_mtx_type		Transition Matrix Type		Transition Matrix Type. R- Rating, D-DPD		String		1		Yes						No		No						N		0																

		n_customer_count		Customer Count		Customer count moving from source to destination		NUMBER		26		Yes						No		No						N		0																

		n_exposure_count		Exposure Count		Exposure count moving from source to destination		NUMBER		26		Yes						No		No						N		0																

		n_exposure_amount		Exposure Amount		Sum of exposure amount of accounts moving from source to destination		NUMBER		22		Yes						No		No						N		2		Value should be  0 or anything above zero								The value should not be Null						

		n_transition_probability		Transition Probability		Transition Probability of moving from source to destination		NUMBER		15		Yes						No		No						N		0																

		n_entity_skey		Legal Entity Surrogate Key		This column stores the surrogate key of the legal entity.		NUMBER		10		Yes						Yes		No		DIM_ORG_STRUCTURE		N_ENTITY_SKEY		N		0																





Fct_Standard_Acct_Head

		Table Name		Fct_Standard_Acct_Head		Back



		Table Description		This table stores the data as per the standard accouning heads







		Column Name		Description		Comments		Data Type		Length		Nullable?		Default Value		Static LOV?		Dynamic LOV?		Is PK?		Reference Table		Reference Column		UDP		No of DQ Checks		Range Check		Data length Check		Column reference check		LOV Check		Null value check		Blank Value		Referential integrity Check		Custom Check

		n_std_acct_head_skey		Standard Accounting Head Surrogate Key		Standard Accounting Head Surrogate Key		Number		5		No						Yes		Yes		DIM_STANDARD_ACCT_HEAD		N_STD_ACCT_HEAD_SKEY		DL		0																

		n_run_skey		Run Surrogate Key		This Attribute stores  a unique key representing a particular Run.		Number		10		No						Yes		Yes		DIM_RUN		N_RUN_SKEY		DL		0																

		n_mis_date_skey		Mis Date Key		This attribute stores as of date surrogate key		Number		10		No						Yes		Yes		DIM_DATES		N_DATE_SKEY		DL		0																

		n_entity		Entity Code		This Stores Entity Value		Number		10		No								Yes						DL		0																

		n_cap_comp_group_skey		Capital Component Group Surrogate Key		This attribute stores the Capital Component Group Skey of the Standard Account Head		Number		5		No								Yes						No		0																

		n_gaap_skey		Gaap Surrogate Key		Surrogate key corresponding to a unique GAAP code.		Number		5		No						Yes		Yes		DIM_GAAP		N_GAAP_SKEY		DL		0																

		n_lev_ratio_ded_group_skey		Leverage Ratio Deductions Group Key		This stores a unique key representing a particular Capital Computation Group.		Number		5		Yes						Yes				DIM_CAPITAL_COMP_GROUP		N_CAP_COMP_GROUP_SKEY		No		0																

		n_upd_cap_comp_group_skey		Updated Capital Component Goup Skey		This stores a unique key representing a particular Capital Computation Group.		Number		5		Yes						Yes				DIM_CAPITAL_COMP_GROUP		N_CAP_COMP_GROUP_SKEY		No		0																

		n_leg_rep_skey		Legal Reporting Skey		This is the surrogate key used to distinguish between different nodes at a particular level in the Legal reporting hierarchy		Number		5		Yes														No		0																

		v_ccy_code		Reporting Currency Code		The reporting currency in which the record amount is being expressed.		String		6		Yes														No		1										The value should not be Null						

		n_country_skey		Country Surrogate Key		Surrogate key for country code		Number		5		Yes						Yes				DIM_COUNTRY		N_COUNTRY_SKEY		DL		1										The value should not be Null						

		n_branch_skey		Branch Surrogate Key		This stores the surrogate key of the branch		Number		5		Yes						Yes				DIM_GEOGRAPHY		N_BRANCH_SKEY		DL		1										The value should not be Null						

		n_lob_skey		Lob Skey		This stores a unique key representing a particular Line of Bussiness.		Number		10		Yes						Yes				DIM_LOB		N_LOB_SKEY		DL		1										The value should not be Null						

		d_plan_date		Plan Date		This Stores Plan Date		Date		NA		Yes														No		0																

		n_orig_std_acct_head_amt		Original Standard Accounting Head Amount		This is the original value of the Standard Account Head Amount as downloaded from other tables in the system. This amount is not updated during any processing on the table		Number		30		Yes														No		0																

		n_std_acct_head_amt		Standard Accounting Head Amount		The amount of the standard accounting head.		Number		30		Yes														DL		2		Value should be  0 or anything above zero								The value should not be Null. 

Default value should be zero.						

		f_non_qualified_cap_instr_flag		Non Qualifying Capital Instrument Flag		This attribute stores 'Y' or 'N'.  Y deneots it's a non qualifying capital instrument.  'N' or Null denotes it's qualifying capital instrument.		String		1		Yes														No		0																





Fct_Sft_Underlying

		Table Name		Fct_Sft_Underlying		Back



		Table Description		This Fact entity stores the underlying exposures for SFTs. The underlying information is used in determining the RW to be used for such exposure.







		Column Name		Description		Comments		Data Type		Length		Nullable?		Default Value		Static LOV?		Dynamic LOV?		Is PK?		Reference Table		Reference Column		UDP		No of DQ Checks		Range Check		Data length Check		Column reference check		LOV Check		Null value check		Blank Value		Referential integrity Check		Custom Check

		n_acct_skey		Account Surrogate Key		Stores the Exposure Identifier for an exposure		Number		10		No								Yes						DL		0																

		n_gaap_skey		Gaap Surrogate Key		SurrogateKey_Medium		Number		5		No								Yes						No		0																

		n_run_skey		Run Surrogate Key		Stores a Unique Surrogate Key for each Run		Number		10		No								Yes						DL		0																

		n_mis_date_skey		Date Key		As of date surrogate key		Number		10		No						Yes		Yes		DIM_DATES		N_DATE_SKEY		DL		0																

		n_exposure_amount		Exposure Value Net Of Provisions		This attribute stores the GL Balance of an exposure net of any specific provisions mapped to it. We will always ger net of specific provision. Need to compute gross amount in case of IRB approach.		Number		22		Yes														DL		2		Value should be  0 or anything above zero								The value should not be Null. 

Default value should be zero.						

		n_residual_maturity		Residual Maturity		Stores the residual maturity of the Contract. It is defined as number of years from the current date till the exposure maturity date.		Number		11		Yes														No		1										The value should not be Null						

		n_pd_percent		Probability Of Default		Stores the probability of an exposure going into default in the next one year		Number		30		Yes														No		2		Value should be between  0 and 1								The value should not be Null						

		f_nettability_flag		Nettability Flag		Stores whether the exposure is nettable against  any other Contract		String		1		Yes														No		1										The value should not be Null (For all SFT instruments)						

		n_pre_mitigation_capital_ul		Pre-Mitigation Capital - Unexpected Loss		Capital required to cover unexpected loss prior to mitigation.		Number		22		Yes														No		2		Value should be  0 or anything above zero								The value should not be Null						

		f_securitized_flag		Securitised Flag		Identifies that the exposure is an underlying to a securitized exposure.		String		1		Yes														No		1										The value should not be Null (For all SFT instruments)						

		n_provision_amount		Provision Amount		Provision Amount		Number		22		Yes														No		2		Value should be  0 or anything above zero								The value should not be Null						

		v_ccy_code		Currency Code		Currency code		String		6		Yes														No		1										The value should not be Null						

		n_write_off_amt		Write Off Amount		This stores the amount written off by the bank on an exposure. Refer PFD: IRB - Bank, Sovereign and Corporate. Para 308.		Number		22		Yes														No		2		Value should be  0 or anything above zero								The value should not be Null						

		n_country_skey		Country Surrogate Key		Surrogate key for country code		Number		5		Yes														No		0																

		n_cust_skey		Customer Surrogate Key		This stores the surrogate key for the customer		Number		10		Yes														No		0																

		n_cust_type_skey		Customer Type Skey		This column stores the customer type surrogate key.
		Number		5		Yes														No		0																

		n_lob_skey		Lob Skey		This stores a unique key representing a particular Line of Business.		Number		10		Yes														No		0																

		n_netting_agreement_skey		Netting Agreement Surrogate Key		This stores a unique key to represent a particular netting agreement.		Number		5		Yes														No		0																

		n_prod_skey		Product Key		This column stores the surrogate key for the product code		Number		14		Yes														No		0																

		v_product_book_code		Product Book Key		Unique Code that identifies the book type (trading or banking)		String		12		Yes														No		0																

		n_sec_pool_skey		Securitisation Pool Surrogate Key		This is a surrogate key representing the securitisation pool.		Number		5		Yes														No		0																

		n_run_parameter_setup_skey		Run Parameter Setup Skey		This attribute stores the surrogate key for the Run Parameters Setup		Number		5		Yes														No		0																

		n_run_identifier_skey		Run Management Identifier Surrogate Key		Substitue Key Identifier for the Run Identifier(Natural Key)		Number		5		Yes														No		0																

		n_forex_haircut		Forex Haircut		Stores the forex haircut assigned for the underlying exposure		Number		8		Yes														No		2		Value should be between  0 and 1								The value should not be Null						

		n_volatility_haircut		Volaitity Haircut		Volaitity Haircut		Number		8		Yes														No		2		Value should be between  0 and 1								The value should not be Null						

		n_parent_acct_skey		Parent Account Surrogate Key		Stores the account surrogate key for the parent  exposure to which this is mapped.		Number		10		Yes														DL		1										The value should not be Null						

		n_basel_issuer_type_skey		Basel Issuer Type Surrogate Ke		Basel Issuer Type Surrogate Key		Number		5		Yes														No		0																

		n_basel_prod_type_skey		Basel Product Type Surrogate K		Basel Product Type Surrogate Key		Number		5		Yes														No		0																

		n_basel_rating		Basel Credit Rating		Stores the Credit Rating as per Basel II Rating Type		Number		5		Yes														No		1										The value should not be Null						

		n_remargin_frequency		Remargin Frequency		Stores the remargining frequency of an underlying exposure in days. This is used in calculating the volatility haircut for SFT transactions.		Number		5		Yes														No		1										The value should not be Null						

		n_revaluation_frequency		Revaluation Frequency		Revaluation frequency: Stores the frequency at which an underlying exposure is revalued to reflect its fair value in days. This is used in calculating the volatility haircut for SFT transactions.		Number		5		Yes														No		1										The value should not be Null						

		n_security_identification_no		Security Identification Number		Stores the security identification number of an exposure, either in the form of CUSIP or ISIN		Number		20		Yes														No		1										The value should not be Null						

		n_risk_weight		Risk Weight		This Attribute stores the risk weight assigned to an exposures		Number		8		Yes														No		2		Value should be between  0 and 1								The value should not be Null						

		f_investment_grade_flag		Investment Grade Flag		This Attribute stores the flag which identifies whether the underlying exposure is of investment grade or not		String		1		Yes														No		2								Values permissible are "Y" and "N"		The value should not be Null (For all SFT instruments)						

		n_standard_product_type_skey		Standard Product Type Surrogate Key		This column stores the standard product type surrogate key		Number		3		Yes						Yes				DIM_STANDARD_PRODUCT_TYPE		N_STANDARD_PRODUCT_TYPE_SKEY		DL		1										The value should not be Null						

		n_economic_zone_skey		Economic Zone Surrogate Key		This column stores a unique key identifying the economic zone. For example, OECD, Euro zone etc.		Number		3		Yes						Yes				DIM_ECONOMIC_ZONE		N_ECONOMIC_ZONE_SKEY		No		0																

		n_std_lob_skey		Standard Lob Skey		Unique Surrogate Key for the Line of Business  as prescribed by the Regulator		Number		5		Yes						Yes				DIM_STANDARD_LOB		N_STD_LOB_SKEY		No		0																

		n_mtm_value		Market-To-Market Value		This column will hold the Marked to Market value. Which can be arrived as No.of instruments* Current price of the instrument.		Number		22		Yes														No		2		Value should be  0 or anything above zero								The value should not be Null						

		n_issuer_type_skey		Issuer Type Surrogate Key		This attribute stores the Surrogate Key for the Party Type		Number		5		Yes						Yes				DIM_PARTY_TYPE		N_PARTY_TYPE_SKEY		No		0																





Fct_Schedule_Footnotes

		Table Name		Fct_Schedule_Footnotes		Back



		Table Description		This table is used to store footnotes as required by the BHC for a regulatory Report submission. 







		Column Name		Description		Comments		Data Type		Length		Nullable?		Default Value		Static LOV?		Dynamic LOV?		Is PK?		Reference Table		Reference Column		UDP		No of DQ Checks		Range Check		Data length Check		Column reference check		LOV Check		Null value check		Blank Value		Referential integrity Check		Custom Check

		n_entity_skey		Legal Entity Surrogate Key		Entity Surrogate Key		Number		10		No						Yes		Yes		DIM_ORG_STRUCTURE		N_ENTITY_SKEY		DL		0																

		n_schedule_skey		Schedule Surrogate Key		This column stores the schedule surrogate key.		Number		10		No						Yes		Yes		DIM_REG_SCHEDULE		N_SCHEDULE_SKEY		DL		0																

		n_run_skey		Run Surrogate Key		This Attribute stores  a unique key representing a particular Run.		Number		10		No						Yes		Yes		DIM_RUN		N_RUN_SKEY		DL		0																

		n_mis_date_skey		Extraction Date Surrogate Key		As of date surrogate key		Number		10		No						Yes		Yes		DIM_DATES		N_DATE_SKEY		DL		0																

		v_footnote_cd		Footnote Code		This column stores the footnote code relevant for each of the schedule		String		20		No														DL		1										The value should not be Null						

		v_footnote_text		Footnote Text		This column stores the footnote text relevant for each of the schedule		String		510		Yes														DL		1										The value should not be Null						

		v_footnote_desc		Footnote Description		This column stores the footnote description relevant for each of the schedule		String		510		Yes														DL		1										The value should not be Null						





Fct_Schd_Reg_Rep_Comments

		Table Name		Fct_Schd_Reg_Rep_Comments		Back



		Table Description		This table stores the comments to be submitted to the regulator for the various reporting lines for regulatory reports







		Column Name		Description		Comments		Data Type		Length		Nullable?		Default Value		Static LOV?		Dynamic LOV?		Is PK?		Reference Table		Reference Column		UDP		No of DQ Checks		Range Check		Data length Check		Column reference check		LOV Check		Null value check		Blank Value		Referential integrity Check		Custom Check

		n_consolidation_cd		Consolidation Code		Unique numeric consolidation code		Number		5		No						Yes		Yes		DIM_CONSOLIDATION		N_CONSOLIDATION_CD		DL		0																

		n_date_skey		Date Key		As of date surrogate key		Number		10		No						Yes		Yes		DIM_DATES		N_DATE_SKEY		DL		0																

		v_iso_currency_cd		Iso Currency Code		ISO currency code.		String		6		No						Yes		Yes		DIM_CURRENCY		V_ISO_CURRENCY_CD		DL		0																

		n_rep_line_cd		Reporting Line Code		This column stores the code of measure for which the computation is performed.		Number		22		No						Yes		Yes		DIM_REP_LINE		N_REP_LINE_CD		DL		0																

		n_lob_skey		Lob Skey		This stores a unique key representing a particular Line of Bussiness.		Number		10		No						Yes		Yes		DIM_LOB		N_LOB_SKEY		DL		0																

		n_entity_skey		Legal Entity Surrogate Key		Entity Surrogate Key		Number		10		No						Yes		Yes		DIM_ORG_STRUCTURE		N_ENTITY_SKEY		DL		0																

		n_prod_skey		Product Key		This column stores the surrogate key for the product code		Number		14		No						Yes		Yes		DIM_PRODUCT		N_PROD_SKEY		DL		0																

		n_org_unit_skey		Organization Unit Skey		Unique Surrogate key generated for each organization unit identifier		Number		14		No						Yes		Yes		DIM_ORG_UNIT		N_ORG_UNIT_SKEY		DL		0																

		n_run_skey		Run Surrogate Key		This Attribute stores  a unique key representing a particular Run.		Number		10		No						Yes		Yes		DIM_RUN		N_RUN_SKEY		DL		0																

		v_reg_submission_comments		Regulatory Submission Comments		This column Stores the comments for BASEL related reporting lines to be submitted to the regulator. Comment can be about projection or incidental		String		8000		Yes														DL		1										The value should not be Null						





Fct_Schd_Reg_Contact_Dtls

		Table Name		Fct_Schd_Reg_Contact_Dtls		Back



		Table Description		This table is used to store the contact information for regulatory Report submission.







		Column Name		Description		Comments		Data Type		Length		Nullable?		Default Value		Static LOV?		Dynamic LOV?		Is PK?		Reference Table		Reference Column		UDP		No of DQ Checks		Range Check		Data length Check		Column reference check		LOV Check		Null value check		Blank Value		Referential integrity Check		Custom Check

		n_mis_date_skey		Extraction Date Surrogate Key		As of date surrogate key		Number		10		No						Yes		Yes		DIM_DATES		N_DATE_SKEY		No		0																

		n_entity_skey		Legal Entity Surrogate Key		Stores the surrogate key of the Entity, and is referenced to Dim_Org_Structure		Number		10		No						Yes		Yes		DIM_ORG_STRUCTURE		N_ENTITY_SKEY		No		0																

		v_first_name		First Name		This column stores the first name of the person who will work as SPC for said schedule to regulator		String		510		Yes														DL		1										The value should not be Null						

		v_last_name		Last Name		This column stores the last name of the person who will work as SPC for said schedule to regulator		String		510		Yes														DL		1										The value should not be Null						

		v_title		Title Information		This column stores the title information of the person who will work as SPC for said schedule to regulator. E.g.: Mr., Mrs., etc		String		40		Yes														DL		1										The value should not be Null						

		v_email		Email		This column stores the email of the person who will work as SPC for said schedule to regulator		String		200		Yes														DL		1										The value should not be Null						

		v_mobile_number		Mobile Number		This column stores the mobile number of the person who will work as SPC for said schedule to regulator		String		40		Yes														DL		1										The value should not be Null						

		v_fax		Fax Number		This column stores the fax of the person who will work as SPC for said schedule to regulator		String		40		Yes														DL		1										The value should not be Null						

		n_schedule_skey		Schedule Surrogate Key		This column stores the schedule surrogate key from regulatory schedule dimension		Number		10		Yes						Yes				DIM_REG_SCHEDULE		N_SCHEDULE_SKEY		DL		1										The value should not be Null						

		n_schedule_order		Schedule Order		Stores the schedule order to enable display of schedules in the order required by the regulator.		Number		5		Yes														No		1										The value should not be Null						





Fct_Scen_Variable_Projection

		Table Name		Fct_Scen_Variable_Projection		Back



		Table Description		This table stores projection of various variables for Enterprise Stress Testing or any other similar usage







		Column Name		Description		Comments		Data Type		Length		Nullable?		Default Value		Static LOV?		Dynamic LOV?		Is PK?		Reference Table		Reference Column		UDP		No of DQ Checks		Range Check		Data length Check		Column reference check		LOV Check		Null value check		Blank Value		Referential integrity Check		Custom Check

		n_mis_date_skey		Extraction Date Surrogate Key		As of date surrogate key		Number		10		No						Yes		Yes		DIM_DATES		N_DATE_SKEY		DL		0																

		n_variable_skey		Variable Surrogate Key		This column stores the unique reference to the variable to be consumed in scenario projection.		Number		10		No						Yes		Yes		DIM_VARIABLE		N_VARIABLE_SKEY		DL		0																

		v_scenario_code		Scenario Code		Scenario code		String		40		No						Yes		Yes		DIM_SCENARIO		V_SCENARIO_CODE		DL		0																

		n_entity_skey		Legal Entity Surrogate Key		Entity Surrogate Key		Number		10		No						Yes		Yes		DIM_ORG_STRUCTURE		N_ENTITY_SKEY		DL		0																

		n_consolidation_cd		Consolidation Code		Unique numeric consolidation code		Number		5		No						Yes		Yes		DIM_CONSOLIDATION		N_CONSOLIDATION_CD		DL		0																

		n_measure_value		Measure Value		This column stores the value for the Variable of particular Scenario		Number		30		Yes														DL		2		Value should be  0 or anything above zero								The value should not be Null. 

Default value should be zero.						

		v_value_type_ind		Value Type Indicator		This column stores the measure value type.
Ex. P - Percentage, A - Amount		String		2		Yes														DL		1								Values permissible are "Y" and "N"								





Fct_Reporting_Group_Output

		Table Name		Fct_Reporting_Group_Output		Back



		Table Description		This Fact entity stores the underlying exposures for SFTs. The underlying information is used in determining the RW to be used for such exposure.







		Column Name		Description		Comments		Data Type		Length		Nullable?		Default Value		Static LOV?		Dynamic LOV?		Is PK?		Reference Table		Reference Column		UDP		No of DQ Checks		Range Check		Data length Check		Column reference check		LOV Check		Null value check		Blank Value		Referential integrity Check		Custom Check

		n_reporting_group_output_skey		Reporting Group Output Skey		Unique Sequence Number Generated for each output row.		Number		10		No								Yes						DL		0																

		n_model_exec_skey		Model Execution Skey		Surrogate Key for the Model Execution		Number		10		No														DL		1										The value should not be Null						

		n_var_ec_loss		Undiversified Var Of Loss Data For Ec		This stores the Undiversified VaR of Loss Data for EC		Number		38		Yes														No		0																

		n_cvar_ec_loss		Undiversified Cvar Of Loss Data For Ec		This stores the Undiversified CVaR of Loss Data for EC		Number		38		Yes														No		0																

		n_ul_var_ec_loss		Ul-Var Of Loss Data For Ec		This stores the UL-VaR of Loss Data for EC		Number		38		Yes														No		0																

		n_ul_cvar_ec_loss		Ul-Cvar Of Loss Data For Ec		This stores the UL-CVaR of Loss Data for EC		Number		38		Yes														No		0																

		n_el_loss		El Of Loss Data		This stores the EL of Loss Data		Number		38		Yes														No		0																

		n_sev_sim_variance_loss		Variance Of Loss Data		This stores the Variance of Loss Data		Number		38		Yes														No		0																

		n_var_ec_loss_ins		Undiversified Var Of Loss Data For Ec Net Of Insurance		This stores the Undiversified VaR of Loss Data for EC net of Insurance		Number		38		Yes														No		0																

		n_cvar_ec_loss_ins		Undiversified Cvar Of Loss Data For Ec Net Of Insurance		This stores the Undiversified CVaR of Loss Data for EC net of Insurance		Number		38		Yes														No		0																

		n_ul_var_ec_loss_ins		Ul-Var Of Loss Data For Ec Net Of Insurance		This stores the UL-VaR of Loss Data for EC net of Insurance		Number		38		Yes														No		0																

		n_ul_cvar_ec_loss_ins		Ul-Cvar Of Loss Data For Ec Net Of Insurance		This stores the UL-CVaR of Loss Data for EC net of Insurance		Number		38		Yes														No		0																

		n_el_loss_ins		El Of Loss Data Net Of Insurance		This stores the EL of Loss Data net of Insurance		Number		38		Yes														No		0																

		n_sev_sim_variance_loss_ins		Variance Of Loss Data Net Of Insurance		This stores the Variance of Loss Data net of Insurance		Number		38		Yes														No		0																

		n_var_ec_scen		Undiversified Var Of Scenario Data For Ec		This stores the Undiversified VaR of Scenario Data for EC		Number		38		Yes														No		0																

		n_cvar_ec_scen		Undiversified Cvar Of Scenario Data For Ec		This stores the Undiversified CVaR of Scenario Data for EC		Number		38		Yes														No		0																

		n_ul_var_ec_scen		Ul-Var Of Scenario Data For Ec		This stores the UL-VaR of Scenario Data for EC		Number		38		Yes														No		0																

		n_ul_cvar_ec_scen		Ul-Cvar Of Scenario Data For Ec		This stores the UL-CVaR of Scenario Data for EC		Number		38		Yes														No		0																

		n_el_scen		El Of Scenario Data		This stores the EL of Scenario Data		Number		38		Yes														No		0																

		n_sev_sim_variance_scen		Variance Of Scenario Data		This stores the Variance of Scenario Data		Number		38		Yes														No		0																

		n_var_ec_scen_ins		Undiversified Var Of Scenario Data For Ec Net Of Insurance		This stores the Undiversified VaR of Scenario Data for EC net of Insurance		Number		38		Yes														No		0																

		n_cvar_ec_scen_ins		Undiversified Cvar Of Scenario Data For Ec Net Of Insurance		This stores the Undiversified CVaR of Scenario Data for EC net of Insurance		Number		38		Yes														No		0																

		n_ul_var_ec_scen_ins		Ul-Var Of Scenario Data For Ec Net Of Insurance		This stores the UL-VaR of Scenario Data for EC net of Insurance		Number		38		Yes														No		0																

		n_ul_cvar_ec_scen_ins		Ul-Cvar Of Scenario Data For Ec Net Of Insurance		This stores the UL-CVaR of Scenario Data for EC net of Insurance		Number		38		Yes														No		0																

		n_el_scen_ins		El Of Scenario Data Net Of Insurance		This stores the EL of Scenario Data net of Insurance		Number		38		Yes														No		0																

		n_sev_sim_variance_scen_ins		Variance Of Scenario Data Net Of Insurance		This stores the Variance of Scenario Data net of Insurance		Number		38		Yes														No		0																

		n_var_ec		Undiversified Var For Ec		This stores the Undiversified VaR for EC		Number		38		Yes														DL		2		Value should be  0 or anything above zero								The value should not be Null						

		n_cvar_ec		Undiversified Cvar For Ec		This stores the Undiversified CVaR for EC		Number		38		Yes														No		0																

		n_ul_var_ec		Ul-Var For Ec		This stores the UL-VaR for EC		Number		38		Yes														No		0																

		n_ul_cvar_ec		Ul-Cvar For Ec		This stores the UL-CVaR for EC		Number		38		Yes														No		0																

		n_el		Expected Loss		This stores the EL		Number		38		Yes														No		0																

		n_sev_sim_variance		Variance		This stores the Variance		Number		38		Yes														No		0																

		n_var_ec_ins		Undiversified Var For Ec Net Of Insurance		This stores the Undiversified VaR for EC net of Insurance		Number		38		Yes														No		0																

		n_cvar_ec_ins		Undiversified Cvar For Ec Net Of Insurance		This stores the Undiversified CVaR for EC net of Insurance		Number		38		Yes														No		0																

		n_ul_var_ec_ins		Ul-Var For Ec Net Of Insurance		This stores the UL-VaR for EC net of Insurance		Number		38		Yes														No		0																

		n_ul_cvar_ec_ins		Ul-Cvar For Ec Net Of Insurance		This stores the UL-CVaR for EC net of Insurance		Number		38		Yes														No		0																

		n_el_ins		El Net Of Insurance		This stores the EL net of Insurance		Number		38		Yes														No		0																

		n_sev_sim_variance_ins		Variance Net Of Insurance		This stores the Variance net of Insurance		Number		38		Yes														No		0																

		n_var_rc_loss		Undiversified Var Of Loss Data For Rc		This stores the Undiversified VaR of Loss Data for RC		Number		38		Yes														No		0																

		n_cvar_rc_loss		Undiversified Cvar Of Loss Data For Rc		This stores the Undiversified CVaR of Loss Data for RC		Number		38		Yes														No		0																

		n_ul_var_rc_loss		Ul-Var Of Loss Data For Rc		This stores the UL-VaR of Loss Data for RC		Number		38		Yes														No		0																

		n_ul_cvar_rc_loss		Ul-Cvar Of Loss Data For Rc		This stores the UL-CVaR of Loss Data for RC		Number		38		Yes														No		0																

		n_var_rc_loss_ins		Undiversified Var Of Loss Data For Rc Net Of Insurance		This stores the Undiversified VaR of Loss Data for RC net of Insurance		Number		38		Yes														No		0																

		n_cvar_rc_loss_ins		Undiversified Cvar Of Loss Data For Rc Net Of Insurance		This stores the Undiversified CVaR of Loss Data for RC net of Insurance		Number		38		Yes														No		0																

		n_ul_var_rc_loss_ins		Ul-Var Of Loss Data For Rc Net Of Insurance		This stores the UL-VaR of Loss Data for RC net of Insurance		Number		38		Yes														No		0																

		n_ul_cvar_rc_loss_ins		Ul-Cvar Of Loss Data For Rc Net Of Insurance		This stores the UL-CVaR of Loss Data for RC net of Insurance		Number		38		Yes														No		0																

		n_var_rc_scen		Undiversified Var Of Scenario Data For Rc		This stores the Undiversified VaR of Scenario Data for RC		Number		38		Yes														No		0																

		n_cvar_rc_scen		Undiversified Cvar Of Scenario Data For Rc		This stores the Undiversified CVaR of Scenario Data for RC		Number		38		Yes														No		0																

		n_ul_var_rc_scen		Ul-Var Of Scenario Data For Rc		This stores the UL-VaR of Scenario Data for RC		Number		38		Yes														No		0																

		n_ul_cvar_rc_scen		Ul-Cvar Of Scenario Data For Rc		This stores the UL-CVaR of Scenario Data for RC		Number		38		Yes														No		0																

		n_var_rc_scen_ins		Undiversified Var Of Scenario Data For Rc Net Of Insurance		This stores the Undiversified VaR of Scenario Data for RC net of Insurance		Number		38		Yes														No		0																

		n_cvar_rc_scen_ins		Undiversified Cvar Of Scenario Data For Rc Net Of Insurance		This stores the Undiversified CVaR of Scenario Data for RC net of Insurance		Number		38		Yes														No		0																

		n_ul_var_rc_scen_ins		Ul-Var Of Scenario Data For Rc Net Of Insurance		This stores the UL-VaR of Scenario Data for RC net of Insurance		Number		38		Yes														No		0																

		n_ul_cvar_rc_scen_ins		Ul-Cvar Of Scenario Data For Rc Net Of Insurance		This stores the UL-CVaR of Scenario Data for RC net of Insurance		Number		38		Yes														No		0																

		n_var_rc		Undiversified Var For Rc		This stores the Undiversified VaR for RC		Number		38		Yes														DL		2		Value should be  0 or anything above zero								The value should not be Null						

		n_cvar_rc		Undiversified Cvar For Rc		This stores the Undiversified CVaR for RC		Number		38		Yes														No		0																

		n_ul_var_rc		Ul-Var For Rc		This stores the UL-VaR for RC		Number		38		Yes														No		0																

		n_ul_cvar_rc		Ul-Cvar For Rc		This stores the UL-CVaR for RC		Number		38		Yes														No		0																

		n_var_rc_ins		Undiversified Var For Rc Net Of Insurance		This stores the Undiversified VaR for RC net of Insurance		Number		38		Yes														No		0																

		n_cvar_rc_ins		Undiversified Cvar For Rc Net Of Insurance		This stores the Undiversified CVaR for RC net of Insurance		Number		38		Yes														No		0																

		n_ul_var_rc_ins		Ul-Var For Rc Net Of Insurance		This stores the UL-VaR for RC net of Insurance		Number		38		Yes														No		0																

		n_ul_cvar_rc_ins		Ul-Cvar For Rc Net Of Insurance		This stores the UL-CVaR for RC net of Insurance		Number		38		Yes														No		0																

		n_int_event_type_skey		Internal Event Type Skey		Unique Surrogate Key for the Operational Loss Event Type as followed by the Bank		Number		5		Yes														DL		1										The value should not be Null						

		n_int_lob_skey		Internal Lob Skey		Unique Surrogate Key for the Line of Business as followed by the Bank		Number		5		Yes														DL		1										The value should not be Null						

		n_std_event_type_skey		Standard Event Type Skey		Unique Surrogate Key for the Operational Loss Event Type as prescribed by the Regulator		Number		5		Yes						Yes				DIM_STANDARD_EVENT_TYPE		N_STD_EVENT_TYPE_SKEY		DL		1										The value should not be Null						

		n_std_lob_skey		Standard Lob Skey		Unique Surrogate Key for the Line of Business  as prescribed by the Regulator		Number		5		Yes						Yes				DIM_STANDARD_LOB		N_STD_LOB_SKEY		DL		1										The value should not be Null						

		n_alloc_ul_var_ec		Allocated Ul-Var For Ec		This column stores the Allocated UL-VaR for EC		Number		38		Yes														DL		2		Value should be  0 or anything above zero								The value should not be Null						

		n_alloc_ul_var_ec_ins		Allocated Ul-Var For Ec Net Of Insurance		This column store the  Allocated UL-VaR for EC net of Insurance		Number		38		Yes														No		0																

		n_alloc_ul_var_rc		Allocated Ul-Var For Rc		This column store the Allocated UL-VaR for RC		Number		38		Yes														DL		2		Value should be  0 or anything above zero								The value should not be Null. 

Default value should be zero.						

		n_alloc_ul_var_rc_ins		Allocated Ul-Var For Rc Net Of Insurance		This column store the Allocated UL-VaR for RC net of Insurance		Number		38		Yes														No		0																

		n_alloc_ul_cvar_ec		Allocated Ul-Cvar For Ec		This column store the Allocated UL-CVaR for EC		Number		38		Yes														No		0																

		n_alloc_ul_cvar_rc		Allocated Ul-Cvar For Rc		This column stores the Allocated UL-CVaR for RC		Number		38		Yes														No		0																

		n_alloc_ul_cvar_ec_ins		Allocated Ul-Cvar For Ec Net Of Insurance		This column store the Allocated UL-CVaR for EC net of insurance		Number		38		Yes														No		0																

		n_alloc_ul_cvar_rc_ins		Allocated Ul-Cvar For Rc Net Of Insurance		This column stores the Allocated UL-CVaR for RC net of insurance		Number		38		Yes														No		0																

		n_run_skey		Run Surrogate Key		This Attribute stores  a unique key representing a particular Run.		Number		10		No						Yes				DIM_RUN		N_RUN_SKEY		DL		1										The value should not be Null						

		fic_mis_date		Extraction Date		This Attribute stores  the unique Extraction Date, that is the date on which this particular record's extraction processing is commenced.		Date		NA		No						Yes				DIM_TIME_DATE		FIC_MIS_DATE		DL		1										The value should not be Null						

		n_entity_skey		Entity Skey		This attribute stores the Entity Surrogate Key		Number		10		Yes														DL		1										The value should not be Null						

		n_sev_sim_mean		Severity Simulation Mean		This attribute stores the Mean of Simulated data using Aggreagted Simulation		Number		38		Yes														No		0																

		n_sev_sim_mean_ins		Severity Simulation Mean Net Of Insurance		This attribute stores the Mean of Simulated data using Insurance Adjusted Aggreagted Simulation		Number		38		Yes														No		0																

		n_sev_sim_mean_loss		Loss Severity Simulation Mean		This attribute stores the Mean of Simulated data using Loss Simulation		Number		38		Yes														No		0																

		n_sev_sim_mean_loss_ins		Loss Severity Simulation Mean Net Of Insurance		This attribute stores the Mean of Simulated data using Insurance Adjusted Loss Simulation		Number		38		Yes														No		0																

		n_sev_sim_mean_scen		Scenario Severity Simulation Mean		This attribute stores the Mean of Simulated data using Scenario Simulation		Number		38		Yes														No		0																

		n_sev_sim_mean_scen_ins		Scenario Severity Simulation Mean Net Of Insurance		This attribute stores the Mean of Simulated data using Insurance Adjusted Scenario Simulation		Number		38		Yes														No		0																

		n_sev_sim_skewness		Severity Simulation Skewness		This attribute stores the Skewness of Simulated data using Aggreagted Simulation		Number		38		Yes														No		0																

		n_sev_sim_skewness_ins		Severity Simulation Skewness Net Of Insurance		This attribute stores the Skewness of Simulated data using Insurance Adjusted Aggreagted Simulation		Number		38		Yes														No		0																

		n_sev_sim_skewness_loss		Loss Severity Simulation Skewness		This attribute stores the Skewness of Simulated data using Loss Simulation		Number		38		Yes														No		0																

		n_sev_sim_skewness_loss_ins		Loss Sev Simulation Skewness Net Of Insurance		This attribute stores the Skewness of Simulated data using Insurance Adjusted Loss Simulation		Number		38		Yes														No		0																

		n_sev_sim_skewness_scen		Scenario Severity Simulation Skewness		Stores the simulated severity skewness of a scenario
		Number		38		Yes														No		0																

		n_sev_sim_skewness_scen_ins		Scenario Sev Simulation Skewness		This attribute stores the Skewness of Simulated data using Scenario Simulation		Number		38		Yes														No		0																

		n_sev_sim_kurtosis		Severity Simulation Kurtosis		This attribute stores the Kurtosis of Simulated data using Aggreagted Simulation		Number		38		Yes														No		0																

		n_sev_sim_kurtosis_ins		Severity Simulation Kurtosis Net Of Insurance		This attribute stores the Kurtosis of Simulated data using Insurance Adjusted Aggreagted Simulation		Number		38		Yes														No		0																

		n_sev_sim_kurtosis_loss		Loss Severity Simulation Kurtosis		This attribute stores the Kurtosis of Simulated data using Loss Simulation		Number		38		Yes														No		0																

		n_sev_sim_kurtosis_loss_ins		Loss Sev Simulation Kurtosis Net Of Insurance		This attribute stores the Kurtosis of Simulated data using Insurance Adjusted Loss Simulation		Number		38		Yes														No		0																

		n_sev_sim_kurtosis_scen		Scenario Severity Simulation Kurtosis		This attribute stores the Kurtosis of Simulated data using Scenario Simulation		Number		38		Yes														No		0																

		n_sev_sim_kurtosis_scen_ins		Scenario Sev Simulation Kurtosis		This attribute stores the Kurtosis of Simulated data using Insurance Adjusted Scenario Simulation		Number		38		Yes														No		0																

		n_freq_sim_mean_loss		Loss Frequency Simulation Mean		This attribute stores the Mean of Simulated Frequency using Loss Frequency Simulation		Number		38		Yes														No		0																

		n_freq_sim_variance_loss		Loss Frequency Simulation Variance		This attribute stores the Variance of Simulated Frequency using Loss Frequency Simulation		Number		38		Yes														No		0																

		n_freq_sim_skewness_loss		Loss Frequency Simulation Skewness		This attribute stores the Skewness of Simulated Frequency using Loss Frequency Simulation		Number		38		Yes														No		0																

		n_freq_sim_kurtosis_loss		Loss Frequency Simulation Kurtosis		This attribute stores the Kurtosis of Simulated Frequency using Loss Frequency Simulation		Number		38		Yes														No		0																

		n_freq_sim_mean_scen		Scenario Frequency Simulation		This attribute stores the Mean of Simulated Frequency using Scenario Frequency Simulation		Number		38		Yes														No		0																

		n_freq_sim_variance_scen		Scenario Frequency Simulation Variance		This attribute stores the Variance of Simulated Frequency using Scenario Frequency Simulation		Number		38		Yes														No		0																

		n_freq_sim_skewness_scen		Scenario Frequency Simulation Skewness		This attribute stores the Skewness of Simulated Frequency using Scenario Frequency Simulation		Number		38		Yes														No		0																

		n_freq_sim_kurtosis_scen		Scenario Frequency Simulation Kurtosis		This attribute stores the Kurtosis of Simulated Frequency using Scenario Frequency Simulation		Number		38		Yes														No		0																

		n_eligible_gaap_reserves		Eligible Gaap Reserves		Eligible GAAP Reserves		Number		22		Yes														No		0																

		n_other_eligible_offsets		Other Eligible Offsets		Other Eligible Offsets		Number		22		Yes														No		0																

		n_var_rc_depasm_contfac		Var Rc Depasm Contfac		Var RC DEPASM CONTFAC		Number		22		Yes														No		0																

		n_var_rc_ins_contfac		Var Rc Insurance Contfac		Var RC Insurance CONTFAC		Number		22		Yes														No		0																

		n_var_rc_ins_depasm		Var Rc Insurance Depasm		Var RC Insurance DEPASM		Number		22		Yes														No		0																

		n_scaled_lower_threshold		Scaled Lower Threshold Value		This Column is used to store the LOWER threshold selected for fitting the truncated distribution for the particular reporting group.  Ideally one would have multiple thresholds for a RG. the selection is done by the model from FSI_OR_LOSS_THRESHOLD TABLE. Any losses below this threshold will not be used for modeling. This is being stored for reporting purpose.		Number		38		Yes														No		0																

		n_scaled_upper_threshold		Scaled Upper Threshold Value		This Column is used to store the upper threshold selected for fitting the truncated distribution for the particular reporting group.  Ideally one would have multiple thresholds for a RG. the selection is done by the model from FSI_OR_LOSS_THRESHOLD TABLE. Any losses below this threshold will not be used for modeling. This is being stored for reporting purpose.		Number		38		Yes														No		0																

		n_mis_date_skey		Mis Date Key		This attribute stores the date surrogate key corresponding to MIS date.		Number		10		Yes						Yes				DIM_DATES		N_DATE_SKEY		No		0																
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		Table Name		Fct_Reporting_Group_Input		Back



		Table Description		This fact entity stores the Inputs at Reporting Group Level







		Column Name		Description		Comments		Data Type		Length		Nullable?		Default Value		Static LOV?		Dynamic LOV?		Is PK?		Reference Table		Reference Column		UDP		No of DQ Checks		Range Check		Data length Check		Column reference check		LOV Check		Null value check		Blank Value		Referential integrity Check		Custom Check

		n_reporting_group_skey		Reporting Group Skey		Surrogate Key for a combination of Operational Loss Event Type, Line of Business and in case of External data, External Bank		Number		5		No								Yes						DL		0																

		fic_mis_date		Extraction Date		This Attribute stores  the unique Extraction Date, that is the date on which this particular record's extraction processing is commenced.		Date		NA		No						Yes		Yes		DIM_TIME_DATE		FIC_MIS_DATE		DL		1										The value should not be Null						

		n_run_skey		Run Surrogate Key		This Attribute stores  a unique key representing a particular Run.		Number		10		No						Yes		Yes		DIM_RUN		N_RUN_SKEY		DL		0																

		v_scenario_id		Scenario Identifier		This attribute stores the Scenario Id		String		40		Yes														DL		1										The value can be Null						

		n_freq_scenario_mean		Scenario Mean Frequency		Scenario Mean of the Frequency Distribution		Number		38		Yes														DL		1										The value should not be Null						

		n_scaling_factor		Scaling Factor For External Data		This stores the factor used for scaling external data		Number		11		Yes														DL		2		Value should be  0 or anything above zero								The value should not be Null						

		n_ext_event_type_skey		External Loss Event Type Skey		Unique Surrogate Key for the Operational Loss Event Type in the Operational Loss Data Consortium		Number		5		Yes														DL		1										The value should not be Null						

		n_ext_lob_skey		External Lob Skey		Unique Surrogate Key for the Line of Business in the Operational Loss Data Consortium		Number		5		Yes														DL		1										The value should not be Null						

		n_int_event_type_skey		Internal Event Type Skey		Unique Surrogate Key for the Operational Loss Event Type as followed by the Bank		Number		5		Yes														DL		1										The value should not be Null						

		n_int_lob_skey		Internal Lob Skey		Unique Surrogate Key for the Line of Business as followed by the Bank		Number		5		Yes														DL		1										The value should not be Null						

		n_std_event_type_skey		Standard Event Type Skey		Unique Surrogate Key for the Operational Loss Event Type as prescribed by the Regulator		Number		5		Yes						Yes				DIM_STANDARD_EVENT_TYPE		N_STD_EVENT_TYPE_SKEY		DL		1										The value should not be Null						

		n_std_lob_skey		Standard Lob Skey		Unique Surrogate Key for the Line of Business  as prescribed by the Regulator		Number		5		Yes						Yes				DIM_STANDARD_LOB		N_STD_LOB_SKEY		DL		1										The value should not be Null						

		n_max_frequency		Maximum Frequency		This attribute stores the Stores the max frequency of the scenario data and is used to cap the upper boundary of the frequency		Number		38		Yes														DL		1										The value should not be Null						

		n_max_single_severity		Maximum Single Severity		 The column stores the maximum single severity.		Number		38		Yes														DL		1										The value should not be Null						

		n_ccy_skey		Currency Code Surrogate Key		This stores a unique key representing a particular Currency.		Number		5		Yes						Yes				CURRENCY_MASTER		N_CCY_SKEY		DL		1										The value should not be Null						

		n_max_single_severity_ncy		Max Single Severity In Natural Currency		The column stores the maximum single severity in natural currency.		Number		38		Yes														DL		1										The value should not be Null						

		n_entity_skey		Entity Skey		This attribute stores the Entity Surrogate Key		Number		10		Yes														DL		1										The value should not be Null						

		n_freq_scenario_variance		Scenario Variance		This attribute stores the Stores the variance of the scenario data		Number		38		Yes														DL		1										The value should not be Null						

		n_currency_conversion_factor		Currency Conversion Factor		This attribute stores the Currency Conversion Factor		Number		11		Yes														DL		1										The value should not be Null						

		n_sev_percentile		Severity Percentile		Severity Percentile Value		Number		30		Yes														DL		2		Value should be  0 or 1								The value should not be Null						

		n_sev_percentile_value		Severity Percentile Value		Severity value at given percentile		Number		38		Yes														DL		2		Value should be  0 or anything above zero								The value should not be Null						

		n_sev_mode_value		Severity Mode Value		Mostly occurring severity values		Number		38		Yes														DL		2		Value should be  0 or anything above zero								The value should not be Null						

		n_sev_median_value		Severity Median Value		Severity value at 50th percentile		Number		38		Yes														DL		2		Value should be  0 or anything above zero								The value should not be Null						

		n_sev_mode_value_ncy		Severity Mode Value Natural Currency		Mostly occurring severity values in Natural Currency		Number		38		Yes														DL		2		Value should be  0 or anything above zero								The value should not be Null						

		n_sev_median_value_ncy		Severity Median Value Natural Currency		Severity value at 50th percentile in Natural Currency		Number		38		Yes														DL		2		Value should be  0 or anything above zero								The value should not be Null						

		n_sev_percentile_value_ncy		Severity Percentile Value In Natural Currency		This attribute stores the Severity Percentile Value at the given percentile in Severity Percentile		Number		38		Yes														DL		2		Value should be  0 or anything above zero								The value should not be Null						

		n_allvt_capital_el		Allocated Capital Eligible Lim		This attribute stores Alleviation of capital requirements due to the expected loss. This AMA memorandum items to be reported if applicable. This column needs to be filled up only for those LoBs where the AMA approach is applicable		Number		22		Yes														DL		1										The value should not be Null						

		n_allvt_capital_ins		Allocated Capital Insurance		This attribute stores Alleviation of capital requirements due to the insurance. This AMA memorandum items to be reported if applicable. This column needs to be filled up only for those LoBs where the AMA approach is applicable.		Number		22		Yes														DL		1										The value should not be Null						

		n_percentile		Scenario Percentile		Scenario Percentile of the Severity Distribution		Number		30		Yes														DL		2		Value should be  0 or 1								The value should not be Null						

		n_scenario_mean		Scenario Mean		Scenario Mean of the Frequency Distribution		Number		22		Yes														DL		1										The value should not be Null						

		n_scenario_typical_value		Scenario Typical Value		Scenario Typical Value of the Severity Distribution		Number		22		Yes														DL		2		Value should be  0 or anything above zero								The value should not be Null						

		n_scenario_upper_value		Scenario Upper Value		Scenario Upper Value of the Severity Distribution		Number		22		Yes														DL		2		Value should be  0 or anything above zero								The value should not be Null						

		n_threshold_value		Threshold Value		This attribute stores the threshold value  applicable for each Reporting group (i.e.. For each LoB - Standard Event Type combination) (It is assumed that the lowest & highest values in report C_OPRDETAILS col. No. 9 & 10 for each LoB will be selected across the 7 Standard Event Types and min. & max. will be reported out of that.		Number		22		Yes														DL		2		Value should be  0 or anything above zero								The value should not be Null. 

Default value should be zero.						

		v_ccy_code		Currency Code		This stores a unique Code representing a particular Currency.		String		6		Yes						Yes				DIM_CURRENCY		V_ISO_CURRENCY_CD		DL		1										The value can be Null						

		n_mis_date_skey		Mis Date Key		This attribute stores the date surrogate key corresponding to MIS date.		Number		10		Yes						Yes				DIM_DATES		N_DATE_SKEY		DL		1										The value should not be Null						

		v_event_desc		Event Description		This column stores the internal Event description for which the loss might have happened.		String		100		Yes														DL		1										The value can be Null						





Fct_Regulatory_Planned_Action
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		Table Description		This table stores the impact of Planed Actions on various measures like capital, rwa, exposure etc that are required for Basel III and Dodd-Frank schedule. Financial Institutions
should capture all material planned actions, including, but not limited to, the roll-off or sale of an existing
portfolio, the issuance of regulatory capital instruments and other strategic corporate actions.







		Column Name		Description		Comments		Data Type		Length		Nullable?		Default Value		Static LOV?		Dynamic LOV?		Is PK?		Reference Table		Reference Column		UDP		No of DQ Checks		Range Check		Data length Check		Column reference check		LOV Check		Null value check		Blank Value		Referential integrity Check		Custom Check

		n_action_skey		Action Surrogate Key		This column stores the surrogate key of the planned action.		Number		5		No						Yes		Yes		DIM_PLANNED_ACTION		N_ACTION_SKEY		DL		1										The value should not be Null						

		fic_mis_date		Extraction Date		This column stores the Date of Extraction.		Date		NA		No								Yes						DL		1										The value should not be Null						

		n_run_skey		Run Surrogate Key		This Attribute stores  a unique key representing a particular Run.		Number		10		No						Yes		Yes		DIM_RUN		N_RUN_SKEY		DL		1										The value should not be Null						

		n_consolidation_cd		Consolidation Code		Unique numeric consolidation code		Number		5		No						Yes		Yes		DIM_CONSOLIDATION		N_CONSOLIDATION_CD		DL		1										The value should not be Null						

		n_tier1_common_impact		Projected Impact On Tier I Common		This column stores the impact of planned action on Tier 1 Common in the projected period.		Number		22		Yes														DL		2		Value should be  0 or anything above zero								The value should not be Null						

		n_tier1_capital_impact		Projected Impact On Tier I Capital		This column stores the impact of planned action on Tier 1 capital in the projected period.		Number		22		Yes														DL		2		Value should be  0 or anything above zero								The value should not be Null						

		n_rwa_impact		Projected Impact On Risk-Weighted Assets		This column stores the impact of planned action on Risk-weighted Assets in the projected period.		Number		22		Yes														DL		2		Value should be  0 or anything above zero								The value should not be Null						

		n_entity_skey		Legal Entity Surrogate Key		This stores the entity surrogate key.
		Number		10		Yes						Yes				DIM_ORG_STRUCTURE		N_ENTITY_SKEY		DL		1										The value should not be Null						

		n_avg_tot_assets_leverage_cap		Average Total Assets For Leverage Capital Purpose		This column store the average total assets for leverage capital purpose after planned action.		Number		22		Yes														DL		2		Value should be  0 or anything above zero								The value should not be Null						

		n_tot_lvg_exp_sup_lvg_ratio		Total Leverage Exposure For Supplementary Leverage Ratio		This column store the total leverage exposure for supplementary leverage ratio.		Number		22		Yes														DL		2		Value should be  0 or anything above zero								The value should not be Null						

		n_balance_sheet_impact_amount		Balance Sheet Impact Amount		This column stores the impact of proposed capital action on balance sheet for a given period. 		Number		22		Yes														DL		2		Value should be  0 or anything above zero								The value should not be Null						

		n_rwa_advanced_impact_amount		Rwa Advanced Impact Amount		This column stores the impact of proposed capital action on Advanced RWA calculation for a given period. 		Number		22		Yes														DL		2		Value should be  0 or anything above zero								The value should not be Null						
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		Table Name		Fct_Reg_Cap_Account_Summary		Back



		Table Description		Stores regulatory capital for each account. Typically this table is an input from Basel application.







		Column Name		Description		Comments		Data Type		Length		Nullable?		Default Value		Static LOV?		Dynamic LOV?		Is PK?		Reference Table		Reference Column		UDP		No of DQ Checks		Range Check		Data length Check		Column reference check		LOV Check		Null value check		Blank Value		Referential integrity Check		Custom Check

		n_acct_skey		Account Key		Surrogate key associated with account number.		Number		15		No						Yes		Yes		FCT_COMMON_ACCOUNT_SUMMARY				DL		0																

		n_mis_date_skey		Mis Date Key		As of date surrogate key		Number		10		No								Yes						DL		0																

		n_run_skey		Run Surrogate Key		This Attribute stores  a unique key representing a particular Run.		Number		10		No						Yes		Yes		DIM_RUN		N_RUN_SKEY		DL		0																

		n_credit_risk_capital_el		Credit Risk Capital Expected Loss		Credit risk capital for expected loss.		Number		22		Yes														N		2		Value should be  0 or anything above zero								The value should not be Null						

		n_credit_risk_capital_ul		Credit Risk Capital Unexpected Loss		Credit risk capital for un-expected loss.		Number		22		Yes														N		2		Value should be  0 or anything above zero								The value should not be Null						

		n_credit_risk_capital		Credit Risk Capital		Credit risk capital.		Number		22		Yes														N		2		Value should be  0 or anything above zero								The value should not be Null						

		n_market_risk_capital_el		Market Risk Capital Expected Loss		Market risk capital for expected loss.		Number		22		Yes														N		2		Value should be  0 or anything above zero								The value should not be Null						

		n_market_risk_capital_ul		Market Risk Capital Unexpected Loss		Market risk capital for un-expected loss.		Number		22		Yes														N		2		Value should be  0 or anything above zero								The value should not be Null						

		n_market_risk_capital		Market Risk Capital		Market risk capital		Number		22		Yes														N		2		Value should be  0 or anything above zero								The value should not be Null						

		n_op_risk_capital_el		Operational Risk Capital Expected Loss		Operational risk capital for expected loss.		Number		22		Yes														N		2		Value should be  0 or anything above zero								The value should not be Null						

		n_op_risk_capital_ul		Operational Risk Capital Unexpected Loss		Operational risk capital for un-expected loss.		Number		22		Yes														N		2		Value should be  0 or anything above zero								The value should not be Null						

		n_credit_risk_capital_el_rcy		Credit Risk Capital Expected Loss Rcy		Credit risk capital for expected loss in reporting currency.		Number		22		Yes														N		2		Value should be  0 or anything above zero								The value should not be Null						

		n_credit_risk_capital_rcy		Credit Risk Capital Rcy		Credit risk capital in reporting currency.		Number		22		Yes														N		2		Value should be  0 or anything above zero								The value should not be Null						

		n_credit_risk_capital_ul_rcy		Credit Risk Capital Unexpected Loss Rcy		Credit risk capital for un-expected loss in reporting currency.		Number		22		Yes														N		2		Value should be  0 or anything above zero								The value should not be Null						

		n_market_risk_capital_el_rcy		Market Risk Capital Expected Loss Rcy		Market risk capital for expected loss in reporting currency.		Number		22		Yes														N		2		Value should be  0 or anything above zero								The value should not be Null						

		n_market_risk_capital_rcy		Market Risk Capital Rcy		Market risk capital in reporting currency.		Number		22		Yes														N		2		Value should be  0 or anything above zero								The value should not be Null						

		n_market_risk_capital_ul_rcy		Market Risk Capital Unexpected Loss Rcy		Market risk capital for un-expected loss in reporting currency.		Number		22		Yes														N		2		Value should be  0 or anything above zero								The value should not be Null						

		n_op_risk_capital_el_rcy		Operational Risk Capital Expected Loss Rcy		Operational risk capital for expected loss in reporting currency.		Number		22		Yes														N		2		Value should be  0 or anything above zero								The value should not be Null						

		n_op_risk_capital_ul_rcy		Operational Risk Capital Unexpected Loss Rcy		Operational risk capital for un-expected loss in reporting currency.		Number		22		Yes														N		2		Value should be  0 or anything above zero								The value should not be Null						

		n_credit_rwa		Credit Risk Weighted Amount		Average balance of the asset weighted by credit risk.		Number		22		Yes														N		2		Value should be  0 or anything above zero								The value should not be Null						

		n_market_rwa		Market Risk Weighted Amount		Average balance of the asset weighted by market risk.		Number		22		Yes														N		2		Value should be  0 or anything above zero								The value should not be Null						

		n_credit_rwa_rcy		Credit Risk Weighted Amount In Rcy		Average balance of the asset weighted by credit risk, in reporting currency.		Number		22		Yes														N		2		Value should be  0 or anything above zero								The value should not be Null						

		n_market_rwa_rcy		Market Risk Weighted Amount In Rcy		Average balance of the asset weighted by market risk, in reporting currency.		Number		22		Yes														N		2		Value should be  0 or anything above zero								The value should not be Null						

		n_reg_issuer_rw		Regulatory Issuer Risk Weight		This Column Stores Risk Weight of corresponding Regulatory Issuer Risk Type.		Number		9		Yes														N		2		Value should be  0 or anything above zero								The value should not be Null						

		n_guarantor_rw		Regulatory Guarantor Risk Weight		This Column Stores Risk Weight of corresponding Regulatory Guarantor Risk Type.		Number		9		Yes														N		2		Value should be  0 or anything above zero								The value should not be Null						

		n_pd_percent		Probability Of Default Of Account		This Column stores the Probability of Default of Account.		Number		30		Yes														DL		2		Value should be between  0 and 1								The value should not be Null						

		n_reg_rw		Account Risk Weight		This Column Stores the Account Risk Weight		Number		9		Yes														N		2		Value should be between  0 and 1								The value should not be Null						

		n_reg_rating		Regulatory Rating		This Column Stores the Rating of the Account		Number		5		Yes														N		1										The value should not be Null						

		n_reg_guarantor_type_skey		Regulatory Guarantor Type Key		This Column Stores the Regulatory Guarantor Type Identifier for the Account		Number		10		Yes						Yes				DIM_BASEL_GUARANTOR_TYPE		N_BASEL_GUARANTOR_TYPE_SKEY		N		0																

		n_reg_issuer_type_skey		Regulatory Issuer Type Key		This column stores the surrogate key of the standard party type		Number		5		Yes						Yes				DIM_STANDARD_PARTY_TYPE		N_STANDARD_PARTY_TYPE_SKEY		N		0																

		n_reg_prod_type_skey		Regulatory Product Type Key		This Column Stores the Regulatory Product Type Identifier for the Account		Number		5		Yes						Yes				DIM_BASEL_PRODUCT_TYPE		N_BASEL_PROD_TYPE_SKEY		N		0																

		n_reg_cust_type_skey		Regulatory Customer Type Key		This column stores the surrogate key of the standard party type		Number		5		Yes						Yes				DIM_STANDARD_PARTY_TYPE		N_STANDARD_PARTY_TYPE_SKEY		N		0																

		n_lgd_percent		Credit Risk Loss Given Default Percentage		This attribute stores the Loss Given Default percentage. Values is stores in decimal.		Number		8		Yes														DL		2		Value should be between  0 and 1								The value should not be Null						

		n_elgd_percent		Expected Loss Given Default Percentage		This column stores the Expected LGD percentage for the said card as required by Applicable Basel Regulations for a requisite jurisdiction.		Number		8		Yes														DL		2		Value should be between  0 and 1								The value should not be Null						

		n_ead_amount		Ead Amount		This column stores the Exposure At default amount for the said card as required by Applicable Basel Regulations for a requisite jurisdiction.		Number		22		Yes														DL		2		Value should be  0 or anything above zero								The value should not be Null. 

Default value should be zero.						

		v_ead_id		Ead Identifier		This column stores a unique number identifying the Basel II EAD segment where the loan record resides in the current month.		String		40		Yes														DL		0																
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		Table Description		This column stores the comments to be submitted to regulator for proposed balances, redemptions and issuances. These comments are expected to cover qualitative information covering multiple instrument projection across multiple periods







		Column Name		Description		Comments		Data Type		Length		Nullable?		Default Value		Static LOV?		Dynamic LOV?		Is PK?		Reference Table		Reference Column		UDP		No of DQ Checks		Range Check		Data length Check		Column reference check		LOV Check		Null value check		Blank Value		Referential integrity Check		Custom Check

		n_reg_instr_class_skey		Regulatory Instrument Classification Surrogate Key		This column stores a key representing a particular Regulatory Instrument Classification.		Number		10		No						Yes		Yes		DIM_REG_INSTR_CLASSIFICATION		N_REG_INSTR_CLASS_SKEY		DL		0																

		n_entity_skey		Legal Entity Surrogate Key		Entity Surrogate Key		Number		10		No						Yes		Yes		DIM_ORG_STRUCTURE		N_ENTITY_SKEY		DL		0																

		n_mis_date_skey		Extraction Date Surrogate Key		As of date surrogate key		Number		10		No						Yes		Yes		DIM_DATES		N_DATE_SKEY		DL		0																

		n_run_skey		Run Surrogate Key		This Attribute stores  a unique key representing a particular Run.		Number		10		No						Yes		Yes		DIM_RUN		N_RUN_SKEY		DL		0																

		v_instr_balance_comments		Project Balance Comments		This column stores the comments to be submitted to regulator for proposed balances. These comments are expected to cover qualitative information covering multiple instrument balance projection across multiple periods		String		4000		Yes														DL		1										The value should not be Null						

		v_instr_issuance_comments		Project Issuance Comments		This column stores the comments to be submitted to regulator for proposed issuances. These comments are expected to cover qualitative information covering multiple instrument issuance projection across multiple periods		String		4000		Yes														DL		1										The value should not be Null						

		v_instr_redemption_comments		Project Redemption Comments		This column stores the comments to be submitted to regulator for proposed redemptions. These comments are expected to cover qualitative information covering multiple instrument redemption projection across multiple periods		String		4000		Yes														DL		1										The value should not be Null						
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		Table Description		This entity stores the position level outputs of each VaR Model







		Column Name		Description		Comments		Data Type		Length		Nullable?		Default Value		Static LOV?		Dynamic LOV?		Is PK?		Reference Table		Reference Column		UDP		No of DQ Checks		Range Check		Data length Check		Column reference check		LOV Check		Null value check		Blank Value		Referential integrity Check		Custom Check

		n_run_skey		Run Surrogate Key		This Attribute stores  a unique key representing a particular Run.		Number		10		No						Yes		Yes		DIM_RUN		N_RUN_SKEY		DL		0																

		fic_mis_date		Extraction Date		This Attribute stores  the Extraction Date, that is the date on which this particular record's extraction processing is commenced.		Date		NA		No						Yes		Yes		DIM_TIME_DATE		FIC_MIS_DATE		DL		0																

		n_portfolio_id		Portfolio Code		This Attribute stores  the Portfolio code for which this record is having Position Outputs.		Number		5		No								Yes						No		0																

		n_instrument_skey		Instrument Surrogate Key		This Attribute stores a unique key representing a particular Instrument.		Number		10		No						Yes		Yes		DIM_INSTRUMENT_CONTRACT		N_INSTRUMENT_SKEY		DL		0																

		n_var_model_skey		Var Parameter Surrogate Key		This Attribute stores  the VaR Model Skey for which this record is having Position Outputs.		Number		20		No								Yes						No		0																

		n_version_no		Version Number		This Attribute stores  the Version of VaR Model Skey for which this record is having Position Outputs.		Number		5		No								Yes						No		0																

		n_leg_rep_skey		Legal Reporting Skey		This Attribute stores  a key representing a particular Legal Reporting Line.		Number		5		No								Yes						No		0																

		n_lob_skey		Lob Skey		This Attribute stores  a key representing a particular Line of Bussiness.		Number		10		No						Yes		Yes		DIM_LOB		N_LOB_SKEY		DL		0																

		n_trading_desk_skey		Trading Desk Skey		This Attribute stores  a key representing a particular Trading Desk.		Number		5		No								Yes						No		0																

		n_component_var		Component Var		This Attribute stores  contribution of Position towards the portfolio VaR		Number		22		yes														DL		2		Value should be  0 or anything above zero								The value should not be Null. 

Default value should be zero.						

		n_marginal_var		Marginal Var		This Attribute stores  Marginal VaR of the Position		Number		22		Yes														No		0																

		n_cash_flow		Cash Flow		Cash flow of the position at various time buckets		Number		22		Yes														No		0																
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		Table Description		Entity captures the financial information (Balance-Sheet,Profit and Loss statement and Ratios) of the parties like Customer and Guarantor. Balance sheet is prepared as of a particular date (Balance sheet creation date).







		Column Name		Description		Comments		Data Type		Length		Nullable?		Default Value		Static LOV?		Dynamic LOV?		Is PK?		Reference Table		Reference Column		UDP		No of DQ Checks		Range Check		Data length Check		Column reference check		LOV Check		Null value check		Blank Value		Referential integrity Check		Custom Check

		n_party_skey		Party Surrogate Key		Attribute captures the identifier associated to the party.		Number		10		No								Yes						DL		0																

		d_period_start_date		Period Start Date		This column stores the financial period start date. 		Date		NA		No								Yes						No		0																

		d_period_end_date		Period End Date		This column stores the date till which the financial information that has been provided is valid.		Date		NA		No								Yes						DL		0																

		n_total_reg_capital		Customer Total Regulatory Capital		This stores the customers total regulatory capital amount		Number		22		Yes														No		2		Value should be  0 or anything above zero								The value should not be Null						

		n_reg_leverage_ratio		Leverage Ratio Of Counterparty		This stores the Leverage ratio of the party		Number		9		Yes														No		2		Value should be between  0 and 1								The value should not be Null						

		n_tier1_capital_ratio		Tier 1 Capital Ratio		This stores the Basel Tier 1 Capital ratio . Tier 1 Capital Ratio is Total Tier 1 Capital to total Risk weighted Asset (RWA).		Number		9		Yes														No		2		Value should be between  0 and 1								The value should not be Null						

		n_total_capital_ratio		Total Capital Ratio		This stores the Total Capital ratio . Total Capital Ratio is Total Capital to total Risk weighted Asset (RWA).		Number		9		Yes														No		2		Value should be between  0 and 1								The value should not be Null						

		n_double_leverage_ratio		Double Leverage Ratio		This stores the Double Leverage Ratio.		Number		9		Yes														No		2		Value should be between  0 and 1								The value should not be Null						

		n_reg_liquidity_ratio		Liquidity Ratio		This stores the Liquidity Ratio.		Number		9		Yes														No		2		Value should be between  0 and 1								The value should not be Null						

		n_reserve_amount		Reserve Amount		Attribute captures the reserve amount such as general reserve and share premium reserves on the liability side of the balance sheet.		Number		22		Yes														DL		2		Value should be  0 or anything above zero								The value should not be Null. 

Default value should be zero.						

		n_networth		Balance Sheet Networth		Attribute captures the Networth on the liability side of the balance sheet of the party.		Number		22		Yes														No		2		Value should be  0 or anything above zero								The value should not be Null						

		n_long_term_debt		Long Term Debt		Identifies the long term debt that is present on the balance sheet (liability side) of the party.		Number		22		Yes														DL		2		Value should be  0 or anything above zero								The value should not be Null						

		n_long_term_provision_amt		Long Term Provision Amount		Identifies the long term provision amount as present on the balance sheet (liability side) of the party.		Number		22		Yes														No		2		Value should be  0 or anything above zero								The value should not be Null						

		n_net_fixed_assets		Net Fixed Assets		Identifies net fixed assets of the party as present on the balance sheet (asset side) net off depreciation or charge off.		Number		22		Yes														DL		2		Value should be  0 or anything above zero								The value should not be Null						

		n_capital_work_in_progress		Capital Work In Progress		Identifies capital work in progress (CWIP) as present on the balance sheet (asset side).		Number		22		Yes														No		2		Value should be  0 or anything above zero								The value should not be Null						

		n_investment_amt		Investment Amount		Identifies the Investment amount as present in the balance sheet (asset side).		Number		22		Yes														No		2		Value should be  0 or anything above zero								The value should not be Null						

		n_cash_bank_balances		Cash And Bank Balances		Identifies the cash and bank balances as present on the balance sheet (asset side).		Number		22		Yes														No		2		Value should be  0 or anything above zero								The value should not be Null						

		n_receivables_amt		Amount Receivables		Identifies trade receivables as present on the balance sheet (asset side).		Number		22		Yes														DL		2		Value should be  0 or anything above zero								The value should not be Null. 

Default value should be zero.						

		n_inventory_amt		Inventory Amount		Attribute captures the value of Inventory as present in the balance sheet (asset side).		Number		22		Yes														DL		2		Value should be  0 or anything above zero								The value should not be Null. 

Default value should be zero.						

		n_loans_and_advances		Loans And Advances		Attribute captures the value of loand and advances as present in the balance sheet (asset side).		Number		22		Yes														No		2		Value should be  0 or anything above zero								The value should not be Null						

		n_current_liabilities		Current Liabilities		Stores the current liabilites as present in the balance sheet. Current liabilities are short term liabilities typically payable less than a year		Number		22		Yes														DL		2		Value should be  0 or anything above zero								The value should not be Null						

		n_net_current_assets		Net Current Assets		Stores the net current assets as present in the balance sheet.		Number		22		Yes														No		2		Value should be  0 or anything above zero								The value should not be Null						

		n_total_assets		Total Assets		Identifies the total assets as present in the balance sheet.		Number		22		Yes														DL		2		Value should be  0 or anything above zero								The value should not be Null						

		n_total_revenue		Total Revenue		Attribute captures the total revenue that the party(company) has received as a result of doing business. This amount is for a period and is captured in Profit and Loss statement.		Number		22		Yes														No		2		Value should be  0 or anything above zero								The value should not be Null						

		n_total_expenditure		Total Expenditure		Attribute captures the total expenditure that the party(company) has incurred as a result of doing business. This amount is for a period and is captured in Profit and Loss statement.		Number		22		Yes														No		2		Value should be  0 or anything above zero								The value should not be Null						

		n_net_profit		Net Profit (Pat)		Attribute captures the net profit that the party(company) has earned as a result of doing business. This amount is for a period and is captured in Profit and Loss statement. It is also known as Proft after tax (PAT).		Number		22		Yes														DL		2		Value should be  0 or anything above zero								The value should not be Null						

		n_tier2_capital_ratio		Tier 2 Capital Ratio		This captures Tier 2 Capital Ratio of the financial institution.		Number		9		Yes														No		2		Value should be between  0 and 1								The value should not be Null						

		n_tier1_common_ratio		Tier 1 Common Ratio		This captures Tier 1 Common Ratio of the financial institution.		Number		9		Yes														No		2		Value should be between  0 and 1								The value should not be Null						

		n_return_on_assets		Return On Assets		This captures the return on Assets of the financial institution.		Number		10		Yes														No		2		Value should be  0 or anything above zero								The value should not be Null						

		n_interest_coverage_ratio		Interest Coverage Ratio		This captures the Interest Coverage Ratio of the party. It is the calculated as  EBIT/Interest.		Number		9		Yes														No		2		Value should be between  0 and 1								The value should not be Null						

		n_current_ratio		Current Ratio		This captures the current ratio of the party.		Number		9		Yes														No		2		Value should be between  0 and 1								The value should not be Null						

		n_quick_ratio		Quick Ratio		This captures the quick ratio of the party.		Number		9		Yes														No		2		Value should be between  0 and 1								The value should not be Null						

		n_gross_profit_margin		Gross Profit Margin		This stores the gross profit margin of the party.		Number		10		Yes														No		2		Value should be  0 or anything above zero								The value should not be Null						

		n_net_profit_margin		Net Profit Margin		This stores the net profit margin of the party.		Number		10		Yes														No		2		Value should be  0 or anything above zero								The value should not be Null						

		n_inventory_turnover_ratio		Inventory Turnover Ratio		This stores the Inventory Turnover Ratio of the party.		Number		9		Yes														No		1		Value should be between  0 and 1														

		n_no_days_receivables		No. Of Days Receivables		This stores the No. of days receivables of the party.		Number		10		Yes														No		1		Value should be  0 or anything above zero														

		n_asset_turnover_ratio		Asset Turnover Ratio		This stores the Asset Turnover Ratio of the Party.		Number		9		Yes														No		2		Value should be between  0 and 1								The value should not be Null						

		d_bs_creation_date		Balance Sheet Creation Date		Attribute captures the date on which balance sheet was created.		DATE		NA		Yes														DL		1										The value should not be Null						

		n_current_assets		Current Assets		Identifies the current assets as present in the balance sheet of the party (asset side).		Number		22		Yes														DL		2		Value should be  0 or anything above zero								The value should not be Null						

		n_total_reg_capital_rcy		Customer Total Regulatory Capital Rcy		This stores the customers total regulatory capital amount in reporting currency
		Number		22		Yes														No		2		Value should be  0 or anything above zero								The value should not be Null						

		v_ccy_code		Currency Code		The ISO currency code in which the account transaction  is made		String		6		Yes														No		1										The value should not be Null						

		v_financial_period_indicator		Financial Period Indicator		Indicator to identify the period for which the financial information is provided. LOVs: Q1,Q2,Q3,Q4, (Quarter 1-4), H1 (First Half-Yearly), TQ (Third Quarter), A (Annual).		String		40		No														No		2								Values permissible are: Q1,Q2,Q3,Q4, (Quarter 1-4), H1 (First Half-Yearly), TQ (Third Quarter), A (Annual)		The value should not be Null						

		n_sales_amt		Sales Amount		This column stores the sales amount for the specified period		Number		22		Yes														No		2		Value should be  0 or anything above zero								The value should not be Null						

		n_group_asset_size		Group Asset Size		This column stores the Group Companies total asset size.		Number		22		Yes														No		2		Value should be  0 or anything above zero								The value should not be Null						

		v_group_ccy_code		Group Currency Code		"The ISO currency code in which the account transaction  is made
"		String		6		Yes														No		0																

		v_iso_currency_cd		Iso Currency Code		ISO currency code.		String		6		Yes						Yes				DIM_CURRENCY		V_ISO_CURRENCY_CD		No		1										The value should not be Null						

		n_consolidated_total_assets		Consolidated Total Assets		This column stores the consolidated total assets which includes the total assets of the legal entity and its subsidiaries.		Number		22		Yes														No		2		Value should be  0 or anything above zero								The value should not be Null						

		n_operating_income_debt_ratio		Operating Income To Debt Ratio		This Attribute stores the counterparty's operating income to debt ratio		Number		9		Yes														No		2		Value should be between  0 and 1								The value should not be Null						

		d_last_audit_date		Last Audit Date		This column stores the date on which the borrowers financials were last audited.		DATE		NA		Yes														DL		1										The value should not be Null						

		n_net_sales_amt		Net Sales Amount		This column stores Gross sales reduced by cash discounts, trade discounts, and returned sales and allowances for which credit is given to customers less returns and allowances, freight out, and cash discounts allowed for the designated period. This amount is as of the last audited financials. 		Number		22		Yes														DL		2		Value should be  0 or anything above zero								The value should not be Null. 

Default value should be zero.						

		n_ebitda_amt		Earnings Before Interest, Taxes, Depreciation And Amortization Of The Borrower Entity Amount		This column stores Earnings before interest, taxes, depreciation and amortization of the borrower entity.		Number		22		Yes														DL		2		Value should be  0 or anything above zero								The value should not be Null. 

Default value should be zero.						

		n_adj_ebitda_amt		Adjustment Earnings Before Interest, Taxes, Depreciation And Amortization Of The Borrower Entity Amount		This column stores Earnings before interest, taxes, depreciation and amortization adjusted to exclude non-recurring revenue, gains, expenses, or losses of the borrower entity		Number		22		Yes														No		2		Value should be  0 or anything above zero								The value should not be Null						

		n_interest_expense		Interest Expense		This column stores the periodic expense to the company of securing short and long-term debt.		Number		22		Yes														DL		2		Value should be  0 or anything above zero								The value should not be Null						

		n_cash_marketable_sec		Cash Marketable Securities		This column stores Cash, depository accounts and marketable securities that can be easily sold and readily converted into cash.		Number		22		Yes														DL		2		Value should be  0 or anything above zero								The value should not be Null						

		n_tangible_assets		Tangible Assets		"This column stores Assets having a physical existence, such as cash, equipment, and real estate; accounts receivable are also usually considered tangible assets for accounting
purposes Real
property or personal property, such as buildings, machinery, and real property. Tangible assets are distinguished from intangible assets
such as trademarks, copyrights, and goodwill, and natural resources (timberlands, oil
reserves, and coal deposits)."		Number		22		Yes														DL		2		Value should be  0 or anything above zero								The value should not be Null						

		n_accounts_payable		Accounts Payable		This column stores amounts owed on open account to creditors for goods and services.		Number		22		Yes														DL		2		Value should be  0 or anything above zero								The value should not be Null						

		n_short_term_debt		Short Term Debt		This column stores all debt obligations with a term of less than one year of the borrower.		Number		22		Yes														DL		2		Value should be  0 or anything above zero								The value should not be Null						

		n_curr_long_term_maturities		Current Long Term Maturities		This column stores portion of long-term debt due within one year.		Number		11		Yes														DL		1										The value should not be Null						

		n_minority_int_share_val		Minority Interest Share Value		This column stores interest of shareholders who, in the aggregate, own less than half the shares in a corporation. On the consolidated balance sheets of companies whose subsidiaries are not wholly owned, the minority interest is shown as a separate equity account or as a liability of indefinite term.		Number		22		Yes														DL		2		Value should be  0 or anything above zero								The value should not be Null						

		n_total_liabilities		Total Liabilities		This column stores sum of current liabilities plus long- term debt plus other non-current liabilities (including deferred taxes, investment tax credit, and minority interest)		Number		22		Yes														DL		2		Value should be  0 or anything above zero								The value should not be Null						

		n_prd_capital_exp		Period Capital Exposure		This column stores funds used to acquire a long-term asset resulting in depreciation deductions over the life of the acquired asset. Report gross of depreciation.		Number		22		Yes														DL		2		Value should be  0 or anything above zero								The value should not be Null						

		n_net_oper_inc		Net Operating Income		This column stores all operating income, net of operating expenses with the exception of debt service and depreciation. Operating expenses include RE taxes (but not income taxes), Insurance, common area maintenance, utilities, replacement reserves, management fees, admin/accounting/legal.		Number		22		Yes														DL		2		Value should be  0 or anything above zero								The value should not be Null						

		n_depreciation_cost		Depreciation Amount		This column stores the total depreciation costs of the said party for tangible and intangible assets allocated against revenue for the current period		Number		22		Yes														DL		2		Value should be  0 or anything above zero								The value should not be Null						

		n_amortization_cost		Amortization Amount		This column stores the total amortization costs of the said party for tangible and intangible assets allocated against revenue for the current period		Number		22		Yes														DL		2		Value should be  0 or anything above zero								The value should not be Null						





Fct_Party_Details

		Table Name		Fct_Party_Details		Back



		Table Description		This Fact table stores the details pertaining to a party.







		Column Name		Description		Comments		Data Type		Length		Nullable?		Default Value		Static LOV?		Dynamic LOV?		Is PK?		Reference Table		Reference Column		UDP		No of DQ Checks		Range Check		Data length Check		Column reference check		LOV Check		Null value check		Blank Value		Referential integrity Check		Custom Check

		n_mis_date_skey		Date Surrogate Key		As of date surrogate key		Number		10		No						Yes		Yes		DIM_DATES		N_DATE_SKEY		DL		0																

		n_party_skey		Party Surrogate Key		This stores the surrogate key for the Party. This will be referred as n_entity where entity is referred.		Number		10		No						Yes		Yes		DIM_PARTY		N_PARTY_SKEY		DL		0																

		n_dsr		Party Debt Service Ratio		This column stores the corporate party's debt service ratio on basis of cash flows of the party.		Number		11		Yes														No		2		Value should be between  0 and 1								The value should not be Null						

		n_score		Party Score		"This column stores the party score.
"		Number		5		Yes														No		1		Value should be between  0 and 1														

		n_annual_income		Annual Income		This column stores the party's annual income.		Number		22		Yes														No		2		Value should be  0 or anything above zero								The value should not be Null. 

Default value should be zero.						

		n_pd_percent		Probability Of Default Percentage		This column stores the probability of an exposure going into default in the next one year.		Number		15		Yes														DL		2		Value should be between  0 and 1								The value should not be Null						
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		Table Name		Fct_Otti_Fv_Projections		Back



		Table Description		This table store the assumptions to determination criteria and value for Other-than-temporary impairment for product investment.







		Column Name		Description		Comments		Data Type		Length		Nullable?		Default Value		Static LOV?		Dynamic LOV?		Is PK?		Reference Table		Reference Column		UDP		No of DQ Checks		Range Check		Data length Check		Column reference check		LOV Check		Null value check		Blank Value		Referential integrity Check		Custom Check

		n_run_skey		Run Surrogate Key		This Attribute stores  a unique key representing a particular Run.		Number		10		No						Yes		yes		DIM_RUN		N_RUN_SKEY		DL		0																

		n_mis_date_skey		Date Surrogate Key		As of date surrogate key		Number		10		No						Yes		yes		DIM_DATES		N_DATE_SKEY		DL		0																

		n_instrument_skey		Instrument Surrogate Key		This column stores the unique key identifying the business segment. For e.g. Auto International		Number		10		No						Yes		yes		DIM_INSTRUMENT_CONTRACT		N_INSTRUMENT_SKEY		DL		0																

		n_holding_type_cd		Holding Type Code		This Column contains the surrogate key for  holding type dimension		Number		5		No						Yes		yes		DIM_HOLDING_TYPE		N_HOLDING_TYPE_CD		DL		0																

		n_entity_skey		Legal Entity Surrogate Key		Entity Surrogate Key		Number		10		No						Yes		yes		DIM_ORG_STRUCTURE		N_ENTITY_SKEY		DL		0																

		n_consolidation_cd		Consolidation Code		Unique numeric consolidation code		Number		5		No						Yes		yes		DIM_CONSOLIDATION		N_CONSOLIDATION_CD		DL		0																

		n_amortized_cost		Amortized Cost		This column stores the current Amortized Cost of the Security that is classified OTTI. Amortized cost basis includes all adjustments made to the cost of an investment for accretion, amortization, collection of cash, etc.		Number		22		Yes														DL		2		Value should be  0 or anything above zero								The value should not be Null. 

Default value should be zero.						

		n_credit_loss		Credit Loss		This column stores Expected changes in the present value of cashflows to be received causing the market value to fall below the Amortized cost.		Number		22		Yes														DL		2		Value should be  0 or anything above zero								The value should not be Null. 

Default value should be zero.						

		n_non_credit_loss		Non Credit Loss		This column stores Fall in the present value of cashflows below the Amortized cost due to factors like Liquidity premium, credit spreads etc.		Number		22		Yes														DL		2		Value should be  0 or anything above zero								The value should not be Null. 

Default value should be zero.						

		n_business_segment_skey		Business Segment Surrogate Key		This column stores a unique key representing a particular Instrument.		Number		10		Yes						Yes				DIM_BUSINESS_SEGMENT		N_BUSINESS_SEGMENT_SKEY		No		0																

		n_reg_instr_class_skey		Regulatory Instrument Classification Surrogate Key		This column stores a key representing a particular Regulatory Instrument Classification.		Number		10		Yes						Yes				DIM_REG_INSTR_CLASSIFICATION		N_REG_INSTR_CLASS_SKEY		DL		1										The value should not be Null						
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		Table Description		This table store the assumptions to determination criteria and value for Other-than-temporary impairment for product investment.







		Column Name		Description		Comments		Data Type		Length		Nullable?		Default Value		Static LOV?		Dynamic LOV?		Is PK?		Reference Table		Reference Column		UDP		No of DQ Checks		Range Check		Data length Check		Column reference check		LOV Check		Null value check		Blank Value		Referential integrity Check		Custom Check

		n_run_skey		Run Surrogate Key		This Attribute stores  a unique key representing a particular Run.		Number		10		No						Yes		Yes		DIM_RUN		N_RUN_SKEY		DL		0																

		n_mis_date_skey		Date Key		As of date surrogate key		Number		10		No						Yes		Yes		DIM_DATES		N_DATE_SKEY		DL		0																

		n_entity_skey		Legal Entity Surrogate Key		Entity Surrogate Key		Number		10		No						Yes		Yes		DIM_ORG_STRUCTURE		N_ENTITY_SKEY		DL		0																

		n_holding_type_cd		Holding Type Code		This Column contains the surrogate key for  holding type dimension		Number		5		No						Yes		Yes		DIM_HOLDING_TYPE		N_HOLDING_TYPE_CD		DL		0																

		v_otti_determination_criteria		Otti Determination Criteria		This column stores Criteria for determining OTTI including quantitative threshold value (e.g., price-based threshold, ratings-based threshold, cash flow model-based expected losses)		String		510		Yes														DL		1										The value should not be Null						

		v_vendor_model_use_purpose		Vender Model Use Purpose		This column provides data for the 'If employing a third-party model (e.g.,third party cash flow, credit and/or prepayment model).		String		510		Yes														No		0																

		v_security_test_for_impairment		Security Test For Impairment		This column provides data for the 'How often are securities normally tested for impairment?'		String		510		Yes														No		0																

		n_post_shock_fmv		Post Shock Fair Market Value		This column stores Estimated Post-Shock Fair Market Value.		Number		22		Yes														No		2		Value should be  0 or anything above zero								The value should not be Null						

		v_pm_variable_post_shock_fv		Primary Market Variable Post Shock Fair Market Value		This column stores Primary Market Variable(s) Used for Determination of Estimated Post-Shock Fair Value		String		510		Yes														No		0																

		v_pm_varr_post_shock_fv_desc		Primary Market Variable Post Shock Fair Market Value Desc		This column stores High-Level Description of Methodology (Please describe the process for determining post-shock fair market values.  Please describe how changes (absolute or relative) in the primary market pricing variables were applied to MM/DD/YYYY positions to determine estimated post-shock fair market values.)		String		510		Yes														DL		1										The value should not be Null						

		v_fmv_assumptions		Assumptions In Estimated Fair Market Value		This column stores Major Assumptions for Determining Estimated Fair Market Values		String		510		Yes														DL		1										The value should not be Null						

		v_prin_market_value_source		Principle Market Value Source		This column stores Principal Market Value Source (e.g., 3rd party vendor(s),proprietary model, other)		String		510		Yes														DL		1										The value should not be Null						

		v_otti_vendor_name		Otti Third Party Vendor Name		This column stores If employing a third-party model (e.g.,third party cash flow, credit and/or prepayment model), please specify the vendor model(s) used and purpose		String		40		Yes														DL		1										The value should not be Null						

		n_probability_of_default		Probability Of Default		This column stores the PD is an estimate of the likelihood that the default event will occur over a fixed assessment horizon, usually taken to be one year. High level simple average assumption.		Number		22		Yes														No		2		Value should be between  0 and 1								The value should not be Null						

		n_loss_severity		Loss Severity		This column stores Loss severity is the actual realized amount of loss of a property from the foreclosure and short sale. High level simple average assumption.		Number		22		Yes														No		2		Value should be  0 or anything above zero								The value should not be Null						

		n_roll_rate_assumptions		Roll Rate Assumptions		This column stores the rate at which current or delinquent loans are "rolling" into the next bucket (current to 30 days, 30 days to 60 days, etc		Number		10		Yes														No		1		Value should be between  0 and 1														

		n_cumul_proj_lifetime_lossrate		Cunulative Project Lifetime Loss Rate		This column stores Cumulative Projected Lifetime Loss rate as a percentage of Original balance		Number		10		Yes														DL		2		Value should be between  0 and 1								The value should not be Null						

		n_prepayment_rate		Prepayment Rate		This column stores Rate of prepayment.		Number		10		Yes														No		1		Value should be between  0 and 1														

		n_simple_average_discount		Simple Average Discount		This column stores Book price divided by the Purchase price.		Number		22		Yes														No		1		Value should be between  0 and 1														

		v_frequency		Frequency		This column stores How often are securities normally tested for impairment or how often are securities normally marked (e.g., daily, etc.)		String		40		Yes														DL		1										The value should not be Null						

		v_pm_vendor_name		Principal Market Vendor Name		This column stores Principal Market Value Source (e.g., 3rd party vendor(s),proprietary model, other). If relevant, please provide 3rd party vendor(s).		String		100		Yes														No		0																

		n_current_face_value		Current Face Value		This column stores the current Face Value of the Security that is classified OTTI. 		Number		22		Yes														No		2		Value should be  0 or anything above zero								The value should not be Null						

		f_security_stress_review		Security Stress Review Flag		This column stores the security review flag.		String		1		Yes														DL		1										The value should not be Null						

		n_business_segment_skey		Business Segment Surrogate Key		This column stores the unique key identifying the business segment. For e.g. Auto International		Number		10		Yes						Yes				DIM_BUSINESS_SEGMENT		N_BUSINESS_SEGMENT_SKEY		No		0																

		n_reg_instr_class_skey		Regulatory Instrument Classification Surrogate Key		This column stores a key representing a particular Regulatory Instrument Classification.		Number		10		Yes						Yes				DIM_REG_INSTR_CLASSIFICATION		N_REG_INSTR_CLASS_SKEY		DL		1										The value should not be Null						





Fct_Or_Financial_Impacts

		Table Name		Fct_Or_Financial_Impacts		Back



		Table Description		This table stores the financial impacts of the operational loss events. One loss even may have different impacts on same LOB or different LOB. Example is Server crash due to fire in Mumbai may have three loss booking on three diff accounting dates in India, US and Australia. Also within LOB, BHC may decide to book separate losses for damages to infrastructure, machines etc. By and Large this is most granular data storage of operational loss. 







		Column Name		Description		Comments		Data Type		Length		Nullable?		Default Value		Static LOV?		Dynamic LOV?		Is PK?		Reference Table		Reference Column		UDP		No of DQ Checks		Range Check		Data length Check		Column reference check		LOV Check		Null value check		Blank Value		Referential integrity Check		Custom Check

		n_mis_date_skey		Extraction Date Surrogate Key		As of date surrogate key		Number		10		No						Yes		Yes		DIM_DATES		N_DATE_SKEY		DL		0																

		n_run_skey		Run Surrogate Key		This Attribute stores  a unique key representing a particular Run.		Number		10		No						Yes		Yes		DIM_RUN		N_RUN_SKEY		DL		0																

		n_operational_risk_impact_skey		Operational Risk Impact Surrogate Key		This column stores the Operational Risk Event Impact Surrogate Key		Number		10		No						Yes		Yes		DIM_OPERATIONAL_RISK_IMPACT		N_OPERATIONAL_RISK_IMPACT_SKEY		DL		0																

		n_entity_skey		Legal Entity Surrogate Key		This column stores the surrogate key of the Entity to which the Counterparty pertains to, and is referenced to DIM_ORG_STRUCTURE, where the ultimate parent name of the Counterparty is stored. 		Number		10		Yes						Yes				DIM_ORG_STRUCTURE		N_ENTITY_SKEY		DL		1										The value should not be Null						

		n_std_sec_lob_skey		Standard Secondary Lob Skey		This column stores the unique Surrogate Key for the secondary Line of Business  as prescribed by the Regulator		Number		5		Yes						Yes				DIM_STD_SECONDARY_LOB		N_STD_SEC_LOB_SKEY		DL		1										The value should not be Null						

		n_std_sec_event_type_skey		Standard Secondary Event Type Skey		This column stores the unique Surrogate Key for the secondary Event Type  as prescribed by the Regulator		Number		5		Yes						Yes				DIM_STD_SECONDARY_EVENT_TYPE		N_STD_SEC_EVENT_TYPE_SKEY		DL		1										The value should not be Null						

		n_std_lob_skey		Standard Lob Skey		Unique Surrogate Key for the Line of Business  as prescribed by the Regulator		Number		10		Yes						Yes				DIM_STANDARD_LOB		N_STD_LOB_SKEY		DL		1										The value should not be Null						

		n_std_event_type_skey		Standard Event Type Skey		Unique Surrogate Key for the Operational Loss Event Type as prescribed by the Regulator		Number		10		Yes						Yes				DIM_STANDARD_EVENT_TYPE		N_STD_EVENT_TYPE_SKEY		DL		1										The value should not be Null						

		n_lob_skey		Lob Skey		This stores a unique key representing a particular Line of Bussiness.		Number		10		Yes						Yes				DIM_LOB		N_LOB_SKEY		DL		1										The value should not be Null						

		n_loss_event_ref_number		Reference Number		This columns stores the unique institution-established identifier assigned to each loss event. The reference number should not include any white spaces, tabs, or special characters.		Number		10		Yes														DL		1										The value should not be Null						

		n_capture_date_skey		Capture Date		As of date surrogate key		Number		10		Yes						Yes				DIM_DATES		N_DATE_SKEY		DL		1										The value should not be Null						

		n_occurrence_date_skey		Occurrence Date		As of date surrogate key		Number		10		Yes						Yes				DIM_DATES		N_DATE_SKEY		DL		2						Should be less than the accounting date 				The value should not be Null						

		n_discovery_date_skey		Discovery Date		As of date surrogate key		Number		10		Yes						Yes				DIM_DATES		N_DATE_SKEY		DL		2						Should be less than the accounting date 				The value should not be Null						

		n_accounting_date_skey		Accounting Date		As of date surrogate key		Number		10		Yes						Yes				DIM_DATES		N_DATE_SKEY		DL		2						Should be less than the accounting date 				The value should not be Null						

		n_gross_loss_amount		Gross Loss Amount		"This column stores the total financial impact of the operational loss event before any recoveries and excluding insurance and/or tax effects. The GLA should include all expenses associated with an operational loss event except for opportunity costs, forgone revenue, and costs related to risk management and control enhancements implemented to prevent future operational losses.
Also, the following types of events should not be included in the gross loss amount or the institution’s completed Schedule:
• Near Misses: An operational risk event that did not result in an actual financial loss or gain to the institution.
• Timing Events: An operational risk event that causes a temporary distortion of the institution’s financial statements in a particular financial reporting period but that can be fully corrected when later discovered (e.g., revenue overstatement, accounting and mark-to-market errors).
• Credit Boundary Events: Losses that are related to both operational risk and credit risk. For example, where a loan defaults (credit risk) and the bank discovers that the collateral for the loan was not properly secured (operational risk). [Exception: Retail credit card losses arising from non-contractual third-party initiated fraud (for example, identity theft) should be treated as external fraud operational losses and should be included in the institution’s submission.]
• Forgone Revenues/Opportunity Costs: Inability to collect potential future revenues due to operational risk related failures.
• Gains: Situations where an operational risk related failure results in a financial gain for the institution.
In addition, Gross Loss Amounts:
• Should be reported in units of one (not thousands), rounded to the nearest unit (for example, a one million dollar loss would be reported as 1,000,000).
• Should be reported in $US dollars. Losses amounts recorded in foreign currency amounts should be converted to $US dollars using a foreign exchange rate as of the accounting date associated with the respective loss.
• Cannot be reported as a negative value."		Number		22		Yes														DL		2		Value should be  0 or anything above zero								The value should not be Null. 

Default value should be zero.						

		n_recovery_amount		Recovery Amount		"This column stores an independent occurrence, related to the original loss event, separate in time, in which funds or outflows of economic benefits are received from a third party, excluding funds received from insurance providers. Recovery Amounts:
• Should not be included in the Gross Loss Amount column or netted into the gross loss amount.
• Should have the same reference number as the associated loss event.
• Should be reported in units of one (not thousands), rounded to the nearest unit (for example, a one million dollar loss would be reported as 1,000,000).
• Should be reported in $US dollars. Recoveries recorded in foreign currency amounts should be converted to $US dollars using a foreign exchange rate as of the accounting date associated with the respective recovery.
• Cannot be reported as a negative value."		Number		22		Yes														DL		2		Value should be  0 or anything above zero								The value should not be Null. 

Default value should be zero.						

		f_inclusion_statistical_model		Included In Statistical Model Flag		"This column stores if the institution uses statistical model to estimate operational risk capital, enter “Yes” or “No” depending on whether or not the respective loss event is included in the institution's most recently reported operational risk estimate.
If the institution does not estimate operational risk using a statistical model, enter ""N/A"" for this field."		String		1		Yes														DL		2								Values permissible are "Y", "N" and "N/A"		The value should not be Null						

		n_reporting_group_skey		Operational Risk Loss Reporting Group Surrogate Key		This column stores the Unit-of-Measure (UOM), established by the institution, to which the loss has been assigned for regulatory and/or economic capital calculation purposes. It is the level at which the BHC's quantification model generates a separate distribution for estimating potential operational losses (for example, organizational unit, operational loss event type, risk category, etc.). Some institutions estimate a unique loss distribution for each business line/event type combination while others may estimate scenario loss distributions that span multiple business lines or events types (for example, "Retail Banking/External Fraud"). The UOM field should contain a numeric code (i.e., 1, 2, 3….) that is mapped to a unique UOM. The institution should provide this mapping using the schedule provided in Table 4 (‘Unit-of-Measure’) of the attachment.		Number		10		Yes						Yes				DIM_REPORTING_GROUP		N_REPORTING_GROUP_SKEY		DL		1										The value should not be Null						

		v_merged_acq_entity_name		Merged Or Acquired Legal Entity Name		If the loss event being reported originated from an acquired or merged entity, then include the name of the respective acquired or merged entity in this field. If not, then insert “NA” (not applicable). “Events originating from acquired or merged entities” refers to loss events that have a capture date prior to the acquisition/merger date. This requirement should also apply to loss events originating from acquired or merged entities that have capture dates after the acquisition/merger date, if those losses have not yet been integrated into the business lines/functions of the merged entity		String		120		Yes														No		0																

		n_other_recovery_amount		Other Recovery Amount		This Column Stores Other Recovery Amount		Number		38		Yes														No		1		Value should be  0 or anything above zero

		n_legal_recovery_amount		Legal Recovery Amount		This Column Stores Legal Recovery Amount		Number		38		Yes														No		1		Value should be  0 or anything above zero

		n_fees_recovery_amount		Fees Recovery Amount		This Column Stores Fee Recovery Amount		Number		38		Yes														No		1		Value should be  0 or anything above zero

		n_compensation_recovery_amount		Compensation Recovery Amount		This Column Stores Compansation Recovery Amount		Number		38		Yes														No		1		Value should be  0 or anything above zero

		n_actual_recovery_amount		Actual Recovery Amount		This Column Stores Actual Recovery Amount		Number		38		Yes														No		1		Value should be  0 or anything above zero

		n_gain_amount		Gain Amount		This Column Stores Gain Amount information.		Number		38		Yes														No		1		Value should be  0 or anything above zero

		n_ins_cover_amount		Insurance Coverage Amount		This Column Stores Insurance Cover Amount.		Number		38		Yes														No		1		Value should be  0 or anything above zero

		n_ins_deductible_amount		Insurance Deductible Amount		This Column Stores Insurance Deductible Amount.		Number		38		Yes														No		1		Value should be  0 or anything above zero

		n_ins_premium_amount		Insurance Premium Amount		This Column Stores Insurance Premium Amount.		Number		38		Yes														No		1		Value should be  0 or anything above zero

		n_insurance_claim_amount		Insurance Claim Amount		This Column Stores Insurance Claim Amount.		Number		38		Yes														No		1		Value should be  0 or anything above zero

		n_insurance_recovery_amount		Insurance Recovery Amount		This Column Stores Insurance Recovery Amount.		Number		38		Yes														No		1		Value should be  0 or anything above zero

		d_recognition_date_skey		Recognition Date Surrogate Key		As of date surrogate key		Number		10		Yes						Yes				DIM_DATES		N_DATE_SKEY		No		0

		n_actual_loss_type_skey		Actual Loss Type Surrogate Key		This Column Stores the unique identifier of the table.		Number		10		Yes						Yes				DIM_ACTUAL_LOSS_TYPES		N_ACTUAL_LOSS_TYPE_SKEY		No		0

		n_cause_skey		Cause Surrogate Key		Sorrogate Key		Number		10		Yes						Yes				DIM_CAUSES		N_CAUSE_SKEY		No		0

		n_detection_date_skey		Detection Date Surrogate Key		As of date surrogate key		Number		10		Yes						Yes				DIM_DATES		N_DATE_SKEY		No		0

		n_first_occurrence_date_skey		First Occurrence Date Surrogate Key		As of date surrogate key		Number		10		Yes						Yes				DIM_DATES		N_DATE_SKEY		No		0

		n_last_occurrence_date_skey		Last Occurrence Date Surrogate Key		As of date surrogate key		Number		10		Yes						Yes				DIM_DATES		N_DATE_SKEY		No		0

		n_process_skey		Process Surrogate Key		This column stores the organization process surrogate key		Number		20		Yes						Yes				DIM_ORG_PROCESS		N_ORG_PROCESS_SKEY		No		0

		n_product_skey		Product Surrogate Key		This column stores the surrogate key for the product code		Number		14		Yes						Yes				DIM_PRODUCT		N_PROD_SKEY		No		0

		v_iso_currency_cd		Currency Code		ISO currency code.		String		6		Yes						Yes				DIM_CURRENCY		V_ISO_CURRENCY_CD		No		1										The value should not be Null

		n_recovery_type_skey		Recovery Type Surrogate Key		This Column Stores the unique identifier of the table.		Number		5		Yes						Yes				DIM_OR_RECOVERY_TYPE		N_OR_RECOVERY_TYPE_SKEY		No		0

		n_or_status_cd		Operation Risk Status Key		This column stores the status identifier		Number		20		Yes						Yes				DIM_OR_STATUS		N_OR_STATUS_CD		No		0





Fct_Opsrisk_Loss_Projection

		Table Name		Fct_Opsrisk_Loss_Projection		Back



		Table Description		This table stores the projection of operational losses across required measurement units and period for a given operational loss data category







		Column Name		Description		Comments		Data Type		Length		Nullable?		Default Value		Static LOV?		Dynamic LOV?		Is PK?		Reference Table		Reference Column		UDP		No of DQ Checks		Range Check		Data length Check		Column reference check		LOV Check		Null value check		Blank Value		Referential integrity Check		Custom Check

		n_std_sec_lob_skey		Standard Secondary Lob Skey		This column stores the unique Surrogate Key for the secondary Line of Business  as prescribed by the Regulator		Number		5		No						Yes		yes		DIM_STD_SECONDARY_LOB		N_STD_SEC_LOB_SKEY		No		0																

		n_std_sec_event_type_skey		Standard Secondary Event Type Skey		This column stores the unique Surrogate Key for the secondary Event Type  as prescribed by the Regulator		Number		5		No						Yes		yes		DIM_STD_SECONDARY_EVENT_TYPE		N_STD_SEC_EVENT_TYPE_SKEY		No		0																

		n_std_lob_skey		Standard Lob Skey		Unique Surrogate Key for the Line of Business  as prescribed by the Regulator		Number		5		No						Yes		yes		DIM_STANDARD_LOB		N_STD_LOB_SKEY		No		0																

		n_std_event_type_skey		Standard Event Type Skey		Unique Surrogate Key for the Operational Loss Event Type as prescribed by the Regulator		Number		5		No						Yes		yes		DIM_STANDARD_EVENT_TYPE		N_STD_EVENT_TYPE_SKEY		No		0																

		n_oprisk_loss_data_cat_skey		Operational Risk Loss Data Category Surrogate Key		This column stores the unique Surrogate Key for the Operational Loss Data category. 		Number		10		No						Yes		yes		DIM_OPRISK_LOSS_DATA_CATEGORY		N_OPRISK_LOSS_DATA_CAT_SKEY		DL		0																

		n_mis_date_skey		Extraction Date Surrogate Key		As of date surrogate key		Number		10		No						Yes		yes		DIM_DATES		N_DATE_SKEY		DL		0																

		n_run_skey		Run Surrogate Key		This Attribute stores  a unique key representing a particular Run.		Number		10		No						Yes		yes		DIM_RUN		N_RUN_SKEY		DL		0																

		n_entity_skey		Entity Surrogate Key		Entity Surrogate Key		Number		10		No						Yes		yes		DIM_ORG_STRUCTURE		N_ENTITY_SKEY		DL		0																

		n_consolidation_cd		Consolidation Code		Unique numeric consolidation code		Number		5		No						Yes		yes		DIM_CONSOLIDATION		N_CONSOLIDATION_CD		DL		0																

		n_reporting_group_skey		Operational Risk Loss Reporting Group Surrogate Key		This column stores the unique Surrogate Key for the Operational Loss Data unit of measurement. In OREC / OFSAAI parlance this is reporting group. This is the granularity at which loss distributions are estimated / fitted. 		Number		10		No						Yes				DIM_REPORTING_GROUP		N_REPORTING_GROUP_SKEY		DL		1										The value should not be Null						

		n_ops_risk_loss_amount		Operational Risk Amount		This is the ops risk loss amount projected for said combination of  LOB, Event Type, Ops loss data category and unit of measure for a given date of projection.		Number		22		Yes														DL		2		Value should be  0 or anything above zero								The value should not be Null. 

Default value should be zero.						

						Type of Check		Description

		Column Name		Description

		n_reporting_group_skey		Operational Risk Loss Reporting Group Surrogate Key		Range Check		Value should be  0 or anything above zero

		n_ops_risk_loss_amount		Operational Risk Amount
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		Table Description		This table stores the threshold for the operational loss recording for a given combination of Line of Business and Every Type







		Column Name		Description		Comments		Data Type		Length		Nullable?		Default Value		Static LOV?		Dynamic LOV?		Is PK?		Reference Table		Reference Column		UDP		No of DQ Checks		Range Check		Data length Check		Column reference check		LOV Check		Null value check		Blank Value		Referential integrity Check		Custom Check

		n_std_sec_lob_skey		Standard Secondary Lob Skey		This column stores the unique Surrogate Key for the secondary Line of Business  as prescribed by the Regulator		Number		5		No						Yes		Yes		DIM_STD_SECONDARY_LOB		N_STD_SEC_LOB_SKEY		DL		0																

		n_std_sec_event_type_skey		Standard Secondary Event Type Skey		This column stores the unique Surrogate Key for the secondary Event Type  as prescribed by the Regulator		Number		5		No						Yes		Yes		DIM_STD_SECONDARY_EVENT_TYPE		N_STD_SEC_EVENT_TYPE_SKEY		DL		0																

		n_std_lob_skey		Standard Lob Skey		Unique Surrogate Key for the Line of Business  as prescribed by the Regulator		Number		5		No						Yes		Yes		DIM_STANDARD_LOB		N_STD_LOB_SKEY		DL		0																

		n_std_event_type_skey		Standard Event Type Skey		Unique Surrogate Key for the Operational Loss Event Type as prescribed by the Regulator		Number		5		No						Yes		Yes		DIM_STANDARD_EVENT_TYPE		N_STD_EVENT_TYPE_SKEY		DL		0																

		n_mis_date_skey		Extraction Date Surrogate Key		As of date surrogate key		Number		10		No						Yes		Yes		DIM_DATES		N_DATE_SKEY		DL		0																

		n_entity_skey		Entity Surrogate Key		Entity Surrogate Key		Number		10		No						Yes		Yes		DIM_ORG_STRUCTURE		N_ENTITY_SKEY		DL		0																

		n_run_skey		Run Surrogate Key		This Attribute stores  a unique key representing a particular Run.		Number		10		No						Yes		Yes		DIM_RUN		N_RUN_SKEY		DL		0																

		d_effective_start_date		Effective Start Date		This column stores date from which said thresholds will be effective		Date		NA		Yes														DL		2						d_effective_start_date is less than d_effective_end_date				The value should not be Null						

		d_effective_end_date		Effective End Date		This column stores date till which said thresholds will be effective		Date		NA		Yes														DL		2						d_effective_end_date is greater than d_effective_start_date				The value should not be Null						

		v_threshold_comments		Threshold Comments		This column stores the comments about threshold specified. 		String		1000		No														DL		1										The value should not be Null						

		n_opsloss_data_floor		Operational Loss Floor Amount		This column stores the floor threshold for operational loss data collection for a said combination of LOB and Evert Type. For example, for Merchant banking > Corporate finance and Damager to physical assets > internal Fraud losses will be collected above 10000 USD. 		Number		22		Yes														DL		2		Value should be  0 or anything above zero								The value should not be Null						

		n_opsloss_data_ceiling		Operational Loss Ceiling Amount		This column stores the ceiling threshold for operational loss data collection for a said combination of LOB and Evert Type if applicable. For example, for Execution, Delivery and Process Management and Retail Brokerage losses will be collected up to 1m USD. Ceiling is expected to be discretionary. 		Number		22		Yes														No		2		Value should be  0 or anything above zero								The value should not be Null						

		v_iso_currency_cd		Iso Currency Code		ISO currency code.		String		6		Yes						Yes				DIM_CURRENCY		V_ISO_CURRENCY_CD		No		1										The value should not be Null						

		n_lob_skey		Lob Skey		This stores a unique key representing a particular Line of Bussiness.		Number		10		Yes						Yes				DIM_LOB		N_LOB_SKEY		DL		0																
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		Table Description		This entity Stores the Summary Data for Operational Risk







		Column Name		Description		Comments		Data Type		Length		Nullable?		Default Value		Static LOV?		Dynamic LOV?		Is PK?		Reference Table		Reference Column		UDP		No of DQ Checks		Range Check		Data length Check		Column reference check		LOV Check		Null value check		Blank Value		Referential integrity Check		Custom Check

		n_run_skey		Run Surrogate Key		This Attribute stores  a unique key representing a particular Run.		Number		10		No		DL				Yes		Yes		DIM_RUN		N_RUN_SKEY		DL		0																

		n_gaap_skey		Gaap Surrogate Key		Surrogate key corresponding to a unique GAAP code.		Number		5		No		No				Yes		Yes		DIM_GAAP		N_GAAP_SKEY		DL		0																

		n_entity_skey		Customer Surrogate Key		This stores the surrogate key for the customer. This will be referred as n_entity where entity is referred.		Number		10		No		DL						Yes						DL		0																

		n_mis_date_skey		Mis Date Key		This attribute stores the date surrogate key corresponding to MIS date.		Number		10		No		DL				Yes		Yes		DIM_DATES		N_DATE_SKEY		DL		0																

		n_rwa_amt		Risk Weighted Amount		Stores Risk Weighted Amount for the exposure		Number		22		Yes		DL												DL		2		Value should be  0 or anything above zero								The value should not be Null						

		n_basel_method_skey		Basel Methodology Key		Basel methodology key		Number		5		Yes		No				Yes				DIM_BASEL_METHODOLOGY		N_BASEL_METHOD_SKEY		DL		1										The value should not be Null						

		n_country_skey		Country Surrogate Key		Surrogate key for country code		Number		5		Yes		No				Yes				DIM_COUNTRY		N_COUNTRY_SKEY		DL		1										The value should not be Null						

		n_branch_skey		Branch Surrogate Key		This stores the surrogate key of the branch		Number		5		Yes		No				Yes				DIM_GEOGRAPHY		N_BRANCH_SKEY		DL		1										The value should not be Null						

		n_lob_skey		Lob Skey		This stores a unique key representing a particular Line of Bussiness.		Number		10		Yes		DL				Yes				DIM_LOB		N_LOB_SKEY		DL		1										The value should not be Null						

		n_standard_lob_skey		Standard Lob Skey		Unique Surrogate Key for the Line of Business  as prescribed by the Regulator		Number		5		Yes		No				Yes				DIM_STANDARD_LOB		N_STD_LOB_SKEY		DL		1										The value should not be Null						
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		Table Description		The Operational Loss fact entity stores details of the Operational Losses as reported by the Financial Institution or the Operational Loss Data Consortium.







		Column Name		Description		Comments		Data Type		Length		Nullable?		Default Value		Static LOV?		Dynamic LOV?		Is PK?		Reference Table		Reference Column		UDP		No of DQ Checks		Range Check		Data length Check		Column reference check		LOV Check		Null value check		Blank Value		Referential integrity Check		Custom Check

		n_loss_event_skey		Loss Event Skey		Unique Surrogate Key for the Operational Loss Event Type		Number		10		No								Yes						DL		0																

		n_run_skey		Run Surrogate Key		Stores a Unique Surrogate Key for each Run		Number		10		No						Yes		Yes		DIM_RUN		N_RUN_SKEY		DL		0																

		fic_mis_date		Extraction Date		The date for which processing is commenced. Usually the end of business day of the month.
		DATE		NA		No						Yes		Yes		DIM_TIME_DATE		FIC_MIS_DATE		DL		0																

		n_entity_skey		Entity Skey		This attribute stores the Entity Surrogate Key		Number		10		Yes														DL		1										The value should not be Null						

		n_mis_date_skey		Mis Date Key		This attribute stores the date surrogate key corresponding to MIS date.		Number		10		Yes						Yes				DIM_DATES		N_DATE_SKEY		DL		1										The value should not be Null						

		d_loss_date		Loss Occurance Date		Loss occurance Date		DATE		NA		Yes														DL		2						Should be before the MIS date				The value should not be Null						

		n_time_bucket_number		Time Bucket Number		Time Bucket ID		Number		22		Yes														DL		1										The value should not be Null						

		n_unscaled_loss_severity		Unscaled Loss Severity		Operational Loss Severity		Number		38		Yes														DL		2		Value should be  0 or anything above zero								The value should not be Null						

		n_scaled_loss_severity		Scaled Loss Severity		Operational Loss Severity after scaling External losses with respect to Internal Losses		Number		38		Yes														DL		2		Value should be  0 or anything above zero								The value should not be Null
Default value is 0						

		f_above_threshold_flag		Above Threshold Flag		Indicator if the External Loss Severity is above the threshold limit specified		String		1		Yes														DL		1										The value should not be Null						

		f_int_ext_flag		Internal Or External Flag		Indicator if the Loss is an Internal or External event		String		1		Yes														DL		1										The value should not be Null						

		v_loss_event_code		Loss Event Code		Code for the Operational Loss Event		String		40		Yes														DL		1										The value should not be Null						

		n_ext_event_type_skey		External Loss Event Type Skey		Unique Surrogate Key for the Operational Loss Event Type in the Operational Loss Data Consortium		Number		5		Yes														DL		1										The value should not be Null						

		n_ext_lob_skey		External Lob Skey		Unique Surrogate Key for the Line of Business in the Operational Loss Data Consortium		Number		5		Yes														DL		1										The value should not be Null						

		n_int_event_type_skey		Internal Event Type Skey		Unique Surrogate Key for the Operational Loss Event Type as followed by the Bank		Number		5		Yes														DL		1										The value should not be Null						

		n_std_event_type_skey		Standard Event Type Skey		Unique Surrogate Key for the Operational Loss Event Type as prescribed by the Regulator		Number		5		Yes						Yes				DIM_STANDARD_EVENT_TYPE		N_STD_EVENT_TYPE_SKEY		DL		1										The value should not be Null						

		n_std_lob_skey		Standard Lob Skey		Unique Surrogate Key for the Line of Business  as prescribed by the Regulator		Number		5		Yes						Yes				DIM_STANDARD_LOB		N_STD_LOB_SKEY		DL		1										The value should not be Null						

		f_ext_data_relevance		External Data Relevance Flag		Indicator if the row of external data is relevant for modeling		String		1		Yes														DL		1										The value should not be Null						

		f_modeling_eligiblity_flag		Rorec Modeling Eligibility Flag		Indicator if this row satisfies all filters and conditions which are applicable for ROR EC modeling		String		1		Yes														DL		1										The value should not be Null						

		n_unscaled_loss_severity_ncy		Unscaled Loss Severity Amount		This attribute stores the Unscaled Loss Severity		Number		38		Yes														DL		2		Value should be  0 or anything above zero								The value should not be Null						

		v_incident_type		Incident Type		This stores the incident type like Near Miss and Actual		String		12		Yes														DL		1										The value should not be Null						

		n_ccy_skey		Currency Code Surrogate Key		This stores a unique key representing a particular Currency.		Number		5		Yes														DL		1										The value should not be Null						

		n_currency_conversion_factor		Currency Conversion Factor		This attribute stores the Currency Conversion Factor		Number		11		Yes														DL		2		The value should not be Null								The value should not be Null
Default value is 1						

		n_scaling_factor		Scaling Factor		This attribute stores the Loss amount scaling factor for a particular Bank, LOB and Event Type combination in the data consortium		Number		11		Yes														DL		0																

		v_event_desc		Event Description		This column stores event description.		String		510		Yes														DL		1										The value should not be Null						

		v_ccy_code		Currency Code		This stores a unique Code representing a particular Currency.		String		6		Yes						Yes				DIM_CURRENCY		V_ISO_CURRENCY_CD		DL		1										The value should not be Null						

		n_int_lob_skey		Internal Lob Skey		Unique Surrogate Key for the Line of Business as followed by the Financial Institution.		Number		5		Yes														DL		1										The value should not be Null						

		n_unscaled_loss_severity_lcy		Unscaled Loss Severity In Local Currency		This column stores the operational loss severity amount in Local Currency		Number		38		Yes														DL		2		Value should be  0 or anything above zero								The value should not be Null						

		n_branch_skey		Branch Surrogate Key		This column stores the surrogate key of the branch. This leads to geography granularities like city / state and country.		Number		5		Yes						Yes				DIM_GEOGRAPHY		N_BRANCH_SKEY		DL		1										The value should not be Null						

		n_business_segment_skey		Business Segment Surrogate Key		This column stores the business segment of the organization		Number		3		Yes						Yes				DIM_BUSINESS_SEGMENT		N_BUSINESS_SEGMENT_SKEY		DL		1										The value should not be Null						
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		Table Description		This table stores the details of operational risk legal reserves. The data includes date of establishment, count of legal event pending against the combination of Basel event type and line of business. 







		Column Name		Description		Comments		Data Type		Length		Nullable?		Default Value		Static LOV?		Dynamic LOV?		Is PK?		Reference Table		Reference Column		UDP		No of DQ Checks		Range Check		Data length Check		Column reference check		LOV Check		Null value check		Blank Value		Referential integrity Check		Custom Check

		n_run_skey		Run Surrogate Key		This Attribute stores  a unique key representing a particular Run.		Number		10		No						Yes		Yes		DIM_RUN		N_RUN_SKEY		DL		0																

		n_entity_skey		Legal Entity Surrogate Key		This column stores the surrogate key of the Entity to which the Counterparty pertains to, and is referenced to DIM_ORG_STRUCTURE, where the ultimate parent name of the Counterparty is stored. 		Number		10		No						Yes		Yes		DIM_ORG_STRUCTURE		N_ENTITY_SKEY		DL		0																

		n_mis_date_skey		Extraction Date Surrogate Key		As of date surrogate key		Number		10		No						Yes		Yes		DIM_DATES		N_DATE_SKEY		DL		0																

		n_lob_skey		Lob Skey		This stores a unique key representing a particular Line of Bussiness.		Number		10		No						Yes		Yes		DIM_LOB		N_LOB_SKEY		No		0																

		n_int_event_type_skey		Internal Event Type Skey		This column stores the internal Event Type for which Pending Operational risk legal events and reserve are maintained		Number		5		No								Yes						No		0																

		n_std_lob_skey		Standard Lob Skey		Unique Surrogate Key for the Line of Business  as prescribed by the Regulator		Number		10		Yes						Yes				DIM_STANDARD_LOB		N_STD_LOB_SKEY		DL		1										The value should not be Null						

		n_std_event_type_skey		Standard Event Type Skey		Unique Surrogate Key for the Operational Loss Event Type as prescribed by the Regulator		Number		10		Yes						Yes				DIM_STANDARD_EVENT_TYPE		N_STD_EVENT_TYPE_SKEY		DL		1										The value should not be Null						

		v_iso_currency_cd		Iso Currency Code		This stores the currency code.		String		6		Yes						Yes				DIM_CURRENCY		V_ISO_CURRENCY_CD		No		1										The value should not be Null						

		f_legal_reserve_indicator		Legal Reserve Indicator		This column indicates if operational risk reserve is legal reserve / created for regulatory requirements etc. 		String		1		Yes														No		0																

		n_reserve_amount		Reserve Amount		This column stores the reserve amount.		Number		22		Yes														No		2		Value should be  0 or anything above zero								The value should not be Null						

		n_reserve_est_date_skey		Reserve Establishment Date Surrogate Key		As of date surrogate key		Number		10		No						Yes				DIM_DATES		N_DATE_SKEY		No		1										The value should not be Null						

		n_count_of_pen_legal_events		Count Of Pending Legal Events		This column stores / report the number of outstanding/pending legal events.		Number		10		Yes														DL		2		Value should be  0 or anything above zero								The value should not be Null						
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		Table Description		This Fact entity stores all the non-securitization exposures except banking book equity for which Credit Risk needs to be calculated according to Basel II rules.







		Column Name		Description		Comments		Data Type		Length		Nullable?		Default Value		Static LOV?		Dynamic LOV?		Is PK?		Reference Table		Reference Column		UDP		No of DQ Checks		Range Check		Data length Check		Column reference check		LOV Check		Null value check		Blank Value		Referential integrity Check		Custom Check

		n_run_skey		Run Surrogate Key		This Attribute stores  a unique key representing a particular Run.		Number		10		No						Yes		Yes		DIM_RUN		N_RUN_SKEY		DL		0																

		n_acct_skey		Account Surrogate Key		Stores the Exposure Identifier for an exposure		Number		10		No						Yes		Yes		DIM_EXPOSURE		N_ACCT_SKEY		DL		0																

		n_gaap_skey		Gaap Surrogate Key		Surrogate key corresponding to a unique GAAP code.		Number		5		No						Yes		Yes		DIM_GAAP		N_GAAP_SKEY		No		0																

		n_mis_date_skey		Mis Date Key		This attribute stores the date surrogate key corresponding to MIS date.		Number		10		No						Yes		Yes		DIM_DATES		N_DATE_SKEY		DL		0																

		n_original_acct_skey		Original Account Surrogate Key		Stores the Exposure Identifier for an exposure		Number		10		Yes						Yes				DIM_EXPOSURE		N_ACCT_SKEY		No		0																

		n_exposure_amount		Exposure Value Net Of Provisions		This attribute stores the GL Balance of an exposure net of any specific provisions mapped to it. We will always ger net of specific provision. Need to compute gross amount in case of IRB approach.		Number		22		Yes														DL		2		Value should be  0 or anything above zero								The value should not be Null. 

Default value should be zero.						

		n_addon_percent		Add-On Percentage		Stores the add-on percentage applicable for an exposure. This is applicable only for OTC Derivative exposures and is used for estimation of potential future exposure.		Number		11		Yes														No		0																

		n_residual_maturity		Residual Maturity		Stores the residual maturity of the Contract. It is defined as number of years from the current date till the exposure maturity date.		Number		11		Yes														No		0																

		n_ccf_percent		Ccf Percentage		Stores the Credit Conversion factor value for the exposure		Number		30		Yes														No		0																

		n_original_maturity		Original Maturity		Stores the orignal maturity for the contract		Number		11		Yes														No		0																

		n_notional_principal		Notional Principal Of An Exposure		Stores the Notional Principle of an exposure. It is defined only for OTC derivatives exposures.		Number		22		Yes														No		0																

		n_exp_mtm_value		Exposure Mark To Market Value		Stores the current market value of an exposure.		Number		22		Yes														No		0																

		n_undrawn_amount		Undrawn Amount For Off-Balance Sheet Items		Stores the Un-drawn amount for an Off-balance Sheet		Number		22		Yes														No		0																

		n_ead_pre_mitigation		Pre-Mitigation Pre-Volatility Haircut Ead Amount		Exposure at default Amount prior to Risk Mitigation		Number		22		Yes														No		0																

		n_remargin_frequency		Re-Margin Frequency		Stores the remargining frequency of an exposure		Number		5		Yes														No		0																

		n_revaluation_frequency		Revaluation Frequency		Stores the frequency at which an exposure is revalued to reflect its fair value.		Number		5		Yes														No		0																

		n_volatility_haircut		Volatility Haircut		Stores the Volatility haircut for the Exposure		Number		8		Yes														No		0																

		n_pd_percent		Probability Of Default		Stores the probability of an exposure going into default in the next one year		Number		30		Yes														DL		2		Value should be between  0 and 1								The value should not be Null						

		n_lgd_percent_pre_crm		Loss Given Default		Stores the loss as a percentage of exposure at default suffered if an exposure goes into deault in the next one year.		Number		30		Yes														No		0																

		n_delq_days		Number Of Delinquency Days		Number of Days since the Exposure turned delinquent.		Number		5		Yes														No		0																

		n_outstanding_principal		Outstanding Principal		Stores the amount of Principal of an exposure remaining to be paid back by the customer.		Number		22		Yes														No		0																

		f_nettability_flag		Nettability Flag		Stores whether the exposure is nettable against  any other Contract		String		1		Yes														No		0																

		n_min_holding_period		Minimum Holding Period		Stores the Minimum Holding period in days for an exposure which is used to calculate the volatility haircut.		Number		5		Yes														No		0																

		f_inst_short_term_qualif_flag		Instrument Short Term Qualification Flag		Stores whether the instrument is a short term instrument or not.		String		1		Yes														No		0																

		f_cash_flow_flag		Cash Flow Flag		Stores whether amount is cash flow or not.		String		1		Yes														No		0																

		n_eff_maturity		Effective Maturity		Stores the Effective Maturity (M) of an Exposure		Number		11		Yes														No		0																

		f_equity_traded_flag		Equity Traded Flag		Stores whether the intrument is publicly traded or not.		String		1		Yes														No		0																

		n_dilution_risk_el		Dilution Risk Expected Loss		Stores Dilution risk Expected Loss for Purchased recievables		Number		9		Yes														No		0																

		n_exp_covered_amt		Exposure Amount Covered By Mitigants		This is the amount of exposure at default post netting and post haircuts covered by collateral guarantees and credit derivatives		Number		22		Yes														No		0																

		n_exp_uncovered_amt		Exposure Uncovered Amount		This is the uncovered part of the exposure at default of an exposure post mitigation		Number		22		Yes														No		0																

		n_exp_provision_amt		Unsecured Exposure Provision Coverage		This is amount of provision for an exposure		Number		22		Yes														No		0																

		n_pre_crm_post_vol_hc_ead		Pre-Mitigation Post Volatility Haircut Ead Amount		This is the exposure at default of an exposure post volatility haircut but prior to netting with any mapped liabilities and consideration of any other mitigation like financial collateral, guarantee etc.		Number		22		Yes														No		0																

		n_hldg_period_for_haircut		Holding Period To Derive Haircut		Holding Period to Derive Haircut		Number		5		Yes														No		0																

		f_exp_defaulted_flag		Exposure Defaulted Flag		This will be a download information. Indicates whether an exposure is In Default or Not in Default
This will be a download information.		String		1		Yes														No		0																

		f_exp_coll_ccy_same_flag		Claim And Funding Liability Similar Currency Flag		The flag is identifies whether the exposure and the collateral are in the same currency.		String		1		Yes														No		0																

		n_pre_mitigation_capital_ul		Pre-Mitigation Capital - Unexpected Loss		Capital required to cover unexpected loss prior to mitigation.		Number		22		Yes														No		0																

		n_post_mitigation_capital_ul		Post-Mitigation Capital - Unexpected Loss		Capital required to cover unexpected loss post mitigation.		Number		22		Yes														DL		2		Value should be  0 or anything above zero								The value should not be Null						

		n_post_mitigation_capital_el		Post-Mitigation Capital - Expected Loss		Capital required to cover expected loss post mitigation.		Number		22		Yes														No		0																

		n_pre_mitigation_rw_ul		Pre-Mitigation Risk Weight - Unexpected Loss		Risk Weight assigned for unexpected loss prior to mitigation.		Number		30		Yes														No		0																

		n_post_mitigation_rw_ul		Post-Mitigation Risk Weight - Unexpected Loss		Risk Weight assigned for unexpected loss post mitigation.		Number		30		Yes														No		0																

		n_pre_mitigation_rw_el		Pre-Mitigation Risk Weight - Expected Loss		Risk Weight assigned for expected loss prior to mitigation.		Number		30		Yes														No		0																

		n_post_mitigation_rw_el		Post-Mitigation Risk Weight - Expected Loss		Risk Weight assigned for expected loss post mitigation.		Number		30		Yes														No		0																

		f_securitized_flag		Securitised Flag		Identifies if the exposure is securitized or not. Possible values are Y-Securitized,N-Not Securitized, I - Identified for securitization but securitization process is not completed		String		1		Yes														No		0																

		n_rwa_el_amt		Risk Weighted Asset - Expected Loss		RWA for expected loss		Number		22		Yes														No		0																

		n_rwa_ul_amt		Risk Weighted Asset - Unexpected Loss		This is the RWA for Unexpected Loss amount after considering the available mitigation cover.		Number		22		Yes														DL		2		Value should be  0 or anything above zero								The value should not be Null. 

Default value should be zero.						

		f_exp_deduction_flag		Exposure Deduction Indicator		Indicates whether the exposure needs to be dedcuted from capital.		String		1		Yes														No		0																

		f_exp_rev_flag		Exposure Revolving Flag		Exposure Revolving Flag		String		1		Yes														No		0																

		v_exp_rcy_code		Exposure Reporting Currency		Exposure expressed in reporting currency		String		12		Yes														No		0																

		n_risk_weight		Risk Weight		Risk Weight		Number		8		Yes														No		0																

		n_provision_amount		Provision Amount		Provision Amount		Number		22		Yes														No		0																

		d_exposure_start_date		Exposure Start Date		Exposure Start Date		DATE		NA		Yes														No		1						d_exposure_start_date is less than Exposure end date										

		n_ead_weighted_eff_maturity		Ead Weighted Effective Maturity		EAD Weighted Effective Maturity		Number		22		Yes														No		0																

		n_firm_size		Firm Size		Firm size		Number		22		Yes														No		0																

		n_ead_weighted_firm_size		Ead Weighted Firm Size		EAD weighted firm size		Number		22		Yes														No		0																

		n_exp_limit		Limit		Maximum credit limit applicable for the exposure. This indicates the limit placed on the allowed GL balance for an exposure.		Number		22		Yes														No		0																

		n_equity_fair_value		Equity Fair Value		Equity fair value		Number		22		Yes														No		0																

		n_equity_market_value		Equity Market Value		Equity market value		Number		22		Yes														No		0																

		n_basel_sovereign_rating		Basel Sovereign Rating		Sovereign Rating Identifier		Number		5		Yes														No		0																

		n_el_best_estimate_percent		El Best Estimate Percent		The percent of expected loss estimated by the bank for an exposure that is in default. 		Number		8		Yes														No		0																

		n_correlation_factor_pre_crm		Correlation Factor Assuming No Mitigation		Correlation Factor. Only relates to non default exposures		Number		11		Yes														No		0																

		n_exp_gl_balance		Exp Gl Balance		The as-at GL balance for the exposure. It's used for calculating RWA for Non-Counterparty Managed Assets exposures		Number		22		Yes														No		0																

		d_exposure_end_date		Exposure End Date		Exposure end date		DATE		NA		Yes														No		1						d_exposure_end_date is greater than d_exposure_start_date										

		f_uncond_cancelled_exp_ind		Uncond Cancelled Exp Indicator		An indicator to identify whether an exposure is unconditionally cancellable or not		String		1		Yes														No		0																

		n_lgd_percent_post_crm		Lgd Percent Post Crm		LGD percent after mitigation		Number		30		Yes														DL		2		Value should be between  0 and 1								The value should not be Null						

		f_otc_ind		Otc Indicator		Indicates whether a derivative exposure is traded on an exchange or over the counter. A "Y" will mean it is traded over the counter and "N" means traded in an exchange.		String		1		Yes														No		0																

		n_pre_mitigation_rwa_amt		Rwa Amount Pre Mitigation		RWA Amount pre mitigation		Number		22		Yes														No		0																

		n_exposure_amount_ncy		Exposure Value Net Of Provisions Ncy		This attribute stores the GL Balance of an exposure net of any specific provisions mapped to it expressed in the natural currency.		Number		22		Yes														No		0																

		f_dr_materiality_flag		Dilution Risk Materiality Indicator		Indicates whether Dilution Risk is material for purchasing bank or not. Dilution refers to the possibility that the receivable amount is reduced through cash or non-cash credits to the receivable’s obligor. If the bank can demonstrate to its supervisor that the dilution risk for the purchasing bank is immaterial then they can go ahead to compute capital only for default risk. Basel Accord Para No. 369.		String		1		Yes														No		0																

		n_cap_dilution_risk		Capital Required For Dilution Risk		This is the capital required for Dilution Risk.		Number		22		Yes														No		0																

		f_senior_claim_flag		Seniority Claim Flag		In case of Purchase Receivables, if the purchasing bank is unable to decompose EL into its PD and LGD components in a reliable manner, the risk weight is determined from the corporate risk-weight function using the following specifications: if the bank can demonstrate that the exposures are exclusively senior claims to corporate borrowers, an LGD of 45% can be used, otherwise LGD is 100%. Basel accord para no. 366.		String		1		Yes														No		0																

		n_long_run_weighted_avg_lgd		Long Run Weighted Average Lgd		This gives the Long Run Weighted Average LGD. As per Basel accord para no. 367, If the purchasing bank can estimate either the pool’s default-weighted average loss rates given default (as defined in paragraph 468) or average PD in a reliable manner, the bank may estimate the other parameter based on an estimate of the expected long-run loss rate. The bank may (i) use an appropriate PD estimate to infer the long-run default-weighted average loss rate given default, or (ii) use a long-run default-weighted average loss rate given default to infer the appropriate PD.		Number		30		Yes														No		0																

		f_auto_cancellation_flag		Automatic Cancellation Of Commitment Indicator		Indicates whether a Commitment provides for  automatic cancellation or not. A CCF of 0% is applied to these exposures as per para no. 83, 312.		String		1		Yes														No		0																

		f_expl_adj_eff_maturity_flag		Explicit Adjustment For Effective Maturity Indicator		Flag to indicate whether there is an Explicit Adjustment for Effective Maturity or not. As per Basel accord para no. 324, Where there is no explicit adjustment, the effective maturity (M) assigned to all exposures is set at 2.5 years unless otherwise specified in paragraph 318.		String		1		Yes														No		0																

		n_actual_business_days		Actual Number Of Business Days		Actual Number of Business Days between Remargining for Capital Market Transaction or Revalution for Secured Transaction. This information is required in the volatility hair cut calculation. As per Basel accord para no. 168, When the frequency of remargining or revaluation is longer than the minimum, the minimum haircut numbers will be scaled up depending on the actual number of business days between remargining or revaluation using the square root of time formula.		Number		5		Yes														No		0																

		f_core_mkt_participant_flag		Core Market Participant Indicator		Indicates whether the counter party is a Core Market Participant or not. This information is required in the volatility hair cut calculation. As per Basel accord para no. 170, For repo-style transactions where the following conditions are satisfied, and the counterparty is a core market participant, supervisors may choose not to apply the haircuts specified in the comprehensive approach and may instead apply a haircut of zero. This carve-out will not be available for banks using the modelling approaches as described in paragraphs 178 to 181 (i).		String		1		Yes														No		0																

		n_pre_mitigation_rwa_el		Pre-Mitigation Risk Weighted Assets Expected Loss		Gives the Pre-Mitigation Risk Weighted Assets for Expected Loss of an exposure.		Number		22		Yes														No		0																

		n_pre_mitigation_rwa_ul		Pre-Mitigation Risk Weighted Assets Unexpected Loss		Gives the Pre-Mitigation Risk Weighted Assets for Unexpected Loss of an exposure.		Number		22		Yes														No		0																

		v_ccy_code		Currency Code		Currency code.

DL/DT		String		6		Yes														No		0																

		f_double_default_flag		Double Default Flag		Identifies if the exposure has a double default. 
Double default is explained as a case where both the obligor & the guarantor defaults. The CRM treatment is different for exposures which comes under the double default catogory.		String		1		Yes														No		0																

		n_covered_capital_amt		Covered Capital Amount		Capital Required for a Hedged Exposures.		Number		22		Yes														No		0																

		n_dr_rwa_amt		Risk Weighted Assets For Dilution Risk		This is RWA for Dilution risk under purchase receivables.		Number		22		Yes														No		0																

		f_rw_by_discretion		Risk Weight By Discretion Indicator		This indicates whether the risk weight for the exposure is given by the bank itself. This required for Standardised approach.		String		1		Yes														No		0																

		f_pref_treatment_flag		Preferential Treatment Flag		This indicates whether there is a preferential treatment on the exposure or not. As per Basel accord para no. 54, At national discretion, a lower risk weight may be applied to banks’ exposures to their sovereign (or central bank) of incorporation denominated in domestic currency and funded19 in that currency.20 Where this discretion is exercised, other national supervisory authorities may also permit their banks to apply the same risk weight to domestic currency exposures to this sovereign (or central bank) funded in that currency.		String		1		Yes														No		0																

		n_business_days_long_txn		Business Days Needed For Long Transaction		Needed for Long Settlement Txns, this signifies that number of business days to deliver the agreed items after date of txn (future date). PFD Ref: Non Sec STD-Long settlement transactions. As per Basel accord Annex 4 para no. 2B, Long Settlement Transactions are transactions where a counterparty undertakes to deliver a security, a commodity, or a foreign exchange amount against cash, other financial instruments, or commodities, or vice versa, at a settlement or delivery date that is contractually specified as more than the lower of the market standard for this particular instrument and five business days after the date on which the bank enters into the transaction.		Number		5		Yes														No		0																

		n_effective_exp_amt		Effective Exposure Amount		PFD Ref: Non Sec STD-Long settlement transactions. As per Basel accord Annex 4 Para E, Effective Expected Exposure at a specific date is the maximum expected
exposure that occurs at that date or any prior date. Alternatively, it may be defined for a specific date as the greater of the expected exposure at that date, or the effective exposure at the previous date. In effect, the Effective Expected Exposure is the Expected Exposure that is constrained to be non-decreasing over time.		Number		22		Yes														No		0																

		n_supervisory_beta_value		Supervisory Beta Value		Supervisory scaling parameter. It normally has a value of 1.4. PFD Ref: Non Sec STD-Long settlement transactions. As per Basel accord Annex 4 parano. 69, Banks that do not have approval to apply the internal models method for the relevant OTC transactions may use the standardised method. The standardised method can be used only for OTC derivatives; SFTs are subject to the treatments set out under the Internal Model Method of this Annex or under the Part 2, Section II.D, of this Framework. The exposure amount (under the standardised approach for credit risk) or EAD is to be calculated separately for each netting set. It is determined as ? x Estimated standardised exposure.		Number		8		Yes														No		0																

		n_std_business_days		Standard Business Days		This is standard business days for an Instrument represented. PFD Ref: Non Sec STD-Long settlement transactions. This is normally 5 or less than 5 and is used to identify whether a transaction is a Long Settlement transaction or not.		Number		5		Yes														No		0																

		f_bank_ccr_exp_hedge_flag		Banking Book Exposure Or Ccr Hedge Flag		Flag to indicate that this exposure is used to hedge the banking book exposure or CCR. PFD Ref: Non Sec STD-Long settlement transactions as per Basel accord Annex IV Para No. 6		String		1		Yes														No		0																

		f_failed_trade_flag		Failed Trade Flag		This identifies whether a transaction is a failed trade or not. PFD Ref: Non Sec STD-Failed Trades. As per Basel accord Annex 3 Para 3, Repurchase and reverse-repurchase agreements as well as securities lending and borrowing that have failed to settle are excluded from capital treatment. Para 4, In cases of a system wide failure of a settlement or clearing system, a national supervisor may use its discretion to waive capital charges until the situation is rectified.		String		1		Yes														No		0																

		f_dvp_flag		Dvp Flag		Indicates whether it's a DvP or PvP trade or not. Needed for Failed Trades. PFD Ref: Non Sec STD-Failed Trades. A "Y" will mean DvP/PvP. Basel accord Annex 3 Para No. 7, For DvP transactions, if the payments have not yet taken place five business days after the settlement date, firms must calculate a capital charge by multiplying the positive current exposure of the transaction by the appropriate factor, according to a Table given by Basel.		String		1		Yes														No		0																

		n_failed_business_days		Failed Business Days		For Failed Trades siginifies that, number of buisness days delayed after the agreed settlement date(past date). Based on the number of failed business days, positive current exposure is multiplied by different multiplying factor as per Annex 3 Para 7.
PFD Ref: Non Sec STD-Failed Trades.		Number		5		Yes														No		0																

		f_materiality_flag		Materiality Flag		This indicates whether the exposure is material or not. Based on this different risk weights will be applied. Needed for Failed Trades. PFD Ref: Non Sec STD-Failed Trades as per Basel accord Annex 3 Para. 8.		String		1		Yes														No		0																

		n_capital_charge_failed_trade		Capital Charge Failed Trade		Capital charge needed for Failed Trades. This is arrived at by multiplying positive current exposure by appropriate multiplying factor based on failed business days. PFD Ref: Non Sec STD-Failed Trades.		Number		22		Yes														No		0																

		f_long_settlement_txn_flag		Long Settlement Transaction Flag		Indicates whether it's a Long transaction or not. Needed for Long Settlement Txns/Failed Trades.
PFD Ref: Non Sec STD-Long settlement transactions. This is determined as per the Basel accord annex 4 para 2B, Long Settlement Transactions are transactions where a counterparty undertakes to deliver a security, a commodity, or a foreign exchange amount against cash, other financial instruments, or commodities, or vice versa, at a settlement or delivery date that is contractually specified as more than the lower of the market standard for this particular instrument and five business days after the date on which the bank enters into the transaction.		String		1		Yes														No		0																

		n_mortgage_lending_value		Mortgage Lending Value		This is applicable for exposure secured by CRE. Normally a risk weight of 100% is applied. However, in exceptional circumstances for well-developed and long established markets, mortgages on office and/or multi-purpose commercial premises and/or multi-tenanted commercial premises may have the potential to receive a preferential risk weight of 50% for the tranche of the loan that does not exceed the lower of 50% of the market value or 60% of the mortgage lending value of the property securing the loan. Any exposure beyond these limits will receive a 100% risk weight. This exceptional treatment will be subject to very strict conditions. In particular, two tests must be fulfilled, namely that (i) losses stemming from commercial real estate lending up to the lower of 50% of the market value or 60% of loan-tovalue (LTV) based on mortgage-lending-value (MLV) must not exceed 0.3% of the outstanding loans in any given year; and that (ii) overall losses stemming from commercial real estate lending must not exceed 0.5% of the outstanding loans in any given year.		Number		22		Yes														No		0																

		f_backed_by_bullion_liability		Backed By Bullion Liability		PFD Ref:STD-High Risk Categories and other assets. Signifies that, the gold exposure is backed by bullion gold liabilities. As per Basel accord Para no. 81 fn 32, at national discretion, gold bullion held in own vaults or on an allocated basis to the extent backed by bullion liabilities can be treated as cash and therefore risk-weighted at 0%. In addition, cash items in the process of collection can be risk-weighted at 20%.		String		1		Yes														No		0																

		n_write_off_amt		Write Off Amount		This stores the amount written off by the bank on an exposure. Refer PFD: IRB - Bank, Sovereign and Corporate. Para 308.		Number		22		Yes														No		0																

		n_uncovered_rwa_ul		Uncovered Rwa - Unexpected Loss		RWA for Unexpected Loss of Uncovered portion.		Number		22		Yes														No		0																

		n_accrued_int		Accrued Interest		Accrued Interest - Used for determining EAD		Number		22		Yes														No		0																

		f_inv_eq_reg_ded_cap		Deduction Flag For Equity Or Regulatory Capital Instrument Investment		PFD : Non Sec STD (High Risk High Risk Categories and other assets). Indicates whether Investment in equity or regulatory capital instrument is deducted from capital base or not. As per Basel accord para no. 81, Investments in equity or regulatory
capital instruments issued by banks or securities firms will be risk weighted at 100%, unless deducted from the capital base according to Part 1.		String		1		Yes														No		0																

		n_covered_rwa_ul		Covered Rwa Unexpected Loss		RWA for Unexpected Loss of Covered portion.		Number		22		Yes														No		0																

		n_basel_issuer_rating		Basel Rating By Issuer		This stores the basel rating given by the Issuer.		Number		5		Yes														No		0																

		n_basel_reference_rating		Basel Credit Rating For Reference Issue		Stores the Credit Rating for reference issue as per Basel II Rating Type		Number		5		Yes														No		0																

		n_sold_cdp_risk_weight		Sold Credit Protection Risk Weight		Sum of risk weights of exposures in a basket which is protected by sold credit protection 		Number		8		Yes														No		0																

		f_past_due_flag		Past Due Indicator		Indicates whether the exposure is past due or not. If delinquency days is greater than 90 then its past due		String		1		Yes														No		0																

		n_ccf_percent_drawn		Drawn Credit Conversion Factor		This column is used to store the drawn CCF of an exposure.		Number		30		Yes														No		0																

		n_el_percent		Expected Loss Percent		Applicable in case of retail purchase receivables. Expected Loss expressed in percentage. This is used in place of PD in case of missing PD as per Basel accord para 364.		Number		8		Yes														No		0																

		n_el_amount		Expected Loss Amount		Expected Loss Amount after Mitigation		Number		22		Yes														DL		2		Value should be  0 or anything above zero								The value should not be Null. 

Default value should be zero.						

		n_pre_mitigation_el_amt		Pre Mitigation Expected Loss Amount		Expected Loss Amount before Mitigation		Number		22		Yes														No		0																

		n_post_mitigation_dr_capital		Post Mitigation Capital For Dilution Risk		This column stores the post mitigation capital for dilution risk.		Number		22		Yes														No		0																

		f_dil_risk_appr_monitored_ind		Dilution Risk Appropriately Monitored Indicator		To indicate whether Bank demonstrates that the dilution risk is appropriately monitored and managed  to be resolved within one year		String		1		Yes														No		0																

		n_ccf_own_estimate		Banks Own Estimate Of Ccf Percent		This column stores the Bank's own estimate of CCF percent.		Number		30		Yes														No		0																

		n_exposure_weighted_lgd		Exposure Weighted Loss Given Default		This stores the exposure weighted loss given default. This is used for pillar3 reporting purpose.		Number		30		Yes														No		0																

		n_exposure_weighted_rw		Exposure Weighted Risk Weight		This stores the exposure weighted risk weight. This is used for pillar3 reporting purpose.		Number		22		Yes														No		0																

		n_drawn_ead_pre_mitigation		Pre Mitigation Drawn Ead Amount		This Column stores the Pre Mitigation drawn EAD amount.		Number		22		Yes														No		0																

		n_undrawn_ead_pre_mitigation		Pre Mitigation Undrawn Ead Amount		This Column stores the Pre Mitigation undrawn EAD amount.		Number		22		Yes														No		0																

		n_basel1_cust_type_skey		Basel I Customer Type Surrogate Key		Stores a unique synthetic Key as a substitue for Basel Customoer Type Code Natural Key		Number		5		Yes						Yes				DIM_BASEL1_CUSTOMER_TYPE		N_BASEL1_CUST_TYPE_SKEY		No		0																

		n_basel1_issuer_type_skey		Basel I Issuer Type Key		"Surrogate key thet refers to a issuer type defined in Basel I

"		Number		5		Yes						Yes				DIM_BASEL1_ISSUER_TYPE		N_BASEL1_ISSUER_TYPE_SKEY		No		0																

		n_basel1_prod_type_skey		Basel I Product Type Surrogate Key		A unique key to denote a product type defined as per Basel1 guidelines.		Number		5		Yes						Yes				DIM_BASEL1_PRODUCT_TYPE		N_BASEL1_PROD_TYPE_SKEY		No		0																

		n_basel_asset_class_skey		Basel Asset Class Surrogate Key		Stores the surrogate key corresponding to the Basel Asset Class Code.		Number		5		Yes						Yes				DIM_BASEL_ASSET_CLASS		N_BASEL_ASSET_CLASS_SKEY		DL		1										The value should not be Null						

		n_basel_rating		Basel Credit Rating		Stores the Credit Rating as per Basel II Rating Type		Number		5		Yes						Yes				DIM_BASEL_CREDIT_RATING		N_BASEL_RATING		DL		1										The value should not be Null						

		n_basel_party_rating		Party Rating Surrogate Key		This column stores the Basel rating surrogate key of the Counterparty to the transaction		Number		5		Yes						Yes				DIM_BASEL_CREDIT_RATING		N_BASEL_RATING		No		0																

		n_cust_basel_rating		Customer Basel Credit Rating		Stores the Credit Rating as per Basel II Rating Type		Number		5		Yes						Yes				DIM_BASEL_CREDIT_RATING		N_BASEL_RATING		No		0																

		n_basel_instr_rating		Basel Instrument Credit Rating		Stores the Credit Rating as per Basel II Rating Type		Number		5		Yes						Yes				DIM_BASEL_CREDIT_RATING		N_BASEL_RATING		No		0																

		n_basel_exposure_class_skey		Basel Exposure Class Key		"Basel Exposure Class Key

"		Number		5		Yes														No		0																

		n_basel_method_skey		Basel Methodology Key		Basel methodology key		Number		5		Yes						Yes				DIM_BASEL_METHODOLOGY		N_BASEL_METHOD_SKEY		No		0																

		n_rw_app_skey		Non Sec Risk Weight Approach Skey		Basel methodology key		Number		5		Yes						Yes				DIM_BASEL_METHODOLOGY		N_BASEL_METHOD_SKEY		No		0																

		n_ead_app_skey		Non Sec Ead Approach Skey		Basel methodology key		Number		5		Yes						Yes				DIM_BASEL_METHODOLOGY		N_BASEL_METHOD_SKEY		No		0																

		n_crm_app_skey		Non Sec Crm Approach Skey		Basel methodology key		Number		5		Yes						Yes				DIM_BASEL_METHODOLOGY		N_BASEL_METHOD_SKEY		No		0																

		n_crm_method_skey		Crm Methodology Surrogate Key		Basel methodology key		Number		5		Yes						Yes				DIM_BASEL_METHODOLOGY		N_BASEL_METHOD_SKEY		No		0																

		n_basel_prod_type_skey		Basel Product Type Surrogate Key		Stores a unique synthetic Key as a substitue for product Type Code Natural Key		Number		5		Yes						Yes				DIM_BASEL_PRODUCT_TYPE		N_BASEL_PROD_TYPE_SKEY		DL		1										The value should not be Null						

		n_basel_txn_type_skey		Basel Transaction Type Key		Basel transaction type key

		Number		5		Yes														No		0																

		n_business_unit_skey		Business Unit Unque Key		This stores a unique key to a bsuiness unit. Used for pillar 3 reporting.		Number		5		Yes														No		0																

		n_country_skey		Country Surrogate Key		Surrogate key for country code		Number		5		Yes						Yes				DIM_COUNTRY		N_COUNTRY_SKEY		No		0																

		n_ead_band_code		Ead Band Code		This stores the integer code to represent the lower and upper bound exposure at default buckets.		Number		5		Yes														No		0																

		n_underlying_type_skey		Underlying Type Key		Surrogate key used to identify a unique record in the table corresponding to a given underlying type of a derivative as classified for Basel purposes.		Number		5		Yes														No		0																

		n_branch_skey		Branch Surrogate Key		This stores the surrogate key of the branch		Number		5		Yes						Yes				DIM_GEOGRAPHY		N_BRANCH_SKEY		No		0																

		n_d_cust_industry_skey		Industry Code Surrogate Key		This stores the industry code surrogate key.		Number		5		Yes						Yes				DIM_INDUSTRY		N_D_CUST_INDUSTRY_SKEY		No		0																

		n_lgd_band_code		Lgd Band Code		This stores the integer code to represent the lower and upper bound Loss given Default buckets.		Number		5		Yes														No		0																

		n_maturity_band_code		Maturity Band Code		This stores the integer code to represent the lower and upper bound Maturity buckets.		Number		5		Yes						Yes				DIM_MATURITY_BAND		N_MATURITY_BAND_CODE		No		0																

		n_usfr_pd_band_code		Us Final Rules Pd Band Code		This stores the integer code to represent the lower and upper bound PD buckets.		Number		5		Yes														No		0																

		n_prod_skey		Product Key		This column stores the surrogate key for the product code		Number		14		Yes						Yes				DIM_PRODUCT		N_PROD_SKEY		DL		1										The value should not be Null						

		v_product_book_code		Product Book Key		Unique Code that identifies the book type (trading or banking).		String		40		Yes														No		0																

		n_reg_lob_skey		Regulatory Line Of Business Surrogate Key		Stores a unique synthetic Key as a substitue for Line of Business Code Natural Key		Number		5		Yes														No		0																

		n_src_system_skey		Source System Surrogate Key		This corresponds to the surrogate key for a unique source sytem record.		Number		5		Yes						Yes				DIM_SRC_SYSTEM		N_SRC_SYSTEM_SKEY		No		0																

		n_std_acct_head_skey		Standard Accounting Head Surrogate Key		Standard Accounting Head Surrogate Key		Number		5		Yes						Yes				DIM_STANDARD_ACCT_HEAD		N_STD_ACCT_HEAD_SKEY		No		0																

		n_sec_pool_skey		Securitisation Pool Surrogate Key		This is a surrogate key representing the securitisation pool.		Number		5		Yes														No		0																

		n_debt_above_class		Debt Above Class		This is the percentage of debt on the balance sheet that is superior to the class of the debt instrument considered		Number		8		Yes														No		0																

		n_debt_below_class		Debt Below Class		This is the percentage of debt on the balance sheet that is inferior to the class of the debt instrument considered		Number		8		Yes														No		0																

		n_uc_pd_percent		Unconditional Probability Of Default		Stores the unconditional probability of default of the exposure		Number		11		Yes														No		0																

		n_uc_lgd_percent		Unconditional Loss Given Default		Stores the Unconditional Loss Given Default of the exposure		Number		11		Yes														No		0																

		n_exposures		No Of Exposures		This stores the number of exsposures in the Retail Pool		Number		20		Yes														No		0																

		n_drawdown_percent		Drawdown Percent		Drawdown percent of the starting limit by the time of default for the retail pool		Number		8		Yes														No		0																

		n_default_weighted_lgd		Default Weighted Lgd		This stores the retail pool lgd weighted by no.of defaults in the retails pool		Number		8		Yes														No		0																

		f_dev_default_flag		Developer Default Status		Indicates whether the Developer of the specialized lending exposure has defaulted or not		String		1		Yes														No		0																

		f_con_default_flag		Contractor Default Status		Indicates whether the Contractor of the specialized lending exposure has defaulted or not		String		1		Yes														No		0																

		n_tenant_default_rate		Tenant Category Default Rate		Stores the rate of default of the tenant of the specialized lending exposure		Number		11		Yes														No		0																

		n_ead_weighted_pd		Ead Weighted Probability Of Default		This stores the PD weighted by EAD		Number		22		Yes														No		0																

		n_var_undiversified_ec		Var Based Undiversified Ec		VaR based Undiversified EC		Number		22		Yes														No		0																

		n_cvar_undiversified_ec		Cvar Based Undiversified Ec		CVaR based Undiversified EC		Number		22		Yes														No		0																

		n_undiversified_ec_el		Undiversified Ec For El		Undiversified EC for EL		Number		22		Yes														No		0																

		n_var_undiversified_ec_ul		Var Based Undiversified Ec For Ul		VaR based Undiversified EC for UL		Number		22		Yes														No		0																

		n_cvar_undiversified_ec_ul		Cvar Based Undiversified Ec For Ul		CVaR based Undiversified EC for UL		Number		22		Yes														No		0																

		n_var_incremental_ec		Var Based Incremental Ec		VaR based Incremental EC		Number		22		Yes														No		0																

		n_cvar_incremental_ec		Cvar Based Incremental Ec		CVaR based Incremental EC		Number		22		Yes														No		0																

		n_incremental_ec_el		Incremental Ec For El		Incremental EC for EL		Number		22		Yes														No		0																

		n_var_incremental_ec_ul		Var Based Incremental Ec For Ul		VaR based Incremental EC for UL		Number		22		Yes														No		0																

		n_cvar_incremental_ec_ul		Cvar Based Incremental Ec For Ul		CVaR based Incremental EC for UL		Number		22		Yes														No		0																

		n_var_allocated_ec		Var Based Allocated Ec		VaR based Allocated EC		Number		22		Yes														No		0																

		n_cvar_allocated_ec		Cvar Based Allocated Ec		CVaR based Allocated EC		Number		22		Yes														No		0																

		n_allocated_ec_el		Allocated Ec For El		Allocated EC for EL		Number		22		Yes														No		0																

		n_var_allocated_ec_ul		Var Based Allocated Ec For Ul		VaR based Allocated EC for UL		Number		22		Yes														DL		1		Value should be  0 or anything above zero														

		n_cvar_allocated_ec_ul		Cvar Based Allocated Ec For Ul		CVaR based Allocated EC for UL		Number		22		Yes														No		0																

		n_var_dr_undiversified_ec		Dilution Risk - Var Based Undiversified Ec		Dilution Risk - VaR based Undiversified EC		Number		22		Yes														No		0																

		n_cvar_dr_undiversified_ec		Dilution Risk - Cvar Based Undiversified Ec		Dilution Risk - CVaR based Undiversified EC		Number		22		Yes														No		0																

		n_dr_undiversified_ec_el		Dilution Risk - Undiversified Ec For El		Dilution Risk - Undiversified EC for EL		Number		22		Yes														No		0																

		n_var_dr_undiversified_ec_ul		Dilution Risk - Var Based Undiversified Ec For Ul		Dilution Risk - VaR based Undiversified EC for UL		Number		22		Yes														No		0																

		n_cvar_dr_undiversified_ec_ul		Dilution Risk - Cvar Based Undiversified Ec For Ul		Dilution Risk - CVaR based Undiversified EC for UL		Number		22		Yes														No		0																

		n_var_dr_incremental_ec		Dilution Risk - Var Based Incremental Ec		Dilution Risk - VaR based Incremental EC		Number		22		Yes														No		0																

		n_cvar_dr_incremental_ec		Dilution Risk - Cvar Based Incremental Ec		Dilution Risk - CVaR based Incremental EC		Number		22		Yes														No		0																

		n_dr_incremental_ec_el		Dilution Risk - Incremental Ec For El		Dilution Risk - Incremental EC for EL		Number		22		Yes														No		0																

		n_var_dr_incremental_ec_ul		Dilution Risk - Var Based Incremental Ec For Ul		Dilution Risk - VaR based Incremental EC for UL		Number		22		Yes														No		0																

		n_cvar_dr_incremental_ec_ul		Dilution Risk - Cvar Based Incremental Ec For Ul		Dilution Risk - CVaR based Incremental EC for UL		Number		22		Yes														No		0																

		n_var_dr_allocated_ec		Dilution Risk - Var Based Allocated Ec		Dilution Risk - VaR based Allocated EC		Number		22		Yes														No		0																

		n_cvar_dr_allocated_ec		Dilution Risk - Cvar Based Allocated Ec		Dilution Risk - CVaR based Allocated EC		Number		22		Yes														No		0																

		n_dr_allocated_ec_el		Dilution Risk - Allocated Ec For El		Dilution Risk - Allocated EC for EL		Number		22		Yes														No		0																

		n_var_dr_allocated_ec_ul		Dilution Risk - Var Based Allocated Ec For Ul		Dilution Risk - VaR based Allocated EC for UL		Number		22		Yes														No		0																

		n_cvar_dr_allocated_ec_ul		Dilution Risk - Cvar Based Allocated Ec For Ul		Dilution Risk - CVaR based Allocated EC for UL		Number		22		Yes														No		0																

		n_var_undiversified_rwa		Var Based Rwa For Undiversified Ec		VaR based RWA for Undiversified EC		Number		22		Yes														No		0																

		n_cvar_undiversified_rwa		Cvar Based Rwa For Undiversified Ec		CVaR based RWA for Undiversified EC		Number		22		Yes														No		0																

		n_var_incremental_rwa		Var Based Rwa For Incremental Ec		VaR based RWA for Incremental EC		Number		22		Yes														No		0																

		n_cvar_incremental_rwa		Cvar Based Rwa For Incremental Ec		CVaR based RWA for Incremental EC		Number		22		Yes														No		0																

		n_var_allocated_rwa		Var Based Rwa For Allocated Ec		VaR based RWA for Allocated EC		Number		22		Yes														No		0																

		n_cvar_allocated_rwa		Cvar Based Rwa For Allocated Ec		CVaR based RWA for Allocated EC		Number		22		Yes														No		0																

		n_leg_rep_skey		Legal Reporting Skey		This is the surrogate key used to distinguish between different nodes at a particular level in the Legal reporting hierarchy		Number		10		Yes														No		0																

		n_gl_skey		Gl Surrogate Key		This Stores GL Surrogate Key		Number		5		Yes														No		0																

		v_underlying_data_identifier		Underlying Data Identifier		This stores an identifier to distinguish underlying exposure data. For example, the underlying exposure records for Purchase Receivables pools will have a value of "PR" and those for Sold Credit Protection pools will have "SCP". This column will be used to insert these records in corresponding fact tables and subsequently delete from Non Sec Exposure table.		String		40		Yes														No		0																

		f_exp_fx_fund_curr_same_ind		Claim Foreign Currency And Bank Funding Currency Same Indicator		As per RBI guidelines para 5.6.2, claims denominated in foreign currency on banks will be risk weighted per the given table as per the ratings assigned by international rating agencies. However, the claims denominated in foreign currency on a bank which is funded in that currency will be risk weighted at 20%. This flag indicates whether the bank is funded in the same currency as that of the claim foreign currency.		String		1		Yes														No		0																

		n_issuer_dom_cur_rw		Issuer Domestic Currency Risk Weight		This stores the domestic currency risk weight for the issuer of the issue or exposure.		Number		8		Yes														No		0																

		n_issuer_foreign_cur_rw		Issuer Foreign Currency Risk Weight		This stores the foreign currency risk weight for the issuer of the issue or exposure.		Number		8		Yes														No		0																

		n_issuer_rw		Issuer Risk Weight		This stores the risk weight for the issuer of the issue or exposure based on issue vs issuer treatment.		Number		8		Yes														No		0																

		n_reference_rw		Reference Risk Weight		This stores the reference risk weight for the reference issues of issuer (customer) of the unrated exposure based on issue vs issuer treatment.		Number		8		Yes														No		0																

		f_exp_one_to_four_family_ind		Exposure One To Four Family Indicator		This indicates whether the  exposure is in the form of one- to four family
residential construction loans		String		1		Yes														No		0																

		f_contract_cancelled_ind		Purchase Contract Cancelled Indicator		This indicates if the purchase contract been cancelled		String		1		Yes														No		0																

		f_exp_for_sale_ind		Afs Indicator		This stores whether exposure is available-for-sale		String		1		Yes														No		0																

		n_exp_unrealized_loss		Unrealized Loss		This stores the unrealized losses on the exposure		Number		22		Yes														No		0																

		n_expected_lgd_percent		Expected Lgd Percent		This stores the Expected Loss Given Default		Number		15		Yes														No		0																

		f_exp_ongoing_finance_ind		Exposure Ongoing Finance Indicator		This stores whether the exposure is part of the bank’s ongoing financing of the exposure		String		1		Yes														No		0																

		n_exp_ltv_ratio		Exposure Ltv Ratio		This stores the exposures LTV ratio		Number		9		Yes														No		0																

		n_max_supervisory_ratio		Maximum Supervisory Ratio		This stores the Maximum supervisory LTV ratio		Number		9		Yes														No		0																

		f_borrower_cash_ind		Borrower Cash Indicator		This stores whether the Borrower contributed capital to the project in the form of cash or unencumbered readily marketable assets		String		1		Yes														No		0																

		n_var_dr_undiversified_rwa		Dilution Risk - Var Based Rwa For Undiversified Ec		Dilution Risk - VaR based RWA for Undiversified EC		Number		22		Yes														No		0																

		n_cvar_dr_undiversified_rwa		Dilution Risk - Cvar Based Rwa For Undiversified Ec		Dilution Risk - CVaR based RWA for Undiversified EC		Number		22		Yes														No		0																

		n_var_dr_incremental_rwa		Dilution Risk - Var Based Rwa For Incremental Ec		Dilution Risk - VaR based RWA for Incremental EC		Number		22		Yes														No		0																

		n_cvar_dr_incremental_rwa		Dilution Risk - Cvar Based Rwa For Incremental Ec		Dilution Risk - CVaR based RWA for Incremental EC		Number		22		Yes														No		0																

		n_var_dr_allocated_rwa		Dilution Risk - Var Based Rwa For Allocated Ec		Dilution Risk - VaR based RWA for Allocated EC		Number		22		Yes														No		0																

		n_cvar_dr_allocated_rwa		Dilution Risk - Cvar Based Rwa For Allocated Ec		Dilution Risk - CVaR based RWA for Allocated EC		Number		22		Yes														No		0																

		n_var_undiversified_percent		Var Based Undiversified Ec Percent		VaR based Undiversified EC percent		Number		8		Yes														No		0																

		n_cvar_undiversified_percent		Cvar Based Undiversified Ec Percent		CVaR based Undiversified EC percent		Number		8		Yes														No		0																

		n_undiversified_percent_el		Undiversified Ec Percent For El		Undiversified EC percent for EL		Number		8		Yes														No		0																

		n_var_incremental_percent		Var Based Incremental Ec Percent		VaR based Incremental EC percent		Number		8		Yes														No		0																

		n_cvar_incremental_percent		Cvar Based Incremental Ec Percent		CVaR based Incremental EC percent		Number		8		Yes														No		0																

		n_incremental_percent_el		Incremental Ec Percent For El		Incremental EC percent for EL		Number		8		Yes														No		0																

		n_var_allocated_percent		Var Based Allocated Ec Percent		VaR based Allocated EC percent		Number		8		Yes														No		0																

		n_cvar_allocated_percent		Cvar Based Allocated Ec Percent		CVaR based Allocated EC percent		Number		8		Yes														No		0																

		n_allocated_percent_el		Allocated Ec Percent For El		Allocated EC percent for EL		Number		8		Yes														No		0																

		v_exp_pd_model_id		Exposure Pd Model Identifier		Exposure PD Model Identifier		String		60		Yes														No		0																

		v_exp_lgd_model_id		Exposure Lgd Model Identifier		Exposure LGD Model Identifier		String		60		Yes														No		0																

		v_exp_ead_model_id		Exposure Ead Model Identifier		Exposure EAD model identifier		String		60		Yes														No		0																

		n_exp_cart_seg_id		Exposure Cart Id		Stores the CART segment id for the exposure		Number		30		Yes														No		0																

		n_exp_k_means_clust_id		Exposure K-Means Identifier		Stores the K-Means segment id for the exposure		Number		30		Yes														No		0																

		f_borrower_capital_project_ind		Borrower Capital Indicator		This stores whether the borrower contributed the amount of capital required before the bank
advances funds under the credit facility		String		1		Yes														No		0																

		f_exp_sec_one_to_four_fmly		Exposure Secured By One To Four Family Indicator		This Indicates that the exposure is
primarily secured by a first or 
subsequent lien on one-to-four-family
residential property		String		1		Yes														No		0																

		f_guar_by_soverign_ind		Exposure Guaranteed By Soverign Indicator		This indicates whether Exposure directly and unconditionally guaranteed by a Sovereign Entity, BIS, IMF, EC		String		1		Yes														No		0																

		n_otc_derivative_multiplier		Otc Derivative Multiplier		This stores the multiplier in the OTC Derivative Contract for calculating effective notional principal		Number		22		Yes														No		0																

		n_net_present_value		Npv		This stores the Net Present Value of Unpaid Premiums(NPV)		Number		22		Yes														No		0																

		f_one_way_cash_payment_ind		One Way Cash Payment Indicator		This Indicates whether Transaction one way cash payments on OTC derivative contracts		String		1		Yes														No		0																

		f_squared_pos_trade_ind		Squared Off Position Trading Indicator		This Indicates whether the transaction has the respective opposite position in trading book		String		1		Yes														No		0																

		f_ccp_rejection_ind		Ccp Rejection Indicator		This Indicates whether the Central counter party has rejected the transaction or not		String		1		Yes														No		0																

		f_option_purchaser_ind		Option Purchaser Or Writer Indicator		This Indicates whether the bank role is option purchaser or writer		String		1		Yes														No		0																

		f_short_position_ind		Short Long Position		This Indicates that the derivative position is short or long		String		1		Yes														No		0																

		f_eligible_protection_ind		Eligible Protection Indicator		 Indicates whether this position has received the eligible CD/Guarantee from eligible securitization guarantor		String		1		Yes														No		0																

		f_secured_ind		Secured Indicator		This indicates whether the exposure is secured or not		String		1		Yes														No		0																

		f_unpaid_premium_ind		Unpaid Premium Indicator		Indicates whether the OTC derivative contract has an unpaid premium or not		String		1		Yes														No		0																

		n_adjusted_lgd_percent		Adjusted Lgd Percent		This Stores the adjusted lgd percent to the Guarentee and Credit derviatives		Number		15		Yes														No		0																

		n_adjusted_elgd_percent		Adjusted Elgd Percent		This Stores the adjusted elgd percent to the Guarentee and Credit derviatives		Number		15		Yes														No		0																

		n_adjusted_capital_ul		Adjusted Capital Ul		This Stores the adjusted capital percent calculated using the adjusted lgd and elgd percent		Number		22		Yes														No		0																

		n_weighted_avg_elgd		Weighted Avg Elgd		This Stores the exposures weighted average elgd		Number		30		Yes														No		0																

		n_weighted_avg_capital		Weighted Avg Capital		This Stores the  exposures weighted average capital		Number		22		Yes														No		0																

		f_equity_invst_fund_ind		Equity Investment Fund Indicator		This stores whether the exposure is to investment fund or not for none equity investments		String		1		Yes														No		0																

		n_forex_haircut		Forex Haircut		This stores Exposure Forex haircut		Number		8		Yes														No		0																

		n_exp_unrealized_gain		Unrealized Gain		This stores the unrealized gain on the exposure		Number		22		Yes														No		0																

		f_buyer_seller_ind		Buyer Seller Indicator		This stores the protection buyer seller indicator		String		1		Yes														No		0																

		f_ref_issue_st_lt_rating_flag		Reference Issue Short Term Long Term Rating Flag		This stores  the Short Term Long Term Rating Flag for Reference Issue Rating. "S" means Short Term and "L" means Long Term. For short term reference rating (Bank on Option II) the applicabe Risk Weight should be max of (reference, unrated)		String		1		Yes														No		0																

		n_alloct_trans_risk_reserve		Allocated Transfer Risk Reserve		Stores Allocated Transfer Risk reserve		Number		22		Yes														No		0																

		f_exp_fund_ccy_same_ind		Exposure Funding Currency Same Indicator		Exposures denominated in domestic currency of the foreign Sovereign met out of the resources in the same currency raised in.		String		1		Yes														No		0																

		f_sec_second_loss_position		Second Loss Position Indicator		NPR : Securitized Exposures Second Loss Position Indicator		String		1		Yes														No		0																

		n_weighted_avg_risk_weight		Weighted Average Risk Weight		Weighted Average Risk Weight for Reporting		Number		22		Yes														No		0																

		n_crar_percent		Crar		The claim on Banks will be risk weighted on basis of CRAR percentage 		Number		8		Yes														No		0																

		n_nettable_pool_acct_skey		Nettable Pool Account Skey		Nettable Pool Account Skey for tracing back the Nettable Pool records		Number		10		Yes														No		0																

		n_cust_avg_annual_turn_over		Total Average Annual Turn Over		Total Average Annual turn over for customer group(para 5.9.3)		Number		22		Yes														No		0																

		n_netting_agreement_skey		Netting Agreement Skey		Netting Agreement Sorrogate Key		Number		5		Yes														No		0																

		f_qual_ref_oblig_ind		Qualifying Reference Obligation Indicator		Qualifying Reference Obligation Indicator - Applicable to credit derivatives in trading book		String		1		Yes														No		0																

		f_solvency_ind		Solvency Of Protection Buyer		Indicates the insolvency of the protection buyer while the underlying is still solvent		String		1		Yes														No		0																

		n_unpaid_premium		Unpaid Premium Amount		Stores the unpaid premiun amount for CDS exposures		Number		22		Yes														No		0																

		v_underlying_ccy_code		Underlying Currency Code		Underlying Currency Code		String		6		Yes														No		0																

		f_superannuation_mbl_cov		Superannuation Or Mbl Covered Flag		Flag to determine whether loan to bank's own staff is being fully covered by superannuation and/or mortgage of flat/house		String		1		Yes														No		0																

		v_basel_prod_type_level1_code		Basel Product Type Level1 Code		Basel Product Type Level1 Code		String		12		Yes														No		0																

		f_capital_market_exposure		Capital Market Exposure Indicator		Indicator to caputure whether an exposure is a capital market exposure.		String		1		Yes														No		0																

		f_non_dep_sys_imp_nbfc		Non Deposit Taking Systemically		"Indicator to caputure whether an exposure is a claim on ‘Non-deposit taking systemically
important non-banking financial companies’."		String		1		Yes														No		0																

		f_min_crar_compliance_flag		Minimum Crar Compliance		Indicates whether the foreign bank complies to the minimum CRAR prescribed by their regulator		String		1		Yes														No		0																

		f_daily_receipt_pay_cash		Daily Receipt Payment Cash Indicator		Indicates whether the instrument is subject to daily receipt and payment of cash variation		String		1		Yes														No		0																

		n_reg_cap_partcp_value		Participation Value Of Regulat		Stores the amount of Participation Value for Regulatory Investments		Number		22		Yes														No		0																

		f_exempt_cap_market_exp_ind		Exempted Capital Market Indicator		Indicates an Investment in paid up equity of financial entity exempted from Capital market exposure		String		1		Yes														No		0																

		f_internal_cust_ind		Intenal Customer Flag		Indicates whether the exposure is to an internal customer or not.		String		1		Yes														No		0																

		n_exp_ded_amt		Exposure Deduction Amount		This column stores the amount by which the exposure is reduced because it has exceeded the materiality level as mentioned by the supervisor. This amount is taken for deduction from the capital of the entity from where the exposure has originated.		Number		22		Yes														No		0																

		n_shareholding_percent		Shareholding Percentage		This stores the Parent Entity's shareholding percentage in the Exposure's Entity		Number		8		Yes														No		0																

		f_reg_cap_invst_ind		Regulatory Capital Investment		Indiactes Whether the exposure is a regulatory investment or not.		String		1		Yes														No		0																

		f_reciprocal_cross_hldg_ind		Reciprocal Cross-Holding Indicator		This is the Reciprocal cross-holding Indicator		String		1		Yes														No		0																

		n_instr_residual_maturity		Repo Instrument Residual Matur		This stores the Residual Matuity of the underlying instrument for Repo Style Transactions		Number		22		Yes														No		0																

		n_unsettled_business_days		Unsettled Business Days		In case of an unsettled transaction, it is the number of Business Days from the settlement date since the transaction hasnt been settled.		Number		5		Yes														No		0																

		v_securities_guarantor		Securities Guarantor		This stores the guarantor for the securities. e.g. Central Government - CGG
State Government - SGG
Others - OTH
This is applicable only for India.		String		12		Yes														No		0																

		f_afc_ind		Afc Indicator		Indicates if the claim is on an AFC		String		1		Yes														No		0																

		n_scp_pool_granularity		Scp Pool Granularity		Pool granularity for SCP Exposures calculated based on underlying exposures		Number		11		Yes														No		0																

		n_credit_score		Credit Score		This attrrbute stores the Credit Score of the Exposure		Number		5		Yes														No		0																

		f_oecd_indicator		Oecd Indicator		OECD Indicator		String		1		Yes														No		0																

		n_cust_annual_sales		Customer Annual Sales		Annual sales amount of the customer.		Number		22		Yes														No		0																

		f_cust_speculative_or_property		Customer Speculative Or Property Indicator		This indicates whether the Borrower company is engaged in speculative residential building or property development.		String		1		Yes														No		0																

		f_exp_held_at_fair_value		Exposure Held At Fair Value Indicator		USA: Indicates whether the Exposure is held at fair value		String		1		Yes														No		0																

		n_face_value		Face Value		It will be the value at which bond has been issued		Number		22		Yes														No		0																

		d_underlying_effective_date		Underlying Effective Date		This Attribute stores Effective date of the Underlying Instrument which is equal to (issue date + settlement days)		DATE		NA		Yes														No		0																

		n_coupon_frequency		Coupon Frequency		Stores the coupon frequency of the bond. Needs to be specified as the number corresponding to the frequency as following.  NoFrequency = -1, Once = 0, Annual = 1, Semiannual = 2,   EveryFourthMonth = 3, Quarterly = 4, Bimonthly = 6, Monthly = 12,   Biweekly = 26, Weekly = 52, Daily = 365		Number		5		Yes														No		0																

		n_settlement_days		Settlement Days		The number of days from issue date till the effective date		Number		5		Yes														No		0																

		d_underlying_maturity_date		Underlying Maturity Date		Maturity Date of the Underlying Instrument		DATE		NA		Yes														No		0																

		v_day_convention		Day Convention		These conventions specify the algorithm used to adjust a date in case it is not a valid business day.The possible values are Following, ModifiedFollowing , Preceding , ModifiedPreceding and Unadjusted(case sensitive)		String		200		Yes														No		0																

		n_coupon_rate		Coupon Rate		Coupon Rate of the instrument		Number		11		Yes														No		0																

		v_day_counter		Day Counter		Business day convention. The possible values are Actual/360, Actual/365 (Fixed), Actual/Actual, Business/252, Thirty/360		String		200		Yes														No		0																

		n_strike_rate_price		Strike Rate Or Price		The rate/price at which the decision to exercise an instrument will be made in future.		Number		25		Yes														No		0																

		v_benchmark_code		Money Market Benchmark Code		This stores the benchmark code corresponding to the money market instrument.		String		40		Yes														No		0																

		n_floating_rate_spread		Floating Rate Spread		Spread over the benchmark rate for money market instruments		Number		11		Yes														No		0																

		v_swap_type		Swap Type		Payer or Receiver		String		40		Yes														No		0																

		n_fix_rate		Fix Rate		Rate for fixed leg of the swap		Number		11		Yes														No		0																

		n_designated_maturity		Designated Maturity		This Attribute stores  the benchmark's designated maturity in days. For instance, LIBOR 3M's designated maturity will be stored as 90		Number		5		Yes														No		0																

		n_floating_leg_frequency		Floating Leg Frequency		This Attribute stores  the frequency of the floating leg for the instruments involving floating rate.		Number		5		Yes														No		0																

		v_benchmark_ccy_code		Benchmark Index Currency Code		This Attribute stores  the Bench mark index's currency code.(For example if bench mark is LIBOR USD, this column will hold USD and v_benchmark_code will hold LIBOR)		String		40		Yes														No		0																

		n_redemption_value		Redemption Value		This Attribute stores  the Redemption value of the instruments with coupon like Bond.		Number		22		Yes														No		0																

		v_discounting_day_counter		Discounting Day Counter		This Attribute stores  the Business day counter for discounting. The possible values are Actual/360, Actual/365 (Fixed), Actual/Actual, Business/252, Thirty/360		String		200		Yes														No		0																

		n_premium_rate		Premium Rate		This Attribute stores  the Premium Rate for Protection.		Number		11		Yes														No		0																

		n_cds_recovery_rate		Cds Recovery Rate		This Attribute stores  the CDS Recovery Rate.		Number		11		Yes														No		0																

		n_instr_type_skey		Market Risk Instr Type Skey		MR Instr Type Skey		Number		5		Yes						Yes				DIM_INSTRUMENT_TYPE		N_INSTR_TYPE_SKEY		No		0																

		v_ead_adjustment_approach		Ead Adjustment Approach		This Stores EAD Adjustment Approach		String		40		Yes														No		0																

		n_credit_agency_skey		Credit Agency Surrogate Key				Number		5		Yes														No		0																

		v_loan_type		Loan Type		Loan Type		String		40		Yes														No		0																

		n_run_identifier_skey		Run Management Identifier Surrogate Key		Substitue Key Identifier for the Bank Role Identifier(Natural Key)		Number		5		Yes						Yes				DIM_RUN_IDENTIFIER		N_RUN_IDENTIFIER_SKEY		No		0																

		n_realised_lgd		Realised Lgd		Stores the actual realized percentage loss on a deaulted exposure		Number		30		Yes														No		0																

		n_nth_default		Nth Default Position		Indicates value of n in "Nth to default" swaps		Number		5		Yes														No		0																

		n_run_parameter_setup_skey		Run Parameter Setup Skey		This attribute stores the surrogate key for the Run Parameters Setup		Number		5		Yes						Yes				RUN_PARAMETERS		N_RUN_PARAMETER_SETUP_SKEY		No		0																

		f_high_risk_perception_ind		High Risk Perception Indicator		This attribute stores the Hight Risk Perception Indicator. If the bank which is the counterparty to a transaction does not have any capital adequacy norms which are prescribed, the RW assignment should happen on the basis of a notional CRAR percent. If the bank is not able to calculate a notional CRAR percent, the RW assignment should be assigned based on the risk perception of the bank.		String		1		Yes														No		0																

		n_defaulted_position		Defaulted Position		Stores the defaulted position of the exposure. For example, 1st to default Credit Derivative, 2nd to default credit derivative.		Number		5		Yes														No		0																

		n_acct_status_skey		Account Status Surrogate Key		Surrogate key for account status		Number		5		Yes						Yes				DIM_ACCT_STATUS		N_ACCT_STATUS_SKEY		No		0																

		n_commodity_skey		Commodity Surrogate Key		This Attribute stores a unique key representing a particular tradable commodity.		Number		5		Yes						Yes				DIM_COMMODITY		N_COMMODITY_SKEY		No		0																

		n_ifsb_contract_type_skey		Ifsb Contract Type Skey				Number		5		Yes														No		0																

		f_binding_contract_ind		Binding Contract Indicator		This attribute indicates if the contract is binding in nature		String		1		Yes														No		0																

		f_losses_can_be_recouped		Losses Can Be Recouped Indicator		This attribute indicates if losses can be recouped from the customer		String		1		Yes														No		0																

		f_sales_return_basis		Held On Sale Or Return Basis		This attribute indicates if the asset is held based on sale or return basis with the vendor		String		1		Yes														No		0																

		f_time_period_exceed		Time Period Exceeded Indicator		This attribute indicates if the time period for returning the asset has exceeded		String		1		Yes														No		0																

		f_seller_inc_vary_price		Seller Can Increase Or Vary Price		This attribute indicates if the seller can increase or vary price		String		1		Yes														No		0																

		f_mr_applicable		Market Risk Applicable Indicator		This attribute indicates if Market Risk is applicable to the Banking Book Exposure		String		1		Yes														No		0																

		n_hamish_jiddiyyah_value		Hamish Jiddiyyah Value		This attribute stores the value of the Hamish Jiddiyyah		Number		22		Yes														No		0																

		n_restricted_psia_funded_pct		Percent Funded By Restricted Psia		This attribute stores the percentage funding of the exposure from restricted PSIA fund		Number		8		Yes														No		0																

		n_unrestricted_psia_funded_pct		Percent Funded By Un-Resticted Psia		This attribute stores the percentage funding of the exposure from unrestricted PSIA fund		Number		8		Yes														No		0																

		n_per_irr_funded_pct		Percent Funded By Per And Irr Reserves		This attribute stores the percentage funding, if any, of exposure from the PER and IRR reserves of an Unrestricted PSIA fund		Number		8		Yes														No		0																

		n_residual_value		Residual Value		This attribute stores the Residual Value i.e. the fair market value of the leased asset at the end of the lease term		Number		22		Yes														No		0																

		f_coll_val_greater_contr_price		Collateral Value Greater Than Contract Price Indicator		This attribute indicates if the value of the collateral is greater than the contract price		String		1		Yes														No		0																

		f_subject_matter_pledged		Subject Matter Pledged Indicator		This attribute indicates if the subject matter is pledged to the IIFS		String		1		Yes														No		0																

		f_exists_legal_infrastructure		Legal Infrastructure Esists Indicator		This attribute indicates wether legal infrastructure exists whereby the IIFS can enforce the repossession and liquidate the RRE		String		1		Yes														No		0																

		n_subject_matter_mkt_value		Subject Matter Market Value		This attribute stores the market value of the subject matter		Number		22		Yes														No		0																

		f_collateral_insured_ind		Collateralized And Insured Indicator		This attribute indicates if the subject matter is Collateralized and Insured		String		1		Yes														No		0																

		f_unrated_indicator		Unrated Indicator		This attribute indicates if the exposure is unrated after all considerations like availability of Rating, Issue Vs. Issuer Assessment, Option I or Option II for Banks and PSEs and 100% RW for Corporate		String		1		Yes														No		0																

		n_parent_acct_skey		Parent Account Surrogate Key		Stores the Exposure Identifier for an exposure's parent exposure		Number		10		Yes														No		0																

		f_short_holding_period_exceed		Short Holding Period Exceeder		This indicates whether the holding period of 6 months is exceeded or not.		String		1		Yes														No		0																

		f_cap_for_pr_dil_risk_ind		Capital For Pr Dilution Risk Indicator		This columnn is used to indicate if the capital computed for Purchase Receivable pertains to Dilution Risk.		String		40		Yes														No		0																

		n_position_category_skey		Position Category Surrogate Key		Stores a unique synthetic Key for the Position Category		Number		5		Yes						Yes				DIM_POSITION_CATEGORY		N_POSITION_CATEGORY_SKEY		No		0																

		f_ltv_updated		Ltv Updated Flag		This column stores whether LTV of an Residential Mortgage exposure is updated since the last report date. For example, the update might be based upon a refreshed assessment of collateral value.		String		1		Yes														No		0																

		n_finma_noga_skey		Noga Surrogate Key		NOGA Surrogate Key		Number		5		Yes						Yes				DIM_FINMA_NOGA		N_FINMA_NOGA_SKEY		No		0																

		n_lob_skey		Lob Skey		This stores a unique key representing a particular Line of Bussiness.		Number		10		Yes						Yes				DIM_LOB		N_LOB_SKEY		No		0																

		n_exp_seniority		Seniority Level				Number		5		Yes														No		0																

		n_orig_maturity_band_code		Original Maturity Band Code		"This stores the integer code to represent the lower and upper bound Original Maturity buckets of the exposure.

"		Number		5		Yes														No		0																

		n_residual_maturity_band_code		Residual Maturity Band Code		"This stores the integer code to represent the lower and upper bound residual Maturity buckets of the exposure.

"		Number		5		Yes														No		0																

		n_contract_amt		Contract Amount		This stores the contract amount.		Number		22		Yes														No		0																

		n_security_identification_no		Security Identification Number		Stores the security identification number of an exposure, either in the form of CUSIP or ISIN		Number		20		Yes														No		0																

		v_gl_accrued_fees_number		Gl Account Number - Accrued Fees		This stores the GL account number for Accrued Fees		String		50		Yes														No		0																

		v_gl_accrued_interest_number		Gl Account Number - Accrued Interest		This stores the GL account number for Accrued Interest		String		50		Yes														No		0																

		n_orig_book_bal		Original Book Balance		Stores the Original Book Balance for an Exposure		Number		14		Yes														No		0																

		n_total_customer_exposure		Total Customer Exposure		This attribute stores the total exposure amount of a customer		Number		22		Yes														No		0																

		f_backed_by_mortgage		Backed By Mortgage Indicator		This indicates whether an Exposure is Backed by Mortgage. If backed by "Hosuing Finance" mark the column as "Y" otherwise "N".		String		1		Yes														No		0																

		f_financial_stmt_disclosure		Financial Statement Disclosure Indicator		This indicates whether a entity has disclosed its Financial Statement		String		1		Yes														No		0																

		v_mbs_backing_ind		Underlying Type Indicator For Mbs		This indicates the Type of the Underlying for Mortgage backed Securities. If it is backed by Funding, then populate "F" and if backed by Housing Finance then "H".		String		2		Yes														No		0																

		n_customer_assets		Total Customer Asset		This attribute stores the total asset amount of a customer		Number		22		Yes														No		0																

		n_delq_band_skey		Delinquency Band Key		This stores the integer code to represent the lower and upper bound delinquency buckets.		Number		5		Yes						Yes				DIM_BANDS		N_BAND_SKEY		x		0																

		n_cust_income_band_skey		Income Band Key		This stores the income band code for a pair of lower and upper bound incomes. This is ideally an integer that is propogated to the fact entities		Number		5		Yes						Yes				DIM_BANDS		N_BAND_SKEY		No		0																

		n_ltv_band_skey		Ltv Band Key		This stores the band code assigned to a range of lower and upper loan to value ratios		Number		5		Yes						Yes				DIM_BANDS		N_BAND_SKEY		No		0																

		n_el_band_skey		Expected Loss Surrogate Key		This attribute stores a unique key for each of the expected loss band

		Number		5		Yes						Yes				DIM_BANDS		N_BAND_SKEY		No		0																

		n_pd_band_skey		Pd Band Surrogate Key		This attribute stores a unique key for each of the PD band
		Number		5		Yes						Yes				DIM_BANDS		N_BAND_SKEY		No		0																

		n_rw_band_skey		Risk Weight Band Surrogate Key		This attribute stores a unique key for each of the risk weight band
		Number		5		Yes						Yes				DIM_BANDS		N_BAND_SKEY		No		0																

		n_rating_skey		Rating Surrogate Key		Unique numeric code for credit rating.		Number		5		Yes						Yes				DIM_CREDIT_RATING		N_CREDIT_RATING_SKEY		No		0																

		f_intraday_traded_flag		Short Sale Indicator		This attribute indicates whether the exposure is a short sale or not		String		1		Yes														No		0																

		f_lease_residual_indicator		Lease Residual Indicator		This Flag indicates whether the record corresponds to the Residual part of a Lease contract.		String		1		Yes														No		0																

		f_significant_investment_ind		Significant Investment Indicator		This attribute stores whether the Investment is significat or insignificant to the reporting bank.		String		1		Yes														No		0																

		f_regulatory_party_indicator		Regulatory Party Indicator		This Attribute Identifies whether an party is a Regulatory Entity or Non Regulatory Entity		String		1		Yes														No		0																

		f_treasury_stock_indicator		Treasury Stock Indicator		This Attribute identifies whether an exposure is a treasury stock or not		String		1		Yes														No		0																

		n_maximum_potential_loss		Maximum Potential Loss		This attribute is the Maximum Potential Loss for the contingent liabilities		Number		22		Yes														No		0																

		n_maximum_potential_loss_ncy		Maximum Potential Loss Ncy		This attribute is the Maximum Potential Loss for the contingent liabilities in natural currency		Number		22		Yes														No		0																

		f_financial_entity_ind		Financial Entity Indicator		This flag indicates whether the counterparty is a financial entity or not		String		1		Yes														No		0																

		f_main_index_ind		Main Index Indicator		This flag indicates whether the equity is part of main index or not		String		1		Yes														No		0																

		f_regulated_fin_entity_ind		Regulated Financial Entity Indicator		This flag indicates whether the counterparty is a regulated financial entity or not		String		1		Yes														No		0																

		n_accrued_int_ncy		Accrued Interest In Ncy		This attribute is the accrued interest in natural currency		Number		22		Yes														No		0																

		n_exp_mtm_value_ncy		Exposure Mtm Value In Ncy		This attribute is the exposuer market to market value in natural currency		Number		22		Yes														No		0																

		n_exp_unrealized_gain_ncy		Exposure Unrealized Gain In Ncy		This attribute is the exposure unrealized gain in natural currency		Number		22		Yes														No		0																

		n_exp_unrealized_loss_ncy		Exposure Unrealized Loss In Ncy		This attribute is the exposure unrealized loss in natural currency		Number		22		Yes														No		0																

		n_notional_principal_ncy		Notional Principal In Ncy		This attribute is the notional principal in natural currency		Number		22		Yes														No		0																

		n_provision_amount_ncy		Provision Amount In Ncy		This attribute is the provision amount in natural currency		Number		22		Yes														No		0																

		n_undrawn_amount_ncy		Undrawn Amount In Ncy		This attribute is the undrawn amount in natural currency		Number		22		Yes														No		0																

		n_unpaid_premium_ncy		Unpaid Premium In Ncy		This attribute is the unpaid premium in natural currency		Number		22		Yes														No		0																

		n_write_off_amt_ncy		Write Off Amount In Ncy		This attribute is the write off amount in natural currency		Number		22		Yes														No		0																

		n_exchange_rate		Exchange Rate		This attribute is the exchange rate		Number		11		Yes														No		0																

		n_contract_amt_ncy		Contract Amount In Ncy		This attribute is the contract amount in natural currency		Number		22		Yes														No		0																

		n_cust_annual_sales_ncy		Customer Annual Sales In Ncy		This attribute is the customer annual sales in natural currency		Number		22		Yes														No		0																

		n_alloc_trans_risk_reserve_ncy		Allocated Transfer Risk Reserve In Ncy		This attribute is the allocated transfer risk reserve in natural currency		Number		22		Yes														No		0																

		n_hamish_jiddiyyah_value_ncy		Hamish Jiddiyyah Value In Ncy		This attribute is the hamish jiddiyyah value in natural currency		Number		22		Yes														No		0																

		n_mortgage_lending_value_ncy		Mortgage Lending Value In Ncy		This attribute is the mortgage lending value in natural currency		Number		22		Yes														No		0																

		n_outstanding_principal_ncy		Outstanding Principal In Ncy		This attribute is the outstanding principal in natural currency		Number		22		Yes														No		0																

		n_reg_cap_partcp_value_ncy		Participation Value Of Regulation In Ncy		This attribute is the participation value of regulation in natural currency		Number		22		Yes														No		0																

		n_residual_value_ncy		Residual Value In Ncy		This attribute is the residual value in natural currency		Number		22		Yes														No		0																

		n_exp_limit_ncy		Exposure Limit In Ncy		This attribute is the exposure limit in natural currency		Number		22		Yes														No		0																

		n_subject_matter_mkt_val_ncy		Subject Matter Market Value In Ncy		This attribute is the subject matter market value in natural currency		Number		22		Yes														No		0																

		n_exchange_rate_avc		Exchange Rate For Avc Currency Code		This stores Exchange Rate for converting Reporting Currency Code to AVC Currency Code		Number		11		Yes														No		0																

		n_group_asset_size		Entity Group Asset Size		This stores the Entity Group Asset Size of the counterparty		Number		22		Yes														No		0																

		n_group_asset_size_in_avc_ccy		Group Asset Size In Avc Currency		This attribute stores the entity group asset size of the counterparty in the currency required for AVC calculation		Number		22		Yes														No		0																

		v_group_ccy_code		Currency Code For Group Asset Size		Strores the currency in which the counterparty group asset is denoted		String		6		Yes														No		0																

		n_post_crm_weighted_avg_lgd		Post Crm Weighted Average Lgd		This column stores the weighted average LGD post credit risk mitigation		Number		15		Yes														No		0																

		n_rwa_ul_post_cd_benefit		Rwa Post Credit Derivative Benefit		This column stores the risk weighted asset post benefit of credit derivative		Number		22		Yes														No		0																

		n_rwa_ul_post_double_default		Rwa Post Double Default Benefit		This column stores the risk weighted asset post benefit of double default		Number		22		Yes														No		0																

		n_cap_comp_group_skey		Capital Comptn Grp Surrogate Key		This stores a unique key representing a particular Capital Computation Group to which the exposure belongs to.		Number		5		Yes						Yes				DIM_CAPITAL_COMP_GROUP		N_CAP_COMP_GROUP_SKEY		No		0																

		n_counterparty_type_skey		Party Type Surrogate Key		This column store the party type surrogate key		Number		5		Yes						Yes				DIM_PARTY_TYPE		N_PARTY_TYPE_SKEY		No		0																

		n_issue_skey		Issue Surrogate Key		This column stores the issue surrogate key		Number		10		Yes						Yes				DIM_ISSUE		N_ISSUE_SKEY		No		0																

		n_risk_weight_method		Methodology Surrogate Key		This column stores the method used for applying risk weights		Number		5		Yes						Yes				DIM_METHODOLOGIES		N_METHOD_SKEY		No		0																

		n_std_counterparty_type_skey		Standard Party Type Surrogate Key		This column store the standard party type surrogate key		Number		5		Yes						Yes				DIM_STANDARD_PARTY_TYPE		N_STANDARD_PARTY_TYPE_SKEY		No		0																

		n_issuer_skey		Issuer Skey		Mitigant Issuer Surrogate Key		Number		10		Yes						Yes				DIM_PARTY		N_PARTY_SKEY		No		0																

		n_cust_skey		Customer Surrogate Key		This stores the surrogate key for the customer. This will be referred as n_entity where entity is referred.		Number		10		Yes						Yes				DIM_PARTY		N_PARTY_SKEY		DL		1										The value should not be Null						

		n_central_counterparty_skey		Central Counterparty Surrogate Key		This attribute stores the surrogate key for the central counterparty through which transaction is cleared		Number		10		Yes						Yes				DIM_PARTY		N_PARTY_SKEY		No		0																

		n_entity_skey		Entity Surrogate Key		This stores the surrogate key for the customer. This will be referred as n_entity where entity is referred.		Number		10		Yes														DL		1										The value should not be Null						

		n_credit_status_skey		Credit Status Surrogate Key		This attribute stores the surrogate key for the credit status of the exposure
		Number		5		Yes						Yes				DIM_CREDIT_STATUS		N_CREDIT_STATUS_SKEY		No		0																

		f_private_sector_exposure		Private Sector Credit Exposure Flag		This flag indicates whether the exposure is a private sector credit exposure or not. Exposures with the following as counterparties are defined as private sector credit exposures: Credit Cooperative Bank, Bank, Foreign Bank, Retail, Farmer mac, Federal home Loan bank, Securities Firm Treated as a Bank, Securities firm treated as Corporate SME, Securities Firm Treated as a Corporate Non SME, Small Business Investment Companies. Corporate Non SME, Community Development Institutions, Corporate SME		String		1		Yes														No		0																

		n_incurred_cva_amount		Incurred Cva Amount		This column stores the Incurred Credit Value Adjustment Amount.		Number		22		Yes														No		0																

		n_exchange_rate_sme		Exchange Rate For Sme		This stores Exchange Rate for converting Reporting Currency Code to currency required for SME classificaton check		Number		11		Yes														No		0																

		f_cleared_transaction_flag		Cleared Transaction Flag		This flag identifies if the transaction is cleared through central counterparty.Transactions included are (1) between the clearing member and clearing member client and (2) clearing member and central couterparty.		String		1		Yes														No		0																

		f_coll_covers_all_losses		Collateral Covers All Losses Of Transaction Flag		To attribute identifies if collateral posted covers all the losses and legal due diligence are done for the contract.		String		1		Yes														No		0																

		f_qualified_ccp_flag		Qualified Central Counterparty Flag		This attribute indicates whether the party is a qualified central counterparty for clearing trades		String		1		Yes														No		0																

		n_cleared_txn_bank_role_id		Cleared Transaction Bank Role Identifier		This attribute stores the identifier of the cleared transaction role of the reporting bank		Number		3		Yes														No		0																

		f_cleared_txn_collateral		Collateral For Cleared Transaction Flag		This flag identifies whether the record is a collateral for cleared transaction		String		1		Yes														No		0																

		f_coll_bankruptcy_remote_flag		Collateral Bankruptcy Remote Flag		This flag identifies whether the collateral posted for cleared transaction is bankruptcy remote.		String		1		Yes														No		0																

		n_collateral_fair_value_ncy		Cleared Transacation Collateral Fair Value In Ncy		This attribute stores the collateral fair value as assessed by the counterparty to whom the collateral is posted. For cleared transactions this amount will be used as the exposure at default		Number		22		Yes														No		0																

		n_clearing_member_skey		Clearing Member Surrogate Key		This attribute stores the surrogate key for the Clearing member through which the CCP clears the transaction		Number		10		Yes						Yes				DIM_PARTY		N_PARTY_SKEY		No		0																

		n_location_skey		Location Surrogate Key		This column stores the surrogate key of this location.		Number		10		Yes						Yes				DIM_LOCATION		N_LOCATION_SKEY		No		0																

		f_counterparty_cmc_flag		Counterparty As Clearing Member Client Indentifier		This attribute identifies whether the counterparty is clearing member client(CMC) or not. 		String		1		Yes														No		0																

		f_txn_guarantee_flag		Transaction Guaranteed By The Clearing Member Identifier		This attribute identifies whether Clearing Member Guarantee the Client Performance to CCP or not		String		1		Yes														No		0																

		n_holding_period		Holding Period In Days		This attribute stores the holding period in days. In case , more than one contract are part of netting set  then highest holding period among the contracts is the netting set holding period.		Number		5		Yes														No		0																

		v_deal_id		Deal Identifier		This attribute used to identify different legs of a same deal. For example:In cleared transaction contracts where the one transaction is bewteen clearing member and client (Leg 1) and the other between clearing member and the CCP (Leg 2).Leg 1 and Leg 2 are expected to have the same information (D1) as deal id.		String		80		Yes														No		0																

		f_specific_wrong_way_risk_ind		Specific Wrong Way Risk Indicator		This Attribute indicates whether Specific Wrong Way Risk treatment is applicable for the exposure or not		String		1		Yes														No		0																

		v_boli_account_type_indicator		Boli Account Type Indicator		This attribute holds "G" for "General BOLI Account" and "S" for "Separate BOLI Account"		String		2		Yes														No		0																

		n_cash_surrender_value		Cash Surrender Value		This attribute holds the Cash Surrender Value reported to the institution by the insurance carrier		Number		22		Yes														No		0																

		n_surrender_charge		Surrender Charge		This attribute holds any surrender charges that is not reflected by the insurance carrier in the reported Cash Surrender Value		Number		22		Yes														No		0																

		n_hedged_acct_skey		Boli Account Surrogate Key		Stores the Exposure Identifier for an exposure		Number		10		Yes						Yes				DIM_EXPOSURE		N_ACCT_SKEY		No		0																

		n_cash_surrender_value_ncy		Cash Surrender Value In Ncy		This attribute holds the Cash Surrender Value reported to the institution by the insurance carrier in natural currency		Number		22		Yes														No		0																

		n_surrender_charge_ncy		Surrender Charge In Ncy		This attribute holds any surrender charges in natural currency that is not reflected by the insurance carrier in the reported Cash Surrender Value		Number		22		Yes														No		0																

		f_exp_multi_family_residence		Exposure To Multi-Family Residence Indicator		This Attribute indicates whether the Residential Mortgage Exposure is for Multi-Family (more than four units) Resident or not		String		1		Yes														No		0																

		f_pre_sld_residential_unit_ind		Pre-Sold Indicator Residential Units Indicator		This Attribute indicates if the loan that is availed is on a pre-sold residential units. The seller / builder of the residential units avails the loan on residential units that are already pre-sold to buyers		String		1		Yes														No		0																

		n_min_repayment_period		Minimum Repayment Period		This attribute stores the minimum number of years for which the loan has to be serviced. The loan is not allowed to be foreclosed during this period.		Number		11		Yes														No		0																

		n_operating_income_debt_ratio		Operating Income To Debt Ratio		This Attribute stores the counterparty's operating income to debt ratio		Number		9		Yes														No		0																

		n_interest_type		Interesttype		This Attribute stores the type of Interest Rate applicable for the exposure		Number		5		Yes						Yes				DIM_INTEREST_TYPE		N_INTEREST_TYPE		No		0																

		n_sec_pool_type_skey		Securitisation Pool Type Key		"Unique Integer key for the Securitizationn Pool Type related to sec data where underlying assets are nonfinancial assets and will be treated as non sec
"		Number		5		Yes														No		0																

		v_treatment_cd		Treatment Code		
This column stores the treatment information for sec data where underlying assets are non financial assets,operating companies etc and will be treated as non sec. Valid values are NON-SEC and EQUITY		String		40		Yes														No		0																

		f_def_due_credit_worthiness		Defferal Due Credit Worthiness Flag		This column identifies if the deferral is due to credit worthiness or not. Educational Loans are in deferred or moratorium status during the students study years which is an example of deferred loans but not because of credit worthiness.		String		1		Yes														No		0																

		f_financial_subsidiary_ind		Financial Subsidiary Indicator		This attribute identifies whether the entity is a financial subsidiary of an institution as per US Basel III final rules, section 22 Regulatory Capital Adjustments and deductions, in subsection a7		String		1		Yes														No		0																

		f_capital_netting_qual_flag		Transaction Qualified For Netting Flag		This column indicates whether this long position is eligible for netting to calculate the net long position		String		1		Yes														No		0																

		n_cap_net_qual_offset_amt		Capital Netting Qualified Offset Amount		This column contains the amount of the short position, which is used to offset the long position, for calculating the net long position amount		Number		22		Yes														No		0																

		n_cap_net_qual_offset_amt_ncy		Capital Netting Qualified Offset Amount Ncy		This column contains the amount of the short position, which is used to offset the long position, for calculating the net long position amount in natural currency		Number		22		Yes														No		0																

		v_option_type		Option Type		This column stores the unique identifier of the option type. LOVs = call or put.		String		40		Yes														No		0																

		f_supervisory_ded_exclusion		Supervisory Exclusion For Deduction		This column contains whether Federal Supervisor approved for risk weighting the investments in this party instead of deduction as per the significant/ insignificant treatment and the investment is done for providing financial support to this financial institution in distress.		String		1		Yes														No		0																

		f_underlying_cap_instrument		Underlying Capital Instrument Flag		This column indicates  whether the underlying instrument of the derivative is a capital instrument or not		String		1		Yes														No		0																

		n_underlying_cap_comp_grp_skey		Underlying Capital Component Group Surrogate Key		This stores a unique key representing a particular Capital Computation Group.		Number		5		Yes						Yes				DIM_CAPITAL_COMP_GROUP		N_CAP_COMP_GROUP_SKEY		No		0																

		f_investment_in_own_share_ind		Investment In Own Instruments Identifier Flag		This column indicates  whether the transactions are investment in own instruments or not. This column contains Y if the originator ID is the same as the parent bank for which the calculations are run.		String		1		Yes														No		0																
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		Table Description		This table stores the inputs to the Mortgage Servicing Rights Valuation process. Example are Residential Mortgages, First Lien, valuation models, service fees etc. 







		Column Name		Description		Comments		Data Type		Length		Nullable?		Default Value		Static LOV?		Dynamic LOV?		Is PK?		Reference Table		Reference Column		UDP		No of DQ Checks		Range Check		Data length Check		Column reference check		LOV Check		Null value check		Blank Value		Referential integrity Check		Custom Check

		n_mis_date_skey		As Of Date Surrogate Key		As of date surrogate key		Number		10		No						Yes		Yes		DIM_DATES		N_DATE_SKEY		DL		0																

		n_run_skey		Run Surrogate Key		This Attribute stores  a unique key representing a particular Run.		Number		10		No						Yes		Yes		DIM_RUN		N_RUN_SKEY		DL		0																

		n_entity_skey		Entity Surrogate Key		This stores the surrogate key for entity to which date belongs to. This will be referred from DIM_ORG_STRUCTURE. 		Number		10		No						Yes		Yes		DIM_ORG_STRUCTURE		N_ENTITY_SKEY		DL		0																

		n_valuation_method_skey		Valuation Method Surrogate Key		This column stores the valuation methodology used for Mortgage Servicing Rights Valuation. Expected values are Static or Option Adjusted Spread method		Number		10		No						Yes		Yes		DIM_VALUATION_METHOD		N_VALUATION_METHOD_SKEY		DL		0																

		n_msr_valuation_model_skey		Valuation Model Surrogate Key		This column stores the unique reference of the valuation model used. 		Number		10		No						Yes		Yes		DIM_MSR_VALUATION_MODEL		N_MSR_VALUATION_MODEL_SKEY		DL		0																

		n_lien_position_skey		Lien Position Surrogate Key		This column stores the unique reference to the lien position of the mortgage underlying the loans covered by Mortgage Servicing Rights.		Number		10		No						Yes				DIM_LIEN_POSITION		N_LIEN_POSITION_SKEY		No		1										The value should not be Null						

		n_mitigant_type_skey		Mitigant Type Surrogate Key		Stores a unique synthetic Key as a substitue for Mitigant Type Natural Key		Number		10		No						Yes				DIM_MITIGANT_TYPE		N_MITIGANT_TYPE_SKEY		No		1										The value should not be Null						

		n_fhlmc_fnma_serv_per_loan_amt		Fhlmc Fnma Service Cost Per Loan Amount		This column stores the servicing cost per loan for all types of loans under FHLMC/FNMA. So this includes normal, delinquency, and default/foreclosure loans		Number		22		Yes														DL		2		Value should be  0 or anything above zero								The value should not be Null. 

Default value should be zero.						

		n_fha_serv_per_loan_amt		Fha Service Cost Per Loan Amount		This column stores the servicing cost per loan for all types of loans under FHA. So this includes normal, delinquency, and default/foreclosure loans		Number		22		Yes														DL		2		Value should be  0 or anything above zero								The value should not be Null. 

Default value should be zero.						

		n_va_serv_per_loan_amt		Va Service Cost Per Loan Amount		This column stores the servicing cost per loan for all types of loans under VA. So this includes normal, delinquency, and default/foreclosure loans		Number		22		Yes														DL		2		Value should be  0 or anything above zero								The value should not be Null. 

Default value should be zero.						

		n_non_agncy_serv_per_loan_amt		Non Agency Service Cost Per Loan Amount		This column stores the servicing cost per loan for all types of loans under Non Agency. So this includes normal, delinquency, and default/foreclosure loans		Number		22		Yes														DL		2		Value should be  0 or anything above zero								The value should not be Null. 

Default value should be zero.						

		n_judicial_juridctn_time_frame		Judicial Jurisdiction Time Frame		"This column stores expected time to get the decree of default property. These is expected in months. 
The judicial foreclosure process is one in which the lender must file a complaint against the borrower and obtain a decree of sale from a court having jurisdiction in the county where the property is located before foreclosure proceedings can begin. Generally, if the court finds the borrower in default, they will give them a set period of time to pay the delinquent amount, plus costs. If the borrower does not pay within the set period of time, the court will then order the property to be sold"		Number		10		Yes														DL		2		Value should be  0 or anything above zero								The value should not be Null						

		n_non_judicl_juridctn_time_frm		Non Judicial Jurisdiction Time Frame		"This column stores the time frame in which defaulted borrower uses clauses in contract to pay off the balance. These is expected in months.
he non-judicial process of foreclosure is used when a power of sale clause exists in a mortgage or deed of trust. A ""power of sale"" clause is the clause in a deed of trust or mortgage, in which the borrower pre-authorizes the sale of property to pay off the balance on a loan in the event of the their default. In deeds of trust or mortgages where a power of sale exists, the power given to the lender to sell the property may be executed by the lender or their representative, typically referred to as the trustee. Regulations for this type of foreclosure process are outlined below in the ""Power of Sale Foreclosure Guidelines"		Number		10		Yes														DL		2		Value should be  0 or anything above zero								The value should not be Null						
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		Table Description		This table stores the Mortgage Servicing Rights Valuation details. This stores weighted ($) average aggregates for underlying loans at entity level. 







		Column Name		Description		Comments		Data Type		Length		Nullable?		Default Value		Static LOV?		Dynamic LOV?		Is PK?		Reference Table		Reference Column		UDP		No of DQ Checks		Range Check		Data length Check		Column reference check		LOV Check		Null value check		Blank Value		Referential integrity Check		Custom Check

		n_mis_date_skey		As Of Date Surrogate Key		As of date surrogate key		Number		10		No						Yes		Yes		DIM_DATES		N_DATE_SKEY		DL		0																

		n_run_skey		Run Surrogate Key		This Attribute stores  a unique key representing a particular Run.		Number		10		No						Yes		Yes		DIM_RUN		N_RUN_SKEY		DL		0																

		n_entity_skey		Entity Surrogate Key		This stores the surrogate key for entity to which date belongs to. This will be referred from DIM_ORG_STRUCTURE. 		Number		10		No						Yes		Yes		DIM_ORG_STRUCTURE		N_ENTITY_SKEY		DL		0																

		n_reg_prod_classification_skey		Regulatory Product Classification Surrogate Key		This column stores the unique reference to the FED Loan classification.		Number		10		No						Yes		Yes		DIM_REG_PRODUCT_CLASSIFICATION		N_REG_PROD_CLASSIFICATION_SKEY		DL		0																

		n_interest_rate_band_skey		Interest Rate Band Surrogate Key		This column stores the unique reference to interest rate bands		Number		10		No						Yes		Yes		DIM_BANDS		N_BAND_SKEY		DL		0																

		n_interest_type		Interest Rate Type Surrogate Key		This column stores the numeric identifier for the interest type.		Number		5		No						Yes				DIM_INTEREST_TYPE		N_INTEREST_TYPE		DL		1										The value should not be Null						

		n_fair_value_multiple		Fair Value Multiple		This column stores the Fair value multiple for the said combination of Mortgage Servicing Rights Interest Rate band, Mortgage Servicing Rights Collateral Type and Lien Position. 		Number		11		Yes														DL		2		Value should be  0 or anything above zero								The value should not be Null						

		n_prepayment_cpr_value		Prepayment Cpr Value		This column stores the estimated Prepayment speed for the loans underlying to the said combination of Mortgage Servicing Rights Interest Rate band, Mortgage Servicing Rights Collateral Type and Lien Position. 		Number		10		Yes														No		2		Value should be  0 or anything above zero								The value should not be Null						

		n_discount_rate		Discount Rate		This column stores the estimated discount rate for the loans underlying to the said combination of Mortgage Servicing Rights Interest Rate band, Mortgage Servicing Rights Collateral Type and Lien Position. 		Number		15		Yes														No		2		Value should be between  0 and 1								The value should not be Null						

		n_oas_bps_value		Oas Bps Value		This column Option-adjusted spread (OAS) which is the flat spread which has to be added to the Treasury yield curve in a pricing model (that accounts for embedded options) to discount a Mortgage Servicing Rights payments to match its market price. OAS is hence model-dependent.		Number		10		Yes														No		2		Value should be  0 or anything above zero								The value should not be Null						

		n_weighted_avg_coupon_rate		Weighted Average Coupon Rate		This column stores dollar Weighted Average Coupon of the underlying loans.		Number		15		Yes														No		2		Value should be between  0 and 1								The value should not be Null						

		n_weighted_avg_maturity		Weighted Average Maturity		This column stores dollar Weighted Average Maturity (in months) of the underlying loans.		Number		10		Yes														No		2		Value should be  0 or anything above zero								The value should not be Null						

		n_weighted_avg_serv_fee		Weighted Average Servicing Fee		This column stores dollar Weighted Average Servicing Fee of the underlying loans.		Number		15		Yes														No		2		Value should be  0 or anything above zero								The value should not be Null						

		n_weighted_avg_rem_term_mat		Weighted Average Remaining Term To Maturity		This column stores dollar Weighted Average Remaining term to Maturity (in months) of the underlying loans.		Number		10		Yes														No		2		Value should be  0 or anything above zero								The value should not be Null						

		n_weighted_avg_life_of_loan		Weighted Average Life		This column stores dollar Weighted Average life  (in months) of the underlying loans.		Number		10		Yes														No		2		Value should be  0 or anything above zero								The value should not be Null						

		n_avg_loan_size_amount		Average Loan Size		This column stores the average loan size of the underlying loans		Number		22		Yes														No		2		Value should be  0 or anything above zero								The value should not be Null						

		n_avg_cost_serv_per_loan_amt		Average Cost To Service Per Loan		This column stores the average cost to service per loan of the underlying loans		Number		22		Yes														No		2		Value should be  0 or anything above zero								The value should not be Null						

		n_avg_ancillary_inc_per_loan		Average Ancillary Income Per Loan		This column stores the average ancillary income per loan of the underlying loans		Number		22		Yes														No		2		Value should be  0 or anything above zero								The value should not be Null						

		n_continuous_default_rate		Continuous Default Rate		This column stores the estimated continuous default rate of the loans underlying the particular combination of FED product classification and interest rate band		Number		15		Yes														No		2		Value should be between  0 and 1								The value should not be Null						

		n_unpaid_princ_bal		Unpaid Principle Balance		This column stores the total unpaid principle balance of all loans belonging to the underlying loans		Number		22		Yes														No		2		Value should be  0 or anything above zero								The value should not be Null						

		n_msr_serv_multi_type_skey		Mortgage Servicing Rights Servicing Multiple Type Surrogate Key		This column stores the unique reference to the Mortgage Servicing Rights service multiple type		Number		10		Yes						Yes				DIM_MSR_SERVICING_MULT_TYPE		N_MSR_SERV_MULTI_TYPE_SKEY		No		0																
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		Table Name		Fct_Msr_Valuation_Assumptions		Back



		Table Description		This table stores the Mortgage Servicing Rights valuation assumptions. This include loan threshold, Taxes and Insurance amount per month etc.







		Column Name		Description		Comments		Data Type		Length		Nullable?		Default Value		Static LOV?		Dynamic LOV?		Is PK?		Reference Table		Reference Column		UDP		No of DQ Checks		Range Check		Data length Check		Column reference check		LOV Check		Null value check		Blank Value		Referential integrity Check		Custom Check

		n_mis_date_skey		As Of Date Surrogate Key		As of date surrogate key		Number		10		No						Yes		Yes		DIM_DATES		N_DATE_SKEY		DL		0																

		n_run_skey		Run Surrogate Key		This Attribute stores  a unique key representing a particular Run.		Number		10		No						Yes		Yes		DIM_RUN		N_RUN_SKEY		DL		0																

		n_entity_skey		Entity Surrogate Key		This stores the surrogate key for entity to which date belongs to. This will be referred from DIM_ORG_STRUCTURE. 		Number		10		No						Yes		Yes		DIM_ORG_STRUCTURE		N_ENTITY_SKEY		DL		0																

		n_reg_prod_classification_skey		Regulatory Product Classification Surrogate Key		This column stores the unique reference to the FED Loan classification.		Number		10		No						Yes		Yes		DIM_REG_PRODUCT_CLASSIFICATION		N_REG_PROD_CLASSIFICATION_SKEY		No		0																

		n_threshold_loan_amount		Threshold Loan Amount		This column stores the Threshold value of the loans up to which loan is included in Mortgage Servicing Rights Valuation		Number		22		Yes														DL		2		Value should be  0 or anything above zero								The value should not be Null						

		n_tax_interest_amount		Taxes And Interest Amount		This column stores the Taxes and Interest escrowed per month as applicable to the type of loan.		Number		22		Yes														DL		2		Value should be  0 or anything above zero								The value should not be Null						
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		Table Description		This table stores the sensitivity of Mortgage Servicing Rights to various stress definitions as defined by regulator. 







		Column Name		Description		Comments		Data Type		Length		Nullable?		Default Value		Static LOV?		Dynamic LOV?		Is PK?		Reference Table		Reference Column		UDP		No of DQ Checks		Range Check		Data length Check		Column reference check		LOV Check		Null value check		Blank Value		Referential integrity Check		Custom Check

		n_mis_date_skey		As Of Date Surrogate Key		As of date surrogate key		Number		10		No						Yes		Yes		DIM_DATES		N_DATE_SKEY		DL		0																

		n_run_skey		Run Surrogate Key		This Attribute stores  a unique key representing a particular Run.		Number		10		No						Yes		Yes		DIM_RUN		N_RUN_SKEY		DL		0																

		n_entity_skey		Entity Surrogate Key		This stores the surrogate key for entity to which date belongs to. This will be referred from DIM_ORG_STRUCTURE. 		Number		10		No						Yes		Yes		DIM_ORG_STRUCTURE		N_ENTITY_SKEY		DL		0																

		n_reg_prod_classification_skey		Regulatory Product Classification Surrogate Key		This column stores the unique reference to the FED Loan classification.		Number		10		No						Yes		Yes		DIM_REG_PRODUCT_CLASSIFICATION		N_REG_PROD_CLASSIFICATION_SKEY		DL		0																

		n_interest_type		Interest Rate Type Surrogate Key		This column stores the unique reference to the Interest Rate type. 		Number		5		No						Yes		Yes		DIM_INTEREST_TYPE		N_INTEREST_TYPE		DL		0																

		n_msr_valuation_amount		Mortgage Servicing Rights Valuation Amount		This column stores the response of Mortgage Servicing Rights valuation to the Sensitivity analysis. 		Number		22		Yes														DL		2		Value should be  0 or anything above zero								The value should not be Null						
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		Table Description		This table stores the capitalization rates which will be consumed in the Mortgage Servicing Rights Valuation. Examples are Service multiple rates, base mortgage rates etc. 







		Column Name		Description		Comments		Data Type		Length		Nullable?		Default Value		Static LOV?		Dynamic LOV?		Is PK?		Reference Table		Reference Column		UDP		No of DQ Checks		Range Check		Data length Check		Column reference check		LOV Check		Null value check		Blank Value		Referential integrity Check		Custom Check

		n_mis_date_skey		As Of Date Surrogate Key		As of date surrogate key		Number		10		No						Yes		Yes		DIM_DATES		N_DATE_SKEY		DL		0																

		n_run_skey		Run Surrogate Key		This Attribute stores  a unique key representing a particular Run.		Number		10		No						Yes		Yes		DIM_RUN		N_RUN_SKEY		DL		0																

		n_entity_skey		Entity Surrogate Key		This stores the surrogate key for entity to which date belongs to. This will be referred from DIM_ORG_STRUCTURE. 		Number		10		No						Yes		Yes		DIM_ORG_STRUCTURE		N_ENTITY_SKEY		DL		0																

		n_reg_prod_classification_skey		Regulatory Product Classification Surrogate Key		This column stores the unique reference to the FED Loan classification.		Number		10		No						Yes		Yes		DIM_REG_PRODUCT_CLASSIFICATION		N_REG_PROD_CLASSIFICATION_SKEY		DL		0																

		n_msr_serv_multi_type_skey		Mortgage Servicing Rights Servicing Multiple Type Surrogate Key		This column stores the unique reference to the Mortgage Servicing Rights service multiple type		Number		10		No						Yes		Yes		DIM_MSR_SERVICING_MULT_TYPE		N_MSR_SERV_MULTI_TYPE_SKEY		DL		0																

		n_msr_fee_value		Mortgage Servicing Rights Fee Value		This column stores the expected servicing fee for the said FED product classification for particular multiple estimation.		Number		11		Yes														DL		2		Value should be  0 or anything above zero								The value should not be Null						

		n_msr_cap_rate_median_value		Mortgage Servicing Rights Capitalization Rate Median Value		This column stores the Median Value of the Servicing Multiple and Base Mortgage rate for the said FED product classification.		Number		11		Yes														DL		2		Value should be  0 or anything above zero								The value should not be Null						

		n_msr_cap_rate_average_value		Mortgage Servicing Rights Capitalization Rate Average Value		This column stores the Average Value of the Servicing Multiple and Base Mortgage rate for the said FED product classification.		Number		11		Yes														DL		2		Value should be  0 or anything above zero								The value should not be Null						

		n_msr_cap_rate_25th_percentile		Mortgage Servicing Rights Capitalization Rate 25Th Percentile		This column stores the 1st Quartile Value of the Servicing Multiple and Base Mortgage rate for the said FED product classification.		Number		11		Yes														DL		2		Value should be between  0 and 1								The value should not be Null						

		n_msr_cap_rate_75th_percentile		Mortgage Servicing Rights Capitalization Rate 75Th Percentile		This column stores the 3rd Quartile Value of the Servicing Multiple and Base Mortgage rate for the said FED product classification.		Number		11		Yes														DL		2		Value should be between  0 and 1								The value should not be Null						

		n_msr_cap_rate_minimum_value		Minimum Mortgage Servicing Rights Capitalization Rate Value		This column stores the Minimum Value of the Servicing Multiple and Base Mortgage rate for the said FED product classification.		Number		11		Yes														DL		2		Value should be  0 or anything above zero								The value should not be Null						

		n_msr_cap_rate_maximum_value		Maximum Mortgage Servicing Rights Capitalization Rate Value		This column stores the Maximum Value of the Servicing Multiple and Base Mortgage rate for the said FED product classification.		Number		11		Yes														DL		2		Value should be  0 or anything above zero								The value should not be Null						
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		Table Description		This entity stores the Risk Factor level outputs obtained using Analytic method







		Column Name		Description		Comments		Data Type		Length		Nullable?		Default Value		Static LOV?		Dynamic LOV?		Is PK?		Reference Table		Reference Column		UDP		No of DQ Checks		Range Check		Data length Check		Column reference check		LOV Check		Null value check		Blank Value		Referential integrity Check		Custom Check

		n_run_skey		Run Surrogate Key		This Attribute stores  a unique key representing a particular Run.		Number		10		No						Yes		Yes		DIM_RUN		N_RUN_SKEY		DL		0																

		fic_mis_date		Extraction Date		This Attribute stores  the Extraction Date, that is the date on which this particular record's extraction processing is commenced.		Date		NA		No						Yes		Yes		DIM_TIME_DATE		FIC_MIS_DATE		DL		0																

		n_var_model_skey		Var Parameter Surrogate Key		This Attribute stores  the VaR Model Skey for which this record is having Risk Factor Outputs.		Number		20		No								Yes						DL		0																

		n_version_no		Version Number		This Attribute stores  the Version of VaR Model Skey for which this record is having Risik Factor Outputs.		Number		5		No								Yes						No		0																

		n_portfolio_id		Portfolio Code		This Attribute stores  the Portfolio code for which this record is having Risk Factor Outputs.		Number		5		No								Yes						DL		0																

		n_asset_skey		Asset Surrogate Key		This Attribute stores a key representing the Asset in the portfolio of this record.		Number		5		No						Yes		Yes		DIM_MR_ASSET		N_ASSET_SKEY		DL		0																

		n_asset_class_skey		Asset Class Surrogate Key		This Attribute stores a key representing the Asset Class in the portfolio of this record.		Number		5		No						Yes		Yes		DIM_MR_ASSET_CLASS		N_ASSET_CLASS_SKEY		DL		0																

		n_time_vertex_skey		Time Vertice Surrogate Key		This Attribute stores  a key representing a particular Time Vertex in the portfolio of this record.		Number		5		No								Yes						DL		0																

		n_undiversified_var		Value At Risk		This Attribute stores  maximum loss expected out of a risk factor over a specific period of time at a given confidence interval.		Number		22		Yes														DL		2		Value should be  0 or anything above zero								The value should not be Null						

		n_cash_flow		Cash Flow		This Attribute stores  Cash flow of the instrument at Asset, Asset Class and time buckets of the record.		Number		22		Yes														No		0																

		n_component_var		Component Var		This Attribute stores  contribution of risk factor towards the portfolio VaR		Number		22		Yes														DL		2		Value should be  0 or anything above zero								The value should not be Null						

		n_marginal_var		Marginal Var		This Attribute stores  Marginal VaR of the Risk Factor		Number		22		Yes														No		0																

		n_entity_skey		Legal Entity Surrogate Key		This column stores the surrogate key of the legal entity.		Number		10		Yes						Yes				DIM_ORG_STRUCTURE		N_ENTITY_SKEY		DL		1										The value should not be Null						
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		Table Description		This tables stores the Mortgage Servicing Rights valuation information. Mortgage Servicing Rights values are typically book value, fair value etc. 







		Column Name		Description		Comments		Data Type		Length		Nullable?		Default Value		Static LOV?		Dynamic LOV?		Is PK?		Reference Table		Reference Column		UDP		No of DQ Checks		Range Check		Data length Check		Column reference check		LOV Check		Null value check		Blank Value		Referential integrity Check		Custom Check

		n_mis_date_skey		As Of Date Surrogate Key		As of date surrogate key		Number		10		No						Yes		Yes		DIM_DATES		N_DATE_SKEY		DL		0																

		n_run_skey		Run Surrogate Key		This Attribute stores  a unique key representing a particular Run.		Number		10		No						Yes		Yes		DIM_RUN		N_RUN_SKEY		DL		0																

		n_entity_skey		Entity Surrogate Key		This stores the surrogate key for entity to which date belongs to. This will be referred from DIM_ORG_STRUCTURE. 		Number		10		No						Yes		Yes		DIM_ORG_STRUCTURE		N_ENTITY_SKEY		DL		0																

		n_mort_serv_rights_skey		Mortgage Servicing Rights Surrogate Key		This column stores the unique key reference to the Mortgage Servicing Rights bought by said Bank holding company. 		Number		10		No						Yes		Yes		DIM_MORT_SERV_RIGHTS		N_MORT_SERV_RIGHTS_SKEY		DL		0																

		n_msr_book_value_amount		Mortgage Servicing Rights Book Value Amount		This column stores the Mortgage Servicing Rights Book Value amount		Number		22		Yes														No		2		Value should be  0 or anything above zero								The value should not be Null						

		n_msr_fair_value_amount		Mortgage Servicing Rights Fair Value Amount		This column stores the Mortgage Servicing Rights Fair Value amount		Number		22		Yes														No		2		Value should be  0 or anything above zero								The value should not be Null						

		n_msr_loan_amount_qtd		Mortgage Servicing Rights Loan Amount Quarter Till Date		This column stores the Loan amount serviced in the said quarter		Number		22		Yes														No		2		Value should be  0 or anything above zero								The value should not be Null						

		n_msr_loan_count_qtd		Mortgage Servicing Rights Number Of Loan Quarter Till Date		This column stores the count of Loans serviced in the said quarter		Number		22		Yes														No		2		Value should be  0 or anything above zero								The value should not be Null						
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		Table Description		Table holds the output of CVA Sensitivity calculation done for a given Counterparty and credit rating. 







		Column Name		Description		Comments		Data Type		Length		Nullable?		Default Value		Static LOV?		Dynamic LOV?		Is PK?		Reference Table		Reference Column		UDP		No of DQ Checks		Range Check		Data length Check		Column reference check		LOV Check		Null value check		Blank Value		Referential integrity Check		Custom Check

		n_entity_skey		Legal Entity Surrogate Key		This column stores  the surrogate key of the Entity to which the Counterparty pertains to, and is referenced to DIM_ORG_STRUCTURE, where the ultimate parent name of the Counterparty is stored. 		Number		10		No						Yes				DIM_ORG_STRUCTURE		N_ENTITY_SKEY		DL		1										The value should not be Null						

		n_counterparty_skey		Counterparty Surrogate Key		This column stores  the surrogate key of the Counterparty. All sensitivities, pertaining to the same Counterparty will be identified with this surrogate key. 		Number		10		No						Yes				DIM_PARTY		N_PARTY_SKEY		DL		1										The value should not be Null						

		n_internal_rating_skey		Internal Rating Surrogate Key		This column stores the Internal Rating Code of the Counterparty. This rating is derived internally by the Bank, which represents the quality of the Counterparty/Netting set. Internally derived credit rating codes need not be the same as external codes. In case the Counterparty/Netting Set is associated with multiple ratings, then the adjusted/representative External Rating would have to be stored here. 		Number		10		No						Yes				DIM_CREDIT_RATING		N_CREDIT_RATING_SKEY		DL		1										The value should not be Null						

		v_scenario_code		Scenario Code		Scenario code		String		40		No						Yes				DIM_SCENARIO		V_SCENARIO_CODE		No		1										The value should not be Null						

		n_run_skey		Run Surrogate Key		This Attribute stores  a unique key representing a particular Run.		Number		10		No						Yes				DIM_RUN		N_RUN_SKEY		DL		1										The value should not be Null						

		n_mis_date_skey		Extraction Date Surrogate Key		As of date surrogate key		Number		10		No						Yes				DIM_DATES		N_DATE_SKEY		DL		1										The value should not be Null						

		n_sensitivity_cva_amt		Sensitivity Credit Value Adjustment Amount		This column stores  the sensitivity amount		Number		22		No														DL		2		Value should be  0 or anything above zero								The value should not be Null						

		v_credit_spread_type_ind		Credit Spread Type Indicator		"This column stores the credit spread inputs like counterparty spread or reference spread. Values expected are 
C: Counterparty
R: Reference. "		String		2		Yes														DL		0																
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		Table Description		Table holds the output of CVA Sensitivity calculation done for a given Counterparty and variables other than rating, interest, fx, equity and commodity. 







		Column Name		Description		Comments		Data Type		Length		Nullable?		Default Value		Static LOV?		Dynamic LOV?		Is PK?		Reference Table		Reference Column		UDP		No of DQ Checks		Range Check		Data length Check		Column reference check		LOV Check		Null value check		Blank Value		Referential integrity Check		Custom Check

		n_entity_skey		Legal Entity Surrogate Key		This column stores the surrogate key of the Entity to which the Counterparty pertains to, and is referenced to DIM_ORG_STRUCTURE, where the ultimate parent name of the Counterparty is stored. 		Number		10		No						Yes		Yes		DIM_ORG_STRUCTURE		N_ENTITY_SKEY		DL		0																

		n_counterparty_skey		Counterparty Surrogate Key		This column stores  the surrogate key of the Counterparty. All trades, Netting Sets pertaining to the same Counterparty will be identified with this surrogate key. 		Number		10		No						Yes		Yes		DIM_PARTY		N_PARTY_SKEY		DL		0																

		n_cva_factor_detail_skey		Credit Value Adjustment Factor Detail Surrogate Key		This column stores the any other criteria used to compute CVA sensitivity. This is to take of unknown factors not documented as of now in regulatory templates but mentioned as "Others"		Number		10		No						Yes		Yes		DIM_CVA_SENSTVTY_FCTOR_DTLS		N_CVA_FACTOR_DETAIL_SKEY		DL		0																

		n_run_skey		Run Surrogate Key		This Attribute stores  a unique key representing a particular Run.		Number		10		No						Yes		Yes		DIM_RUN		N_RUN_SKEY		DL		0																

		n_mis_date_skey		Extraction Date Surrogate Key		As of date surrogate key		Number		10		No						Yes		Yes		DIM_DATES		N_DATE_SKEY		DL		0																

		v_scenario_code		Scenario Code		Scenario code		String		20		No						Yes		Yes		DIM_SCENARIO		V_SCENARIO_CODE		DL		0																

		n_sensitivity_cva_amt		Sensitivity Credit Value Adjustment Amount		This column stores  the sensitivity amount		Number		22		Yes														DL		2		Value should be  0 or anything above zero								The value should not be Null						
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		Table Description		Table holds the output of CVA Sensitivity calculation done for a given Counterparty and interest rate buckets. 







		Column Name		Description		Comments		Data Type		Length		Nullable?		Default Value		Static LOV?		Dynamic LOV?		Is PK?		Reference Table		Reference Column		UDP		No of DQ Checks		Range Check		Data length Check		Column reference check		LOV Check		Null value check		Blank Value		Referential integrity Check		Custom Check

		n_entity_skey		Legal Entity Surrogate Key		This column stores  the surrogate key of the Entity to which the Counterparty pertains to, and is referenced to DIM_ORG_STRUCTURE, where the ultimate parent name of the Counterparty is stored. 		Number		10		No						Yes		Yes		DIM_ORG_STRUCTURE		N_ENTITY_SKEY		DL		0																

		n_counterparty_skey		Counterparty Surrogate Key		This column stores  the surrogate key of the Counterparty. All sensitivities, pertaining to the same Counterparty will be identified with this surrogate key. 		Number		10		No						Yes		Yes		DIM_PARTY		N_PARTY_SKEY		DL		0																

		v_iso_currency_cd		Iso Currency Code		This column stores  the ISO Currency code for which sensitivity is calculated		String		6		No						Yes		Yes		DIM_CURRENCY		V_ISO_CURRENCY_CD		DL		0																

		n_time_bucket_skey		Time Bucket Surrogate Key		This column stores the Maturity bucket for a given Currency code for which CVA sensitivity is calculated. This is expected to store bands like 0 to 3 months etc		Number		10		No						Yes		Yes		DIM_BANDS		N_BAND_SKEY		DL		0																

		v_scenario_code		Scenario Code		Scenario code		String		40		No						Yes		Yes		DIM_SCENARIO		V_SCENARIO_CODE		No		0																

		n_run_skey		Run Surrogate Key		This Attribute stores  a unique key representing a particular Run.		Number		10		No						Yes		Yes		DIM_RUN		N_RUN_SKEY		DL		0																

		n_mis_date_skey		Extraction Date Surrogate Key		As of date surrogate key		Number		10		No						Yes		Yes		DIM_DATES		N_DATE_SKEY		DL		0																

		n_sensitivity_cva_amt		Sensitivity Credit Value Adjustment Amount		This column stores  the sensitivity amount		Number		22		Yes														DL		2		Value should be  0 or anything above zero								The value should not be Null						
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		Table Description		Table holds the output of CVA Sensitivity calculation done for a given Counterparty and currency. 







		Column Name		Description		Comments		Data Type		Length		Nullable?		Default Value		Static LOV?		Dynamic LOV?		Is PK?		Reference Table		Reference Column		UDP		No of DQ Checks		Range Check		Data length Check		Column reference check		LOV Check		Null value check		Blank Value		Referential integrity Check		Custom Check

		n_entity_skey		Legal Entity Surrogate Key		This column stores the surrogate key of the Entity to which the Counterparty pertains to, and is referenced to DIM_ORG_STRUCTURE, where the ultimate parent name of the Counterparty is stored. 		Number		10		No						Yes		Yes		DIM_ORG_STRUCTURE		N_ENTITY_SKEY		DL		0																

		v_iso_currency_cd		Iso Currency Code		This column stores  the ISO Currency code for which sensitivity is calculated		String		6		No						Yes		Yes		DIM_CURRENCY		V_ISO_CURRENCY_CD		DL		0																

		v_scenario_code		Scenario Code		Scenario code		String		40		No						Yes		Yes		DIM_SCENARIO		V_SCENARIO_CODE		No		0																

		n_run_skey		Run Surrogate Key		This Attribute stores  a unique key representing a particular Run.		Number		10		No						Yes		Yes		DIM_RUN		N_RUN_SKEY		DL		0																

		n_mis_date_skey		Extraction Date Surrogate Key		As of date surrogate key		Number		10		No						Yes		Yes		DIM_DATES		N_DATE_SKEY		DL		0																

		n_counterparty_skey		Counterparty Surrogate Key		This column stores  the surrogate key of the Counterparty. All sensitivities, pertaining to the same Counterparty will be identified with this surrogate key. 		Number		10		No						Yes		Yes		DIM_PARTY		N_PARTY_SKEY		DL		0																

		n_sensitivity_cva_amt		Sensitivity Credit Value Adjustment Amount		This column stores  the sensitivity amount		Number		22		Yes														DL		2		Value should be  0 or anything above zero								The value should not be Null						
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		Table Description		Table holds the output of CVA Sensitivity calculation done for a given Counterparty and geography for a equity market .







		Column Name		Description		Comments		Data Type		Length		Nullable?		Default Value		Static LOV?		Dynamic LOV?		Is PK?		Reference Table		Reference Column		UDP		No of DQ Checks		Range Check		Data length Check		Column reference check		LOV Check		Null value check		Blank Value		Referential integrity Check		Custom Check

		n_entity_skey		Legal Entity Surrogate Key		This column stores the surrogate key of the Entity to which the Counterparty pertains to, and is referenced to DIM_ORG_STRUCTURE, where the ultimate parent name of the Counterparty is stored. 		Number		10		No						Yes		Yes		DIM_ORG_STRUCTURE		N_ENTITY_SKEY		DL		0																

		n_counterparty_skey		Counterparty Surrogate Key		This column stores  the surrogate key of the Counterparty. All sensitivities, pertaining to the same Counterparty will be identified with this surrogate key. 		Number		10		No						Yes		Yes		DIM_PARTY		N_PARTY_SKEY		DL		0																

		n_exposure_region_skey		Exposure Region Surrogate Key		This column stores  the Region  for which sensitivity is calculated		Number		10		No						Yes		Yes		DIM_REGION		N_REGION_SKEY		DL		0																

		n_run_skey		Run Surrogate Key		This Attribute stores  a unique key representing a particular Run.		Number		10		No						Yes		Yes		DIM_RUN		N_RUN_SKEY		DL		0																

		n_mis_date_skey		Extraction Date Surrogate Key		As of date surrogate key		Number		10		No						Yes		Yes		DIM_DATES		N_DATE_SKEY		DL		0																

		v_scenario_code		Scenario Code		Scenario code		String		40		No						Yes		Yes		DIM_SCENARIO		V_SCENARIO_CODE		No		0																

		n_sensitivity_cva_amt		Sensitivity Credit Value Adjustment Amount		This column stores  the sensitivity amount		Number		22		Yes														DL		2		Value should be  0 or anything above zero								The value should not be Null						
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		Table Name		Fct_Cva_Comm_Sensitivity		Back



		Table Description		Table holds the output of CVA Sensitivity calculation done for a given Counterparty and commodities. 







		Column Name		Description		Comments		Data Type		Length		Nullable?		Default Value		Static LOV?		Dynamic LOV?		Is PK?		Reference Table		Reference Column		UDP		No of DQ Checks		Range Check		Data length Check		Column reference check		LOV Check		Null value check		Blank Value		Referential integrity Check		Custom Check

		n_entity_skey		Legal Entity Surrogate Key		This column stores the surrogate key of the Entity to which the Counterparty pertains to, and is referenced to DIM_ORG_STRUCTURE, where the ultimate parent name of the Counterparty is stored. 		Number		10		No						Yes		Yes		DIM_ORG_STRUCTURE		N_ENTITY_SKEY		DL		0																

		n_counterparty_skey		Counterparty Surrogate Key		This column stores  the surrogate key of the Counterparty. All sensitivities, pertaining to the same Counterparty will be identified with this surrogate key. 		Number		10		No						Yes		Yes		DIM_PARTY		N_PARTY_SKEY		DL		0																

		n_commodity_group_skey		Commodity Group Surrogate Key		This column stores the criteria used to group the commodity products to calculate sensitivity. E.g. Oil and Gas, Other natural resources etc		Number		10		No						Yes		Yes		DIM_COMMODITY_GROUP		N_COMMODITY_GROUP_SKEY		DL		0																

		n_run_skey		Run Surrogate Key		This Attribute stores  a unique key representing a particular Run.		Number		10		No						Yes		Yes		DIM_RUN		N_RUN_SKEY		DL		0																

		n_mis_date_skey		Extraction Date Surrogate Key		As of date surrogate key		Number		10		No						Yes		Yes		DIM_DATES		N_DATE_SKEY		DL		0																

		v_scenario_code		Scenario Code		Scenario code		String		40		No						Yes		Yes		DIM_SCENARIO		V_SCENARIO_CODE		No		0																

		n_sensitivity_cva_amt		Sensitivity Credit Value Adjustment Amount		This column stores  the sensitivity amount		Number		22		Yes														DL		2		Value should be  0 or anything above zero								The value should not be Null						
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		Table Name		Fct_Creditrisk_Account_Summary		Back



		Table Description		Entity captures different measures of exposures pertaining to Credit Risk Analytics.







		Column Name		Description		Comments		Data Type		Length		Nullable?		Default Value		Static LOV?		Dynamic LOV?		Is PK?		Reference Table		Reference Column		UDP		No of DQ Checks		Range Check		Data length Check		Column reference check		LOV Check		Null value check		Blank Value		Referential integrity Check		Custom Check

		d_foreclosure_reo_date		Foreclosure Reo Date		This stores the Foreclosure Reo Date (Real estate owned)		DATE		NA		Yes														No		1						d_foreclosure_reo_date should be non null if f_fcl_flag is 'Y'										

		f_acct_delq_flag		Account Delinquent Flag		This is the delinquent account flag		String		1		Yes														No		0																

		f_acct_prepayment_flag		Prepayment Flag		This Attibute stores the prepayment indicator		String		1		Yes														No		0																

		f_bankruptcy_flag		Customer Bankruptcy Flag		Stores a flag to indicate whether the customer is bankrupt		String		1		Yes														No		0																

		f_classified_account		Classified Loans Flag		Stores a flag to indicate if an exposure is Classified. Classified exposures possess weak credit quality and weak collateral backup.		String		1		Yes														No		0																

		f_criticized_account		Criticized Loans Flag		Stores the flag to indicate whether the account has been categorized as Criticized. Criticized accounts consists of Credit Qualities rated OAEM, and Classified.		String		1		Yes														No		0																

		f_cust_fraud_flag		Customer Fraud Flag		Stores the flag to indicate that the customer is a fraud		String		1		Yes														No		0																

		f_ever_120_dpd_lst_n_mths		Ever 120 Dpd In Last N Months Flag		This indicates whether the account was ever 120 Dpd in last n months.		String		1		Yes														No		0																

		f_ever_30_dpd_lst_n_mths		Ever 30 Dpd In Last N Months Flag		This indicates whether the account was ever 30 Dpd in last n months.		String		1		Yes														No		0																

		f_ever_60_dpd_lst_n_mths		Ever 60 Dpd In Last N Months Flag		This indicates whether the account was ever 60 Dpd in last n months.		String		1		Yes														No		0																

		f_ever_90_dpd_lst_n_mths		Ever 90 Dpd In Last N Months Flag		This indicates whether the account was ever 90 Dpd in the last 12 months.		String		1		Yes														No		0																

		f_fcl_flag		Foreclosure Flag		Identifies foreclosure on an Account.Y-Yes, N-No.		String		1		Yes														No		0																

		f_footprint_ind		Customer Footprint Code		This attribute stores the customer footprint code. Seeded values will be "Y" and "N".		String		1		Yes						Yes				DIM_CUSTOMER_FOOTPRINT		V_CUSTOMER_FOOTPRINT_CODE		No		0																

		f_foreclosed_flag		Account Foreclosed Flag		Stores the flag to indicate that the account was foreclosed.		String		1		Yes														No		0																

		f_high_risk_loans		Loan Risk Category Code		This attribute stores the loan risk code. This indicates if loan belongs to high risk loan category. Seeded values will be "Y" and "N".		String		1		Yes						Yes				DIM_LOAN_RISK_CATEGORY		V_LOAN_RISK_CODE		No		0																

		f_highly_leveraged_account		Highly Leveraged Account Flag		A flag indicating if an account is highly leverage or not. It identifies those customers where the obligations of the customer far exceed the equity they have on the balance sheet.		String		1		Yes														No		0																

		f_impaired_flag		Account Impaired Flag		This is the impaired account flag		String		1		Yes														No		0																

		f_large_account_ind		Large Account Indicator		A flag indicating account is large or not. Each bank may set certain threshold beyond which an account can be called as large account.		String		1		Yes														No		0																

		f_non_performing_asset_flag		Non Performing Asset Flag		Is a flag to indicate that the account is categorized as a Non Performing Asset. Credit status is used to populate this attribute.		String		1		Yes														No		0																

		f_past_due_flag		Past Due Flag		Indicates whether the exposure is past due or not. Past due loan is where the customer makes some payment towards the account.		String		1		Yes														No		0																

		f_prev_criticized_account		Previous Period Criticized Account Flag		Stores the flag to indicate whether the account was categorized as Criticized in the last peiod. Criticized accounts consists of Credit Qualities rated OAEM, and Classified.		String		1		Yes														No		0																

		f_prev_non_perform_asset		Previous Period Npa Flag		Is a flag to indicate if the account was categorized as a Non Performing Asset in the previous period. Credit status is used to populate this attribute.		String		1		Yes														No		0																

		f_prev_stmt_of_position_flag		Previous Period Statement Of Position Flag		This stores the previous period statement of position flag of the account.		String		1		Yes														No		0																

		f_prev_watchlist_flag		Previous Period Watchlist Flag		Stores a flag to indicate if the account was in watchlist category in previous period.		String		1		Yes														No		0																

		f_statement_of_position_flag		Statement Of Position Flag		Statement of Purpose 03-3 applies to accounts which where acuired by the financial institution and have a Impaired Credit status. The flag indicates that the acquired expoure has poor credit quality, and Accounting Standards require these exposures to be identified seperately.		String		1		Yes														No		0																

		f_watchlist_flag		Watchlist Flag		Stores a flag to indicate if the account is in watchlist category.		String		1		Yes														No		0																

		f_wholesale_retail_ind		Wholesale Retail Code		This attribute stores the wholesale and retail code. Seeded values will be "R" and "W"		String		2		Yes						Yes				DIM_WHOLESALE_RETAIL_CATEGORY		V_WHOLESALE_RETAIL_CODE		DL		0																

		f_write_off_flag		Account Write Off Flag		Identifies whether the Account has been written-off or not. Y-Yes, N-No		String		1		Yes														No		0																

		n_30dpd_12months_bal		30 Or More Days Past Due In 12 Months Balance		This column stores the total unpaid principal balance for the segment as of month-end that was 30 or more days past due at any given time in the twelve months ending in the reference month.		Number		22		Yes														No		1		Value should be  0 or anything above zero														

		n_30dpd_24months_bal		30 Or More Days Past Due In 24 Months Balance		This column stores the total unpaid principal balance for the segment as of month-end that was 30 or more days past due at any given time in the twenty four months ending in the reference month.		Number		22		Yes														No		1		Value should be  0 or anything above zero														

		n_60dpd_12months_bal		60 Or More Days Past Due In 12 Months Balance		This column stores the total unpaid principal balance for the segment as of month-end that was 60 or more days past due at any given time in the twelve months ending in the reference month.		Number		22		Yes														No		1		Value should be  0 or anything above zero														

		n_accrued_interest_lcy		Accrued Interest Lcy		Accrued Interest Local Currency - Used for determining EAD		Number		22		Yes														No		0																

		n_accrued_interest_rcy		Accrued Interest Rcy		Accrued Interest Reporting Currency - Used for determining EAD		Number		22		Yes														No		0																

		n_acct_eop_sales_lcy		Total Sales Mtd Lcy		This stores the total sales value at month end in local currency.		Number		22		Yes														No		0																

		n_acct_eop_sales_rcy		Total Sales Mtd Rcy		This stores the total sales value at month end in reporting currency.		Number		22		Yes														No		0																

		n_acct_excess_pmt_amt		Excess Paid Amount		This stores the amount paid by the customer in excess.		Number		22		Yes														No		1		Value should be  0 or anything above zero														

		n_acct_skey		Account Skey		This stores the account surrogate key.		Number		10		No								Yes						DL		0																

		n_age_on_book_band_skey		Age On Books Band Skey		Surrogate key referring bands for age on book.
		Number		5		Yes						Yes				DIM_BANDS		N_BAND_SKEY		No		0																

		n_amortized_cost_lcy		Amortized Cost Local Currency		This stores the amortized cost in local currency. Amortization is similar to depreciation , for intangible assets it is referred to as amortization and for tangible assets it is referred to as depreciation.		Number		22		Yes														No		0																

		n_amortized_cost_rcy		Amortized Cost Reporting Currency		This stores the amortized cost in reporting currency. Amortization is similar to depreciation , for intangible assets it is referred to as amortization and for tangible assets it is referred to as depreciation.		Number		22		Yes														DL		1		Value should be  0 or anything above zero														

		n_amt_annual_fee_rcy		Annual Fee Rcy		This stores the annual fee in reporting currency  payable to the financial institution.
		Number		22		Yes														No		0																

		n_amt_insurance_income_lcy		Insurance Income Lcy		This stores the insurance income from the account in local currency.		Number		22		Yes														No		0																

		n_amt_insurance_income_rcy		Insurance Income Rcy		This stores the insurance income from the account in reporting currency.		Number		22		Yes														No		0																

		n_amt_joining_fee_rcy		Joining Fee Rcy		This stores the joining fee in reporting currency  payable to the financial institution.
		Number		22		Yes														No		0																

		n_asc31030_adjustment		Loan Loss Adjustment Amount		This column stores adjustment amount per ASC 310-30 for certain loans or Debt securities acquired in a transfer.		Number		22		Yes														No		1		Value should be  0 or anything above zero														

		n_cash_int_chg_bal_rcy		Interest Charges Assessed Ctd - Cash Transactions Rcy		This stores the interest charges in reporting currency  assessed on accounts with cash transactions
		Number		22		Yes														No		0																

		n_cdr_band_skey		Cohort Default Rate Band Surrogate Key		Attribute captures Band Surrogate Key		Number		5		Yes						Yes				DIM_BANDS		N_BAND_SKEY		No		0																

		n_coll_skey		Collateral Surrogate Key		This stores the Collateral surrogate key.		Number		10		Yes						Yes				DIM_COLLATERAL		N_COLL_SKEY		No		0																

		n_credit_officer_skey		Credit Officer Surrogate Key		This stores the surrogate key of the credit officer		Number		5		Yes														No		0																

		n_curr_delq_band		Current Delinquent Band		This stores the delinquent band		Number		5		Yes														No		0																

		n_curr_ltv_band_skey		Current Period Loan To Value Band		This stores the Loan to Collateral Value Bands for the current period		Number		5		Yes														No		0																

		n_curr_payment_lcy		Current Payment Lcy		Periodic principal and interest payment associated with gross balance. Principal portion only for level principal amort. type. In local currency		Number		22		Yes														No		0																

		n_curr_payment_rcy		Current Payment Rcy		Periodic principal and interest payment associated with gross balance. Principal portion only for level principal amort. type. In reporting currency		Number		22		Yes														No		0																

		n_cust_age_band_skey		Customer Age Band Skey		This stores the band surrogate key for customer age .
		Number		5		Yes						Yes				DIM_BANDS		N_BAND_SKEY		No		0																

		n_cust_employment_type_skey		Customer Employment Type Surrogate Key		Stores the customers employment type surrogate key		Number		10		Yes						Yes				DIM_CUSTOMER_EMPLOYMENT_TYPE		N_CUST_EMPLOYMENT_TYPE_SKEY		No		0																

		n_cust_income_rcy_band_skey		Customer Annual Income Rcy Band Surrogate Key		Stores the surrogate key of the customer annual income in reporting currency band		Number		5		Yes														No		0																

		n_cust_instl_amt_lcy		Customers Installment Amount Lcy		Customer Installment amount LCY		Number		22		Yes														No		0																

		n_cust_instl_amt_rcy		Customers Installment Amount Rcy		Customer Installment amount RCY		Number		22		Yes														No		0																

		n_cust_pd_percent		Probability Of Default Percent		This stores the Probability of Default of the customer expressed in decimal value		Number		10		Yes														No		0																

		n_cyc_amt_pymt_bounced_rcy		Bounced Payment Amount - Cycle End		Bounced Payment Amount - Cycle End RCY		Number		22		Yes														No		0																

		n_cyc_amt_pymt_rcy		Payment Amount Ctd		Payment Amount CTD RCY		Number		22		Yes														No		0																

		n_delq_band_skey		Delinquency Band		This stores the Days Past Due bands surrogate key of the exposures.		Number		5		Yes														DL		1										The value should not be Null						

		n_direct_soft_exposure_lcy		Direct Soft Exposure Amount Local Currency		This stores the limit amount in natural currency which is pre approved, but not adviced to the customer. This is over and above the existing limits.		Number		22		Yes														No		0																

		n_direct_soft_exposure_rcy		Direct Soft Exposure Amount Reporting Currency		This stores the limit amount in reporting currency which is pre approved, but not adviced to the customer. This is over and above the existing limits.		Number		22		Yes														No		0																

		n_eop_amt_late_fee_rcy		Late Fee - Month End Rcy		This stores the fee in reporting currency  payable to the financial institution for late payments.
		Number		22		Yes														No		0																

		n_eop_amt_pymt_bounced_rcy		Payment Amount Bounced Ctd Rcy		This stores the payments bounced in reporting currency   during current cycle
		Number		22		Yes														No		0																

		n_eop_amt_pymt_rcy		Payment Amount Rcy		This stores the payment made in reporting currency at month end
		Number		22		Yes														No		0																

		n_eop_bal_lcy		Eop Balance Local Currency		End of Period Balance in Local currency		Number		22		Yes														No		0																

		n_eop_bal_rcy		Eop Balance Reporting Currency		End of Period Balance in Reporting Currency.		Number		22		Yes														DL		2		Value should be  0 or anything above zero								The value should not be Null						

		n_eop_band_skey		Eop Band Surrogate Key		This attribute stores the EOP band skey
		Number		5		Yes						Yes				DIM_BANDS		N_BAND_SKEY		No		0																

		n_eop_int_amt_lcy		End Of Period Interest Amount Lcy		Attribute captures the interest component of the end of period balance (EOP) in local currency.		Number		22		Yes														No		0																

		n_eop_int_amt_rcy		End Of Period Interest Amount Rcy		Attribute captures the interest component of the end of period balance (EOP) in reporting currency.		Number		22		Yes														No		2		Value should be  0 or anything above zero								The value should not be Null						

		n_eop_prin_bal_lcy		End Of Period Principal Balance Lcy		Attribute captures the principal component of the end of period balance (EOP) in local currency.		Number		22		Yes														No		0																

		n_eop_prin_bal_rcy		End Of Period Principal Balance Rcy		Attribute captures the principal component of the end of period balance (EOP) in reporting currency.		Number		22		Yes														DL		2		Value should be  0 or anything above zero								The value should not be Null						

		n_exposure_location_skey		Exposure Location Surrogate Key		This column stores the surrogate key of this location.		Number		10		Yes						Yes				DIM_LOCATION		N_LOCATION_SKEY		No		0																

		n_ext_credit_score_band_skey		External Credit Score Band		Stores the External Credit Score Band, for example band for FICO scores		Number		5		Yes														No		0																

		n_external_credit_score		External Credit Score		Stores the Credit Score of the Customer derived from an external Credit Rating Agency, for example FICO. Customer external credit Score is populated in this column.		Number		5		Yes														No		0																

		n_facility_tenor_band_skey		Facility Tenor Band Surrogate Key		This attribute stores the band skey for the tenor of the facility.
		Number		5		Yes						Yes				DIM_BANDS		N_BAND_SKEY		No		0																

		n_fed_credit_purpose_skey		Fed Credit Purpose Surrogate Key		This column stores the surrogate key to the purpose of credit as defined by Fed for CRE exposures. The values are contained in DIM_FED_CREDIT_PURPOSE		Number		10		Yes						Yes				DIM_FED_CREDIT_PURPOSE		N_FED_CREDIT_PURPOSE_SKEY		No		0																

		n_fico_score_band_skey		Fico Band Surrogate Key		This column stores FICO band reference as per regulatory requirement		Number		10		Yes						Yes				DIM_BANDS		N_BAND_SKEY		No		0																

		n_forward_contract_party_skey		Forward Contract Party Surrogate Key		This stores the surrogate key for the Party. This will be referred as n_entity where entity is referred.		Number		10		Yes						Yes				DIM_PARTY		N_PARTY_SKEY		No		0																

		n_fry9c_hcc_schedule_skey		Hc-C Schedule Surrogate Key		This column stores the unique reference to US FRY 9C schedule codes.		Number		5		Yes						Yes				DIM_FRY9C_HCC_SCHEDULE		N_FRY9C_HCC_SCHEDULE_SKEY		DL		1										The value should not be Null						

		n_fvohfs_category_skey		Fvo/ Hfs Category Surrogate Key		This column stores the surrogate key of loan categories to be used for fair value and Held for sale loan groups.		Number		10		Yes						Yes				DIM_FVOHFS		N_FVOHFS_CATEGORY_SKEY		DL		1										The value should not be Null						

		n_gross_credit_exp_amt		Gross Credit Exposure Amount		This stores the Gross Credit Exposure Amount derived using Balance Outstanding + Accrued Interest + Undrawn Amount		Number		22		Yes														No		0																

		n_gross_credit_exp_amt_lcy		Gross Credit Exposure Amount Lcy		This stores the Gross Credit Exposure Amount in local currency terms derived using Balance Outstanding + Accrued Interest + Undrawn Amount		Number		22		Yes														No		0																

		n_gross_credit_exp_amt_rcy		Gross Credit Exposure Amount Rcy		This stores the Gross Credit Exposure Amount in reporting currency terms derived using Balance Outstanding + Accrued Interest + Undrawn Amount		Number		22		Yes														No		0																

		n_instrument_type		Instrument Type		This column stores Instrument type.		Number		5		Yes														No		0																

		n_joining_credit_score_band		Joining Credit Score Band		This stores the joining score band		Number		5		Yes														No		0																

		n_loan_purpose_skey		Loan Purpose Surrogate Key		Identifies the purpose of the loan taken on an Card Account.		Number		5		Yes														No		0																

		n_mis_date_skey		Mis Date Key		Surrogate key of the extraction date (as_of_date).

		Number		10		No								Yes						DL		0																

		n_mtm_value_lcy		Mtm Value Local Currency		This attribute Stores the Mark to Market Value of the Account in Local Currency		Number		22		Yes														No		0																

		n_mtm_value_rcy		Mtm Value Reporting Currency		This attribute Stores the Mark to Market Value of the Account in Reporting Currency		Number		22		Yes														No		0																

		n_net_charge_off_amount		Net Charge Off Amount		This column stores the total unpaid principal balance for the segment that was charged-off in the reference month, net of any recoveries in the reference month. Report principal charge-offs only, not interest and fees.		Number		22		Yes														No		0																

		n_net_charge_off_amount_rcy		Net Charge Off Amount In Reporting Currency		This column stores the total unpaid principal balance for the segment that was charged-off in the reference month, net of any recoveries in the reference month. Report principal charge-offs only, not interest and fees.		Number		22		Yes														No		0																

		n_net_write_off_amt		Net Write Off Amount		This stores the Net Exposure Amount derived using gross write off amount - recovery amount		Number		22		Yes														No		0																

		n_net_write_off_amt_lcy		Net Write Off Amount Local Currency		This stores the Net Exposure Amount in local currency derived using Gross write off amount - recovery amount		Number		22		Yes														No		0																

		n_net_write_off_amt_rcy		Net Write Off Amount Reporting Currency		This stores the Net Exposure Amount in reporting currency derived using Gross write off amount - recovery amount		Number		22		Yes														No		0																

		n_notional_principal_rcy		Notional Principal Of An Exposure Reporting Currency		Stores the Notional Principal of an exposure in reporting currency. It is defined only for OTC derivatives exposures.		Number		22		Yes														No		0																

		n_org_mat_term_band_skey		Original Maturity Term Band Surrogate Key		This column stores Original Maturity Term Band reference  as per regulatory requirement		Number		10		Yes						Yes				DIM_BANDS		N_BAND_SKEY		No		0																

		n_orig_ltv_band		Original Ltv Band		This stores the Loan To Value band		Number		5		Yes														No		0																

		n_other_fee_income_rcy		Other Fee Income Rcy		This attribute stores other fee income of the account in reporting currency. This is a derived column.		Number		22		Yes														No		0																

		n_overdue_int_amt_lcy		Overdue Interest Lcy		Overdue interest in Local Currency		Number		22		Yes														No		0																

		n_overdue_int_amt_rcy		Overdue Interest Rcy		Overdue interest in Reporting Currency		Number		22		Yes														No		0																

		n_overdue_prin_amt_lcy		Overdue Principal Lcy		Overdue principal amount in Local Currency.		Number		22		Yes														No		0																

		n_overdue_prin_amt_rcy		Overdue Principal Rcy		Overdue principal amount in Reporting Currency.		Number		22		Yes														No		0																

		n_pre_prov_net_revenue		Pre-Provision Net Revenue		Stores the income generated on the account defined as Net Interest Income plus Other income net off expenses. This amount is stored in the natural currency.		Number		22		Yes														No		0																

		n_pre_prov_net_revenue_lcy		Pre-Provision Net Revenue Rcy		Stores the income generated on the account defined as Net Interest Income plus Other income net off expenses. This amount is stored in the local currency.		Number		22		Yes														No		0																

		n_pre_prov_net_revenue_rcy		Pre-Provision Net Revenue Lcy		Stores the income generated on the account defined as Net Interest Income plus Other income net off expenses. This amount is stored in the reporting currency.		Number		22		Yes														No		0																

		n_prepayment_amount_rcy		Pre-Payment Amount Rcy		This stores the prepayment amount in reporting currency .		Number		22		Yes														No		0																

		n_prev_cred_qual_type_skey		Previous Period Credit Quality Type Surrogate Key		This stores the previous period credit quality type surrogate key of the exposures.		Number		10		Yes						Yes				DIM_CREDIT_QUALITY_TYPE		N_CREDIT_QUALITY_TYPE_SKEY		No		0																

		n_prev_delq_band_skey		Previous Period Delinquency Band Key		This stores the Previous Period Days Past Due bands surrogate key of the exposures.
		Number		5		Yes						Yes				DIM_BANDS		N_BAND_SKEY		No		0																

		n_prev_eop_bal_rcy		Previous End Of Period Balance Rcy		Previous period End of Period Balance, in Reporting Currency.		Number		22		Yes														No		0																

		n_prev_ext_crdt_scor_band_skey		Previous Period External Credit Score Band Skey		This stores the band surrogate key of the Credit Score of the Customer derived from an external Credit Rating Agency, for example FICO.
		Number		5		Yes						Yes				DIM_BANDS		N_BAND_SKEY		No		0																

		n_prev_gross_crdit_exp_rcy		Previous Gross Credit Exposure Rcy		This stores the Previous period Gross Credit Exposure Amount in reporting currency terms derived using Balance Outstanding + Accrued Interest + Undrawn Amount		Number		22		Yes														No		0																

		n_prev_net_wrt_off_amt_rcy		Previous Net Write Off Amount Rcy		This stores the Previous period Net Exposure Amount derived using Gross write off amount - recovery amount		Number		22		Yes														No		0																

		n_prev_rating_band_skey		Previous Period Risk Rating Band Surrogate Key		This stores the previous period risk rating bands surrogate key of the exposures.
		Number		5		Yes						Yes				DIM_BANDS		N_BAND_SKEY		No		0																

		n_prev_rating_skey		Previous Period Rating Surrogate Key		This is the surrogate key corresponding to the Rating Code of the account in previous period.		Number		10		Yes														No		0																

		n_prev_util_band_skey		Previous Period Utilization Band Surrogate Key		This stores the previous period credit quality type surrogate key of the exposures.
		Number		5		Yes						Yes				DIM_BANDS		N_BAND_SKEY		No		0																

		n_prev_write_off_amt_rcy		Previous Write Off Amount Rcy		This stores the Previous period amount written off by the bank on an exposure in reporting currency. Refer PFD: IRB - Bank, Sovereign and Corporate. Para 308.		Number		22		Yes														No		0																

		n_prod_type_skey		Product Type Skey		This column stores the surrogate key for product type		Number		5		Yes														No		0																

		n_purchase_amount_lcy		Purchase Amount Local Currency		Stores the amount paid for SOP 03-3 related exposures in local currency. This amount is not the same as the Balance Outstanding of such SOP 03-3 exposures. 		Number		22		Yes														No		0																

		n_purchase_amount_rcy		Purchase Amount Reporting Currency		Stores the amount paid for SOP 03-3 related exposures in reporting currency. This amount is not the same as the Balance Outstanding of such SOP 03-3 exposures. 		Number		22		Yes														DL		1		Value should be  0 or anything above zero														

		n_rating_band_skey		Account Rating Band Surrogate Key		This stores the rating bands surrogate key of the exposure.
		Number		5		Yes						Yes				DIM_BANDS		N_BAND_SKEY		No		0																

		n_rating_skey		Account Rating Surrogate Key		This is the surrogate key corresponding to the Rating Code.		Number		5		Yes						Yes				DIM_CREDIT_RATING		N_CREDIT_RATING_SKEY		No		0																

		n_recovered_amt_mtd		Recovered Amount Month To Date		This column stores the total amount recovered in a given month, till date		Number		22		Yes														No		0																

		n_recovered_amt_mtd_rcy		Recovered Amount Month To Date In Reporting Currency		This column stores the total amount recovered in a reporting currency in a given month, till date		Number		22		Yes														No		0																

		n_recovery_amount_lcy		Recovery Amount Local Currency		Stores the amount recovered from the customer in the event of a Charge-off stored in Local Currency terms		Number		22		Yes														No		0																

		n_recovery_amount_rcy		Recovery Amount Reporting Currency		Stores the amount recovered from the customer in the event of a Charge-off stored in Reporting Currency terms		Number		22		Yes														No		0																

		n_reg_delq_band_skey		Regulatory Delinquency Band Surrogate Key		This column stores delinquency band reference  as per regulatory requirement		Number		10		Yes						Yes				DIM_BANDS		N_BAND_SKEY		No		0																

		n_reg_prod_classification_skey		Regulatory Product Classification Surrogate Key		This column stores the unique reference to the FED Loan classification		Number		10		Yes						Yes				DIM_REG_PRODUCT_CLASSIFICATION		N_REG_PROD_CLASSIFICATION_SKEY		DL		1										The value should not be Null						

		n_repurchase_category_skey		Repurchase Category Surrogate Key		This column stores the category of repurchase - like loans taken back from GSE or Private investors. Surrogate key is captured.		Number		5		Yes														No		0																

		n_reserve_amt_lcy		Reserve Amount In Lcy		Stores the Reserve Amount for the account in Local Currency.		Number		22		Yes														No		0																

		n_reserve_amt_rcy		Reserve Amount In Rcy		Stores the Reserve Amount for the account in Reporting Currency.		Number		22		Yes														No		0																

		n_reserve_type_skey		Reserve Type Surrogate Key		This column stores the surrogate key for the reserve type		Number		10		Yes						Yes				DIM_RESERVE_TYPE		N_RESERVE_TYPE_SKEY		No		0																

		n_retail_int_chg_bal_rcy		Interest Charges Assessed Ctd - Retail Transactions Rcy		This stores the interest charges in reporting currency  assessed on accounts with retail transactions
		Number		22		Yes														No		0																

		n_risk_profile_category_skey		Risk Profile Category Surrogate Key		This column stores risk profile category surrogate key.		Number		5		Yes														No		0																

		n_risk_profile_code		Risk Profile Code		Identifies risk profile of an account Eg. 1- Sub-prime, 2- Alt-A		String		40		Yes														No		0																

		n_run_skey		Run Surrogate Key		The run skey of the run. 		Number		10		No								Yes						DL		0																

		n_sanctioned_limit_lcy		Sanctioned Limit Local Currency		Limit that was sanctioned for this account in case of commitment contracts in Local Currency		Number		22		Yes														No		0																

		n_sanctioned_limit_rcy		Sanctioned Limit Reporting Currency		Limit that was sanctioned for this account in case of commitment contracts in Reporting Currency		Number		22		Yes														DL		1		Value should be  0 or anything above zero														

		n_sop0303_adjustment		Statement Of Position 03?3 Accounting Adjustment		This column stores Adjustment per ASC 310?30 (formerly Statement of Position 03?3 Accounting for Certain Loans or Debt Securities Acquired in a Transfer). Provide if available at a credit facility level.		Number		22		Yes														No		1		Value should be  0 or anything above zero														

		n_standard_product_type_skey		Standard Product Type Surrogate Key		This column stores the standard product type of the said account as per regulatory requirement		Number		10		Yes						Yes				DIM_STANDARD_PRODUCT_TYPE		N_STANDARD_PRODUCT_TYPE_SKEY		No		0																

		n_tot_decr_amount_rcy		Total Decrease Amount Rcy		This stores the total amount decreased in the credit limit of the card holder
		Number		22		Yes														No		0																

		n_tot_incr_amount_rcy		Total Increase Amount Rcy		This stores the total amount in reporting currency  increased in the credit limit of the card holder
		Number		22		Yes														No		0																

		n_undrawn_amt_lcy		Undrawn Amount Local Currency		This stores the un-drawn amount in local currency.		Number		22		Yes														No		0																

		n_undrawn_amt_rcy		Undrawn Amount Reporting Currency		This stores the un-drawn amount in reporting currency.		Number		22		Yes														No		0																

		n_utilization_band_skey		Loan Utilization Band Surrogate Skey		Surrogate key referring to loan utilization band.
		Number		5		Yes						Yes				DIM_BANDS		N_BAND_SKEY		No		0																

		n_utilization_pct		Loan Utilization Percent		This stores the loan utilization percent for an account.		Number		10		Yes														No		0																

		n_vintage_skey		Vintage Surrogate Key		This stores the Vintage Surrogate Key		Number		5		Yes														No		0																

		n_write_off_adj_fctr_amt		Write Off Adjustment Factor Amount		"This column stores the write off adjustment factor amount month till date for a given account. If it is not the case that $ Net Charge-offs equals [$ Gross Contractual Charge-offs + $ Bankruptcy Charge-offs — $ Recoveries], provide the value of $ Net Charge-offs minus [$ Gross Contractual Charge-offs + $ Bankruptcy Charge-offs — $ Recoveries] in this variable, and separately provide
an explanation for the difference."		Number		22		Yes														No		0																

		n_write_off_adj_fctr_amt_mtd		Write Off Adjustment Factor Amount Month To Date		"This column stores the write off adjustment factor amount in reporting currency month till date for a given account. If it is not the case that $ Net Charge-offs equals [$ Gross Contractual Charge-offs + $ Bankruptcy Charge-offs — $ Recoveries], provide the value of $ Net Charge-offs minus [$ Gross Contractual Charge-offs + $ Bankruptcy Charge-offs — $ Recoveries] in this variable, and separately provide
an explanation for the difference."		Number		22		Yes														No		0																

		n_write_off_adj_fctr_amt_rcy		Write Off Adjustment Factor Amount Month To Date In Reporting Currency		This column stores the write off amount in reporting currency month till date for a given account. 		Number		22		Yes														No		1		Value should be  0 or anything above zero														

		n_write_off_amt_lcy		Write Off Amount Local Currency		This stores the amount written off by the bank on an exposure in local currency. Refer PFD: IRB - Bank, Sovereign and Corporate. Para 308.		Number		22		Yes														No		0																

		n_write_off_amt_mtd		Write Off Amount Month To Date		This column stores the write off amount month till date for a given account. 		Number		22		Yes														No		0																

		n_write_off_amt_mtd_rcy		Write Off Amount Month To Date In Reporting Currency		"This stores the amount written off by the bank on an exposure in Reporting currency
"		Number		22		Yes														No		0																

		n_write_off_amt_rcy		Write Off Amount Reporting Currency		This stores the amount written off by the bank on an exposure in reporting currency. Refer PFD: IRB - Bank, Sovereign and Corporate. Para 308.		Number		22		Yes														DL		1		Value should be  0 or anything above zero														

		n_write_off_itd_rcy		Write Off Itd Reporting Currency		This stores the total write-off amount since inception in reporting currency.		Number		22		Yes														No		0																
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		Table Description		This holds the EC allocation summary for all types of Risk at the LOB,LE and Group/Legal Entity/Both reporting level 







		Column Name		Description		Comments		Data Type		Length		Nullable?		Default Value		Static LOV?		Dynamic LOV?		Is PK?		Reference Table		Reference Column		UDP		No of DQ Checks		Range Check		Data length Check		Column reference check		LOV Check		Null value check		Blank Value		Referential integrity Check		Custom Check

		n_run_skey		Run Surrogate Key		Stores a Unique Surrogate Key for each Run		Number		10		No						Yes		Yes		DIM_RUN		N_RUN_SKEY		No		0																

		n_risk_type_skey		Risk Type Skey		This stores a unique key representing a particular Risk Type.		Number		10		No						Yes		Yes		DIM_RISK_TYPE		N_RISK_TYPE_SKEY		No		0																

		n_branch_skey		Branch Surrogate Key		This stores the surrogate key of the branch		Number		5		No						Yes		Yes		DIM_GEOGRAPHY		N_BRANCH_SKEY		No		0																

		n_lob_skey		Lob Skey		This stores a unique key representing a particular Line of Bussiness.		Number		10		No						Yes		Yes		DIM_LOB		N_LOB_SKEY		No		0																

		n_mis_date_skey		Mis Date Key		This attribute stores the date surrogate key corresponding to MIS date.		Number		10		No						Yes		Yes		DIM_DATES		N_DATE_SKEY		No		0																

		n_entity_skey		Legal Entity Surrogate Key		This Attribute stores Value of Entity Surrogate key 		Number		10		No						Yes		Yes		DIM_ORG_STRUCTURE		N_ENTITY_SKEY		No		0																

		n_var_incremental_ec		Var Based Incremental Ec		VaR based Incremental EC		Number		22		Yes						No		No						No		0																

		n_cvar_incremental_ec		Cvar Based Incremental Ec		CVaR based Incremental EC		Number		22		Yes						No		No						No		0																

		n_incremental_ec_el		Incremental Ec For El		Incremental EC for EL		Number		22		Yes						No		No						No		0																

		n_var_incremental_ec_ul		Var Based Incremental Ec For Ul		VaR based Incremental EC for UL		Number		22		Yes						No		No						No		0																

		n_cvar_incremental_ec_ul		Cvar Based Incremental Ec For Ul		CVaR based Incremental EC for UL		Number		22		Yes						No		No						No		0																

		n_var_allocated_ec		Var Based Allocated Ec		VaR based Allocated EC		Number		22		Yes						No		No						No		2		Value should be  0 or anything above zero								The value should not be Null						

		n_cvar_allocated_ec		Cvar Based Allocated Ec		CVaR based Allocated EC		Number		22		Yes						No		No						No		0																

		n_allocated_ec_el		Allocated Ec For El		Allocated EC for EL		Number		22		Yes						No		No						No		0																

		n_var_allocated_ec_ul		Var Based Allocated Ec For Ul		VaR based Allocated EC for UL		Number		22		Yes						No		No						No		2		Value should be  0 or anything above zero								The value should not be Null						

		n_cvar_allocated_ec_ul		Cvar Based Allocated Ec For Ul		CVaR based Allocated EC for UL		Number		22		Yes						No		No						No		0																

		n_var_diversified_ec		Var_Based_Diversified_Ec		VaR based Diversified EC		Number		22		Yes						No		No						No		0																

		n_cvar_diversified_ec		Cvar Based Diversified Ec		CVaR based Diversified EC		Number		22		Yes						No		No						No		0																

		n_diversified_ec_el		Diversified Ec For El		Diversified EC for EL		Number		22		Yes						No		No						No		0																

		n_var_diversified_ec_ul		Var Based Diversified Ec For Ul		VaR based Diversified EC for UL		Number		22		Yes						No		No						No		0																

		n_cvar_diversified_ec_ul		Cvar Based Diversified Ec For Ul		CVaR based Diversified EC for UL		Number		22		Yes						No		No						No		0																

		n_var_incremental_rwa		Var Based Rwa For Incremental Ec		VaR based RWA for Incremental EC		Number		22		Yes						No		No						No		0																

		n_cvar_incremental_rwa		Cvar Based Rwa For Incremental Ec		CVaR based RWA for Incremental EC		Number		22		Yes						No		No						No		0																

		n_var_allocated_rwa		Var Based Rwa For Allocated Ec		VaR based RWA for Allocated EC		Number		22		Yes						No		No						No		0																

		n_cvar_allocated_rwa		Cvar Based Rwa For Allocated Ec		CVaR based RWA for Allocated EC		Number		22		Yes						No		No						No		0																

		n_var_diversified_rwa		Var Based Rwa For Diversified Ec		VaR based RWA for Diversified EC		Number		22		Yes						No		No						No		0																

		n_var_undiversified_ec		Var Undiversified Ec		This Stores VaR based Undiversified EC.		Number		22		Yes						No		No						No		0																

		n_allocated_ec_zero_corr		Allocated Ec For Zero Correlation		This Stores Allocated EC for Zero Correlation.		Number		22		Yes						No		No						No		0																

		n_allocated_ec_perfect_corr		Allocated Ec For Perfect Correlation		This Stores Allocated EC for Perfect Correlation.		Number		22		Yes						No		No						No		0																

		n_stress_skey		Stress Surrogate Key		Stores a Unique Surrogate Key for each Stress Run.		Number		10		Yes						No		No						No		0																

		n_entity		Entity		This attribute stores the entities.		Number		10		Yes						No		No						No		0																

		n_cvar_diversified_rwa		Cvar Based Rwa For Diversified Ec		CVaR based RWA for Diversified EC		Number		22		Yes						No		No						No		0																

		d_plan_date		Plan Date		This Stores Plan Date		Date				Yes						No		No						No		0																
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		Table Name		Fct_Entity_Info		Back



		Table Description		This Fact Entity stores the information about the various Entities in the Oraganization Structure of the Financial Institution.







		Column Name		Description		Comments		Data Type		Length		Nullable?		Default Value		Static LOV?		Dynamic LOV?		Is PK?		Reference Table		Reference Column		UDP		No of DQ Checks		Range Check		Data length Check		Column reference check		LOV Check		Null value check		Blank Value		Referential integrity Check		Custom Check

		n_run_skey		Run Surrogate Key		Stores a Unique Surrogate Key for each Run		Number		10		No						Yes		Yes		DIM_RUN		N_RUN_SKEY		No		0																

		n_entity_skey		Legal Entity Surrogate Key		This stores the surrogate key for the customer. This will be referred as n_entity where entity is referred.		Number		10		No						Yes		Yes		DIM_ORG_STRUCTURE		N_ENTITY_SKEY		No		0																

		n_mis_Date_skey		Mis Date Key		This attribute stores the Date surrogate key corresponding to MIS Date.		Number		10		No						Yes		Yes		DIM_DateS		N_Date_SKEY		No		0																

		n_parent_entity_skey		Parent Entity Skey		This stores the surrogate key for the customer. This will be referred as n_entity where entity is referred.		Number		10		Yes						Yes		No		DIM_LOB		N_LOB_SKEY		No		0																

		n_country_skey		Country Surrogate Key		Surrogate key for country code		Number		5		Yes						Yes		No		DIM_COUNTRY		N_COUNTRY_SKEY		No		0																

		n_gaap_skey		Gaap Surrogate Key		Surrogate key corresponding to a unique GAAP code.		Number		5		Yes						Yes		No		DIM_GAAP		N_GAAP_SKEY 		No		0																

		n_bank_cap_consl_appr_skey		Bank Consolidation Approach Skey		Bank Consolidation Approach Surrogate Key		Number		5		Yes						Yes		No		DIM_BANK_CAP_CONSL_APPR		N_BANK_CAP_CONSL_APPR_SKEY		No		0																

		n_basel_cap_consl_appr_skey		Basel Consolidation Approach Skey		Basel Consolidation Approach Surrogate Key		Number		5		Yes						No		No						No		0																

		f_supervisor_apprv_surpl_defc		Supervisor Approval For Capital Surplus Or Deficit		Indicates whether Supervisor approves to account for Capital Surplus/Deficit.		String		1		Yes						No		No						No		0																

		n_cap_surplus_deficit_amt		Capital Surplus Or Deficit Amount		Stores the Capital surplus or deficit amount for an Entity. A positive value indicates surplus and a negative value indicates deficit.		Number		22		Yes						No		No						No		1		Value should be  0 or anything above zero														

		f_cap_consl_entity_ind		Capital Consolidation Entity Indicator		This flag indicates if the entity is used for Capital Consolidation.		String		1		Yes						No		No						No		0																

		n_shareholding_percent		Shareholding Percentage		This column stores the effective shareholding percentage of the parent in the entity.		Number		8		Yes						No		No						No		1		Value should be between  0 and 1														

		f_cap_consl_parent_entity_ind		Consolidation Level Parent Indicator		This flag indicates the parent entity for which capital consolidation is being done.		String		1		Yes						No		No						No		0																

		v_entity_code		Entity Code		Stores the Entity Code		VARString		20		Yes						No		No						No		0																

		n_basel_consl_optn_type_skey		Basel ConsliDate Option Type Skey		Stores the Basel Capital Consolidation Option Type Skey		Number		5		Yes						Yes		No		DIM_BASEL_CONSL_OPTION_TYPE		N_BASEL_CONSL_OPTN_TYPE_SKEY		No		0																

		n_cust_type_skey		Customer Type Surrogate Key		This attribute stores the Surrogate Key for the Party Type		Number		5		Yes						Yes		No		DIM_PARTY_TYPE		N_PARTY_TYPE_SKEY		No		0																

		n_entity_type_skey		Entity Type Surrogate Key		This attribute stores the Surrogate Key for the Party Type		Number		5		Yes						Yes		No		DIM_PARTY_TYPE		N_PARTY_TYPE_SKEY		DI		0																

		n_basel_cust_type_skey		Basel Customer Type Surrogate Key		This column stores the surrogate key of the standard party type		Number		5		Yes						Yes		No		DIM_STANDARD_PARTY_TYPE		N_STANDARD_PARTY_TYPE_SKEY		No		0																

		n_basel_entity_type_skey		Basel Entity Type Surrogate Key		This column stores the surrogate key of the standard party type		Number		5		Yes						Yes		No		DIM_STANDARD_PARTY_TYPE		N_STANDARD_PARTY_TYPE_SKEY 		No		0																

		n_direct_investments		Direct Investment Amount		This attribute stores the Nominal/carrying values of direct investments and subordinated claims on the balance sheet of the Financial Institution (as required FINMA report P_SOLO.Col05		Number		22		Yes						No		No						No		1		Value should be  0 or anything above zero														

		f_regulatory_entity_ind		Indicator For Regulatory Entity		This indicates whether an entity is party of regulatory consolidation or only accounting consolidation		String		1		Yes						No		No						No		0																

		f_thirdparty_minority_hold_ind		Third Party Minority Holding Indicator		This Attribute Identifies whether an entity has Third party Minority holding in it		String		1		Yes						No		No						No		0																

		n_additional_tier1_amount		Addititonal Tier1 Capital Amount		This Attribute stores the Third Party investment in percentage in Additional Tier1 Capital		Number		22		Yes						No		No						No		1		Value should be  0 or anything above zero														

		n_common_equity_tier1_amount		Common Equity Tier1 Capital Amount		This Attribute stores the Third Party investment in percentage in Common Equity Tier 1 Capital		Number		22		Yes						No		No						No		2		Value should be  0 or anything above zero								The value should not be Null						

		n_loss_abs_override		Loss Absorbency Capital Bank Override		This stores the Bucket Loss Absorbency override Percentage.		Number		15		Yes						No		No						No		1		Value should be between  0 and 1														

		n_third_party_invst_at1_pct		Third Party Investment In At1 Percent		This Attribute stores the Third Party investment in percentage in Additional Tier1 Capital		Number		15		Yes						No		No						No		1		Value should be between  0 and 1														

		n_third_party_invst_cet1_pct		Third Party Investment In Cet1 Percent		This Attribute stores the Third Party investment in percentage in Common Equity Tier 1 Capital		Number		15		Yes						No		No						No		1		Value should be between  0 and 1														

		n_third_party_invst_t2_pct		Third Party Investment In T2 Percent		This Attribute stores the Third Party investment in percentage in Tier 2 Capital		Number		15		Yes						No		No						No		1		Value should be between  0 and 1														

		n_tier2_amount		Tier 2 Capital Amount		This Attribute stores the Third Party investment in percentage in Tier 2 Capital		Number		22		Yes						No		No						No		2		Value should be between  0 and 1								The value should not be Null						

		v_capital_adequacy_regulator		Capital Adequacy Regulator Code		This Attribute stores the code of the Capital Adequecy Regulator		String		6		Yes						No		No						No		0																

		f_gsib_flag		Gsib Flag		This stores the GSIB Flag which indicates whether the Entity is GSIB or not.		String		1		Yes						No		No						No		1								Values permissible are "Y" and "N"								

		f_significant_investment_ind		Significant Investment Indicator		This attribute stores the flag which indicates whether the investment is of Significant type or Insignificant type for Non Regulatory Entity		String		1		Yes						No		No						No		0																

		n_accounting_capital_surplus		Accounting Capital And Surplus		This attribute is the total accounting capital and surplus		Number		22		Yes						No		No						No		1		Value should be  0 or anything above zero														

		n_consoliDated_assets		ConsoliDated Asset Of An Entity		This attribute stores the asset of the investee entity considered for consolidating to investor entity		Number		22		Yes						No		No						No		2		Value should be  0 or anything above zero								The value should not be Null						

		n_loss_absorbency_bucket		Loss Absorbency Bucket Id		This stores the Loss Absorbency Bucket ID.		Number		5		Yes						No		No						No		0																

		n_non_reg_entity_pct_ded_cet1		Percentage Of Cet1 Deducted For Non Regulatory Entity		This attribute stores the Percentage of Common Equity Tier1 Deducted for Non Regulatory Entity		Number		15		Yes						No		No						No		1		Value should be between  0 and 1														

		n_non_reg_entity_prop_exp		Proportionate Asset Value Of Non Regulatory Entity		This attribute stores the Proportionate Asset Value of Non Regulatory Entity considered for Exposure Measure		Number		22		Yes						No		No						No		1		Value should be  0 or anything above zero														

		n_common_equity_tier1_amt_ncy		Cet1 Capital Amount In Ncy		This Attribute stores the Third Party investment in percentage in Common Equity Tier 1 Capital in natural currency		Number		22		Yes						No		No						No		2		Value should be  0 or anything above zero								The value should not be Null						

		n_additional_tier1_amt_ncy		At1 Capital Amount In Ncy		This Attribute stores the Third Party investment in percentage in Additional Tier1 Capital in natural currency		Number		22		Yes						No		No						No		1		Value should be  0 or anything above zero														

		n_tier2_amt_ncy		Tier 2 Capital Amount In Ncy		This Attribute stores the Third Party investment in percentage in Tier 2 Capital in natural currency		Number		22		Yes						No		No						No		1		Value should be between  0 and 1														

		n_exchange_rate		Exchange Rate		This Attribute stores the exchange rate between the actual currency and reporting currency		Number		11		Yes						No		No						No		2		Value should be  0 or anything above zero								The value should not be Null						

		v_ccy_code		Currency Code		Stores currency Code		String		3		Yes						No		No						No		0																

		f_ultimate_parent_entity_flag		Ultimate Parent Entity Flag		This attribute indicates if the entity is the ultimate parent of the reporting entity organization structure		String		1		Yes						No		No						No		0																

		n_avg_consoliDated_assets_ncy		Average ConsoliDated Assets In Ncy		This attribute stores the quarterly average consoliDated assets of the entity as reported in FR Y - 9C reports in natural currency		Number		22		Yes						No		No						No		2		Value should be  0 or anything above zero								The value should not be Null						

		n_avg_consoliDated_assets		Average ConsoliDated Assets		This attribute stores the quarterly average consoliDated assets of the entity as reported in FR Y - 9C reports		Number		22		Yes						No		No						No		1		Value should be  0 or anything above zero														

		n_party_skey		Party Surrogate Key		This attribute stores the surrogate key of the party corresponding to the entity		Number		10		Yes						Yes		No		DIM_PARTY		N_PARTY_SKEY		No		0																

		v_party_id		Party Identifier		This attribute stores the party identifier corresponding to the entity		String		40		Yes						No		No																		This column should not be null































































































































































































































































Fct_Ifrs_Account_Summary

		Table Name		Fct_Ifrs_Account_Summary		Back



		Table Description		This table holds the measures related to account that are computed by IFRS application.







		Column Name		Description		Comments		Data Type		Length		Nullable?		Default Value		Static LOV?		Dynamic LOV?		Is PK?		Reference Table		Reference Column		UDP		No of DQ Checks		Range Check		Data length Check		Column reference check		LOV Check		Null value check		Blank Value		Referential integrity Check		Custom Check

		n_acct_skey		Account Skey		This Attribute stores a unique key representing a particular Instrument.		Number		15		No						Yes		Yes		DIM_ACCOUNT		N_ACCT_SKEY		No		0																

		n_Date_skey		Date Key		As of Date surrogate key		Number		10		No						Yes		Yes		DIM_DATES		N_DATE_SKEY		DL		0																

		n_run_skey		Run Surrogate Key		This Attribute stores  a unique key representing a particular Run.		Number		10		No						Yes		Yes		DIM_RUN		N_RUN_SKEY		DL		0																

		n_holding_type_cd		Holding Type Code		This Column contains the surrogate key for  holding type dimension		Number		5		No						Yes		Yes		DIM_HOLDING_TYPE		N_HOLDING_TYPE_CD		DL		0																

		n_entity_skey		Legal Entity Surrogate Key		Entity Surrogate Key		Number		10		Yes						Yes		No		DIM_ORG_STRUCTURE		N_ENTITY_SKEY 		DL		1										The value should not be Null						

		n_consolidation_cd		Consolidation Code		Unique numeric consolidation code		Number		5		Yes						Yes		No		DIM_CONSOLIDATION		N_CONSOLIDATION_CD		DL		1										The value should not be Null						

		n_fair_value		Fair Value		This column stores the fair value amount.		Number		22		Yes						No		No						No		2		Value should be  0 or anything above zero								The value should not be Null						

		n_fair_value_rcy		Fair Value Rcy		This column stores the fair value amount in reporting currency.		Number		22		Yes						No		No						DL		2		Value should be  0 or anything above zero								The value should not be Null						

		n_impaired_amt_itd		Impaired Amount Since Inception		This column stores the amount of impairment on a security since inception of investment.		Number		22		Yes						No		No						No		2		Value should be  0 or anything above zero								The value should not be Null						

		f_impaired_flag		Impaired Flag		Flag to indicate if the investment in security is impaired or not. Y - investment in security is impaired. N - Investment in security is not impaired.		String		1		Yes						No		No						No		1								Values permissible are "Y" and "N"								

		f_otti_flag		Otti Flag		Flag to indicate if the security that is impaired is classified as other than temporary impaired (OTTI). Y - indicates that impairment is other than temporary. N - indicates that impairment is temporary.		String		1		Yes						No		No						No		1								Values permissible are "Y" and "N"								

		n_impaired_amt		Impaired Amount		This Attribute stores the amount of Impairment on a investment in the current period.		Number		22		Yes						No		No						No		1		Value should be  0 or anything above zero														

		n_amortized_cost		Amortized Cost		This Attribute stores the current Amortized Cost of the investment that is classified OTTI. Amortized cost basis includes all adjustments made to the cost of an investment for accretion, amortization, collection of cash, etc.		Number		22		Yes						No		No						No		2		Value should be  0 or anything above zero								The value should not be Null						

		n_market_value		Market Value		This Attribute stores the Current Market Value of the investment. 		Number		22		Yes						No		No						No		2		Value should be  0 or anything above zero								The value should not be Null						

		n_current_face_value		Current Face Value		This Attribute stores the Current Face Value of the Security. 		Number		22		Yes						No		No						No		2		Value should be  0 or anything above zero								The value should not be Null						

		n_original_face_value		Original Face Value		This Attribute stores the Original Face Value of the Security. 		Number		22		Yes						No		No						No		2		Value should be  0 or anything above zero								The value should not be Null						

		v_accounting_intent		Accounting Intent		This Attribute stores whether the Security is the AFS or HTM  category. 		String		20		Yes						No		No						No		0																

		d_pricing_Date		Pricing Date		This Attribute stores Date of pricing the instrument. 		Date				Yes						No		No						No		0																

		n_book_yield		Book Yield		This Attribute stores the Book Yield of the instrument. 		Number		8		Yes						No		No						No		2		Value should be between  0 and 1								The value should not be Null						

		n_purchase_price		Purchase Price		This Attribute stores the Original purchase price of the instrument.		Number		22		Yes						No		No						No		2		Value should be  0 or anything above zero								The value should not be Null						

		n_purchase_yield		Purchase Yield		This Attribute stores  the Purchase Yield of the Instrument. 		Number		8		Yes						No		No						No		2		Value should be between  0 and 1								The value should not be Null						

		d_purchase_Date		Purchase Date		This Attribute stores the Purchase Date of the Instrument.		Date				Yes						No		No						No		0																

		n_instrument_skey		Instrument Surrogate Key		This Attribute stores the surrogate key of the instrument.		Number		10		Yes						Yes		No		DIM_INSTRUMENT_CONTRACT		N_INSTRUMENT_SKEY		No		0																

		n_reg_instr_class_skey		Regulatory Instrument Classification Surrogate Key		This column stores a key representing a particular Regulatory Instrument Classification.
		Number		10		Yes						Yes		No		DIM_REG_INSTR_CLASSIFICATION		N_REG_INSTR_CLASS_SKEY		DL		1										The value should not be Null						

		n_oci_amount		Other Comprehensive Income Amount		This column stores the total Accumulated other comprehensive income differs from net income - which has already been realized. It is often attributable to gains and losses yet to be realized from a variety of sources including unrealized pension costs, gains and losses on securities and derivatives, foreign currency hedges and net foreign investments		Number		22		Yes						No		No						DL		2		Value should be  0 or anything above zero								The value should not be Null						











































































































































































































































































































Fct_Issuer_Cr_Summary

		Table Name		Fct_Issuer_Cr_Summary		Back



		Table Description		This table stores the issuer wise summary of credit default risks. Default risk calculation here incldues 







		Column Name		Description		Comments		Data Type		Length		Nullable?		Default Value		Static LOV?		Dynamic LOV?		Is PK?		Reference Table		Reference Column		UDP		No of DQ Checks		Range Check		Data length Check		Column reference check		LOV Check		Null value check		Blank Value		Referential integrity Check		Custom Check

		n_issuer_skey		Issuer Surrogate Key		This column stores the recovery rate expected from the said counterparty in a jump to default valuation of the said credit derivative. 		Number		11								Yes		Yes		DIM_PARTY				DL		0																

		n_mis_date_skey		Extraction Date Surrogate Key		As of date surrogate key		Number		10								Yes		Yes		DIM_DATES				DL		0																

		n_run_skey		Run Surrogate Key		This Attribute stores  a unique key representing a particular Run.		Number		10								Yes		Yes		DIM_RUN				DL		0																

		n_issuer_type_skey		Issuer Type Surrogate Key		This attribute stores the Surrogate Key for the Issuer Type		Number		5								Yes		No		DIM_PARTY_TYPE				NO		0																

		n_recovery_rate		Recovery Rate		This column stores the recovery rate expected from the said counterparty in a jump to default valuation of the said credit derivative. 		Number		11								No		No						DL		1		Value should be between  0 and 1														

		n_jtd_valuation_method_mkt_val		Jump To Default Valuation Method Market Value		This column stores the jump to default equivalent market value of the said party. Credit derivatives need this amount which tell the for a given party the probabilistic present value of various future scenarios which will lead to default from current situation. 		Number		22								No		No						DL		3		Value should be  0 or anything above zero				Applicable only for credit derivatives subjected to JTD Valuation. 				The value should not be Null						

		v_credit_position_indicator		Credit Position Indicator		"This column stores position taken in credit derivative trading. Generally long credit position does not essentially mean long position of the instrument. Here only credit position is expected to be populated. Values Expected
L:Long
S: Short"		String		1								No		No						DL		2								Values permissible are "L" and "S"		The value should not be Null						

		n_issuer_industry_skey		Issuer Industry Code Surrogate Key		This column stores the industry code surrogate key.		Number		5								Yes		No		DIM_INDUSTRY				DL		1										The value should not be Null						

		n_country_skey		Country Surrogate Key		This column stores surrogate key for country code		Number		5								Yes		No		DIM_COUNTRY				DL		1										The value should not be Null						

		n_int_issuer_rating_skey		Internal Issuer Rating Surrogate Key		This column stores the issuer internal credit rating		Number		5								Yes		No		DIM_CREDIT_RATING				DL		1										The value should not be Null						









































































































































































































































































































































Fct_Llfp_Account_Summary

		Table Name		Fct_Llfp_Account_Summary		Back



		Table Description		This entity stores loan loss forecasting and provision account summary. Typically this table is an input from loan loss forecasting and provision llfp application.







		Column Name		Description		Comments		Data Type		Length		Nullable?		Default Value		Static LOV?		Dynamic LOV?		Is PK?		Reference Table		Reference Column		UDP		No of DQ Checks		Range Check		Data length Check		Column reference check		LOV Check		Null value check		Blank Value		Referential integrity Check		Custom Check

		n_run_skey		Run Surrogate Key		This Attribute stores  a unique key representing a particular Run.		NUMBER		10		No						Yes		Yes		DIM_RUN		N_RUN_SKEY		DL		0																

		n_mis_date_skey		Extraction Date Surrogate Key		This attribute stores date surrogate key for which processing is commenced. Usually the end of business day of the month.		NUMBER		10		No						Yes		Yes		DIM_DATES		N_DATE_SKEY		No		0																

		n_acct_skey		Account Skey		This attribute stores surrogate key corresponding to a unique account code.		NUMBER		15		No						Yes		Yes		DIM_ACCOUNT		N_ACCT_SKEY		DL		0																

		n_provision_amount_rcy		Current Period Allowance In Reporting Currency		This refers to provision amount converted in reporting currency.		NUMBER		22		Yes						No		No						DL		3		Value should be  0 or anything above zero				This should be less than Limit sanctioned / Original Book Balance. 				The value should not be Null						

		n_rep_allowance_eop_rcy		Reporting Allowance In Reporting Currency		This attribute stores reporting allowance in reporting currency. This may be different from the calculated allowance.		NUMBER		22		Yes						No		No						No		2		Value should be  0 or anything above zero								The value should not be Null						

		n_allowance_eop_rcy		Previous Period Allowance In Reporting Currency		This attribute refers to the allowance amount at the end of period converted in reporting currency.		NUMBER		22		Yes						No		No						DL		3		Value should be  0 or anything above zero				This should be less than Limit sanctioned / Original Book Balance. 				The value should not be Null						

















































































































































































































































































































































Fct_Loan_Account_Summary

		Table Name		Fct_Loan_Account_Summary		Back



		Table Description		This table stores the details of loans. This table includes mortgage, vehicle loans. 







		Column Name		Description		Comments		Data Type		Length		Nullable?		Default Value		Static LOV?		Dynamic LOV?		Is PK?		Reference Table		Reference Column		UDP		No of DQ Checks		Range Check		Data length Check		Column reference check		LOV Check		Null value check		Blank Value		Referential integrity Check		Custom Check

		n_mis_date_skey		As Of Date Surrogate Key		As of date surrogate key		Number		10		No						Yes		Yes		DIM_DATES		N_DATE_SKEY		DL		0																

		n_run_skey		Run Surrogate Key		This Attribute stores  a unique key representing a particular Run.		Number		10		No						No		Yes								0																

		n_acct_skey		Account Skey		Unique surrogate key for each of the account Number.		Number		15		No						Yes		Yes		DIM_ACCOUNT		N_ACCT_SKEY		DL		0																

		n_acct_closure_reason_skey		Attrition Reason Surrogate Key		This Stores Attrition Reason Surrogate Key		Number		5		Yes						Yes		No		DIM_ATTRITION		N_ATT_REASON_SKEY  		DL		1										The value should not be Null						

		v_loan_data_file_inclusion_ind		Loan Data File Inclusion Indicator		"This column indicates if the loan is included in Y-14M First Lien Closed-end data or Y-14M Home Equity Loan and Home Equity Line data file submission for that month. Values expected are 1 and 2, which means. 
1 = Available in the Y-14M First Lien Closed-end data file

2 = Available in the Y-14M Home Equity Loan and Home Equity line data file"		String		1		Yes						No		No						DL		1								Values permissible are "1" and "0"								

		n_customer_skey		Customer Surrogate Key		This stores the surrogate key for the Party. This will be referred as n_entity where entity is referred.		Number		10		Yes						Yes		No		DIM_PARTY		N_PARTY_SKEY 		DL		1										The value should not be Null						

		n_liquidation_status_skey		Liquidation Status Surrogate Key		This column stores the unique reference to liquidation status for the said account. 		Number		10		Yes						No		No						NO		1										The value can be Null						

		n_business_segment_skey		Business Segment Surrogate Key		This column stores the  unique key identifying the business segment.		Number		3		Yes						Yes		No		DIM_BUSINESS_SEGMENT		N_BUSINESS_SEGMENT_SKEY 		DL		1										The value should not be Null						

		n_standard_product_type_skey		Standard Product Type Surrogate Key		This column stores the standard product type of the said account as per regulatory requirement		Number		10		Yes						Yes		No		DIM_STANDARD_PRODUCT_TYPE		N_STANDARD_PRODUCT_TYPE_SKEY		NO		1										The value can be Null						

		n_fico_score_band_skey		Fico Band Surrogate Key		This column stores FICO band reference as per regulatory requirement		Number		10		Yes						Yes		No		DIM_BANDS		N_BAND_SKEY 		NO		1										The value can be Null						

		n_reg_delq_band_skey		Regulatory Delinquency Band Surrogate Key		This column stores delinquency band reference  as per regulatory requirement		Number		10		Yes						Yes		No		DIM_BANDS		N_BAND_SKEY 		DL		1										The value should not be Null						

		n_org_mat_term_band_skey		Original Maturity Term Band Surrogate Key		This column stores Original Maturity Term Band reference  as per regulatory requirement		Number		10		Yes						Yes		No		DIM_BANDS		N_BAND_SKEY 		DL		1										The value should not be Null						

		n_orig_fico_score_band_skey		Original Fico Band Surrogate Key		This column stores Original FICO band reference as per regulatory requirement		Number		10		Yes						Yes		No		DIM_BANDS		N_BAND_SKEY 		DL		1										The value should not be Null						

		n_age_on_book_band_skey		Age On Books Band Surrogate Key		This column stores captures the Age on Book Band Surrogate Key		Number		10		Yes						Yes		No		DIM_BANDS		N_BAND_SKEY 		DL		1										The value should not be Null						

		n_orig_ltv_band_skey		Original Ltv Band Surrogate Key		This column stores the Loan To Value Band Surrogate Key		Number		10		Yes						Yes		No		DIM_BANDS		N_BAND_SKEY 		DL		1										The value should not be Null						

		n_curr_ltv_band_skey		Current Ltv Band Surrogate Key		This column stores the Loan to Collateral Value Bands for the current period		Number		10		Yes						No		No						NO		1										The value can be Null						

		n_orig_combined_ltv_band_skey		Original Combined Ltv Band Surrogate Key		This column stores the Loan To Value Band Surrogate Key		Number		10		Yes						Yes		No		DIM_BANDS		N_BAND_SKEY 		NO		1										The value can be Null						

		n_curr_combined_ltv_band_skey		Current Combined Ltv Band Surrogate Key		This column stores the Loan to Collateral Value Bands for the current period		Number		10		Yes						Yes		No		DIM_BANDS		N_BAND_SKEY 		NO		1										The value can be Null						

		n_cdr_band_skey		Cdr Band Surrogate Key		This column stores the surrogate key for cohort default rate band as applicable to a said loan account
		Number		5		Yes						Yes		No		DIM_BANDS		N_BAND_SKEY 		NO		1										The value can be Null						

		n_write_off_adj_fctr_amt_rcy		Write Off Adjustment Factor Amount Month To Date In Reporting Currency		This column stores the write off amount in reporting currency month till date for a given account. 		Number		22		Yes						No		No						DL		1		Value should be  0 or anything above zero														

		n_write_off_adj_fctr_amt		Write Off Adjustment Factor Amount		"This column stores the write off adjustment factor amount month till date for a given account. If it is not the case that $ Net Charge-offs equals [$ Gross Contractual Charge-offs + $ Bankruptcy Charge-offs — $ Recoveries], provide the value of $ Net Charge-offs minus [$ Gross Contractual Charge-offs + $ Bankruptcy Charge-offs — $ Recoveries] in this variable, and separately provide
an explanation for the difference."		Number		22		Yes						No		No						DL		1		Value should be  0 or anything above zero														

		n_reg_prod_classification_skey		Regulatory Product Classification Surrogate Key		This column stores the unique reference to the FED Loan classification.		Number		10		Yes						Yes		No		DIM_REG_PRODUCT_CLASSIFICATION		N_REG_PROD_CLASSIFICATION_SKEY		DL		1										The value should not be Null						

		n_eop_prin_bal_rcy		End Of Period Principal Balance Reporting Currency		This column stores End of period principal balance in reporting currency.		Number		22		Yes						No		No						DL		2		Value should be  0 or anything above zero								The value should not be Null

Default value should be zero						

		n_origination_date_skey		Origination Date Key		As of date surrogate key		Number		10		Yes						Yes		No		DIM_DATES		N_DATE_SKEY		DL		2						Date referenced here  should be before Current date / FIC MIS DATE				The value should not be Null						

		n_purchase_date_skey		Purchase Date Key		As of date surrogate key		Number		10		Yes						Yes		No		DIM_DATES		N_DATE_SKEY		DL		1						Date referenced here  should be before Current date / FIC MIS DATE										

		n_eop_bal_rcy		End Of Period Balance Reporting Currency		This column stores End of Period Balance in Reporting Currency		Number		22		Yes						No		No						DL		2		Value should be  0 or anything above zero								The value should not be Null

Default value should be zero						

		n_writeoff_amt_rcy		Account Write-Off Amount Reporting Currency		This column stores the principal component of the write-off amount in Reporting Currency		Number		22		Yes						No		No						DL		2		Value should be  0 or anything above zero				Write off amoutn can not be greater than EOP BAL amount										

		n_prin_writeoff_amt_rcy		Account Principal Write-Off Amount Reporting Currency		This column stores the principal component of the write-off amount in Reporting Currency		Number		22		Yes						No		No						DL		2		Value should be  0 or anything above zero				Principle Write off amount can not be more than total write off amount										

		n_recovery_amount_rcy		Recovery Amount Reporting Currency		This column stores the amount recovered from the customer in the event of a Charge-off stored in Reporting Currency terms		Number		22		Yes						No		No						DL		2		Value should be  0 or anything above zero				Recovery amount can not be more than write off amount by reasonable percentage like 25% to reflect additional penalties etc. End user to decide correct percentage. 										

		n_30dpd_12months_bal		30 Or More Days Past Due In 12 Months Balance		"This column stores the total unpaid principal balance for the segment as of month-end that was 30 or more days past due at any given time in the twelve months ending in the reference month.
"		Number		22		Yes						No		No						NO		2		Value should be  0 or anything above zero								The value can be Null						

		n_60dpd_12months_bal		60 Or More Days Past Due In 12 Months Balance		"This column stores the total unpaid principal balance for the segment as of month-end that was 60 or more days past due at any given time in the twelve months ending in the reference month.
"		Number		22		Yes						No		No						NO		2		Value should be  0 or anything above zero								The value can be Null						

		n_lease_residual_amount_rcy		Lease Residual Amount Reporting Currency		This column stores the total projected value of lease at termination in Reporting Currency. Only calculated for leased vehicles.		Number		22		Yes						No		No						DL		2		Value should be  0 or anything above zero				Lease residual amount can not be greater than limit sancitoned amount.										

		n_vehicle_type_skey		Vehicle Type Surrogate Key		This column stores the vehicle type surrogate key.		Number		10		Yes						Yes		No		DIM_VEHICLE_TYPE		N_VEHICLE_TYPE_SKEY  		DL		0																

		n_vintage_skey		Vintage Skey		This column stores the vintage id surrogate key		Number		5		Yes						Yes		No		DIM_VINTAGE		N_VINTAGE_SKEY		NO		1										The value can be Null						

		n_credit_line_skey		Credit Line Surrogate Key		"This column stores the Surrogate Key for credit facility for which data is stored
"		Number		10		Yes						Yes		No		DIM_CREDIT_LINE		N_CREDIT_LINE_SKEY 		DL		0																

		n_apr_rate		Annual Percentage Rate		This column stores the current APR Rate. 		Number		8		Yes						No		No						DL		1		Value should be between  0 and 1														

		n_orig_apr_rate		Original Annual Percentage Rate		This column stores the original APR Rate. 		Number		8		Yes						No		No						NO		2		Value should be between  0 and 1								The value can be Null						

		n_30dpd_24months_bal		30 Or More Days Past Due In 24 Months Balance		This column stores outstanding balance of account which was 30 Or More Days Past Due In last 24 Months.		Number		22		Yes						No		No						NO		2		Value should be  0 or anything above zero								The value can be Null						

		n_foreclosure_balance_rcy		Foreclosure Balance Reporting Currency		This column captures the Pre-closure Balance of the account just before the account was closed		Number		22		Yes						No		No						DL		2		Value should be  0 or anything above zero				Foreclosure balance should not be more than limit sanctioned amount										

		n_loss_mitigation_prg_skey		Loss Mitigation Program Surrogate Key		This column stores the surrogate key for Loss Mitigation Program.		Number		10		Yes						Yes		No		DIM_LOSS_MITIGATION_PROGRAM		N_LOSS_MITIGATION_PRG_SKEY 		NO		1										The value can be Null						

		n_loss_modification_prog_skey		Loss Modification Program Surrogate Key		This column stores the surrogate key for Loan modification Program.		Number		3		Yes						No		No						NO		1										The value can be Null						

		n_act_sale_proceeds_amt_rcy		Actual Sales Proceeds Amount Reporting Currency		"This column stores the amount that was realized after sales of a leased asset.
"		Number		22		Yes						No		No						NO		2		Value should be  0 or anything above zero								The value can be Null						

		n_repayment_status_skey		Repayment Status Surrogate Key		This column stores the surrogate key for the loan repayment plan status. 		Number		3		Yes						Yes		No		DIM_REPAYMENT_STATUS		N_REPAYMENT_STATUS_SKEY		DL		1										The value should not be Null						

		n_disbursement_amount_rcy		Disbursement Amount Reporting Currency		This column stores the amount disbursed for the given loan account. 		Number		22		Yes						No		No						DL		2		Value should be  0 or anything above zero				Disbursed amount can not be greater than sanctioned limit amount										

		n_disbursement_date_skey		Disbursement Date Surrogate Key		As of date surrogate key		Number		10		Yes						Yes		No		DIM_DATES		N_DATE_SKEY		DL		1						Date of disbursement has to be before current date / FIC MIS DATE										

		n_orig_book_bal_rcy		Origination Book Balance Reporting Currency		This column stores the original Book Balance in Reporting Currency. 		Number		22		Yes						No		No						DL		2		Value should be  0 or anything above zero								The value should not be Null						

		n_first_payment_date_skey		First Payment Date Surrogate Key		As of date surrogate key		Number		10		Yes						Yes		No		DIM_DATES		N_DATE_SKEY		DL		0																

		n_prin_pay_schdule_amt_rcy		Scheduled Principal Balance Amount Reporting Currency		This column stores the current scheduled (EMI for example Principal Amount in Reporting Currency for a given period		Number		22		Yes						No		No						NO		2		Value should be  0 or anything above zero								The value can be Null						

		n_foreclosure_sale_date_skey		Foreclosure Sale Date Surrogate Key		As of date surrogate key		Number		10		Yes						Yes		No		DIM_DATES		N_DATE_SKEY		DL		0																

		n_foreclosure_ref_date_skey		Foreclosure Referral Date Surrogate Key		As of date surrogate key		Number		10		Yes						Yes		No		DIM_DATES		N_DATE_SKEY		DL		0																

		f_foreclosure_suspended_flag		Foreclosure Suspended Flag		This column stores the if foreclosure sale has been suspended or not. 		String		1		Yes						No		No						DL		1								Values permissible are "Y" and "N"								

		n_orig_dti_backend		Debt To Income Back-End At Origination		"This column stores original Debt to Income (DTI Back-End at Origination. Debt to Income (DTI - This ratio is the percent of a borrower’s total monthly debt payments (including proposed housing expenses divided by his or her gross monthly income, used to determine the mortgage amount that qualifies a borrower.
The total debt-to-income, or back-end, ratio, shows how much of your gross income would go toward all of your debt obligations, including mortgage, car loans, child support and alimony, credit card bills, student loans and condominium fees. In general, your total monthly debt obligation should not exceed 36 percent of your gross income. To calculate your debt-to-income ratio, multiply your annual salary by 0.36, then divide by 12 (months. The answer is your maximum allowable debt-to-income ratio
Example: Furthermore, the lender says the total debt payments each month should not exceed 36 percent, which comes to $1,200. ($40,000 times 0.36 equals $14,400, and $14,400 divided by 12 months equals $1,200."		Number		9		Yes						No		No						DL		1		Value should be between  0 and 1														

		n_loan_repurch_reqst_date_skey		Repurchase Request Date Surrogate Key		As of date surrogate key		Number		10		Yes						Yes		No		DIM_DATES		N_DATE_SKEY		NO		1										The value can be Null						

		n_orig_dti_frontend		Debt To Income Front-End At Origination		"This column stores original Debt to Income (DTI Front-End at Origination. DTI Ratio (Front-end at origination – Report the Front-end DTI (PITI Housing Ratio at origination of the mortgage
Front-end DTI ratios give the percentage of a borrower’s monthly income that would go toward housing expenses (mortgage payment, real estate taxes, homeowner’s insurance, association dues, etc.
The housing expense, or front-end, ratio shows how much of your gross (pretax monthly income would go toward the mortgage payment. As a general guideline, your monthly mortgage payment, including principal, interest, real estate taxes and homeowners insurance, should not exceed 28 percent of your gross monthly income. To calculate your housing expense ratio, multiply your annual salary by 0.28, then divide by 12 (months. The answer is your maximum housing expense ratio.
Example: --Take a homebuyer who makes $40,000 a year. The maximum amount for monthly mortgage-related payments at 28 percent of gross income is $933. ($40,000 times 0.28 equals $11,200, and $11,200 divided by 12 months equals $933.33."		Number		9		Yes						No		No						DL		1		Value should be between  0 and 1														

		f_buydown_loan_flag		Buy Down Loan Flag		This column stores of the said loans are buy downs or not. 		String		1		Yes						No		No						DL		1								Values permissible are "Y" and "N"								

		n_periodic_rate_cap		Arm Periodic Rate Cap		"This column stores the period rate cap applicable for a given account. ARM periodic rate cap 
Periodic interest rate cap for adjustable rate loans
Absolute rate cap (not spread from original
"		Number		11		Yes						No		No						DL		1		Value should be between  0 and 1														

		n_periodic_rate_floor		Arm Periodic Rate Floor		"This column stores the period rate floor applicable for a given account. ARM Periodic Rate Floor 
Periodic interest rate floor for adjustable rate loans
Absolute rate floor (not spread from original"		Number		11		Yes						No		No						DL		1		Value should be between  0 and 1														

		n_rate_cap_life		Arm Lifetime Rate Cap		"This column stores the rate cap applicable for life of a loan. ARM Lifetime Rate Cap
Represents lifetime interest rate for adjustable rate mortgages. Absolute rate cap (not spread from original"		Number		11		Yes						No		No						DL		1		Value should be between  0 and 1														

		n_rate_floor_life		Arm Lifetime Rate Floor		"This column stores the rate floor applicable for a life of loan. ARM Lifetime Rate Floor
Represents minimum lifetime interest rate for adjustable rate mortgages. Absolute rate floor (not spread from original"		Number		11		Yes						No		No						DL		1		Value should be between  0 and 1														

		n_periodic_pay_cap_percentage		Arm Periodic Pay Cap Percentage		This column stores cap on monthly payments for adjustable rate mortgages. Note: The periodic pay cap refers to the maximum percentage point increase over the previous payment. So for a $1,000 principal and interest (P&I payment in the previous month, a 7.5% pay cap implies that the P&I payment next month cannot exceed $1,075 at the adjustment. Note that the 7.5% pay cap should be reported as a fraction, in this case 0.0750.		Number		8		Yes						No		No						DL		1		Value should be between  0 and 1														

		n_periodic_pay_floor_percntage		Arm Periodic Pay Floor Percentage		This column stores floor on monthly payments for adjustable rate mortgages.		Number		8		Yes						No		No						DL		1		Value should be between  0 and 1														

		f_orig_arm_option		Original Option Arm Flag		"This column stores a payment Option ARM which is a nontraditional mortgage that allows the borrower to choose from a Number of different payment options.
For example, each month, the borrower may choose: a minimum payment option based on a ‘‘start’’ or introductory interest rate, an interest-only payment option based on the fully indexed interest rate, or a fully amortizing principal and interest payment option based on a 15-year or 30-year loan term, plus any required escrow payments."		String		1		Yes						No		No						DL		0																

		f_neg_amrt_flag		Negative Amortization Flag		This column stores if loan has negative amortization. Negative amortization flag indicate all mortgages that have or potentially can have a feature that allows the borrower to pay an amount that is less than the interest accruing on the mortgage, resulting in negative amortization.		String		1		Yes						No		No						DL		0																

		f_prepmt_penalty_flag		Pre-Payment Penalty Flag		This column stores a flag to indicate if the loan carries a penalty if the borrower prepays the loan during a specified period of time.		String		1		Yes						No		No						DL		0																

		f_interest_only		Interest Only In Reporting Month		"This column indicates if the loan is currently an IO loan or not.
Identifies whether the minimum mortgage payment in the reporting month represents only the interest due on the loan."		String		1		Yes						No		No						DL		1								Values permissible are "Y" and "N"								

		n_servicer_delq_advances_amt		Servicer Delinquent Advances Amount		This column stores the total delinquent advances made by the servicer on past due mortgages. Include both corporate (including maintenance and property preservation costs and escrow advances in this amount.		Number		1		Yes						No		No						DL		1		Value should be  0 or anything above zero														

		f_arm_option_mon		Option Arm In Reporting Month		This column Identifies whether a mortgage allows a borrower a choice of payment options in the reporting month.		String				Yes						No		No						DL		0																

		n_curr_dti_backend		Current Debt To Income Back-End		"This column stores the Current Debt to Income (DTI Back-End at Origination. Debt to Income (DTI - This ratio is the percent of a borrower’s total monthly debt payments (including proposed housing expenses divided by his or her gross monthly income, used to determine the mortgage amount that qualifies a borrower.
The total debt-to-income, or back-end, ratio, shows how much of your gross income would go toward all of your debt obligations, including mortgage, car loans, child support and alimony, credit card bills, student loans and condominium fees. In general, your total monthly debt obligation should not exceed 36 percent of your gross income. To calculate your debt-to-income ratio, multiply your annual salary by 0.36, then divide by 12 (months. The answer is your maximum allowable debt-to-income ratio
Example: Furthermore, the lender says the total debt payments each month should not exceed 36 percent, which comes to $1,200. ($40,000 times 0.36 equals $14,400, and $14,400 divided by 12 months equals $1,200."		Number		9		Yes						No		No						DL		1		Value should be  0 or anything above zero														

		n_curr_dti_frontend		Current Debt To Income  Front-End		"This column stores the Current Debt to Income (DTI Front-End at Origination. DTI Ratio (Front-end at origination – Report the Front-end DTI (PITI Housing Ratio at origination of the mortgage
Front-end DTI ratios give the percentage of a borrower’s monthly income that would go toward housing expenses (mortgage payment, real estate taxes, homeowner’s insurance, association dues, etc.
The housing expense, or front-end, ratio shows how much of your gross (pretax monthly income would go toward the mortgage payment. As a general guideline, your monthly mortgage payment, including principal, interest, real estate taxes and homeowners insurance, should not exceed 28 percent of your gross monthly income. To calculate your housing expense ratio, multiply your annual salary by 0.28, then divide by 12 (months. The answer is your maximum housing expense ratio.
Example: --Take a homebuyer who makes $40,000 a year. The maximum amount for monthly mortgage-related payments at 28 percent of gross income is $933. ($40,000 times 0.28 equals $11,200, and $11,200 divided by 12 months equals $933.33."		Number		9		Yes						No		No						DL		1		Value should be  0 or anything above zero														

		f_home_afford_refin_progm_flag		Home Affordable Refinance Program Flag		"This column identifies if a loan was originated under the Home Affordable Refinance program.
“Home Affordable Refinance” Program Flag - Identify all loans originated as part of the Home Affordable Refinance Program announced March 4, 2009. Loans should be flagged as such regardless of whether the loan was serviced in-house prior to refinance."		String		1		Yes						No		No						DL		0																

		f_captzation_amt_mdfied_acct		Capitalization Amount Modified Account Flag		This column reports whether a delinquent amount (PITI or fees were capitalized and added to the outstanding principal balance.		String		1		Yes						No		No						DL		0																

		n_delqcy_workout_prog_skey		Delinquency Workout Program Surrogate Key		This column stores the surrogate key for the delinquency workout program. 		Number		3		Yes						Yes		No		DIM_DELQCY_WORKOUT_PROGRAM		N_DELQCY_WORKOUT_PROG_SKEY 		DL		1						Only applicable for Work Out programs. 										

		n_income_documentation_skey		Income Documentation Surrogate Key		This column stores the surrogate key for the income documentation type. 		Number		3		Yes						No		No						NO		1										The value can be Null						

		n_credit_class_type_skey		Credit Class Type Surrogate Key		This column stores the surrogate key for the account credit class type. 		Number		3		Yes						Yes		No		DIM_CREDIT_CLASS_TYPE		N_CREDIT_CLASS_TYPE_SKEY		DL		1										The value should not be Null						

		n_mort_investor_type_skey		Mortgage Investor Type Surrogate Key		This column stores the surrogate key for mortgage investor type		Number		5		Yes						Yes		No		DIM_MORT_INVESTOR_TYPE		N_MORT_INVESTOR_TYPE_SKEY		DL		0																

		n_loan_source_type_skey		Loan Source Type Surrogate Key		This column stores the surrogate key for loan source type. 		Number		3		Yes						Yes		No		DIM_LOAN_SOURCE_TYPE		N_LOAN_SOURCE_TYPE_SKEY 		DL		0																

		n_reg_loan_purpose_skey		Regulatory Loan Purpose Surrogate Key		This column stores the surrogate key for regulatory loan purpose / utilization type. 		Number		5		Yes						Yes		No		DIM_REG_LOAN_PURPOSE		N_REG_LOAN_PURPOSE_SKEY 		DL		0																

		n_bankruptcy_chapter_skey		Bankruptcy Chapter Surrogate Key		This column stores the unique reference to the bankruptcy chapter filed by customer of the said account. 		Number		3		Yes						Yes		No		DIM_BANKRUPTCY_CHAPTER		N_BANKRUPTCY_CHAPTER_SKEY		DL		0																

		n_foreclosure_status_skey		Foreclosure Status Surrogate Key		This column stores the surrogate key for Foreclosure status. 		Number		3		Yes						Yes		No		DIM_FORECLOSURE_STATUS		N_FORECLOSURE_STATUS_SKEY 		DL		0																

		n_loan_repurchase_status_skey		Loan Repurchase Status Surrogate Key		This column stores the surrogate key for loan repurchase status. 		Number		3		Yes						Yes		No		DIM_LOAN_REPURCHASE_STATUS		N_LOAN_REPURCHASE_STATUS_SKEY		DL		0																

		n_post_workout_acc_status_skey		Post Workout Account Status Surrogate Key		This column stores the This column stores the surrogate key for status of the workout program post successful execution of the said program		Number		3		Yes						Yes		No		DIM_DELQCY_WORKOUT_PROG_STATUS		N_DELQCY_WORKUT_PRG_STATS_SKEY		DL		0																

		n_modification_date_skey		Modification Date Surrogate Key		As of date surrogate key		Number		10		Yes						Yes		No		DIM_DATES		N_DATE_SKEY		NO		1										The value can be Null						

		n_prog_activity_status_skey		Program Activity Status Surrogate Key		This column stores the unique reference to the program activity. 		Number		3		Yes						Yes		No		DIM_PROG_ACTIVITY_STATUS		N_PROG_ACTIVITY_STATUS_SKEY 		DL		0																

		n_int_type_conversion_skey		Interest Type Conversion Surrogate Key		This column stores the surrogate key for the interest type conversion		Number		3		Yes						Yes		No		DIM_INTEREST_TYPE_CONVERSION		N_INT_TYPE_CONVERSION_SKEY		DL		0																

		n_ahllm_execution_date_skey		Alternative Home Liquidation Loss Mitigation Date Surrogate Key		As of date surrogate key		Number		10		Yes						Yes		No		DIM_DATES		N_DATE_SKEY		NO		1										The value can be Null						

		n_ahrlm_execution_date_skey		Alternative Home Retention Loss Mitigation Date Surrogate Key		As of date surrogate key		Number		10		Yes						Yes		No		DIM_DATES		N_DATE_SKEY		NO		1										The value can be Null						

		n_orig_valuation_method_skey		Original Valuation Method Surrogate Key		This column stores the surrogate key for original property valuation method.		Number		3		Yes						Yes		No		DIM_VALUATION_METHOD		N_VALUATION_METHOD_SKEY 		DL		0																

		n_loan_modification_type_skey		Loan Modification Type Surrogate Key		This column stores the surrogate key for loan modification program type. 		Number		3		Yes						Yes		No		DIM_LOAN_MODIFICATION_TYPE		N_LOAN_MODIFICATION_TYPE_SKEY		DL		0																

		n_insurance_issuer_skey		Insurance Issuer Surrogate Key		This column stores the surrogate key for insurance issuer. 		Number		10		Yes						Yes		No		DIM_PARTY		N_PARTY_SKEY 		NO		1										The value can be Null						

		n_fvohfs_category_skey		Fvo/ Hfs Category Surrogate Key		This column stores the surrogate key of loan categories to be used for fair value and Held for sale loan groups.		Number		10		Yes						Yes		No		DIM_FVOHFS		N_FVOHFS_CATEGORY_SKEY 		DL		0																

		n_entity_serviced_skey		Entity Serviced Surrogate Key		This column stores the surrogate key for date on which entity is serviced. 		Number		10		Yes						No		No						NO		1										The value can be Null						

		n_grace_period_start_date_skey		Grace Period Start Date Surrogate Key		As of date surrogate key		Number		10		Yes						Yes		No		DIM_DATES		N_DATE_SKEY		DL		0																

		n_grace_period_end_date_skey		Grace Period End Date Surrogate Key		As of date surrogate key		Number		10		Yes						Yes		No		DIM_DATES		N_DATE_SKEY		DL		0																

		f_interest_only_at_origination		Interest Only At Origination		This column stores whether said loan was interest only loan at origination. 		String		1		Yes						No		No						DL		0																

		f_troubled_debt_restrucre_flag		Troubled Debt Restructure Flag		This column indicates if said loan is restructured due to troubled debt or not. 		String		1		Yes						No		No						DL		1								Values permissible are "Y" and "N"								

		n_orig_interest_type		Interest Type At Origination		This column indicates the interest type at origin. 		Number		5		Yes						Yes		No		DIM_INTEREST_TYPE		N_INTEREST_TYPE 		DL		1		Value should be between  0 and 1														

		n_orig_ins_cover_percentage		Insurance Coverage Percent At Origination		This column stores the Insurance Coverage Percent at Origination. For loans with loan level mortgage insurance coverage, provide the mortgage insurance coverage percent at origination		Number		8		Yes						No		No						DL		1		Value should be between  0 and 1														

		n_intial_arm_rate_term_mon		Initial Arm Rate Term In Reporting Month		"This column stores the ARM initial rate adjustment period (In months
Identifies the term, in months, from the time of origination to the first interest rate change date for ARMs."		Number		5		Yes						No		No						DL		1		Value should be  0 or anything above zero														

		n_repricing_freq_mon		Repricing Frequency In Reporting Month		"This column stores ARM Periodic Interest Reset Period (In Months
Identifies the term, in months, from the end of the initial reset period to the next for the remaining life of the mortgage."		Number		5		Yes						No		No						DL		0																

		n_prepmt_penalty_term_mon		Pre-Payment Penalty Term In Reporting Month		"This column stores Pre-Payment Penalty Term (In Months
The time period from loan origination that a prepayment penalty applies (if applicable.
This is an origination field and should specify the time period from origination for which a prepayment penalty would have applied. It should not change with the reporting month."		Number		5		Yes						No		No						DL		0																

		n_modification_term_mon		Modification Term In Reporting Month		This column stores Duration of Modification – Report the Number of months the modified terms will be in effect.		Number		5		Yes						No		No						DL		1						Rule out the case: n_loan_modification_type_skey is null and this column is populated										

		n_int_pay_schdule_amt_rcy		Scheduled Interest Balance Amount Reporting Currency		This column stores the current scheduled (EMI for example Interest Amount in Reporting Currency for a given period		Number		22		Yes						No		No						DL		1		Value should be  0 or anything above zero														

		n_arm_origination_margin		Arm Margin At Origination		 This column stores margin for adjustable rate loans Report the rate that is added to the index to determine the monthly interest rate at origination of the loan.		Number		8		Yes						No		No						DL		1		Value should be between  0 and 1														

		n_neg_amr_limit_percent		Arm Negative Amortization Limit Percent		" This column 'ARM negative amortization % limit'
Represents negative amortization limit expressed as a percent of original loan amount."		Number		8		Yes						No		No						DL		1		Value should be between  0 and 1														

		v_hamp_loan_Number		Hamp Loan Number		This columns stores HAMP loan Number. HAMP is Home Affordable Modification Program Loan Number 		String		25		Yes						No		No						DL		0																

		n_prin_before_modification_amt		Principal Before Modification Amount		"This column stores the outstanding principle amount in the month before loan modification.
"		Number		22		Yes						No		No						DL		1		Value should be  0 or anything above zero														

		n_int_before_modification_amt		Interest Before Modification Amount		"This column stores the outstanding interest amount in the month before loan modification.
"		Number		22		Yes						No		No						DL		1		Value should be  0 or anything above zero														

		n_prin_after_modification_amt		Principal After Modification Amount		"This column stores the outstanding principle amount in the month after loan modification.
"		Number		22		Yes						No		No						DL		1		Value should be  0 or anything above zero														

		n_int_after_modification_amt		Interest After Modification Amount		"This column stores the outstanding interest amount in the month after loan modification.
"		Number		22		Yes						No		No						DL		1		Value should be  0 or anything above zero														

		n_int_rate_before_modification		Interest Rate Before Modification		"This column stores the interest rate in the month before loan modification.
"		Number		8		Yes						No		No						DL		1		Value should be between  0 and 1														

		n_int_rate_after_modification		Interest Rate After Modification		"This column stores the interest rate in the month after loan modification.
"		Number		8		Yes						No		No						DL		1		Value should be between  0 and 1														

		n_remain_term_before_modfctn		Remaining Term Before Modification		"This column Report the remaining term in the month
prior to loan modification.
"		Number		5		Yes						No		No						DL		0																

		n_remain_term_after_modfctn		Remaining Term After Modification		"This column Report the remaining term in the month
after loan modification.
"		Number		5		Yes						No		No						DL		0																

		n_escrow_amt_before_modifcaton		Escrow Amount Before Modification		"This column stores the escrow amount in the month
prior to loan modification. This should be the escrow portion of the monthly payment and not the full escrow balance.
"		Number		22		Yes						No		No						DL		1		Value should be  0 or anything above zero														

		n_escrow_amt_after_modifcaton		Escrow Amount After Modification		"This column stores the escrow amount in the month
after loan modification. This should be the escrow portion of the monthly payment and not the full escrow balance."		Number		22		Yes						No		No						DL		1		Value should be  0 or anything above zero														

		n_curr_escrow_amount		Current Escrow Amount		"This column stores the scheduled escrow amount
(including taxes and insurance due from the borrower scheduled for the reporting month.

For non-escrow loans, report a value of zero."		Number		22		Yes						No		No						DL		1		Value should be  0 or anything above zero														

		n_orig_escrow_amt		Original Escrow Amount		"This column stores the escrow amount (including taxes and insurance due from the borrower at origination of the loan (included in the first payment.

For non-escrow loans, report a value of zero."		Number		22		Yes						No		No						DL		1		Value should be  0 or anything above zero														

		f_ever_90_dpd_lst_12_mths		Ever 90+ Dpd In The Past 12 Months Flag		"This column stores the total unpaid principal balance for the segment as of month-end that was 60 or more days past due at any given time in the twelve months ending in the reference month.
"		String		1		Yes						No		No						DL		0																

		n_remaining_term_mon		Remaining Term In Reporting Month		 This column Report the remaining term of the loan in months.		Number		5		Yes						No		No						DL		0																

		n_principal_deferred_amt		Principal Deferred Amount		"This column Principal Deferred Amount Reports the total amount in dollars of the principal that was deferred through loss mitigation.
"		Number		22		Yes						No		No						DL		1		Value should be  0 or anything above zero														

		n_debt_amt_at_termination		Debt Amount At Termination		"This column stores the total Debt which is comprised of:
 Unpaid Principal Balance;
2Interest pass through Amount (interest paid to the Investor to purchase loan out of pool or any prior years interest charged off at non-accrual status;
3 Total Corporate Advance (incl. Property Preservation and Attorney’s fees;
4 Total Escrow Advance (taxes and insurance paid
"		Number		22		Yes						No		No						DL		1		Value should be  0 or anything above zero														

		n_net_recovered_amt		Net Recovered Amount		"This column stores Sales price net of costs of sales (e.g., sales commissions and buyer concessions
Note: Since net proceeds should be the same as Net Recovery Amount (Field #94,"		Number		22		Yes						No		No						DL		1		Value should be  0 or anything above zero														

		n_credit_enhanced_amt		Credit Enhanced Amount		This column stores Total amount of credit enhancement received that offset the loss. Could come from mortgage insurance proceeds, pool arrangements in deals, or other features of securities structures.		Number		22		Yes						No		No						DL		1		Value should be  0 or anything above zero														

		n_sanctioned_limit_rcy		Sanctioned Limit Reporting Currency		This column stores the sanctioned limits in reporting currency for a given account. 		Number		22		Yes						No		No						DL		1		Value should be  0 or anything above zero														

		f_int_rate_frozen_before_reset		Interest Rate Frozen Flag		This column stores if interest rate for a given account is frozen before RESET. 		String		1		Yes						No		No						DL		0																

		n_trbld_debt_resture_date_skey		Troubled Debt Restructure Date Surrogate Key		As of date surrogate key		Number		10		Yes						Yes		No		DIM_DATES		N_DATE_SKEY		DL		0																

		f_statement_of_position_flag		Statement Of Position Flag		This column stores the Statement of Purpose 03-3 applies to accounts which where acquired by the financial institution and have a Impaired Credit status. The flag indicates that the acquired exposure has poor credit quality, and Accounting Standards require these exposures to be identified separately.		String		1		Yes						No		No						DL		1								Values permissible are "Y" and "N"								

		f_frst_mort_servcd_inhouse		First Mortgage Serviced In House Flag		This column 'First Mortgage Serviced In House' – Report any instance where the first mortgage associated with the home equity loan/line is serviced by your bank. Leave NULL for any first lien home equities.		String		1		Yes						No		No						DL		0																

		n_settlement_agreed_amt		Settlement Negotiated Amount		"This column 'Settlement Negotiated Amount' stores
The settlement amount (portion of the outstanding UPB agreed to be paid by the customer"		Number		22		Yes						No		No						DL		1		Value should be  0 or anything above zero														

		n_amort_locked_amt		Amortizing Locked Amount		"This column stores Amount of credit line that has been locked and is now amortizing.

For lines of credit, populate this field with the total dollar amount of the outstanding principal balance that has been “locked’ and is now amortizing under independent loan terms. Important: Leave NULL for any home equity loan. Also leave NULL for any line of credit that does not have a lockout feature.  If a line of credit has a lockout feature and no balance is locked, the field should contain a zero."		Number		22		Yes						No		No						DL		1		Value should be  0 or anything above zero														

		n_int_only_locked_amt		Interest Only Locked Amount		"This column stores Amount of credit line that has been locked. (Interest Only

For lines of credit, populate this field with the total dollar amount of the outstanding principal balance that has been locked as an interest only loan operating under independent terms. Important: Leave NULL for any home equity loan. Also leave NULL for any line of credit that does not have a lockout feature.  If a line of credit has a lockout feature and no balance is locked, the field should contain a zero."		Number		22		Yes						No		No						DL		1		Value should be  0 or anything above zero														

		n_curr_payment_rcy		Current Payment Reporting Currency		"This column stores – The actual dollar
amount of the payment received in the reporting month."		Number		22		Yes						No		No						DL		1		Value should be  0 or anything above zero														

		n_lien_performance_skey		Lien Performance Surrogate Key		This column stores the lien performance surrogate key.		Number		3		Yes						Yes		No		DIM_LIEN_PERFORMANCE		N_LIEN_PERFORMANCE_SKEY		DL		0																

		n_debt_amt_at_termination_rcy		Debt Amount At Termination Reporting Currency		"This column stores Total Debt is comprised of:

 Unpaid Principal Balance;

2 Interest pass through Amount (interest paid to the Investor to purchase loan out of pool or any prior years interest charged-off at non-accrual status;

3 Total Corporate Advance (incl. Property
Preservation and Attorney’s fees;

4 Total Escrow Advance (taxes and insurance paid"		Number		22		Yes						No		No						DL		1		Value should be  0 or anything above zero														

		n_fed_credit_purpose_skey		Fed Credit Purpose Surrogate Key		This column stores the surrogate key to the purpose of credit as defined by Fed for CRE exposures. The values are contained in DIM_FED_CREDIT_PURPOSE		Number		10		Yes						Yes		No		DIM_FED_CREDIT_PURPOSE		N_FED_CREDIT_PURPOSE_SKEY		NO		1										The value can be Null						

		n_fry9c_line_skey		Fry9C Line Surrogate Key		"This column stores the FR Y 9C reports codes. FR Y9C report is highly analytical report submitted to regulator for the purpose of analyzing health of banking institution. 
Report the integer code (See Additional Instructions for descriptions. Only enter designated descriptions corresponding to the line Number on the FR Y-9C, HC-C, in which the outstanding balance is recorded or, in the case of an unused commitment, the
line Number in which
the credit facility would be recorded if it were drawn.
Refer to FR Y-9C instructions for definitions of HC-C line item categories.

1. bhck1292 (U.S. Banks and other U.S. Depository Institutions
2. bhck1296 (Foreign Banks
3. bhck1590 (loans to finance agricultural production and other loans to farmers
4. bhck1763 (Commercial and Industrial loans to U.S. addressees. Exclude loans that are scored but not graded
5. bhck1764 (Commercial and Industrial loans to non-U.S. addresses. Exclude loans that are scored but not graded
6. bhck2081 (Loans to foreign governments and official institutions
7. bhckJ454 (Loans to non depository financial institutions
8. bhckJ451 (All other loans, excludes consumer loans
9. bhckF163 (All other leases, excludes consumer leases
10. bhckF160 (nonfarm,nonres, owner occupied
11. nonfarm, nonres, owner occupied originated in non-domestic offices as reported within bhck1410"		Number		10		Yes						Yes		No		DIM_FRY9C_LINES		N_FRY9C_LINE_SKEY		DL		1										The value should not be Null						

		v_cusip_Number		Cusip Number		This column store the unique identifier for the security that is held within the contract		String		20		Yes						No		No						NO		1										The value can be Null						

		n_last_noi_date_skey		Last Net Operating Income Date Surrogate Key		This column stores the last date of net operating income		Number		10		Yes						Yes		No		DIM_DATES		N_DATE_SKEY		DL		0																

		n_commitment_amt_rcy		Commitment Amount Reporting Currency		Commitments : This stores the total commitment amount in Reporting Currency		Number		22		Yes						No		No						DL		2		Value should be  0 or anything above zero								The value should not be Null

Default value should be zero						

		f_participation_flag		Participation Flag		"Flag to indicate if the account is part of the syndicated facility.
"		String		1		Yes						No		No						NO		1										The value can be Null						

		f_recourse_to_guarantee		Recourse To Guarantee Flag		This column Indicate whether the bank relied on a sponsor or guarantor as a source of repayment when considering the credit for approval.		String		1		Yes						No		No						DL		1								Values permissible are "Y" and "N"								

		n_maturity_date_skey		Maturity Date Key		As of date surrogate key		Number		10		Yes						Yes		No		DIM_DATES		N_DATE_SKEY		DL		1						Date referenced here  should be after Current date / FIC MIS DATE										

		n_lob_skey		Lob Skey		This stores a unique key representing a particular Line of Bussiness.		Number		10		Yes						Yes		No		DIM_LOB		N_LOB_SKEY		DL		1										The value should not be Null						

		n_curr_net_rate		Current Net Rate		Current nominal interest rate on instrument owed to or paid by the financial institution		Number		11		Yes						No		No						DL		1		Value should be between  0 and 1														

		n_interest_reserve_amt		Interest Reserve Amount		"This column stores the dollar amount of remaining Interest rate reserves. Interest reserves would represent only those funds remaining from the original construction commitment to be used to pay interest during the construction and lease-up phases. If a participation, prorate based on your share of the credit.
An interest reserve account is another line item in the cost breakdown that is used to pay interest during the construction period.  A construction loan with an interest reserve account essentially uses borrowed funds to pay interest on itself.  Interest is estimated based on the expected rate during construction, the expected construction period, the loan balance at the beginning, and the final construction loan amount.  It is usually assumed that more money will be disbursed in the early parts of the build rather than linearly throughout construction.  With these parameters, total expected interest can be estimated, and an interest reserve amount can be added to the cost breakdown"		Number		22		Yes						No		No						NO		2		Value should be  0 or anything above zero								The value can be Null						

		n_interest_reserve_amt_rcy		Interest Reserve Amount Reporting Currency		"This column stores the amount of remaining Interest rate reserves in Reporting Currency. Interest reserves would represent only those funds remaining from the original construction commitment to be used to pay interest during the construction and lease-up phases. If a participation, prorate based on your share of the credit.
An interest reserve account is another line item in the cost breakdown that is used to pay interest during the construction period.  A construction loan with an interest reserve account essentially uses borrowed funds to pay interest on itself.  Interest is estimated based on the expected rate during construction, the expected construction period, the loan balance at the beginning, and the final construction loan amount.  It is usually assumed that more money will be disbursed in the early parts of the build rather than linearly throughout construction.  With these parameters, total expected interest can be estimated, and an interest reserve amount can be added to the cost breakdown"		Number		22		Yes						No		No						NO		2		Value should be  0 or anything above zero								The value can be Null						

		n_max_lifetime_dpd		Maximum Lifetime Days Past Due		This stores the maximum Days Past Due that the account had ever reached in its lifetime		Number		5		Yes						No		No						DL		0																

		n_units_of_property		Units Of Property		"This column will stores Number of units provided as a mitigant. Applicable for real estate only. List of Values are
1 = one unit 
2 = two units 
3 = three units 
4 = four units 
U = Unknown
Y = Other"		Number		2		Yes						No		No						DL		1								Values permissible are
1 = one unit 
2 = two units 
3 = three units 
4 = four units 
U = Unknown
Y = Other								

		n_writedown_amt_rcy		Total Write-Down Amount Reporting Currency		This stores the total write down amount in reporting currency		Number		22		Yes						No		No						DL		1		Value should be  0 or anything above zero														

		n_loan_default_reason_skey		Loan Default Reason Surrogate Key		This column stores the surrogate key for the loan default reason. 		Number		3		Yes						Yes		No		DIM_LOAN_DEFAULT_REASON		N_LOAN_DEFAULT_REASON_SKEY 		NO		1										The value can be Null						

		n_accrual_status_skey		Accrual Status Surrogate Key		This column stores the loan accrual status surrogate key		Number		3		Yes						Yes		No		DIM_ACCRUAL_STATUS		N_ACCRUAL_STATUS_SKEY		DL		1										The value should not be Null
						

		n_impair_asc31010_amt		Impairment Amount Under Asc 310-10 Rules		This column stores the impairment amount calculated under ASC-310-10 rules. Specific to US Banking jurisdiction		Number		22		Yes						No		No				N_ACCRUAL_STATUS_SKEY		DL		2		Value should be  0 or anything above zero				Rule out the case:
Write off amount is null and this column is populated. 										

		n_impair_asc31030_amt		Impairment Amount Under Asc 310-30 Rules		This column stores the impairment amount calculated under ASC-310-30 rules. Specific to US Banking jurisdiction		Number		22		Yes						No		No						DL		2		Value should be  0 or anything above zero				Rule out the case:
Write off amount is null and this column is populated. 										

		n_income_docmntation_prog_skey		Income Documentation Program Surrogate Key		This column stores the unique reference to the income documentation. 		Number		3		Yes						Yes		No		DIM_INCOME_DOCUMENTATION_PROG		N_INCOME_DOCMNTATION_PROG_SKEY		DL		0																

		n_junior_lien_performance_skey		Junior Lien Performance Surrogate Key		This column stores the surrogate key for junior lien performance status		Number		3		Yes						Yes		No		DIM_LIEN_PERFORMANCE		N_LIEN_PERFORMANCE_SKEY  		DL		0																

		n_entity_skey		Legal Entity Surrogate Key		Entity Surrogate Key		Number		10		Yes						Yes		No		DIM_ORG_STRUCTURE		N_ENTITY_SKEY		DL		1										The value should not be Null						

		n_floating_int_rate_spread		Floating Interest Rate Spread		This Attribute stores the Spread over the benchmark rate for Floating interest rate account		Number		11		Yes						No		No						DL		1		Value should be between  0 and 1														

		n_orig_maturity_date_skey		Original Maturity Date Surrogate Key		As of date surrogate key		Number		10		Yes						Yes		No		DIM_DATES		N_DATE_SKEY		DL		0																

		n_fry9c_hcc_schedule_skey		Hc-C Schedule Surrogate Key		This column stores the unique reference to US FRY 9C schedule codes.
		Number		5		Yes						Yes		No		DIM_FRY9C_HCC_SCHEDULE		N_FRY9C_HCC_SCHEDULE_SKEY		NO		1										The value can be Null						

		n_floating_rate_index_skey		Floating Rate Index Surrogate Key		This stores a unique key to represent a particular market index like Dow Jone's industrial average, Nikkei.		Number		5		Yes						No		No						DL		0																

		v_reg_mort_insurer_code		Regulatory Mortgage Insurance Provider Regulatory Code		This column stores the regulatory code for the Mortgage Insurance Provider as assigned by BHC / Regulator		String		20		Yes						No		No						DL		0																

		v_reg_serviced_party_code		Regulatory Serviced Party Regulatory Code		This column stores the regulatory code for the Serviced Party of loans as assigned by BHC / Regulator		String		20		Yes						No		No						NO		1										The value can be Null						

		n_arm_rate_reset_term_mon		Arm Rate Reset Term In Months		"This column stores the ARM rate reset period (In months
Identifies the term, in months, from the time of origination to the first interest rate change date for ARMs."		Number		5		Yes						No		No						DL		1		Value should be  0 or anything above zero														

		n_amt_drawn_amt_rcy		Amount Drawn In Reporting Currency		This column stores the amount drawn till date. Sine EOP balance gets updated with repayment and write off this amount will be stored separately at loan level.		Number		22		Yes						No		No						DL		2		Value should be  0 or anything above zero				This should be lesser than limit sanctioned. 										

		n_central_authority_skey		Central Authority Surrogate Key		This column stores the unique key identifying the central authority responsible for the regulation of the entity.		Number		10		Yes						Yes		No		DIM_CENTRAL_AUTHORITY		N_CENTRAL_AUTHORITY_SKEY		DL		0																

		n_loan_acct_portfolio_skey		Account Portfolio Surrogate Key		This column stores the Loan Portfolio Surrogate Key		Number		10		Yes						Yes		No		DIM_ACCOUNT_PORTFOLIO		N_LOAN_ACCT_PORTFOLIO_SKEY		DL		0																

		n_index_skey		Index Surrogate Key		This stores a unique key to represent a particular market index like Dow Jone's industrial average, Nikkei.		Number		3		Yes						Yes		No		DIM_INDEX		N_INDEX_SKEY		DL		0																
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		Table Description		This Table Stores the derived data at Legal Entity and Currency Granularity. Amounts like Liquidity Coverage Ration are stores in this table.







		Column Name		Description		Comments		Data Type		Length		Nullable?		Default Value		Static LOV?		Dynamic LOV?		Is PK?		Reference Table		Reference Column		UDP		No of DQ Checks		Range Check		Data length Check		Column reference check		LOV Check		Null value check		Blank Value		Referential integrity Check		Custom Check

		n_run_skey		Run Surrogate Key		This Attribute stores  a unique key representing a particular Run.		NUMBER		10		No						Yes		Yes		DIM_RUN		N_RUN_SKEY		No		0																

		n_as_of_date_skey		Date Key		As of date surrogate key		NUMBER		10		No						Yes		Yes		DIM_DATES		N_DATE_SKEY		No		0																

		n_entity_skey		Legal Entity Key		This Column Stores Organization Structure Identifier		NUMBER		10		No						Yes		Yes		DIM_ORG_STRUCTURE		N_ENTITY_SKEY		No		0																

		n_lcr_option_skey		Liquidity Coverage Ratio Option Key		This Column Stores the Option Skey. Values in the rows are after applying the corresponding Option.		NUMBER		10		No						Yes		Yes		DIM_LCR_OPTION		N_LCR_OPTION_SKEY		No		0																

		v_iso_currency_cd		Iso Currency Code		ISO currency code.		String		3		No						Yes		Yes		DIM_CURRENCY		V_ISO_CURRENCY_CD		No		0																

		v_iso_currency_cd_rcy		Iso Currency Code Reporting Currency		This Column Stores the Reporting Currency for which Liquidity Coverage Ratio is been calculated		String		3		Yes						Yes		No		DIM_CURRENCY		V_ISO_CURRENCY_CD		No		1										The value should not be Null						

		v_iso_currency_cd_lcy		Iso Currency Code Local Currency		This Column Stores the Local Currency for which Liquidity Coverage Ratio is been calculated		String		3		Yes						Yes		No		DIM_CURRENCY		V_ISO_CURRENCY_CD		No		1										The value should not be Null						

		n_liq_coverage_ratio		Liquidity Coverage Ratio		This Column Stores the Liquidity Coverage Ratio for given Legal Entity and Currency. Liquidity Coverage Ration is Equal to [{Stock of HQLA (High Quality Liquid Asset)} + {Total Amount due to usage of Option 1} + {Total Amount due to usage of Option 2} + {Total Amount due to usage of Option 3}] / Net Cashflows.		NUMBER		9		Yes						No		No						No		0																

		n_stock_of_hqla_rcy		Stock Of Hqla Reporting Currency		This Column Stores the Stock of HQLA in Reporting Currency (High Quality Liquid Assets) for given Legal Entity and Currency. Stock of HQLA is further used for calculating Liquidity Coverage ratio. Stock of HQLA is equal to (Total Level 1 asset + Min (Total Level 2 Asset; (40/60) Total Level 1 Asset).		NUMBER		22		Yes						No		No						No		2		Value should be  0 or anything above zero								The value should not be Null						

		n_level1_asset_amt_rcy		Level1 Asset Amount In Reporting Currency		This Column Stores the Total Level 1 Asset in Reporting Currency for Legal Entity and Currency. This Column is further used for calculating Stock of HQLA (High Quality Liquid Assets). Total Level 1 Asset is Sum of (MTM Value of Asset * Corresponding Haircut) for all the Asset marked as Level 1 Asset.		NUMBER		22		Yes						No		No						No		0																

		n_level2_asset_amt_used_rcy		Level2 Asset Amount Used In Reporting Currency		This Column Stores the Total Used Level 2 Asset in Reporting Currency for Legal Entity and Currency (used for calculating HQLA). This Column is further used for calculating Stock of HQLA (High Quality Liquid Assets). Total Level 2 Asset is Sum of (MTM Value of Asset * Corresponding Haircut) for all the Asset marked as Level 2 Asset and Used Level 2 Asset is equal to Min (Total Level 2 Asset; (40/60) Total Level 1 Asset).		NUMBER		22		Yes						No		No						No		0																

		n_level2_asset_amt_unused_rcy		Level2 Asset Amount Unused In Reporting Currency		This Column Stores the Total Unused Level 2 Asset in Reporting Currency for Legal Entity and Currency (used for calculating HQLA). This Column is further used for calculating Stock of HQLA (High Quality Liquid Assets). Total Level 2 Asset is Sum of (MTM Value of Asset * Corresponding Haircut) for all the Asset marked as Level 2 Asset and Unused Level 2 Asset is equal to [Total Level 2 Asset - Min (Total Level 2 Asset; (40/60) Total Level 1 Asset)].		NUMBER		22		Yes						No		No						No		0																

		n_cashinflows_amt_rcy		Cash Inflows Amount In Reporting Currency		This Column Stores the Cash inflows in Reporting Currency for Legal Entity and Currency. Cash Inflows Stored in here will be only for Liabilities and for the Liquidity Coverage Horizon. This Column is further used for computing the Net Cashflows at Legal Entity and Currency Level.		NUMBER		22		Yes						No		No						No		0																

		n_cashoutflows_amt_rcy		Cash Outflows Amount In Reporting Currency		This Column Stores the Cash Outflows in Reporting Currency for Legal Entity and Currency. Cash Outflows Stored in here will be only for Liabilities and for the Liquidity Coverage Horizon. This Column is further used for computing the Net Cashflows at Legal Entity and Currency Level.		NUMBER		22		Yes						No		No						No		0																

		n_net_cashflows_amt_rcy		Net Cashflows In Reporting Currency		This Column stores the Net Cashflows in Reporting Currency at the legal Entity and Currency Level. This Column is further used for calculating Liquidity Coverage ratio. Net Cashflows is equal to Min (Cash Inflows; 75% of Cash Outflows).		NUMBER		22		Yes						No		No						No		2		Value should be  0 or anything above zero								The value should not be Null						

		n_net_stable_funding_ratio		Net Stable Funding Ratio		This Column is used to store the Net Stable Funding Ratio at Legal Entity and Currency Level.		NUMBER		9		Yes						No		No						No		0																

		n_foreign_ccy_util_skey		Foreign Currecy Utilization Key		This Column Stores the Foreign Currency Utilization Skey. This Skey is used for calculation of the Option 2 amount.  Corresponding table stores the sequence and other details of the Currency to be used for calculation of Option 2 Amount.		NUMBER		10		Yes						No		No						No		0																

		n_lcr_calc_sequence		Option Execution Sequence		This Column Stores the Execution sequence of the Option. There are more then one options available for execution and they can be executed in any sequence, this column gives the sequence to the corresponding Option Skey in the order of there execution.		NUMBER		10		Yes						No		No						No		0																

		n_option_amt_rcy		Option Amount Reporting Currency		This Column is used to store the Total Amount in Reporting Currency as a result of using corresponding Option that has been added or subtracted from the Stock of HQLA (High Quality Liquid Asset) for computation of the Liquidity Coverage Ratio.		NUMBER		22		Yes						No		No						No		0																

		n_avl_stable_funding_amt_rcy		Available Stable Funding Amount Reporting Currency		This Column stores the Available Stable Funding Amount in Reporting Currency. This will be further used for the calculation of Net Stable Funding ratio for Legal Entity and Currency.		NUMBER		22		Yes						No		No						No		2		Value should be  0 or anything above zero								The value should not be Null						

		n_req_stable_funding_amt_rcy		Required Stable Funding Amount Reporting Currency		This Column stores the Required Stable Funding Amount in Reporting Currency. This will be further used for the Calculation of Net Stable Funding ratio for Legal Entity and Currency.		NUMBER		22		Yes						No		No						No		2		Value should be  0 or anything above zero								The value should not be Null						

		n_avl_stable_funding_amt_lcy		Available Stable Funding Amount Local Currency		This Column stores the Available Stable Funding Amount in Local Currency. This will be further used for the calculation  of Net Stable Funding ratio for Legal Entity and Currency.		NUMBER		22		Yes						No		No						No		0																

		n_req_stable_funding_amt_lcy		Required Stable Funding Amount Local Currency		This Column stores the Required Stable Funding Amount in Local Currency. This will be further used for the calculation of Net Stable Funding ratio for Legal Entity and Currency.		NUMBER		22		Yes						No		No						No		0																

		n_stock_of_hqla_lcy		Stock Of Hqla Local Currency		This Column Stores the Stock of HQLA in Local Currency (High Quality Liquid Assets) for given Legal Entity and Currency. Stock of HQLA is further used for calculating Liquidity Coverage ratio. Stock of HQLA is equal to (Total Level 1 asset + Min (Total Level 2 Asset; (40/60) Total Level 1 Asset).		NUMBER		22		Yes						No		No						No		0																

		n_level1_asset_amt_lcy		Level1 Asset Amount Local Currency		This Column Stores the Total Level 1 Asset in Local Currency for Legal Entity and Currency. This Column is further used for calculating Stock of HQLA (High Quality Liquid Assets). Total Level 1 Asset is Sum of (MTM Value of Asset * Corresponding Haircut) for all the Asset marked as Level 1 Asset.		NUMBER		22		Yes						No		No						No		0																

		n_level2_asset_amt_used_lcy		Level2 Asset Amount Used Local Currency		This Column Stores the Total Used Level 2 Asset in Local Currency for Legal Entity and Currency (used for calculating HQLA). This Column is further used for calculating Stock of HQLA (High Quality Liquid Assets). Total Level 2 Asset is Sum of (MTM Value of Asset * Corresponding Haircut) for all the Asset marked as Level 2 Asset and Used Level 2 Asset is equal to Min (Total Level 2 Asset; (40/60) Total Level 1 Asset).		NUMBER		22		Yes						No		No						No		0																

		n_level2_asset_amt_unused_lcy		Level2 Asset Amount Unused Local Currency		This Column Stores the Total Unused Level 2 Asset in Local Currency for Legal Entity and Currency (used for calculating HQLA). This Column is further used for calculating Stock of HQLA (High Quality Liquid Assets). Total Level 2 Asset is Sum of (MTM Value of Asset * Corresponding Haircut) for all the Asset marked as Level 2 Asset and Unused Level 2 Asset is equal to [Total Level 2 Asset - Min (Total Level 2 Asset; (40/60) Total Level 1 Asset)].		NUMBER		22		Yes						No		No						No		0																

		n_cashinflows_amt_lcy		Cash Infolw Amount Local Currency		This Column Stores the Cash inflows in Local Currency for Legal Entity and Currency. Cash Inflows Stored in here will be only for Liabilities and for the Liquidity Coverage Horizon. This Column is further used for computing the Net Cashflows at Legal Entity and Currency Level.		NUMBER		22		Yes						No		No						No		0																

		n_cashoutflows_amt_lcy		Cash Outflow Amount Local Currency		This Column Stores the Cash Outflows in Local Currency for Legal Entity and Currency. Cash Outflows Stored in here will be only for Liabilities and for the Liquidity Coverage Horizon. This Column is further used for computing the Net Cashflows at Legal Entity and Currency Level.		NUMBER		22		Yes						No		No						No		0																

		n_net_cashflows_amt_lcy		Net Cash Flow Amount Local Currency		This Column stores the Net Cashflows in Local Currency at the legal Entity and Currency Level. This Column is further used for calculating Liquidity Coverage ratio. Net Cashflows is equal to Min (Cash Inflows; 75% of Cash Outflows).		NUMBER		22		Yes						No		No						No		0																

		n_option_amt_lcy		Option Amount Local Currency		This Column is used to store the Total Amount in Local Currency as a result of using corresponding Option that has been added or subtracted from the Stock of HQLA (High Quality Liquid Asset) for computation of the Liquidity Coverage Ratio.		NUMBER		22		Yes						No		No						No		0																































































































































































































































































































Fct_Market_Risk_Exposures

		Table Name		Fct_Market_Risk_Exposures		Back



		Table Description		This table stores details of trading book exposures like Interest Rate, Equity, Commodity, Options etc.







		Column Name		Description		Comments		Data Type		Length		Nullable?		Default Value		Static LOV?		Dynamic LOV?		Is PK?		Reference Table		Reference Column		UDP		No of DQ Checks		Range Check		Data length Check		Column reference check		LOV Check		Null value check		Blank Value		Referential integrity Check		Custom Check

		n_acct_skey		Account Surrogate Key		Stores the Exposure Identifier for an exposure		NUMBER		10		No						Yes		Yes		DIM_EXPOSURE		N_ACCT_SKEY 		NO		0																

		n_gaap_skey		Gaap Surrogate Key		Surrogate key corresponding to a unique GAAP code.		NUMBER		5		No						Yes		Yes		DIM_GAAP		N_GAAP_SKEY		NO		0																

		n_run_skey		Run Surrogate Key		This Attribute stores  a unique key representing a particular Run.		NUMBER		10		No						Yes		Yes		DIM_RUN		N_RUN_SKEY		DL		0																

		n_mis_date_skey		Mis Date Key		This attribute stores the date surrogate key corresponding to MIS date.		NUMBER		10		No						Yes		Yes		DIM_DATES		N_DATE_SKEY		DL		0																

		n_original_acct_skey		Original Account Surrogate Key		Stores the Exposure Identifier for an exposure		NUMBER		10		Yes						Yes		No		DIM_EXPOSURE		N_ACCT_SKEY 		NO		0																

		n_sec_pool_type_skey		Securitisation Pool Type Key		Unique integer key for the Securitisation pool type		NUMBER		5		Yes						No		No						NO		0																

		n_cust_skey		Customer Surrogate Key		This stores the surrogate key for the Party. This will be referred as n_entity where entity is referred.		NUMBER		10		Yes						Yes		No		DIM_PARTY		N_PARTY_SKEY  		NO		0																

		n_std_acct_head_skey		Standard Accounting Head Surrogate Key		Standard Accounting Head Surrogate Key		NUMBER		5		Yes						Yes		No		DIM_STANDARD_ACCT_HEAD		N_STD_ACCT_HEAD_SKEY 		NO		0																

		n_basel_bank_role_skey		Basel Bank Role Surrogate Key		Substitue Key Identifier for the Bank Role Identifier(Natural Key)		NUMBER		5		Yes						No		No						NO		0																

		n_exposure_amt		Exposure Amount		Applicable to all risk instruments. It is derived using spot rate and contract size.		NUMBER		22		Yes						No		No						NO		0																

		n_post_offset_exp_amt		Post Offset Exposure Amount		This stores the exposure amount after application of all the available offsetting positions.		NUMBER		22		Yes						No		No						NO		0																

		n_residual_maturity		Residual Maturity		It stores the remaining period for an instrument to mature. In case of physical stock (commodity) it should be given as zero.		NUMBER		11		Yes						No		No						NO		1		Value should be  0 or anything above zero														

		n_original_maturity		Original Maturity		It stores the maturity of an instrument in years. It is applicable for all instruments.		NUMBER		11		Yes						No		No						NO		1		Value should be  0 or anything above zero														

		n_coupon		Coupon		This is applicable for Interest Rate risk. It is the interest rate stated on a bond, note or other fixed income security, expressed as a percentage of the principal (face value). also called coupon yield. In case of indirect coupon, this is derived from reference rate and spread. Otherwise, it is expected as download.		NUMBER		8		Yes						No		No						NO		1		Value should be  0 or anything above zero														

		f_gov_underlying_flag		Government Underlying Flag		This is applicable for Interest Rate exposures. It indicates whether an instrument belongs to Government category or not. Based on this different specific risk charges are applied as per guidelines in Basel accord part no. A.1 para no. 4, 5.		String		1		Yes						No		No						NO		0																

		f_qualifying_ins_flag		Qualifying Instrument Flag		This is applicable for Interest Rate exposures. It indicates whether an instrument belongs to Qualifying category or not. Based on this different specific risk charges are applied as per guidelines in Basel accord part no. A.1 para no. 4, 6.		String		1		Yes						No		No						NO		0																

		n_general_risk_weight		General Risk Weight		Stores the applicable risk weight for general risk.		NUMBER		11		Yes						No		No						NO		0																

		n_specific_risk_charge		Specific Risk Charge		Specific risk refers to an adverse movement in the price of an individual security owing to factors related to the individual issuer. This stores the capital applicable to cover the specific risk. This is derived as multiplication of post offset exposure amount and specific risk weight.		NUMBER		22		Yes						No		No						NO		0																

		n_weighted_position_amt		Weighted Position Amount		This applicable in case of Interest Rate, commodity contracts. It is computed for each time band as Assumed Rate Change for a time band * Mduration * Position.		NUMBER		22		Yes						No		No						NO		0																

		n_mduration		Mduration		It stores modified duration value. This is used in computation of general risk. It is a formula that expresses the measurable change in the value of a security in response to a change in interest rates.		NUMBER		11		Yes						No		No						NO		1		Value should be  0 or anything above zero														

		f_diversified_flag		Diversified Flag		This is applicable in case of equity exposures. This indicates whether the portfolio is well diversified or not. As per Basel accord part no. A.2 para no. 3, The capital charge for specific risk will be 8%, unless the portfolio is both liquid and well-diversified, in which case the charge will be 4%. This also indicates whether equity index contract comprise of a diversified portfolio of equities? As per Basel accord part no. A.2 Para no. P.7, a further capital charge of 2% will apply to the net long or short position in an index contract comprising a diversified portfolio of equities. This capital charge is intended to cover factors such as execution risk.		String		1		Yes						No		No						NO		0																

		f_portfolio_liquid_flag		Portfolio Liquid Flag		This is applicable in case of equity exposures. This indicates whether the portfolio is liquid or not. As per Basel accord part no. A.2 para no. 3, The capital charge for specific risk will be 8%, unless the portfolio is both liquid and well-diversified, in which case the charge will be 4%.		String		1		Yes						No		No						NO		0																

		f_deliberate_strategy_flag		Deliberate Strategy Flag		This is applicable in case of equity exposures. This indicates whether a bank engages in a deliberate arbitrage strategy, in which a futures contract on a broadly-based index matches a basket of stocks. Under this condition, as per Basel accord part no A.2 para no. 9, the bank may be allowed to a minimum of 4% capital charge.		String		1		Yes						No		No						NO		0																

		f_future_strategy_flag		Future Strategy Flag		This is applicable in case of equity exposures. This indicates whether there is a futures related arbitrage strategy or not. If there is, then as per Basel accord part no. A.2 para no. 8, additional 2% capital charge described in para no. 7 may be applied to only one index with the opposite position exempt from a capital charge. The strategies are
1) when the bank takes an opposite position in exactly the same index at different dates or in different market centres.
2) when the bank has an opposite position in contracts at the same date in different but similar indices, subject to supervisory oversight that the two indices contain
sufficient common components to justify offsetting.		String		1		Yes						No		No						NO		0																

		f_composition_ninety_percent		Composition Ninety Percent Flag		This indicates whether the composition of the basket of stocks represents at least 90% of the index when broken down into its notional components. This is applicable for equity exposures with deliberate arbitrage strategy. A capital requirement of 4% is applied in such case as per Basel accord part no. A.2 and para no. 9.		String		1		Yes						No		No						NO		0																

		n_spot_rate		Spot Rate		It is the theoretical annual rate of return on an investment, expressed as percentage on a zero-coupon Treasury. This is applicable to Forex, gold, commodity.		NUMBER		11		Yes						No		No						NO		1		Value should be  0 or anything above zero														

		f_equity_index_flag		Equity Index Flag		This is applicabe in case of Options exposures. If the option is on equity index, then a specific risk charge of 2% and general risk charge of 8% is applied.		String		1		Yes						No		No						NO		0																

		n_underlying_forward_price		Underlying Forward Price		This stores the current market price of the underlying instrument of an option.		NUMBER		22		Yes						No		No						NO		0																

		n_delta_value		Delta Value		This is applicable in case of Options. Used in Delta-Plus method. It is the ratio comparing the change in the price of the underlying asset to the corresponding change in the price of a derivative. Sometimes referred to as the "hedge ratio". For example, with respect to call options, a delta of 0.7 means that for every $1 the underlying stock increases, the call option will increase by $0.70.		NUMBER		22		Yes						No		No						DL		3		Value should be  0 or anything above zero				Delta value should be less than market value / exposure amount.				The value should not be Null (Where dim_instrument_type.V_DERIVATIVE_TYPE_CODE in ('OPT", 'FUT'))						

		n_gamma_value		Gamma Value		It is related to Options. It measures the rate of change of delta with respect to the underlying asset's price. Basel accord Part no. A.5 Para no. 4. Mathematically, gamma is the first derivative of delta and is used when trying to gauge the price of an option relative to the amount it is in or out of the money.		NUMBER		22		Yes						No		No						DL		3		Value should be  0 or anything above zero				Gamma value should be less than market value / exposure amount.				The value should not be Null (Where dim_instrument_type.V_DERIVATIVE_TYPE_CODE in ('OPT", 'FUT'))						

		n_vega_value		Vega Value		It is related to Options contracts. It measures the sensitivity of the value of an option with respect to a change in volatility. Vega changes when there are large price movements in the underlying asset and vega falls as the option gets closer to maturity. Vega can change even if there is no change in the price of the underlying asset, this would happen if there is a change in expected volatility.		NUMBER		22		Yes						No		No						DL		3		Value should be  0 or anything above zero				Vega value should be less than market value / exposure amount.				The value should not be Null (Where dim_instrument_type.V_DERIVATIVE_TYPE_CODE in ('OPT", 'FUT'))						

		n_delta_weighted_position_amt		Delta Weighted Position_Amount		This stores the delta weighted amount computed as multiplication of Market value of underlying and absolute value of delta as per Basel accord Part no. A.5 Para no. 4.		NUMBER		22		Yes						No		No						NO		0																

		n_gamma_impact_value		Gamma Impact Value		This is applicable in case of Options. Used in delta plus method. This is computed as the multiplication of 0.5, Gamma and square of Variation of the underlying of the option. Not in use currently.		NUMBER		22		Yes						No		No						NO		0																

		n_underlying_option_variation		Underlying Option Variation		This is applicable in case of Delta plus method. It is denoted as VU and defined as variation of the underlying of the option. This is computed as per definitions given in Basel accord Part no. A.5, Para no. 7(ii). Not in use.		NUMBER		22		Yes						No		No						NO		0																

		n_volatility_shift		Volatility Shift		This column stores the volatility shift		NUMBER		22		Yes						No		No						NO		0																

		v_f_int_type		Interest Type		This stores the type of Coupon being used. This can have values of fixed or floating.		String				Yes						No		No						NO		0																

		n_general_risk_charge		General Risk Charge		General risk refers to the loss arising from changes in market interest rates. This stores the capital charge applicable to cover general risk. This is derived as multiplication of post offset exposure amount and general risk weight.		NUMBER		22		Yes						No		No						NO		0																

		n_contract_size		Commodity Quantity		It is applicable in case of gold, commodity, options. It stores the quantity of the contract. This is used in computation of In the money or Out of the money, Capital charge for options.		NUMBER		15		Yes						No		No						NO		0																

		n_specific_risk_weight		Specific Risk Weight		Stores the applicable risk weight for specific risk.		NUMBER		11		Yes						No		No						NO		0																

		d_book_date		Exposure Booked Date		Stores the date on which booking for an exposure was done.		DATE				Yes						No		No						NO		0																

		f_capital_charge_exclusion		Capital Charge Exclusion Flag		Applicable in case of exposure to foreign exchange. Indicates whether a position which a bank has deliberately taken in order to hedge partially or totally against the adverse effect of the exchange rate on its capital ratio may be excluded from the calculation of net open currency positions. This is as per Basel accord Part A.3 Para 9.		String		1		Yes						No		No						NO		0																

		n_assumed_rate_change		Assumed Rate Change		This stores the price sensitivity of each instrument in terms of a change in interest rates of between 0.6 and 1.0 percentage points depending on the maturity of the
instrument. This is used in compuation of General Risk charge using Duration method.		NUMBER		11		Yes						No		No						NO		0																

		n_strike_price		Strike Price		This is applicable in case of Options. It is he specified price on an option contract at which the contract may be exercised, whereby a call option buyer can buy the underlier or a put option buyer can sell the underlier. The buyer's profit from exercising the option is the amount by which the strike price exceeds the spot price (in the case of a call), or the amount by which the spot price exceeds the strike price (in the case of a put). In general, the smaller the difference between spot and strike price, the higher the option premium. also called exercise price. This is used in computation of the amount of In the money or Out of the money.		NUMBER		22		Yes						No		No						NO		0																

		n_option_in_out_money		Option In/Out The Money		It is a measure that stores the multiplication of option contract size and difference of strike price of the option and market price of the underlying instrument of the option. Situation in which an option's strike price is below the current market price of the underlier (for a call option) or above the current market price of the underlier (for a put option) it is said to be in the money. Out of the money is the exactly opposite to the above situation.		NUMBER		22		Yes						No		No						NO		0																

		n_option_premium_value		Option Premium Value		The amount per share that an option buyer pays to the seller. The option premium is primarily affected by the difference between the stock price and the strike price, the time remaining for the option to be exercised, and the volatility of the underlying stock. Affecting the premium to a lesser degree are factors such as interest rates, market conditions, and the dividend rate of the underlying stock.		NUMBER		22		Yes						No		No						NO		0																

		n_reference_rate		Reference Rate		This refers to the internationally accepted interest rates like LIBOR, based on which the rate of a contract varies.		NUMBER		8		Yes						No		No						NO		0																

		n_res_time_next_repricing		Residual Time Next To Repricing		This is applicabe for Interest Rate risk. In case of Exposures having floating rate of interest, it stores the residual time for next change in rate.		NUMBER		11		Yes						No		No						NO		0																

		n_spread		Spread		This stores the additional rate of interest charged over the risk free rate to cover the risk. This is used to arrive at coupon rate in case of indirect rate.		NUMBER		8		Yes						No		No						NO		0																

		n_implied_volatility		Implied Volatility		Stores the Implied volatility.
This is used to calculate:- 
Capital Charge for Vega = (25% of Implied Volatility) * (1% of Vega)		NUMBER		9		Yes						No		No						NO		0																

		f_exp_defaulted_flag		Defaulted Exposure Flag		Indicates whether an exposure is defaulted or not. This will be a download.
		String		1		Yes						No		No						NO		0																

		n_basel_rating		Basel Credit Rating		Stores the Credit Rating as per Basel II Rating Type		NUMBER		5		Yes						Yes		No		DIM_BASEL_CREDIT_RATING		N_BASEL_RATING 		NO		0																

		n_basel_method_skey		Basel Methodology Key		Basel methodology key		NUMBER		5		Yes						Yes		No		DIM_BASEL_METHODOLOGY		N_BASEL_METHOD_SKEY 		NO		0																

		n_business_unit_skey		Business Unit Unque Key		This stores a unique key to a bsuiness unit. Used for pillar 3 reporting.		NUMBER		5		Yes						No		No						NO		0																

		n_commodity_skey		Commodity Surrogate Key		This stores a unique key representhing a particular tradable commodity.		NUMBER		5		Yes						Yes		No		DIM_COMMODITY		N_COMMODITY_SKEY		DL		1										The value should not be Null if the instrument type is a Commodity						

		n_country_skey		Country Surrogate Key		Surrogate key for country code		NUMBER		5		Yes						Yes		No		DIM_COUNTRY		N_COUNTRY_SKEY		DL		1										The value should not be Null						

		n_index_skey		Index Surrogate Key		This stores a unique key to represent a particular market index like Dow Jone's industrial average, Nikkei.		NUMBER		5		Yes						Yes		No		DIM_INDEX		N_INDEX_SKEY		DL		1										The value should not be Null for Index instruments.						

		n_issuer_skey		Issuer Skey		Mitigant Issuer Surrogate Key		NUMBER		10		Yes						Yes		No		DIM_ISSUER		N_ISSUER_SKEY		NO		0																

		n_market_centre_skey		Market Centre Surrogate Key		This stores a unique key to represent a particular market centre like New York Stock Exchange etc.		NUMBER		5		Yes						No		No						NO		0																

		n_position_skey		Position Surrogate Key		This stores a unique key to a particular position type that a Financial Institution can take on a marketable instruments.		NUMBER		5		Yes						Yes		No		DIM_MARKET_RISK_POSITION		N_POSITION_SKEY		NO		0																

		n_std_unit_skey		Standard Unit Surrogate Key		This stores a unique key to a standard unit of measurement.		NUMBER		5		Yes						No		No						NO		0																

		n_leg_rep_skey		Legal Reporting Skey		This stores the surrogate key for the customer. This will be referred as n_entity where entity is referred.		NUMBER		10		Yes						Yes		No		DIM_ORG_STRUCTURE		N_ENTITY_SKEY		DL		1										The value should not be Null						

		v_ccy_code		Currency Code		This Stores Currency code.		String				Yes						No		No						DL		1										The value should not be Null						

		n_time_band_skey		Band Surrogate Key		Attribute captures Band Surrogate Key		NUMBER		5		Yes						Yes		No		DIM_BANDS		N_BAND_SKEY		NO		0																

		n_br_maturity_band_skey		Basis Risk Maturity Band Surrogate Key		"This column stores the maturity band code for basis risk
"		NUMBER		10		Yes						Yes		No		DIM_BANDS		N_BAND_SKEY		NO		0																

		n_dr_maturity_band_skey		Direction Risk Maturity Band Skey		"This column stores the maturity band code for direction risk
"		NUMBER		10		Yes						Yes		No		DIM_BANDS		N_BAND_SKEY		NO		0																

		n_underlying_mat_band_skey		Underlying Maturity Band Surrogate Key		This column stores the maturity band surrogate key for the underlying of the exposures. For bond options this will be maturity of yield term of the option		NUMBER		5		Yes						Yes		No		DIM_BANDS		N_BAND_SKEY		NO		0																

		n_instr_mat_band_skey		Instrument Maturity Band Surrogate Key		This column stores the time band that includes instrument maturity band. 		NUMBER		5		Yes						No		No		DIM_BANDS		N_BAND_SKEY		DL		1										The value should not be Null						

		n_tranche_loss_band_skey		Tranche Loss Band Surrogate Key		This column stores the band of detachment points. Generally Tranches are free to various detachment points whereas reporting is for particular bucket and hence this information requirement. 		NUMBER		5		Yes						Yes		No		DIM_BANDS		N_BAND_SKEY		DL		1										The value should not be Null						

		n_rcv_interest_rate_basis_cd		Reciving Interest Rate Basis Code		This column stores the unique code of the interest rate curve.		NUMBER		5		Yes						Yes		No		DIM_IRC		N_INTEREST_RATE_CD		DL		1										The value should not be Null						

		n_pay_int_band_skey		Interest Pay Frequency Band		This column stores the reference to the Time band used to denote the pay interest curve frequency. For example if for a swap entity pays 3 MONTH LIBOR then this band surrogate will denote 3 month band. Applicable for classifying the directional risk of a instrument
		NUMBER		5		Yes						Yes		No		DIM_BANDS		N_BAND_SKEY		NO		0																

		n_rcv_int_band_skey		Interest Receive Frequency Band		This column stores the reference to the Time band used to denote the receive interest curve frequency. For example if for a swap entity receives 1 MONTH LIBOR then this band surrogate will denote 1 month band. Applicable for classifying the directional risk of a instrument
		NUMBER		5		Yes						Yes		No		DIM_BANDS		N_BAND_SKEY		NO		0																

		n_risk_weight		Risk Weight		India : Stores the Risk Weight for counter party bank not meeting minimum CRAR		NUMBER		11		Yes						No		No						NO		0																

		f_range_deliverable_ind		Range Of Deliverables Flag		Does the future or forward comprise of a range of deliverable instruments & Is
there a readily identifiable underlying security which is most profitable for a trader with a short position to deliver and the price of future or forward contract moves in close alignment with the price of the underlying ?		String		1		Yes						No		No						NO		0																

		n_investment_category_skey		Investment Category Sorrogate Key		Investment Category Sorrogate Key		NUMBER		5		Yes						No		No						NO		0																

		f_financial_entity_flag		Financial Entity		Financial Entity or Non Financial Entity		String		1		Yes						No		No						NO		0																

		f_regulatory_cap_ind		Regulatory Capital Investment		Regulatory Capital Investment Indicator		String		1		Yes						No		No						NO		0																

		f_securitized_flag		Securitization Indicator		Indicates whether the exposure is securitized or not.		String		1		Yes						No		No						NO		0																

		n_altr_tot_cap_charge		Alternative Total Capital Char		Under RBI Guidlines, For Exposures under "Available for Sale" portfolio, Alternative Total Capital Charge is calcualted.		NUMBER		22		Yes						No		No						NO		0																

		n_notional_amt		Notional Amount		Notional Amount of the contract		NUMBER		22		Yes						No		No						DL		1										This can not be null (v_derivative_type_code <> 'SPOT') for Derivatives where no principal is exchanged						

		n_par_value		Par Value		Face Value of the bond		NUMBER		22		Yes						No		No						NO		0																

		n_curr_mkt_price		Current Market Price		Current Market Price of Exchanged Traded Instrument		NUMBER		22		Yes						No		No						NO		1		Value should be  0 or anything above zero														

		d_ul_issue_date		Underlying Issue Date		Issue date for the underlying of the contract		DATE				Yes						No		No						NO		0																

		d_contract_start_date		Contract Start Date		Contract Start Date		DATE				Yes						No		No						NO		0																

		d_maturity_date		Maturity Date		Maturity of the contract/exposure		DATE				Yes						No		No						NO		0																

		d_exercise_date		Excerise Date		Excerise Date of the option		DATE				Yes						No		No						NO		0																

		d_ul_maturity_date		Underlying Maturity Date		Maturity date of  the underlying in the contract		DATE				Yes						No		No						NO		0																

		v_dcb_cpn_ccy_code		Dual Currency Bond Coupon Curr		Coupon currency in case of dual currency code (Non base currency)		String				Yes						No		No						NO		0																

		v_dcb_prin_ccy_code		Dual Currency Bond Principle C		Principal currency in case of dual currency code (base currency)		String				Yes						No		No						NO		0																

		v_sell_pay_ccy_code		Sell Or Pay Currency		Selling Currency in case of forex instruments or Paying Currency in case of swaps and other instruments		String				Yes						No		No						DL		1										The value should not be Null						

		v_buy_rec_ccy_code		Buy Or Receive Currency		Buying Currency in case of forex instruments or Receiving Currency in case of swaps and other instruments		String				Yes						No		No						DL		1										The value should not be Null						

		v_exp_rcy_code		Exposure Reporting Currency		Currency in which exposure has to be reported		String				Yes						No		No						NO		0																

		n_underlying_skey		Underlying Skey		Surrogate key of the underlying of the contract, Instrument skey of the bond in case of Derivatives on Bonds,Equity/Index Skey in case of Equity derivatives, Commodity Skey in case of Commodities  		NUMBER		10		Yes						No		No						NO		0																

		v_day_counter		Day Counter		Day convention to be followed during year to day conversions as per applicable jurisdiction		String				Yes						No		No						NO		0																

		v_coupon_basis_pay		Payer Coupon Basis		Payer Coupon Basis in case of Floating rate instrument/position else 'FIXED'		String				Yes						No		No						NO		0																

		v_coupon_basis_rcv		Receiver Coupon Basis		Receiver Coupon Basis in case of Floating rate instrument/position else 'FIXED'		String				Yes						No		No						NO		0																

		n_coupon_freq_pay		Payer Coupon Frequency		Payer Coupon Frequency in case of Floating rate instrument/position		NUMBER		11		Yes						No		No						NO		0																

		n_coupon_freq_rcv		Receiver Coupon Frequency		Receiver Coupon Frequency in case of Floating rate instrument/position		NUMBER		11		Yes						No		No						NO		0																

		n_coupon_pay		Payer Coupon Rate		Payer Coupon Rate as applicable		NUMBER		11		Yes						No		No						NO		0																

		n_coupon_rcv		Receiver Coupon Rate		Receiver Coupon Rate as applicable		NUMBER		11		Yes						No		No						NO		0																

		n_spread_pay		Payer Spread		Payer Spread in case of Floating rate instrument/position		NUMBER		11		Yes						No		No						NO		0																

		n_spread_rcv		Receiver Spread		Receiver Spread in case of Floating rate instrument/position		NUMBER		11		Yes						No		No						NO		0																

		d_repricing_date		Repricing Date		Next Repricing Date in case of floating rate instrument/position and previous coupon date for the bond		DATE				Yes						No		No						NO		0																

		n_contract_exchange_rate		Contract Exchange Rate		Exchange rate of the contract currencies at the time of contract in case of forex instruments		NUMBER		11		Yes						No		No						NO		0																

		n_curr_exchange_rate		Current  Exchange Rate		Current Market Exchange rate of the contract currencies in case of forex instruments		NUMBER		11		Yes						No		No						NO		0																

		n_contract_acct_skey		Contract Account Skey		Account Skey of the parent contract		NUMBER		10		Yes						No		No						NO		0																

		n_mr_issuer_type_skey		Counter Party Sorrogate Key		Counter Party Sorrogate Key		NUMBER		5		Yes						No		No						NO		0																

		n_rm_time_band_skey		Residual Maturity Band Skey		Time Band Skey of residual term to final maturity required for the Specific Risk Calculation. Basel Para 710		NUMBER		5		Yes						No		No						NO		0																

		n_category_skey		Specific Risk Weight Category		Category Skey in case of specific risk (Government,Qualifying or Others).Basel Para 710		NUMBER		5		Yes						No		No						NO		0																

		n_instrument_skey		Instrument Surrogate Key		Stores the surrogate key for the instrument		NUMBER		10		Yes						Yes		No		DIM_INSTRUMENT_CONTRACT		N_INSTRUMENT_SKEY 		NO		0																

		n_reg_cap_partcp_value		Participation Value Of Regulat		Stores the amount of Participation Value for Regulatory Investments		NUMBER		22		Yes						No		No						NO		0																

		f_internal_cust_ind		Intenal Customer Flag		Indicates whether the exposure is to an internal customer or not. 		String		1		Yes						No		No						NO		0																

		v_exp_category_code		Exposure Category Code		RBI Specific : It indicates to which category the exposure belongs, HFT (Hold for Transaction) or AFS (Availablr for Sale)		String				Yes						No		No						NO		0																

		f_app_guar_central_govt		Approved By Central Government Indicator		RBI Specific :Indicates whether the exposure is in "Investments in other approved securities guaranteed by Central Government"		String		1		Yes						No		No						NO		0																

		f_app_guar_state_govt		Approved By State Government Indicator		RBI Specific :Indicates whether the exposure is in "Investments in other approved securities guaranteed by state Government"		String		1		Yes						No		No						NO		0																

		n_exp_ded_amt		Exposure Deduction Amount		This column stores the amount by which the exposure is reduced because it has exceeded the materiality level as mentioned by the supervisor. This amount is taken for deduction from the capital of the entity from where the exposure has originated.		NUMBER		22		Yes						No		No						NO		0																

		v_option_type		Option Type		Determines whether the option is a Call option or a Put option.Possible values are Call and Put(case sensitive)		String				Yes						No		No						NO		0																

		n_settlement_days		Settlement Days		The period of time between the settlement date and the transaction date that is allotted to the parties of a transaction to satisfy the transaction's obligations. The buyer must make payment within the settlement period, while the seller must deliver the purchased security within this period. 		NUMBER		5		Yes						No		No						NO		0																

		n_exp_mtm_value		Exposure Market To Market Valu		Mark to Market Value of the Exposure		NUMBER		22		Yes						No		No						NO		0																

		f_nettability_flag		Nettability Flag		To indicate whether exposure is eligible for Netting		String		1		Yes						No		No						NO		0																

		v_netting_agreement_code		Netting Agreement Code		Netting Agreement Code		String				Yes						No		No						NO		0																

		f_gmr_indicator		General Market Risk Indicator		Indicates Whether General Market Risk is required, 'Y' indicates only general market risk,'N' indicates only specific market risk and NULL indicates both general market risk and specific market risk		String		1		Yes						No		No						NO		0																

		f_amortization_ind		Amoritization Indicator		Amoritization Indicator		String		1		Yes						No		No						NO		0																

		f_solvency_ind		Solvency Indicator		Solvency Indicator		String		1		Yes						No		No						NO		0																

		v_cd_settlement_type		Credit Derivative Settlement T		Credit Derivative Settlement Type		String				Yes						No		No						NO		0																

		n_cov_position		Credit Derivative Covered Posi		The value of n in case of Nth to Default Swap		NUMBER		5		Yes						No		No						NO		0																

		n_original_cds_amt		Original Cds Amount		Amount at the Inception of the CDS Contract 		NUMBER		22		Yes						No		No						NO		0																

		v_fra_months_to_start		Fra Months To Start		These are # seperated months for which forward rates for FRA are available.		String				Yes						No		No						NO		0																

		v_fra_quotes		Fra Quotes		These are # seperated forward rates for FRA which are available.		String				Yes						No		No						NO		0																

		n_fra_term_months		Fra Term Months		Tenure of the FRA		NUMBER		5		Yes						No		No						NO		0																

		n_fra_roll_over_duration		Fra Roll Over Duration		These are the number of days after which FRA is going to start		NUMBER		5		Yes						No		No						NO		0																

		n_instr_type_skey		Market Risk Instr Type Skey		This Attribute stores  a unique key representing a particular Instrument Type.		NUMBER		5		Yes						Yes		No		DIM_INSTRUMENT_TYPE		N_INSTR_TYPE_SKEY		DL		1										The value should not be Null						

		v_fixing_dates		Floating Rate Fixing Dates		Stores the fixing dates for floating rate bond. The dates are stored # seperated in YYYY/MM/DD format		String				Yes						No		No						NO		0																

		v_fixing_rates		Fixing Rates		Stores the fixing rates for floating rate bond. The rates are stored # seperated		String				Yes						No		No						NO		0																

		n_shareholding_percent		Shareholding Percentage		This Column stores the shareholding percent of the Legal Entity		NUMBER		8		Yes						No		No						NO		0																

		f_reciprocal_cross_hldg_ind		Reciprocal Cross-Holding Indic		This is the Reciprocal cross-holding Indicator		String		1		Yes						No		No						NO		0																

		n_bank_base_role_skey		Bank Base Role Surrogate Key		Substitue Key Identifier for the Bank Role Identifier(Natural Key)		NUMBER		5		Yes						No		No						NO		0																

		f_10_percent_slippage		Delibrate Arbitrage 10 Percent		Delibrate Arbitrage 10 Percent Slippage		String		1		Yes						No		No						NO		0																

		n_stock_comp_bskt		Equity Stock Composition In Ba		 Composition of the equity stock in the basket		NUMBER		22		Yes						No		No						NO		0																

		n_ctd_conversion_factor		Cheapest To Deliver Bond Conve		Cheapest to Deliver Bond Conversion Factor		NUMBER		9		Yes						No		No						NO		0																

		n_eq_arbitrage_exclude_charge		Equity Arbitrage Exclusion Cha		This is the charge to be excluded from specific and general market risk charge for those equity exposures where the slippage is greater than ten percent under deliberate arbitrage strategy.		NUMBER		22		Yes						No		No						NO		0																

		f_underwriting_pos_flag		Underwriting Position Flag		Indicates whether the position is held for underwriting purposes		String		1		Yes						No		No						NO		0																

		f_margin_apprv_suprv		Margin Approved By Supervisor		Indicates whether the Margin Approach for capital computation is approved by supervisor for Exchange traded futures and options and OTC forwards and options		String		1		Yes						No		No						NO		0																

		n_margin_amt		Margin Amount		This Stores Margin Amount		NUMBER		22		Yes						No		No						NO		0																

		n_margin_apprv_charge		Margin Charge Approved By Supe		Stores the margin amount for the Futures, Options and Forwards when Margin approach is approved by supervisor		NUMBER		22		Yes						No		No						NO		0																

		f_comm_stock_financing		Commodity Stock Financing Flag		Indicates whether the commodity position is kept for the purpose of Stock financing		String		1		Yes						No		No						NO		0																

		n_shortage_liq_charge		Shortage Liquidity Charge		This column stores the charge for liquidity shortage.		NUMBER		22		Yes						No		No						NO		0																

		f_otc_indicator		Otc Indicator Flag		Indicates Whether the exposure is "over the counter" indicator.		String		1		Yes						No		No						NO		0																

		n_cust_crar_percent		Customer Capital To Risk Adequ		The Capital to Risk Adequacy Ratio of the customer in case the customer is a bank		NUMBER		11		Yes						No		No						NO		0																

		n_cust_type_skey		Party Type Surrogate Key		This attribute stores the Surrogate Key for the Party Type		NUMBER		5		Yes						Yes		No		DIM_PARTY_TYPE		N_CUST_TYPE_SKEY		DL		1										The value should not be Null						

		n_issuer_type_skey		Issuer Type Surrogate Key		This attribute stores the Surrogate Key for the Issuer Type		NUMBER		5		Yes						Yes		No		DIM_PARTY_TYPE		N_PARTY_TYPE_SKEY 		DL		1										The value should not be Null						

		n_run_identifier_skey		Run Management Identifier Surrogate Key		Substitue Key Identifier for the Bank Role Identifier(Natural Key)		NUMBER		5		Yes						Yes		No		DIM_RUN_IDENTIFIER		N_RUN_IDENTIFIER_SKEY		NO		0																

		n_run_parameter_setup_skey		Run Parameter Setup Skey		This attribute stores the surrogate key for the Run Parameters Setup		NUMBER		5		Yes						Yes		No		RUN_PARAMETERS		N_RUN_PARAMETER_SETUP_SKEY 		NO		0																

		f_high_risk_perception_ind		High Risk Perception Indicator		This attribute stores the Hight Risk Perception Indicator. If the bank which is the counterparty to a transaction does not have any capital adequacy norms which are prescribed, the RW assignment should happen on the basis of a notional CRAR percent. If the bank is not able to calculate a notional CRAR percent, the RW assignment should be assigned based on the risk perception of the bank.		String		1		Yes						No		No						NO		0																

		f_ctp_ind		Correlation Trading Portfolio		This attribute indicates if the instrument is a part of the Correlation Trading Portfolio		String		1		Yes						No		No						NO		0																

		f_sfa_qualified_ind		Sfa Qualified Indicator		This Indicates whether the exposure is qualified for SFA approach or not		String		1		Yes						No		No						NO		0																

		v_sec_tranche_id		Securitization Tranche Id		Stores the Tranche Identifier for the Trading Book Exposure		String				Yes						No		No						NO		0																

		f_unable_to_compute_src_ind		Unable To Compute Src Ind		This Indicates whether the Bank is unable to compute the Specific Risk Charge for the Trading Book exposure		String		1		Yes						No		No						NO		0																

		n_acct_status_skey		Account Status Surrogate Key		Surrogate key for account status		NUMBER		5		Yes						Yes		No		DIM_ACCT_STATUS		N_ACCT_STATUS_SKEY		NO		0																

		n_ifsb_contract_type_skey		Ifsb Contract Type Skey				NUMBER		5		Yes						No		No						NO		0																

		n_inventory_risk_weight		Inventory Risk Weight		This stores the inventory risk weight		NUMBER		11		Yes						No		No						NO		0																

		n_inventory_risk_charge		Inventory Risk Charge		This stores the inventory risk charge		NUMBER		22		Yes						No		No						NO		0																

		n_residual_value		Residual Value		This attribute stores the Residual Value i.e. the fair market value of the leased asset at the end of the lease term		NUMBER		22		Yes						No		No						NO		0																

		n_hamish_jiddiyyah_value		Hamish Jiddiyyah Value		This attribute stores the value of the Hamish Jiddiyyah		NUMBER		22		Yes						No		No						NO		0																

		n_restricted_psia_funded_pct		Percent Funded By Restricted Psia		This attribute stores the percentage funding of the exposure from restricted PSIA fund		NUMBER		8		Yes						No		No						NO		0																

		n_unrestricted_psia_funded_pct		Percent Funded By Un-Resticted Psia		This attribute stores the percentage funding of the exposure from unrestricted PSIA fund		NUMBER		8		Yes						No		No						NO		0																

		n_per_irr_funded_pct		Percent Funded By Per And Irr Reserves		This attribute stores the percentage funding, if any, of exposure from the PER and IRR reserves of an Unrestricted PSIA fund		NUMBER		8		Yes						No		No						NO		0																

		n_var_port_skey		Var Portfolio Skey		This attribute stores the surrogate key of the variable port		NUMBER		5		Yes						Yes		No		VAR_PORTFOLIO_MASTER		N_VAR_PORT_SKEY		NO		0																

		n_number_of_qualified_ratings		Count Of Ratings		Stores the count of distinct agency ratings of an exposure.		NUMBER		5		Yes						No		No						NO		0																

		n_irc_benchmark_skey		Reference Benchmark Skey		Surrogate Key For Reference Benchmark used to identify instruments receiving treatment under PJUR4 in Brazil IR calculation		NUMBER		5		Yes						No		No						NO		0																

		n_ref_index_skey		Reference Index Skey		Stores unique Surrogate Key for each Market Variable		NUMBER		5		Yes						Yes		No		DIM_MARKET_VARIABLES		N_MKT_VAR_SKEY		NO		0																

		n_ir_lower_time_band_percent		Lower Band Cash Flow Percent		This Stores percentage split  required for post off set amount for interest rate  instruements  to be part of Lower  time Band for Brazil  		NUMBER		15		Yes						No		No						NO		0																

		n_ir_upper_time_band_percent		Upper Band Cash Flow Percent		This Stores percentage split  required for post off set amount for interest rate  instruements  to be part of Upper  time Band for Brazil  		NUMBER		15		Yes						No		No						NO		0																

		n_lower_rw_factor		Lower Band Risk Weight Factor		This stores RW percentage with respect to lower time band during splitting up of an exposure which is not falling in any  predefined time vertex for the purpose of IR capital calculation in Brazil		NUMBER		15		Yes						No		No						NO		0																

		n_upper_rw_factor		Upper Band Risk Weight Factor		This stores RW percentage with respect to upper time band during splitting up of an exposure which is not falling in any  predefined time vertex for the purpose of IR capital calculation in Brazil		NUMBER		15		Yes						No		No						NO		0																

		v_ir_component_type_code		Ir Component Type Indicator		This column identifies the Interest Rate component for Brazil Market Risk		String		10		Yes						No		No						NO		0																

		n_carry_value		Carry  Value		This stores the carrying value of the exposure 		NUMBER		22		Yes						No		No						NO		0																

		f_funded_flag		Funded Flag		This column specifies whether the instrument is funded or non funded 		String		1		Yes						No		No						NO		0																

		n_profit_loss		Profit Or Loss Amount		This Column Stores Profit/(Loss) due to relative or absolute widening in spreads.		NUMBER		22		Yes						No		No						DL		1										The value should not be Null						

		n_book_value		Book Value		This Column Stores the current outstanding (book) balance		NUMBER		22		Yes						No		No						NO		0																

		n_fair_value		Fair Value		This Column Stores Fair Value of the instrument.		NUMBER		22		Yes						No		No						DL		2		Value should be  0 or anything above zero								The value should not be Null if the fair value is calculated for the instrument						

		n_market_value		Market Value		This Column Stores Market Value of the instrument.		NUMBER		22		Yes						No		No						DL		2		Value should be  0 or anything above zero								The value should not be Null (Where dim_instrument_type.V_DERIVATIVE_TYPE_CODE in ('OPT", 'FUT'))						

		n_jump_to_default_amt		Jump To Default Amount		This Column Stores Jump to Default exposure amount.		NUMBER		22		Yes						No		No						NO		1										This can not be null (Where dim_instrument_type.V_STD_INSTR_CLASS_CODE in ('CDS"))						

		n_cs01_amt		Cs 01 Amount		This Column Stores the sensitivitiy of your portfolio to a 1bp adjustment to current credit spreads.		NUMBER		22		Yes						No		No						DL		1										This can not be null (v_risk_factor_type_code = IR) and the instrument is not Risk Free.						

		n_dv01_amt		Dv 01 Amount		This Column Stores the DV01, measured as dollar change in price for a $100 nominal bond for a one percentage point change in yield.		NUMBER		22		Yes						No		No						DL		1										This can not be null (v_risk_factor_type_code = IR)						

		n_munis_libor_ratio		Munis Libor Ratio		This Column Stores Dollar change per 1% absolute increase in Municipal SIFMA / Libor Ratio. This is one of the two primary types of cash flow risk factors in which Munis or Municipal Bonds dabble.		NUMBER		8		Yes						No		No						NO		0																

		n_prepayment_amt		Prepayment Amount		This Column Stores Dollar change per 1% rise in prepayments.		NUMBER		22		Yes						No		No						NO		0																

		n_credit_rating_cd		Credit Rating Code		This Column Stores Credit Rating code.		NUMBER		5		Yes						No		No						NO		0																

		v_instrument_position		Instrument Position		This Attribute stores  the Instrument Position. Possible values are Long and Short (case sensitive).		String				Yes						No		No						NO		0																

		f_arbitrage_flag		Arbitrage Flag		This flag stores whether the Instrument is Arbitrage or not.		String		1		Yes						No		No						NO		0																

		v_arbitrage_type		Arbitrage Type		This Attribute stores the arbitrage type.  Possible values can be Merger arbitrage, Municipal bond arbitrage, Regulatory arbitrage etc.		String				Yes						No		No						NO		0																

		n_lognormal_vega_value		Lognormal Vega Values		This column is used to store the lognormal Vega values. 		NUMBER		22		Yes						No		No						DL		2		Value should be  0 or anything above zero								The value should not be Null if Lognormal Vega is calculated for the instrument.						

		n_recovery_rate		Recovery Rate		The Expected rate of recovery of a distressed loan		NUMBER		10		Yes						No		No						NO		0																

		n_dr_maturity_band_cd		Directional Risk Maturity Band Code		This column stores the maturity band code for direction risk		NUMBER		5		Yes						Yes		No		DIM_MATURITY_BAND		N_MATURITY_BAND_CODE		NO		0																

		n_br_maturity_band_cd		Basis Risk Maturity Band Code		This column stores the maturity band code for basis risk		NUMBER		5		Yes						Yes		No		DIM_MATURITY_BAND		N_MATURITY_BAND_CODE		NO		0																

		v_basis_risk_desc		Basis Risk Description		This column stores the basis risk description( eg: 3m Basis,1m LIBOR Basis  etc).		String				Yes						No		No						NO		0																

		n_basis_risk_value		Basis Risk Value		This column stores the dollar value (DV) impact on basis risk.		NUMBER		22		Yes						No		No						DL		3		Value should be  0 or anything above zero				Basis risk values should be less than exposure amount /market value. 				The value should not be Null (v_risk_factor_type_code = IR)						

		n_directional_risk_value		Directional Risk Value		This column stores the dollar value (DV) impact on directional risk.		NUMBER		22		Yes						No		No						NO		0																

		n_vintage_skey		Vintage  Surrogate Key		This column Stores Vintage Surrogate key		NUMBER		5		Yes						Yes		No		DIM_VINTAGE		N_VINTAGE_SKEY		NO		0																

		f_regulatory_party_indicator		Regulatory Party Indicator		This attribute identifies whether a party is an regulatory entity or non-regualtory entity		String		1		Yes						No		No						NO		0																

		f_treasury_stock_indicator		Treasury Stock Indicator		This attribute identifies whether an exposure is treasury stock or not		String		1		Yes						No		No						NO		0																

		n_cap_comp_group_skey		Capital Comptn Grp Surrogate Key		This stores a unique key representing a particular Capital Computation Group.		NUMBER		5		Yes						Yes		No		DIM_CAPITAL_COMP_GROUP		N_CAP_COMP_GROUP_SKEY 		NO		0																

		n_curr_mkt_price_ncy		Current Market Price In Ncy		This attribute is the current market price in natural currency		NUMBER		22		Yes						No		No						NO		0																

		n_exposure_amt_ncy		Exposure Amount In Ncy		This attribute is the exposure amount in natural currency		NUMBER		22		Yes						No		No						NO		1										This can not be null (1=1)						

		n_exp_ded_amt_ncy		Exposure Deduction Amount In Ncy		This attribute is the exposure deduction amount in natural currency		NUMBER		22		Yes						No		No						NO		0																

		n_exp_mtm_value_ncy		Exposure Mtm Value In Ncy		This attribute is the exposure market to market value in natural currency		NUMBER		22		Yes						No		No						NO		0																

		n_hamish_jiddiyyah_value_ncy		Hamish Jiddiyah Value In Ncy		This attribute is the hamish jiddiyah value in natural currency		NUMBER		22		Yes						No		No						NO		0																

		n_margin_amt_ncy		Margin Amount In Ncy		This attribute is the margin amount in natural currency		NUMBER		22		Yes						No		No						NO		0																

		n_notional_amt_ncy		Notional Amount In Ncy		This attribute is the notional amount in natural currency		NUMBER		22		Yes						No		No						DL		1										This can not be null (v_derivative_type_code <> 'SPOT') for Derivatives where no principal is exchanged						

		n_option_premium_value_ncy		Option Premium Value In Ncy		This attribute is the option premium value in natural currency		NUMBER		22		Yes						No		No						NO		0																

		n_original_cds_amt_ncy		Original Cds Amount In Ncy		This attribute is the original CDS amount in natural currency		NUMBER		22		Yes						No		No						NO		0																

		n_par_value_ncy		Par Value In Ncy		This attribute is the par value in natural currency		NUMBER		22		Yes						No		No						NO		0																

		n_strike_price_ncy		Strike Price In Ncy		This attribute is the strike price in natural currency		NUMBER		22		Yes						No		No						NO		0																

		n_exchange_rate		Exchange Rate		This attribute is the exchange rate		NUMBER		11		Yes						No		No						NO		0																

		n_reg_cap_partcp_value_ncy		Participation Value Of Regulator In Ncy		This attribute is the participation value of regulation in natural currency		NUMBER		22		Yes						No		No						NO		0																

		n_underlying_forward_price_ncy		Underlying Forward Price In Ncy		This attribute is the underlying forward price in natural currency		NUMBER		22		Yes						No		No						NO		0																

		n_issue_skey		Issue Surrogate Key		This column stores the issue surrogate key		NUMBER		10		Yes						No		No						NO		0																

		n_entity_skey		Entity Surrogate Key		This stores the surrogate key for the customer. This will be referred as n_entity where entity is referred.		NUMBER		10		Yes						No		No						NO		1										This can not be null (1=1)						

		n_location_skey		Location Surrogate Key		This column stores the surrogate key of this location.		NUMBER		10		Yes						Yes		No		DIM_LOCATION		N_LOCATION_SKEY		NO		0																

		f_significant_investment_ind		Significant Investment Indicator		This attribute stores whether the Investment is significat or insignificant to the reporting bank.		String		1		Yes						No		No						NO		0																

		f_supervisory_ded_exclusion		Supervisory Exclusion For Deduction		This column contains whether Federal Supervisor approved for risk weighting the investments in this party instead of deduction as per the significant/ insignificant treatment and the investment is done for providing financial support to this financial institution in distress.		String		1		Yes						No		No						NO		0																

		n_bond_equivalent_market_value		Bond Equivalent Market Value		This column stores the bond equivalent market value of the exposure. 		NUMBER		22		Yes						No		No						DL		2		Value should be  0 or anything above zero								The value should not be Null (Where dim_instrument_type.V_STD_INSTR_CLASS_CODE in ('CDS"))						

		n_underlying_issuer_type_skey		Underlying Issuer Type Surrogate Key		This attribute stores the Surrogate Key for the Underlying Issuer Type		NUMBER		5		Yes						No		No						NO		0																

		n_economic_zone_skey		Economic Zone Surrogate Key		"This column stores the exposure economic zone. Exposure can be classified as Africa -Sub Sahara, Asia -Ex Japan to convey what is exposure geography it is sensitive to. 
For example, INFOSYS shares brought from NASDAQ may have INDIA / ASIA as exposure economic zone. "		NUMBER		3		Yes						Yes		No		DIM_ECONOMIC_ZONE		N_ECONOMIC_ZONE_SKEY 		DL		1										The value should not be Null						

		n_exposure_country_skey		Exposure Country Surrogate Key		"This column stores the exposure country to convey what is exposure geography it is sensitive to. 
For example, INFOSYS shares brought from NASDAQ may have INDIA as exposure country. "		NUMBER		5		Yes						Yes		No		DIM_COUNTRY		N_COUNTRY_SKEY 		DL		1										The value should not be Null						

		n_risk_factor_skey		Risk Factor Surrogate Key		This column stores the unique reference to risk factor type used for that execution / stress purpose. Values expected are surrogate key pointing to Interest Rate, FX, Commodity etc.		NUMBER		10		Yes						Yes		No		DIM_RISK_FACTOR		N_RISK_FACTOR_SKEY		NO		0																

		n_energy_conversion_skey		Energy Conversion Surrogate Key		This column stores the unique reference to the energy conversion referred in underlying transaction.		NUMBER		5		Yes						Yes		No		DIM_ENERGY_CONVERSION		N_ENERGY_CONVERSION_SKEY		NO		0																

		n_index_type_skey		Index Type Surrogate Key		This column stores the unique reference to the index type. 		NUMBER		5		Yes						Yes		No		DIM_INDEX_TYPE		N_INDEX_TYPE_SKEY		DL		1										The value should not be Null						

		n_reg_instr_class_skey		Regulatory Instrument Classification Surrogate Key		This column stores a key representing a particular Regulatory Instrument Classification.		NUMBER		10		Yes						Yes		No		DIM_REG_INSTR_CLASSIFICATION		N_REG_INSTR_CLASS_SKEY		DL		1										The value should not be Null						

		n_first_loss_protection_amount		First Loss Protection Amount		This column stores the first loss protection amount bought for this contract.		NUMBER		22		Yes						No		No						NO		1										This can not be null ()						

		n_int_instr_rating_skey		Internal Instrument Rating Surrogate Key		This column stores the instrument current rating. 		NUMBER		5		Yes						No		No						NO		0																

		n_jump_to_default_eqv_mkt_val		Jump To Default Equivalent Market Value		This column stores the jump to default equivalent market value of the exposure. Credit derivatives need this amount which tell the for a given exposure / party the probabilistic present value of various future scenarios which will lead to default from current situation. 		NUMBER		22		Yes						No		No						NO		1										This can not be null (Where dim_instrument_type.V_STD_INSTR_CLASS_CODE in ('CDS"))						

		n_pay_interest_rate_basis_cd		Pay Interest Rate Basis Code		This column stores the unique code of the interest rate curve linked to interest payment. Only Swap family will use this column. In case of Swap family products, this will show payment leg interest rate code in case if payment leg is floating. 		NUMBER		5		Yes						Yes		No		DIM_IRC		N_INTEREST_RATE_CD		NO		0																

		n_mat_directional_risk_value		Directional Risk Value For Maturity		This column stores the dollar value (DV) impact on directional risk as of maturity event. Swap and All other types of products will populate value into this.		NUMBER		22		Yes						No		No						DL		2		Value should be  0 or anything above zero								The value should not be Null (v_risk_factor_type_code = IR)						

		n_pay_directional_risk_value		Directional Risk Value For Pay Leg		This column stores the dollar value (DV) impact on directional risk of expected payment. Only Swap family products will populate value into this. 		NUMBER		22		Yes						No		No						NO		1										This can not be null (v_risk_factor_type_code = IR)						

		n_rcv_directional_risk_value		Directional Risk Value For Receive Leg		This column stores the dollar value (DV) impact on directional risk of expected payment. Non Swap family and receive leg of swap (meaning all instruments) will populate value into this. 		NUMBER		22		Yes						No		No						NO		1										This can not be null (v_risk_factor_type_code = IR)						

		n_hedge_skey		Hedge Key		This Attribute stores the surrogate key for the Hedge		NUMBER		10		Yes						Yes		No		DIM_HEDGE		N_HEDGE_SKEY    		NO		0																

		n_drctnal_risk_reg_class_skey		Directional Risk Regulatory Classification Surrogate Key		This column stores the unique identifer for regulatory direction risk classification		NUMBER		5		Yes						Yes		No		DIM_DIRECTIONAL_RISK_REG_CLASS		N_DRCTNAL_RISK_REG_CLASS_SKEY		DL		1										The value should not be Null (v_risk_factor_type_code = IR)						

		n_instr_industry_skey		Instrument Industry Code Surrogate Key		This column stores the industry code surrogate key.		NUMBER		5		Yes						Yes		No		DIM_INDUSTRY		N_D_CUST_INDUSTRY_SKEY		NO		0																







Fct_Market_Risk_Summary

		Table Name		Fct_Market_Risk_Summary		Back



		Table Description		This holds the Market Risk details at a consolidated level for different time periods. The information that it 







		Column Name		Description		Comments		Data Type		Length		Nullable?		Default Value		Static LOV?		Dynamic LOV?		Is PK?		Reference Table		Reference Column		UDP		No of DQ Checks		Range Check		Data length Check		Column reference check		LOV Check		Null value check		Blank Value		Referential integrity Check		Custom Check

		n_gaap_skey		Gaap Surrogate Key		Surrogate key corresponding to a unique GAAP code.		NUMBER		5		No						Yes		Yes		DIM_GAAP		N_GAAP_SKEY		No		0																

		n_rep_line_skey		Report Line Surrogate Key		This contains a unique key to a particular item in the market risk reporting line.		NUMBER		5		No						Yes		Yes		DIM_MARKET_RISK_REP_LINE		N_REP_LINE_SKEY		No		0																

		n_run_skey		Run Surrogate Key		This Attribute stores  a unique key representing a particular Run.		NUMBER		10		No						Yes		Yes		DIM_RUN		N_RUN_SKEY		No		0																

		n_mis_date_skey		Mis Date Key		This attribute stores the date surrogate key corresponding to MIS date.		NUMBER		10		No						Yes		Yes		DIM_DATES		N_DATE_SKEY		No		0																

		n_capital_charge		Capital Charge		This stores the total capital required to cover market risk.		NUMBER		22		Yes						No		No						No		2		Value should be  0 or anything above zero								The value should not be Null						

		n_rwa_amt		Risk Weighted Assets Amount		This stores the risk weighted asset amount for both specific and general risk of trading book exposures.		NUMBER		22		Yes						No		No						No		1										The value should not be Null						

		n_specific_risk_charge		Specific Risk Charge		Specific risk refers to an adverse movement in the price of an individual security owing to factors related to the individual issuer. This stores the capital applicable to cover the specific risk. This is derived as multiplication of post offset exposure amount and specific risk weight.		NUMBER		22		Yes						No		No						No		1										The value should not be Null						

		n_general_risk_charge		General Risk Charge		General risk refers to the loss arising from changes in market interest rates. This stores the capital charge applicable to cover general risk. This is derived as multiplication of post offset exposure amount and general risk weight.		NUMBER		22		Yes						No		No						No		1										The value should not be Null						

		n_basel_method_skey		Basel Methodology Key		Basel methodology key		NUMBER		5		Yes						Yes		No		DIM_BASEL_METHODOLOGY		N_BASEL_METHOD_SKEY  		No		1										The value should not be Null						

		n_country_skey		Country Surrogate Key		Surrogate key for country code		NUMBER		5		Yes						Yes		No		DIM_COUNTRY		N_COUNTRY_SKEY		No		1										The value should not be Null						

		n_leg_rep_skey		Legal Reporting Skey		Entity Surrogate Key		NUMBER		10		Yes						Yes		No		DIM_ORG_STRUCTURE		N_ENTITY_SKEY 		No		1										The value should not be Null						

		n_altr_tot_cap_charge		Alternative Total Capital Char		This strores the alternative total capital charge applicable to "Available For Sale"  Category Interest Rate Exposures.		NUMBER		22		Yes						No		No						No		1										The value should not be Null						

		n_shortage_liquidity_risk		Shortage Liquidity Risk		Shortage Liquidity Risk for commodities in case of COREP Reporting		NUMBER		22		Yes						No		No						No		1										The value should not be Null						

		n_gamma_capital_charge		Gamma Capital Charge		This attribute stores the Gamma Capital Charge in case the Financial Institution is following Delta Plus Approach for Options		NUMBER		22		Yes						No		No						No		1										The value should not be Null						

		n_vega_capital_charge		Vega Capital Charge		This attribute stores the Vega Capital Charge in case the Financial Institution is following Delta Plus Approach for Options		NUMBER		22		Yes						No		No						No		1										The value should not be Null						

		n_net_exp1_amt		Forex Exposure1 Amount		This Stores Forex Capital Charge for Exposure1 Component as per Brazil Market Risk regulation		NUMBER		22		Yes						No		No						No		1										The value should not be Null						

		n_net_exp2_amt		Forex Exposure2 Amount		This Stores Forex Capital Charge for Exposure2 Component as per Brazil Market Risk regulation		NUMBER		22		Yes						No		No						No		1										The value should not be Null						

		n_net_exp3_amt		Forex Exposure3 Amount		This Stores Forex Capital Charge for Exposure3 Component as per Brazil Market Risk regulation		NUMBER		22		Yes						No		No						No		1										The value should not be Null						

























































































































































































































































































































Fct_Mgmt_Reporting

		Table Name		Fct_Mgmt_Reporting		Back



		Table Description		This table stores management reporting data related to organization and product profitability/income 







		Column Name		Description		Comments		Data Type		Length		Nullable?		Default Value		Static LOV?		Dynamic LOV?		Is PK?		Reference Table		Reference Column		UDP		No of DQ Checks		Range Check		Data length Check		Column reference check		LOV Check		Null value check		Blank Value		Referential integrity Check		Custom Check

		n_date_skey		Date Key		As of date surrogate key		NUMBER		10		No						Yes		Yes		DIM_DATES		N_DATE_SKEY		DL		0																

		v_iso_currency_cd		Iso Currency Code		ISO currency code.		String		3		No						Yes		Yes		DIM_CURRENCY		V_ISO_CURRENCY_CD  		NO		0																

		n_rep_line_cd		Reporting Line Code		This column stores the code of measure for which the computation is performed.		NUMBER		22		No						Yes		Yes		DIM_REP_LINE		N_REP_LINE_CD 		DL		0																

		n_lob_skey		Line Of Business Key		This stores a unique key representing a particular Line of Bussiness.		NUMBER		10		No						Yes		Yes		DIM_LOB		N_LOB_SKEY		NO		0																

		n_entity_skey		Legal Entity Surrogate Key		Entity Surrogate Key		NUMBER		10		No						Yes		Yes		N_LOB_SKEY		N_ENTITY_SKEY		NO		0																

		n_prod_skey		Product Key		This column stores the surrogate key for the product code		NUMBER		14		No						Yes		Yes		DIM_PRODUCT		N_PROD_SKEY		NO		0																

		n_scenario_cd		Scenario Code		Unique numeric consolidation code		NUMBER		5		No						Yes		Yes		DIM_CONSOLIDATION		N_SCENARIO_CD		DL		0																

		n_org_unit_skey		Organization Unit Identifier Surrogate Key		Unique Surrogate key generated for each organization unit identifier		NUMBER		14		No						Yes		Yes		DIM_ORG_UNIT		N_ORG_UNIT_SKEY 		NO		0																

		n_run_skey		Run Surrogate Key		This Attribute stores  a unique key representing a particular Run.		NUMBER		10		No						Yes		Yes		DIM_RUN		N_RUN_SKEY		DL		0																

		n_eop_bal		Eop Balance		This stores End of period balance		NUMBER		22		Yes						No		No						DL		2		Value should be  0 or anything above zero								The value should not be Null						

		n_eop_bal_rcy		Eop Balance In Reporting Currency		This stores  End of period balance in Reporting Currency		NUMBER		22		Yes						No		No						DL		2		Value should be  0 or anything above zero								The value should not be Null
For those measures which are reported as of date like acocunt balance						

		n_avg_bal		Average Balance		This stores  Average Balance		NUMBER		22		Yes						No		No						NO		1		Value should be  0 or anything above zero														

		n_avg_bal_rcy		Average Balance In Reporting Currency		This stores Average Balance in Reporting Currency		NUMBER		22		Yes						No		No						NO		2		Value should be  0 or anything above zero								The value should not be Null						

		n_movement		Income/Expense Amount		Income or expense value		NUMBER		22		Yes						No		No						NO		2		Value should be  0 or anything above zero								The value should not be Null						

		n_movement_rcy		Income/Expense Amount In Rcy		Income or expense value in Reporting Currency		NUMBER		22		Yes						No		No						DL		2		Value should be  0 or anything above zero								The value should not be Null for those measures which are period specific like income. 						

		n_eop_bal_lcy		Eop Balance In Lcy		End of period balance in Local Currency		NUMBER		22		Yes						No		No						NO		2		Value should be  0 or anything above zero								The value should not be Null						

		n_avg_bal_lcy		Average Balance In Lcy		Average Balance in Local Currency		NUMBER		22		Yes						No		No						NO		2		Value should be  0 or anything above zero								The value should not be Null						

		n_movement_lcy		Income/Expense Amount In Lcy		Income or expense value in Local Currency		NUMBER		22		Yes						No		No						NO		2		Value should be  0 or anything above zero								The value should not be Null						

		n_reg_cap_adj_eop_bal		Regulatory Capital Adjusted Eop Balance		End of Period Balance after adjustment for regulatory capital		NUMBER		22		Yes						No		No						NO		1		Value should be  0 or anything above zero														

		n_reg_cap_adj_eop_bal_lcy		Regulatory Capital Adjusted Eop Balance In Lcy		End of Period Balance in local currency after adjustment for regulatory capital		NUMBER		22		Yes						No		No						NO		1		Value should be  0 or anything above zero														

		n_reg_cap_adj_eop_bal_rcy		Regulatory Captial Adjusted Eop Balance In Rcy		End of Period Balance in reporting currency after adjustment for regulatory capital		NUMBER		22		Yes						No		No						NO		1		Value should be  0 or anything above zero														

		n_eco_cap_adj_eop_bal		Economic Capital Adjusted Eop Balance		End of Period Balance after adjustment for eonomic capital		NUMBER		22		Yes						No		No						NO		1		Value should be  0 or anything above zero														

		n_eco_cap_adj_eop_bal_lcy		Economic Capital Adjusted Eop Balance In Lcy		End of Period Balance in LCY after adjustment for ecomomic capital		NUMBER		22		Yes						No		No						NO		1		Value should be  0 or anything above zero														

		n_eco_cap_adj_eop_bal_rcy		Economic Capital Adjusted Eop Balance In Rcy		End of Period Balance in RCY after adjustment for regulatory capital		NUMBER		22		Yes						No		No						NO		1		Value should be  0 or anything above zero														

		n_reg_cap_adj_avg_bal		Regulatory Capital Adjusted Average Balance		Average Balance after adjustment for regulatory capital		NUMBER		22		Yes						No		No						NO		1		Value should be  0 or anything above zero														

		n_reg_cap_adj_avg_bal_lcy		Regulatory Capital Adjusted Average Balance In Lcy		Average Balance in lcy after adjustment for regulatory capital		NUMBER		22		Yes						No		No						NO		1		Value should be  0 or anything above zero														

		n_reg_cap_adj_avg_bal_rcy		Regulatory Capital Adjusted Average Balance In Rcy		Average Balance in RCY after adjustment for regulatory capital		NUMBER		22		Yes						No		No						NO		1		Value should be  0 or anything above zero														

		n_eco_cap_adj_avg_bal		Economic Capital Adjusted Average Balance		Average Balance after adjustment for economic capital		NUMBER		22		Yes						No		No						NO		1		Value should be  0 or anything above zero														

		n_eco_cap_adj_avg_bal_lcy		Economic Capital Adjusted Average Balance In Lcy		Average Balance in lcy after adjustment for economic capital		NUMBER		22		Yes						No		No						NO		1		Value should be  0 or anything above zero														

		n_eco_cap_adj_avg_bal_rcy		Economic Capital Adjusted Average Balance In Rcy		Average Balance in rcy after adjustment for economic capital		NUMBER		22		Yes						No		No						NO		1		Value should be  0 or anything above zero														

		n_reg_cap_adj_movement		Regulatory Capital Adjusted Income/Expense		Income or expense after adjustment for regulatory capital		NUMBER		22		Yes						No		No						NO		1		Value should be  0 or anything above zero														

		n_reg_cap_adj_movement_lcy		Regulatory Capital Adjusted  Income/Expense In Lcy		Income or expense in lcy after adjustment for regulatory capital		NUMBER		22		Yes						No		No						NO		1		Value should be  0 or anything above zero														

		n_reg_cap_adj_movement_rcy		Regulatory Capital Adjusted  Income/Expense In Rcy		Income or expense in rcy after adjustment for regulatory capital		NUMBER		22		Yes						No		No						NO		1		Value should be  0 or anything above zero														

		n_eco_cap_adj_movement		Economic Capital Adjusted  Income/Expense		Income or expense after adjustment for economic capital		NUMBER		22		Yes						No		No						NO		1		Value should be  0 or anything above zero														

		n_eco_cap_adj_movement_lcy		Economic Capital Adjusted Movement In Lcy		Income or expense in lcy after adjustment for economic capital		NUMBER		22		Yes						No		No						NO		1		Value should be  0 or anything above zero														

		n_eco_cap_adj_movement_rcy		Economic Capital Adjusted Movement In Rcy		Income or expense in rcy after adjustment for economic capital		NUMBER		22		Yes						No		No						NO		1		Value should be  0 or anything above zero														





















































































































































































































































































Fct_Mitigants

		Table Name		Fct_Mitigants		Back



		Table Description		All Mitigants and their details are consilidated in this entity.







		Column Name		Description		Comments		Data Type		Length		Nullable?		Default Value		Static LOV?		Dynamic LOV?		Is PK?		Reference Table		Reference Column		UDP		No of DQ Checks		Range Check		Data length Check		Column reference check		LOV Check		Null value check		Blank Value		Referential integrity Check		Custom Check

		n_mitigant_skey		Mitigant Surrogate Key		Stores a unique key to represent a particular mitigant.		NUMBER		10		No						Yes		Yes		DIM_MITIGANT		N_MITIGANT_SKEY		DL		0																

		n_run_skey		Run Surrogate Key		This Attribute stores  a unique key representing a particular Run.		NUMBER		10		No						Yes		Yes		DIM_RUN		N_RUN_SKEY		NO		0																

		n_mis_date_skey		Mis Date Key		This attribute stores as of date surrogate key		NUMBER		10		No						Yes		Yes		DIM_DATES		N_DATE_SKEY		NO		0																

		n_orig_valuation_date_skey		Original Valuation Date Surrogate Key		As of date surrogate key		NUMBER		10		Yes						Yes		No		DIM_DATES		N_DATE_SKEY		NO		0																

		n_last_valuation_date_skey		Last Property Valuation Date Surrogate Key		As of date surrogate key		NUMBER		10		Yes						Yes		No		DIM_DATES		N_DATE_SKEY		DL		0																

		n_cust_skey		Customer Surrogate Key		This column stores the surrogate key for the customer. This will be referred as n_entity where entity is referred.		NUMBER		10		Yes						Yes		No		DIM_CUSTOMER		N_CUST_SKEY		DL		1										The value should not be Null						

		n_mitigant_type_skey		Mitigant Type Surrogate Key		Stores a unique synthetic Key as a substitue for Mitigant Type Natural Key		NUMBER		5		Yes						Yes		No		DIM_MITIGANT_TYPE		N_MITIGANT_TYPE_SKEY		DL		1										The value should not be Null						

		n_issuer_skey		Party Surrogate Key		This stores the surrogate key for the Party. This will be referred as n_entity where entity is referred.		NUMBER		10		Yes						Yes		No		DIM_PARTY		N_PARTY_SKEY		NO		0																

		n_ref_entity_skey		Party Surrogate Key		This attribute stores the surrogate key for the reference entity of the CDS		NUMBER		10		Yes						Yes		No		DIM_PARTY		N_PARTY_SKEY		NO		0																

		n_security_issuer_skey		Security Issuer Surrogate Key		This stores the surrogate key for the Party. This will be referred as n_entity where entity is referred.		NUMBER		10		Yes						Yes		No		DIM_PARTY		N_PARTY_SKEY		NO		0																

		n_counterparty_skey		Counterparty Surrogate Key		This stores the surrogate key for the Party. This will be referred as n_entity where entity is referred.		NUMBER		10		Yes						Yes		No		DIM_PARTY		N_PARTY_SKEY		NO		0																

		n_central_counterparty_skey		Central Counterparty Surrogate Key		This attribute stores the surrogate key for the central counterparty through which transaction is cleared		NUMBER		10		Yes						Yes		No		DIM_PARTY		N_PARTY_SKEY		NO		0																

		n_mitigant_value		Value Of The Mitigant Lcy		Value of the Credit Derivative		NUMBER		22		Yes						No		No						DL		2		Value should be  0 or anything above zero								The value should not be Null						

		d_value_date		Value Date		Value Date		DATE				Yes						No		No						DL		1						d_value_date  should be greater than or equal to d_mitigant_start_date										

		n_residual_maturity		Residual Maturity In Years		Residual Maturity in Years		NUMBER		11		Yes						No		No						NO		0																

		f_eligibility_flag		Eligibility Flag		Stores whether the Mitigant is eligible as per Basel II guidelines		String		1		Yes						No		No						NO		1								Values permissible are "Y" and "N"								

		n_volatility_haircut		Volatility Haircut		Stores the Volatility Haircut of the Mitigant		NUMBER		8		Yes						No		No						NO		1		Value should be  0 or anything above zero														

		n_risk_weight		Risk Weight - Unexpected Loss		Stores the Risk Weight of the mitigant for unexpected loss		NUMBER		8		Yes						No		No						NO		2		Value should be  0 or anything above zero								The value should not be Null						

		n_risk_weight_el		Risk Weight - Expected Loss		Stores the Risk Weight of the mitigant for expected loss		NUMBER		8		Yes						No		No						NO		1		Value should be  0 or anything above zero														

		n_original_maturity		Original Maturity		Stores the Orignal maturity of the Mitigant		NUMBER		11		Yes						No		No						NO		1										The value should not be Null						

		n_pd_percent		Probability Of Default		Stores PD value of the Mitigant Issuer		NUMBER		15		Yes						No		No						NO		2		Value should be between  0 and 1								The value should not be Null						

		n_lgd_percent		Loss Given Default		Stores the LGD value of the sub-exposure covered by the Mitigant		NUMBER		15		Yes						No		No						NO		2		Value should be between  0 and 1								The value should not be Null						

		v_ccy_code		Currency Code		Currency code.

DL/DT		String		3		Yes						No		No						NO		0																

		f_unrated_deb_sec_elg_flag		Unrated Debt Security Eligibility Flag		Stores whether Debt Security is eligible or not		String		1		Yes						No		No						NO		1								Values permissible are "Y" and "N"								

		d_maturity_date		Mitigant Maturity Date		Maturity Date of the Mitigant		DATE				Yes						No		No						NO		1						d_maturity_date should be greater than d_mitigant_start_date										

		n_value_of_mitigant_rcy		Value Of Mitigant Rcy		Value of mitigant expressed in reporting currency		NUMBER		22		Yes						No		No						NO		2		Value should be  0 or anything above zero								The value should not be Null						

		n_post_vol_hc_coll_value		Post Volatility Haircut - Collateral Value		Post volatility haircut collateral value		NUMBER		22		Yes						No		No						NO		1		Value should be  0 or anything above zero														

		n_remargin_frequency		Re-Margining Frequency		Remargin frequency		NUMBER		5		Yes						No		No						NO		0																

		n_reval_frequency		Re-Valuation Frequency		Revaluation frequency		NUMBER		5		Yes						No		No						NO		0																

		n_mitigant_over_coll_level		Mitigant Over-Collateralization Requirement		Mitigant over collateralization requirement		NUMBER		8		Yes						No		No						NO		1		Value should be  0 or anything above zero														

		n_mitigant_min_coll_level		Mitigant Minimum Collateralisation Level		This holds the minimum value for the ratio of mitigant value to exposure value. When the actual value is below this, the mitigant is not considered for mitigation.		NUMBER		8		Yes						No		No						NO		1		Value should be  0 or anything above zero														

		f_senior_coll_flag		Senior Collateral Flag		Indicates whether the collateral is a senior collateral or not. This helps in determining eligibility of a collateral to act as a mitigant for exposure.		String		1		Yes						No		No						NO		1								Values permissible are "Y" and "N"								

		n_min_holding_period		Minimum Holding Period		Stores the Minimum Holding period in days for an exposure which is used to calculate the volatility haircut.		NUMBER		5		Yes						No		No						NO		0																

		n_hldg_period_for_haircut		Holding Period To Derive Haircut		This is the holding period used in the Basel regulatory tables to arrive at the base volatility haircut of an exposure.		NUMBER		8		Yes						No		No						NO		1		Value should be between  0 and 1														

		f_agreement_flag		Agreement Flag		Indicates whether the mitigant value can be used for exposures proportion to outstanding amount		String		1		Yes						No		No						NO		1								Values permissible are "Y" and "N"								

		f_dil_risk_mitigant_flag		Dilution Risk Mitigant Indicator		To indicate whether the mitigant is for dilution risk or not.		String		1		Yes						No		No						NO		1								Values permissible are "Y" and "N"								

		n_defaulted_position		Exposure Defaulted Position		Stores the defaulted position of the exposure. For example, 1st to default Credit Detivative, 2nd to default credit derivative.		NUMBER		5		Yes						No		No						NO		0																

		n_basel1_issuer_type_skey		Basel I Issuer Type Key		"Surrogate key thet refers to a issuer type defined in Basel I

"		NUMBER		5		Yes						Yes		No		DIM_BASEL1_ISSUER_TYPE		N_BASEL1_ISSUER_TYPE_SKEY 		NO		0																

		n_basel_issuer_rating		Basel Issuer Credit Rating		Stores the Credit Rating of the Issuer as per Basel II Rating Type		NUMBER		5		Yes						Yes		No		DIM_BASEL_CREDIT_RATING		N_BASEL_RATING		NO		1										The value should not be Null						

		n_basel_rating		Basel Credit Rating		Stores the Credit Rating as per Basel II Rating Type		NUMBER		5		Yes						Yes		No		DIM_BASEL_CREDIT_RATING		N_BASEL_RATING		NO		0																

		n_basel_issuer_type_skey		Standard Party Type Surrogate Key		This column stores the surrogate key of the standard party type		NUMBER		5		Yes						Yes		No		DIM_STANDARD_PARTY_TYPE		N_STANDARD_PARTY_TYPE_SKEY 		NO		0																

		n_country_skey		Country Surrogate Key		Surrogate key for country code		NUMBER		5		Yes						Yes		No		DIM_COUNTRY		N_COUNTRY_SKEY		NO		0																

		n_custody_country_skey		Country Of Custody Surrogate Key		Surrogate key for country code		NUMBER		5		Yes						Yes		No		DIM_COUNTRY		N_COUNTRY_SKEY		NO		0																

		n_gaap_skey		Gaap Surrogate Key		Surrogate key corresponding to a unique GAAP code.		NUMBER		5		Yes						Yes		No		DIM_GAAP		N_GAAP_SKEY		NO		0																

		n_pd_band_code		Pd Band Code		This stores the integer code to represent the lower and upper bound PD buckets.		NUMBER		5		Yes						No		No						NO		1										The value should not be Null						

		n_uc_pd_percent		Unconditional Probability Of Default		Stores the unconditional probability of default of the Mitigant		NUMBER		15		Yes						No		No						NO		2		Value should be between  0 and 1								The value should not be Null						

		n_uc_lgd_percent		Unconditional Loss Given Default		Stores the Unconditional Loss Given Default of the Mitigant		NUMBER		15		Yes						No		No						NO		2		Value should be between  0 and 1								The value should not be Null						

		n_future_mitigant_value		Future Mitigant Value		This stores the modeled value of the mitigant after one year		NUMBER		22		Yes						No		No						NO		1		Value should be  0 or anything above zero														

		f_eligible_protection_ind		Eligible Protection Indicator		This indicates whether this mitigant is eligible CD/Guarantee from eligible securitization guarantor		String		1		Yes						No		No						NO		1								Values permissible are "Y" and "N"								

		n_forex_haircut		Forex Haircut		This stores the Forex Haircut for Mitigants		NUMBER		8		Yes						No		No						NO		1		Value should be between  0 and 1														

		n_elgd_percent		Expected Lgd Percent		This stores the Expected LGD percent		NUMBER		15		Yes						No		No						NO		2		Value should be between  0 and 1								The value should not be Null						

		v_mitigant_seniority_level		Mitigant Seniority Level		This Indicates whether Collateral is Primary or Secondary Collateral		String		20		Yes						No		No						NO		0																

		n_value_change_percent		Percentage Value Change		This stores the percetange value change of the mitigant over a period of one year.		NUMBER		8		Yes						No		No						NO		1		Value should be between  0 and 1														

		v_mitigant_pd_model_id		Mitigant Pd Model Identifier		Stores the Mitigant PD Model Identifier		String		30		Yes						No		No						NO		0																

		n_mitigant_cart_seg_id		Mitigant Cart Segment Id		Stores the CART segment ID for Mitigant		NUMBER		30		Yes						No		No						NO		0																

		n_mitigant_k_means_clust_id		Mitigant K-Means Segment Identifier		Stores the  K-Means Segment Identifier for the mitigant		NUMBER		30		Yes						No		No						NO		0																

		n_mitigant_pool_id		Credit Derivative Pooling Id		This stores the credit derivative Mitigants to be pooled based on the Exposure and Mitigant. This will be a download from the bank.		NUMBER		5		Yes						No		No						NO		0																

		f_restruc_cov_ind		Credit Event Indicator For Restructure		Is restructuring of the underlying obligation covered as credit event?		String		1		Yes						No		No						NO		0																

		f_elig_non_main_index_ind		Eligible Non Main Index Indicator		Indicator to capture whether the equity is part of ‘BSE-200’ of the Bombay Stock Exchange or ‘S&P CNX NIFTY’ and ‘Junior NIFTY’ of the National Stock Exchange		String		1		Yes						No		No						NO		0																

		f_elig_mutual_fund_ind		Eligible Mutual Fund Indicator		Indicator to capture whether the equity is part of ‘BSE-200’ of the Bombay Stock Exchange or ‘S&P CNX NIFTY’ and ‘Junior NIFTY’ of the National Stock Exchange		String		1		Yes						No		No						NO		0																

		v_securities_guarantor		Securities Guarantor		This stores the guarantor for the securities. e.g. Central Government - CGG
State Government - SGG
Others - OTH
This is applicable only for India.		String		6		Yes						No		No						NO		0																

		n_original_mitigant_value		Original Mitigant Value		This stores the Original Mitigant Value		NUMBER		22		Yes						No		No						DL		2		Value should be  0 or anything above zero								The value should not be Null						

		n_issuer_type_skey		Party Type Surrogate Key		This attribute stores the Surrogate Key for the Party Type		NUMBER		5		Yes						Yes		No		DIM_PARTY_TYPE		N_PARTY_TYPE_SKEY		NO		0																

		n_run_parameter_setup_skey		Run Parameter Setup Skey		This attribute stores the surrogate key for the Run Parameters Setup		NUMBER		5		Yes						Yes		No		RUN_PARAMETERS		N_RUN_PARAMETER_SETUP_SKEY		NO		0																

		n_run_identifier_skey		Run Management Identifier Surrogate Key		Substitue Key Identifier for the Run Identifier(Natural Key)		NUMBER		5		Yes						Yes		No		DIM_RUN_IDENTIFIER		N_RUN_IDENTIFIER_SKEY		NO		0																

		n_basel_sovereign_rating		Basel Sovereign Rating		Sovereign Rating Identifier		NUMBER		5		Yes						No		No						NO		0																

		n_basel_method_skey		Basel Methodology Key		Basel methodology key		NUMBER		5		Yes						Yes		No		DIM_BASEL_METHODOLOGY		N_BASEL_METHOD_SKEY  		NO		0																

		n_crm_method_skey		Crm Methodology Surrogate Key		CRM Methodology Surrogate Key
		NUMBER		5		Yes						Yes		No		DIM_BASEL_METHODOLOGY		N_BASEL_METHOD_SKEY  		NO		0																

		n_security_identification_no		Security Identification Number		Stores the security identification number of an exposure, either in the form of CUSIP or ISIN		NUMBER		20		Yes						No		No						NO		1										The value should not be Null						

		v_cic_code		Cic		This column Stores the CIC code. CIC Code is EIOPA Code used to classify securities. CIC code's First two Positions are "ISO 3166-1-alpha-2 country code or XL (for not listed) or XT (for not exchange tradable)", Position 3 and 4 are specified in Dim_St		String		20		Yes						No		No						NO		0																

		n_quantity		Quantity		This column stores the quantity. This is used in case of Futures / options case. 		NUMBER		22		Yes						No		No						NO		1		Value should be  0 or anything above zero														

		n_valuation_unit_price		Valuation Unit Price		This column stores unit price in natural currency of a contract calculated as apart of valuation. This is used in case of Futures / options case. 		NUMBER		22		Yes						No		No						NO		2		Value should be  0 or anything above zero								The value should not be Null						

		n_valuation_unit_price_rcy		Valuation Unit Price In Reporting Currency		This column stores unit price in reporting currency of a contract calculated as apart of valuation. This is used in case of Futures / options case. 		NUMBER		22		Yes						No		No						NO		2		Value should be  0 or anything above zero								The value should not be Null						

		n_valuation_amount		Valuation Amount		This column stores the valuation amount in natural currency calculated for a said exposure / mitigant.		NUMBER		22		Yes						No		No						NO		2		Value should be  0 or anything above zero								The value should not be Null						

		n_valuation_amount_rcy		Valuation Amount In Reportting Currency		This column stores the valuation amount in reporting currency calculated for a said exposure / mitigant.		NUMBER		22		Yes						No		No						NO		2		Value should be  0 or anything above zero								The value should not be Null						

		n_accrued_interest		Accrued Interest		This column Stores the Accrued Interest in the natural currency for the Account / mitigant		NUMBER		22		Yes						No		No						NO		1		Value should be  0 or anything above zero														

		n_accrued_interest_rcy		Accrued Interest In Reporting Currency		This column Stores the Accrued Interest in the reporting currency for the Account / mitigant		NUMBER		22		Yes						No		No						NO		1		Value should be  0 or anything above zero														

		v_triggering_events_guarantee		Triggering Events Of Guarantee		This column stores the event which will trigger the guarantee taken as a mitigant. 		String		255		Yes						No		No						NO		0																

		d_mitigant_start_date		Application Date Of Guarantee Or Issue Date		This column stores the effective date of a mitgant. This is a date on which mitgant is assumed to provide mitigation for underlying exposure. 		DATE				Yes						No		No						NO		1						d_mitigant_start_date should be less than d_maturity_date										

		n_max_value_guarantee_amt		Maximum Value Of Guarantee Amount		This column stores the maximum value in natural currency of the gurantee taken as a mitigant 		NUMBER		22		Yes						No		No						NO		1		Value should be  0 or anything above zero														

		n_max_value_guarantee_amt_rcy		Maximum Value Of Guarantee Amount In Reporting Currency		This column stores the maximum value in reporting currency of the gurantee taken as a mitigant 		NUMBER		22		Yes						No		No						NO		1		Value should be  0 or anything above zero														

		n_std_acct_head_skey		Standard Accounting Head Surrogate Key		Standard Accounting Head Surrogate Key		NUMBER		5		Yes						Yes		No		DIM_STANDARD_ACCT_HEAD		N_STD_ACCT_HEAD_SKEY  		NO		0																

		n_valuation_method_skey		Valuation Method Surrogate Key		This column stores the unique key identifying the method used when valuing assets.		NUMBER		3		Yes						Yes		No		DIM_VALUATION_METHOD		N_VALUATION_METHOD_SKEY  		DL		0																

		n_mitigant_value_lcy		Value Of Mitigant Lcy		This attribute stores the value of Mitigant in Local Currency.		NUMBER		22		Yes						No		No						NO		2		Value should be  0 or anything above zero								The value should not be Null						

		n_lien_position		Lien Position		This attribute stores the lien position number of mitigant (collateral). Lien means right to control or hold and retain the property of another. Lien position is the order in which liens will be repaid in event of default. For example: if there are two banks BANK A and BANK B which are sharing the same property with lien position as 1st lien for BANK A and 2nd lien for BANK B, then in the event of the default BANK A's amount will be repaind first and then BANK B's.		NUMBER		5		Yes						No		No						DL		1										The value should not be Null						

		n_mitigant_age_band_skey		Mitigant Age Band Surrogate Key		This attribute stores the mitigant age band skey
		NUMBER		5		Yes						Yes		No		DIM_BANDS		N_BAND_SKEY		NO		0																

		n_insurance_val_rcy_band_skey		Mitigant Insurance Value Rcy Band Skey		This stores the band surrogate key of the value of mitigant in reporting currency which is covered by insurance.
		NUMBER		5		Yes						Yes		No		DIM_BANDS		N_BAND_SKEY		NO		0																

		f_mitigant_repossessed_flag		Mitigant Repossessed Flag		This stores flag to specify whether the mitigant was repossessed.		String		1		Yes						No		No						NO		0																

		n_original_mitigant_value_lcy		Original Value Of Mitigant Lcy		This attribute stores the original value of Mitigant in local currency.		NUMBER		22		Yes						No		No						NO		2		Value should be  0 or anything above zero								The value should not be Null						

		n_original_mitigant_value_rcy		Original Value Of Mitigant Rcy		This attribute stores the original value of Mitigant in reporting currency.		NUMBER		22		Yes						No		No						DL		2		Value should be  0 or anything above zero								The value should not be Null						

		n_mitigant_age		Mitigant Age		This attribute stores the mitigant age .		NUMBER		5		Yes						No		No						NO		1										The value should not be Null						

		n_mitigant_book_value		Book Value Of Mitigant		This attribute stores the book value of Mitigant as present on the books of the financial institution.		NUMBER		22		Yes						No		No						NO		2		Value should be  0 or anything above zero								The value should not be Null						

		n_mitigant_book_value_lcy		Book Value Of Mitigant Lcy		This attribute stores the book value of Mitigant in local currency as present on the books of the financial institution.		NUMBER		22		Yes						No		No						NO		2		Value should be  0 or anything above zero								The value should not be Null						

		n_mitigant_book_value_rcy		Book Value Of Mitigant Rcy		This attribute stores the book value of Mitigant in reporting currency as present on the books of the financial institution.		NUMBER		22		Yes						No		No						NO		2		Value should be  0 or anything above zero								The value should not be Null						

		n_rating_skey		Rating Surrogate Key		Unique numeric code for credit rating.		NUMBER		5		Yes						Yes		No		DIM_CREDIT_RATING		N_CREDIT_RATING_SKEY  		NO		0																

		n_insurance_value		Mitigant Insurance Value		This stores the value of the mitigant which is covered by insurance.		NUMBER		22		Yes						No		No						NO		1		Value should be  0 or anything above zero														

		n_insurance_value_rcy		Mitigant Insurance Value Rcy		This stores the value of the mitigant in reporting currency which is covered by insurance.		NUMBER		22		Yes						No		No						NO		1		Value should be  0 or anything above zero														

		n_mit_acct_coverage_amt		Mitigant Account Coverage Amount		This column stores that portion (which is less than or equal to the mitigant value and applicable for collateral type of mitigants) of the end of period balance which is covered by the Mitigant		NUMBER		22		Yes						No		No						DL		1		Value should be  0 or anything above zero														

		n_mit_acct_coverage_amt_rcy		Mitigant Account Coverage Amount Rcy		This column stores that portion (which is less than or equal to the mitigant value and applicable for collateral type of mitigants) of the end of period balance which is covered by the Mitigant		NUMBER		22		Yes						No		No						NO		1		Value should be  0 or anything above zero														

		f_regulated_fin_entity_ind		Regulated Financial Entity Indicator		This stores the Flag whether the Regulatory Financial Institution or Not		String		1		Yes						No		No						NO		1								Values permissible are "Y" and "N"								

		n_basis_risk_weight		Basis Risk Weight		Basis risk between Index position and single name CDS hedge. If available, this needs to be multiplied with the original notional amount of the CDS index.		NUMBER		15		Yes						No		No						NO		1		Value should be between  0 and 1														

		n_issuer_annual_sales		Issuer Annual Sales		This stores the Issuer Annual Sales		NUMBER		22		Yes						No		No						NO		1		Value should be  0 or anything above zero														

		f_cva_hedge		Cva Hedge Flag		Flag to identify if the mitigant record is a CDS hedge for CVA calculation or not (Y/N)		String		1		Yes						No		No						NO		1								Values permissible are "Y" and "N"								

		f_equity_traded_flag		Equity Traded Flag		This denotes wether equity is publicaly traded or not(Y/N).		String		1		Yes						No		No						NO		1								Values permissible are "Y" and "N"								

		f_financial_entity_ind		Financial Entity Indicator		This stores the flag whether the issuer of the mitigant is a financial entity or not		String		1		Yes						No		No						NO		1								Values permissible are "Y" and "N"								

		f_main_index_ind		Main Index Indicator		This denotes wether equity is part of main index or not		String		1		Yes						No		No						NO		1								Values permissible are "Y" and "N"								

		f_re_securitized_flag		Resecuritized Yes Or No Flag		This attribute indicates whether this collateral is a debt security issued through a resecuritization transaction and held as a mitigant  		String		1		Yes						No		No						NO		0																

		f_securitized_flag		Securitized Yes Or No Flag		This attribute indicates whether Mitigant Securitized or Not		String		1		Yes						No		No						NO		1								Values permissible are "Y" and "N"								

		n_cds_index_avg_spread		Cds Index Average Spread		Average Spread of the CDS Index hedge		NUMBER		15		Yes						No		No						NO		1		Value should be between  0 and 1														

		n_cds_index_rating		Cds Index Rating		Rating of the CDS Index Hedge assigned after Index Spread Interpolation		NUMBER		5		Yes						No		No						NO		0																

		n_cds_index_weight		Cds Index Weight		Weight assigned to CDS Index Hedge based on the rating assigned after Index Spread Interpolation		NUMBER		11		Yes						No		No						NO		1		Value should be between  0 and 1														

		n_exchange_rate		Exchange Rate		This attribute stores the exchange rate between the actual currency of the mitigant and reporting currency		NUMBER		11		Yes						No		No						NO		1		Value should be  0 or anything above zero														

		n_exchange_rate_avc		Exchange Rate For Avc Currency Code		This stores Exchange Rate for converting Reporting Currency Code to AVC Currency Code		NUMBER		11		Yes						No		No						NO		1		Value should be  0 or anything above zero														

		n_group_asset_size		Entity Group Asset Size		This stores the group asset size of the guarantee issuer		NUMBER		22		Yes						No		No						NO		1		Value should be  0 or anything above zero														

		n_group_asset_size_in_avc_ccy		Group Asset Size In Avc Currency		This attribute stores the group asset size of guarantee issuer as required in the currency used AVC calculation		NUMBER		22		Yes						No		No						NO		1		Value should be  0 or anything above zero														

		n_hedge_discount_factor		Cds Hedge Discount Factor		Stores the computed discount factor for Single Name CDS ans Index Hedge used in CVA calculation		NUMBER		15		Yes						No		No						NO		1		Value should be between  0 and 1														

		n_issue_skey		Issue Surrogate Key		This column stores the issue surrogate key		NUMBER		10		Yes						Yes		No		DIM_ISSUE		N_ISSUE_SKEY		NO		0																

		n_initial_basel_rating		Basel Initial Credit Rating		Stores the Credit Rating as per Basel II Rating Type		NUMBER		5		Yes						Yes		No		DIM_BASEL_CREDIT_RATING		N_BASEL_RATING 		NO		0																

		n_mitigant_value_ncy		Mitigant Value Natural Currency		This attribute stores the mitigant value in natural currency		NUMBER		22		Yes						No		No						NO		2		Value should be  0 or anything above zero								The value should not be Null						

		n_parent_cds_index_skey		Cds Parent Index Surrogate Key		Parent CDS Index Hedge Skey of the Single Name CDSs formed after Index Decomposition		NUMBER		10		Yes						No		No						NO		0																

		n_pd_band_skey		Pd Band Surrogate Key		This attribute stores a unique key for each of the PD band		NUMBER		5		Yes						No		No						NO		0																

		n_risk_weight_method		Methodology Surrogate Key		This column stores the method used for applying risk weights		NUMBER		5		Yes						Yes		No		DIM_METHODOLOGIES		N_METHOD_SKEY		NO		1										The value should not be Null						

		n_std_mitigant_type_skey		Standard Mitigant Type Key		This attribute stores the surrogate key for the standard mitigant type		NUMBER		5		Yes						No		No						NO		0																

		v_group_ccy_code		Currency Code For Group Asset Size		This attribute stores the currency code of the group of the guarantor		String		3		Yes						No		No						NO		0																

		n_shareholding_percent		Shareholding Percent		This attribute stores the shareholding percent of the consolidating entity into entity of the exposure to which the mitigant is mapped to		NUMBER		11		Yes						No		No						NO		2		Value should be between  0 and 1								The value should not be Null						

		f_investment_grade_flag		Investment Grade Flag		This attribute stores Flag which tells  whether the mitigant is investment grade or not.Possible values are 'Y' or 'N'		String		1		Yes						No		No						NO		2								Values permissible are "Y" and "N"		The value should not be Null						

		f_conf_residential_mrtgs_flag		Conforming Residential Mortgages Flag		This attribute stores Conforming Residential Mortgages Flag.  Possible values are 'Y' or 'N'		String		1		Yes						No		No						NO		1								Values permissible are "Y" and "N"								

		f_ancillary_own_funds_ind		Ancillary Own Funds Indicator		This column indicates if a guarantee is classified as Ancillary Own Fund.		String		1		Yes						No		No						NO		0																

		n_accrued_interest_lcy		Accrued Interest Amount In Local Currency		"This column Stores the Accrued Interest in the Local Currency for the Account / mitigant
"		NUMBER		22		Yes						No		No						NO		1		Value should be  0 or anything above zero														

		n_max_value_guarantee_amt_lcy		Maximum Value Guarantee Amount In Local Currency		"This column stores the maximum value in Local Currency of the gurantee taken as a mitigant 
"		NUMBER		22		Yes						No		No						NO		1		Value should be  0 or anything above zero														

		n_valuation_amount_lcy		Valuation Amount In Local Currency		"This column stores the valuation amount in Local Currency calculated for a said exposure / mitigant.
"		NUMBER		22		Yes						No		No						NO		2		Value should be  0 or anything above zero								The value should not be Null						

		n_valuation_unit_price_lcy		Valuation Unit Price In Local Currency		"This column stores unit price in Local Currency of a contract calculated as apart of valuation. This is used in case of Futures / options case. 
"		NUMBER		22		Yes						No		No						NO		2		Value should be  0 or anything above zero								The value should not be Null						

		f_cleared_transaction_flag		Cleared Transaction Flag		This flag identifies if the transaction is cleared through central counterparty.Transactions included are (1) between the clearing member and clearing member client and (2) clearing member and central couterparty.		String		1		Yes						No		No						NO		1										The value should not be Null						

		f_coll_covers_all_losses		Collateral Covers All Losses Of Transaction Flag		To attribute identifies if collateral posted covers all the losses and legal due diligence are done for the contract.		String		1		Yes						No		No						NO		1										The value should not be Null						

		f_qualified_ccp_flag		Qualified Central Counterparty Flag		This attribute indicates whether the party is a qualified central counterparty for clearing trades		String		1		Yes						No		No						NO		1										The value should not be Null						

		n_cleared_txn_bank_role_id		Cleared Transaction Bank Role Identifier		This attribute stores the identifier of the cleared transaction role of the reporting bank		NUMBER		3		Yes						No		No						NO		0																

		n_clearing_member_skey		Clearing Member Surrogate Key		This attribute stores the surrogate key for the Clearing member through which the CCP clears the transaction		NUMBER		10		Yes						Yes		No		DIM_PARTY		N_PARTY_SKEY		NO		0																

		n_coll_area		Collateral Area		This column stores the area or size of the collateral, which is applicable for immovable properties as collateral.		NUMBER		22		Yes						No		No						NO		1		Value should be  0 or anything above zero														

		n_coll_mkt_value		Collateral Market Value		This stores the latest market value of the collateral.		NUMBER		22		Yes						No		No						DL		1		Value should be  0 or anything above zero														

		n_holding_period		Holding Period In Days		This attribute stores the holding period in days. In case , more than one contract are part of netting set  then highest holding period among the contracts is the netting set holding period.		NUMBER		5		Yes						No		No						NO		0																

		d_repossession_date		Repossession Date		This column will store the re-possession date of the mitigant like vehicle		DATE				Yes						No		No						NO		1						d_repossession_date  should be greater than d_mitigant_start_date										

		n_property_location_skey		Property Location Surrogate Key		This column stores the Location surrogate key for the property.		NUMBER		10		Yes						Yes		No		DIM_LOCATION		N_LOCATION_SKEY		DL		1						This should not be null										

		n_vehicle_type_skey		Vehicle Type Surrogate Key		This column stores the vehicle type surrogate key.		NUMBER		10		Yes						Yes		No		DIM_VEHICLE_TYPE		N_VEHICLE_TYPE_SKEY		NO		0																

		n_coll_reposses_sale_amt		Collateral Repossessed Sale Amount		This column stores the value of sale amount of repossessed collateral		NUMBER		22		Yes						No		No						NO		1		Value should be  0 or anything above zero														

		f_real_estate_owned_flag		Real Estate Owned Flag		This column stores the flag to indicate whether said real estate is owned or not by bank. Foreclosure can lead to either owned buy or third party sale. 		String		1		Yes						No		No						NO		2								Values permissible are "Y" and "N"		The value should not be Null						

		n_occupancy_rate		Occupancy Rate		"This column will store current physical occupancy of rent-paying tenants (including tenants still in concessionary periods) as a
% of net rentable square footage. Use NA if Residential Construction "		NUMBER		11		Yes						No		No						DL		1		Value should be between  0 and 1 or NA														

		n_mitigant_sale_price		Mitigant Sale Price		This column stores the mitigant sale price		NUMBER		22		Yes						No		No						DL		1		Value should be  0 or anything above zero														

		n_orig_mortgage_occupany_skey		Origination Mortgage Occupancy Surrogate Key		This column will store the unique reference to mortgage occupancy type.		NUMBER		3		Yes						Yes		No		DIM_MORTGAGE_OCCUPANCY		N_MORTGAGE_OCCUPANY_SKEY		DL		0																

		n_property_type_skey		Property Type Surrogate Key		This column stores the unique reference to the property type associated with given account. 		NUMBER		5		Yes						Yes		No		DIM_PROPERTY_TYPE		N_PROPERTY_TYPE_SKEY		DL		0																

		n_instrument_type_skey		Instrument Type Surrogate Key		This Attribute stores  a unique key representing a particular Instrument Type.		NUMBER		5		Yes						Yes		No		DIM_INSTRUMENT_TYPE		N_INSTRUMENT_TYPE_SKEY		NO		0																

		n_first_lien_performance_skey		First Lien Performance Surrogate Key		"This column stores the unique reference to the performance of the first lien associated with the loan account. 
"		NUMBER		3		Yes						No		No						NO		0																















































Fsi_Cover_Sheet_History

		Table Name		Fsi_Cover_Sheet_History		Back



		Table Description		FSI table to store the details that are required to be displayed in the cover sheet of the schedule.







		Column Name		Description		Comments		Data Type		Length		Nullable?		Default Value		Static LOV?		Dynamic LOV?		Is PK?		Reference Table		Reference Column		UDP		No of DQ Checks		Range Check		Data length Check		Column reference check		LOV Check		Null value check		Blank Value		Referential integrity Check		Custom Check

		v_schedule_type		Schedule Type		This column indicates whether the report is Annual, Quarterly or Monthly.		String		10		No														DL		1										The value should not be Null

		v_schedule_name		Schedule Name		This column indicates the schedule name		String		100		No														DL		1										The value should not be Null

		n_entity_skey		Legal Entity Surrogate Key		This column is the entity surrogate key as stored in DIM_ORG_STRUCTURE table.		NUMBER		10		Yes														DL		1										The value should not be Null

		v_submission_source		Submission Source		This column indicates the source of submission as required to be filled in by the organization.		String		100		Yes														DL		1										The value should not be Null

		d_submission_date		Submission Date		This column indicates the date of submission		DATE		NA		No														DL		1										The value should not be Null

		d_received_date		Received Date		This column indicates the date of reception		DATE		NA		Yes														DL		1										The value should not be Null

		n_run_skey		Run Surrogate Key		This column indicates the run surrogate key		NUMBER		10		No														DL		1										The value should not be Null

		v_scenario_description		Scenario Description		This column indicates the scenario description.		String		255		Yes														DL		1										The value should not be Null

		v_complying_time_period		Complying Time Period		This column indicates the complying time period.		String		20		Yes														N		0

		d_data_as_of_date		Data As Of Date		This column indicates the data date.		DATE		NA		Yes														DL		1										The value should not be Null

		v_version		Version		This column indicates the submission version to be displayed in the cover sheet of the schedule		String		10		Yes														N		0

		v_data_as_of_quarter_ending		Data As Of Quarter Ending		This column indicates the data as of quarter ending.		String		10		Yes														N		0

		d_effective_date		Effective Date		This column indicates the effective date		DATE		NA		Yes														N		0

		f_nii_completed_indicator		Nii Completed Indicator		This column indicates the NII Completed indicator		String		1		Yes														N		0

		n_mis_date_skey		Mis Date Surrogate Key		This attribute stores the date surrogate key corresponding to MIS date.		NUMBER		10		Yes														DL		1										The value should not be Null
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Step 2: 

Second step is to select the correct RUN SKEY and update 
DIM_RUN.F_REPORTING_FLAG as 'Y'>> 

UPDATE DIM_RUN R  

SET R.F_REPORTING_FLAG = 'Y' 

WHERE R.N_RUN_SKEY =  

AND R.FIC_MIS_DATE = 'DD-Mon-YYYY' 

AND R.V_RUN_EXECUTION_ID = ''; 

COMMIT; 

22..66  RReeppoorrtt  FFoorrmmaatt  CCoonnvveerrssiioonn  

Converting an Excel report to Bar / pipe / any other delimiter: 

i. OBIEE supports RTF, PDF, Excel, Flash, XSL Style sheet formats. It does not 
support delimited or .dat formats.  

ii. Single workbook containing all reports as separate worksheets cannot be converted 
to a delimited format as delimited format does not understand worksheets. This would 
mean that each report would require a separate link. 

iii. MS excel provides simplest way to convert the Excel to Bar / pipe / any other 
delimiter : Please refer the explanation below: 

For the purpose of this example, we’ll use the following Excel file. 

 

To save the file as Delimited, you’ll need to click the Office button and choose Save 
As –> Other Formats. 
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Then select CSV (Comma delimited) (*.csv) from the drop-down list, and give it a name. 

 

Excel by default will use a comma as the delimiter, but if you open up Control Panel –> Region and 
Language, and then click the Additional settings button on the bottom. 
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Now look very closely at the “List separator” item, which normally has a comma in the field, but for the 
purposes of illustration switch it to a Pipe character. 
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Once you click Apply, and then save your Excel file, you’ll notice that your file now has pipe 
characters as the delimiter. 
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You’ll probably want to change the List separator back to a comma just in case some other 
application needs it. 

iv. Also a file created as text format (delimited file) can be later renamed to .dat easily. 
Using windows explorer reach to the folder where file is stored, choose 'rename' 
option (using either right click or F2) and change the extension from .xls / .csv to .dat 

The formats of the Reports, submitted by the BHC to the FED are as under: 

Monthly Monthly Reports: 

1) Domestic First Lien Closed-end 1-4 Family Residential Loan 
Data Dictionary 

2) Domestic Home Equity Loan and Home Equity Line Data 
Dictionary 

3) Address Matching Loan Level Data Collection 

4) Domestic Credit Card Data Collection Data Dictionary 

Bar Delimited Text File 

Quarterly Operational Risk: 

1) Operational Loss History 

5) Legal Reserves Frequency 

.dat File 

Quarterly Retail Reports: 

1) INTERNATIONAL AUTO LOAN 

2) US AUTO LOAN 

3) INTERNATIONAL CREDIT CARD 

4) INTERNATIONAL HOME EQUITY 

5) INTERNATIONAL FIRST LIEN MORTGAGE 

6) INTERNATIONAL OTHER CONSUMER SCHEDULE 

7) US OTHER CONSUMER 

8) INTERNATIONAL SMALL BUSINESS 

Excel  
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9) US SMALL BUSINESS 

10) STUDENT LOAN 

Quarterly Wholesale Reports: 

1) Corporate Loan Data Schedule 

2) Commercial Real Estate (CRE) Schedule 

3) Notes to Corporate Loan Data and CRE Schedules 

.xml  

The rest are in excel templates  
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33  RReeppoorrtt  AAcccceessss  aanndd  GGeenneerraattiioonn  --  MMaannaaggeemmeenntt  IInnffoorrmmaattiioonn  
SSyysstteemm  ((MMIISS))  RReeppoorrttiinngg  

33..11  RReeppoorrtt  AAcccceessss  aanndd  GGeenneerraattiioonn  

Access the application using the login credentials (URL, login name, and password) provided 
in the configuration note. The built-in security system ensures that you are permitted to 
access the screens and actions based on the authorization only. Upon fetching the URL as 
specified, the following screen is displayed. 

 

After logging into the application, the blow screen appears: 

 

 

 

Click the arrow beside the Dashboard option and select “Enterprise Stress Testing” option. 
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The below mentioned fields/filters are common for all tabs in the Oracle Financial Services 
Enterprise Stress Testing and Capital Planning Analytics (EST & CP) dashboard. Please note 
that a few dashboards do not have all the prompts and have been singled out in this user 
guide. The following parameters are selected and the reports are displayed for informational 
purposes:  

 
 

 
 

1. Select the As of Date by clicking the search icon ( ).  

You can choose the specific time period/s for which you want to see the report (that has a drill 
down capability) in the shuttle box.  
 

 
 

2. Select the entity for which you want to view the report from the Entity dropdown menu.  
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3. Select the Run from the drop down menu. 

4. Select the Run Execution ID for the selected Run from the dropdown menu. 

5. Select the Stress Run from the dropdown menu. 

6. Select the Stress Execution ID for the selected Stress Run from the dropdown menu. 

7. Click the Apply button so as to apply the filters on relevant reports. 

 
NOTE: Once the options are selected in the level filters for one tab, it will not reflect in the 
other tabs. It either has to be re-selected in other tabs or a default value will be displayed. 

 

33..22  HHoommee  

33..22..11  BBrreeaakk--uupp  ooff  TToottaall  AAsssseettss  

 
This pie chart, displays a breakup of the Bank’s Total Assets by Volume. This report facilitates the 
comparison between the outstanding balances (in $millions) of different Assets namely: 
o Cash & Balances with Central bank 
o Trading Assets 
o Loans & Advances to Customers 
o Investments 
o Fixed Assets 
o Other Assets 
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33..22..22  BBrreeaakk--uupp  ooff  TToottaall  LLiiaabbiilliittiieess  

 
This pie chart, displays a breakup of the Bank’s Total Liabilities by Volume. This report facilitates the 
comparison between the outstanding balances (in $millions) of different Liabilities namely: 
 
o Deposits from Banks & Other Liabilities 
o Trading Liabilities 
o Customer Liabilities 
o Short-Term Borrowings 
o Long-Term Borrowings 
o Shareholder’s equity 
 

 
 

                       

33..22..33  BBrreeaakk--uupp  ooff  TToottaall  AAsssseettss  bbyy  LLiinneess  ooff  BBuussiinneessss  

 
This pie chart, displays a breakup of the Bank’s Total Assets by Lines of Business. This report 
facilitates the comparison between the outstanding balances (in $millions) of different Assets namely: 
 
o Investment Banking 
o Private Banking 
o Retail Banking 
o Wholesale Banking 
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33..22..44  BBrreeaakk--uupp  ooff  TToottaall  LLiiaabbiilliittiieess  bbyy  LLiinneess  ooff  BBuussiinneessss  

 
This pie chart, displays a breakup of the Bank’s Total Liabilities by Lines of Business. This report 
facilitates the comparison between the outstanding balances (in $millions) of different Liabilities 
namely: 
 
o Investment Banking 
o Private Banking 
o Retail Banking 
o Wholesale Banking 
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33..22..55  NNIIMM  SSppeeeeddoommeetteerr  

 
This is Speedometer chart that displays the Bank’s Net Interest Margin (NIM) by Lines of Business. 
This report facilitates the comparison between the NIM (%) of different Lines of Business namely: 
 
o Alternate Investments 
o Investment Banking 
o Private Banking 
o Retail Banking 
o Wholesale Banking 

 
Color Codes: 
RED – NIM of 0% to 1% 
YELLOW – NIM of above1% to 2% 
GREEN – NIM of above 2% to 34% 
 
 
Note: These ranges can be set up as per the user’s requirement 
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33..22..66  CCaappiittaall  AAddeeqquuaaccyy  

This is a clustered bar diagram that compares the outstanding Capital balance (in $millions) between: 
o Regulatory Capital 
o Available Capital   
o Economic Capital 
 

X- Axis - Capital across the selected Time Period  
Y- Axis (Primary) - Capital (in $millions) 
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33..22..77  KKeeyy  RRaattiiooss  

This bar diagram displays ratios of a few Performance measures viz. 
 

o RAROC 
o Return on Total Assets 
o Return on Capital Employed 
o Tier 1 Capital Ratio 
o Total Capital Ratio 

 
X- Axis - Display of the Performance measures 
Y- Axis - Ratio in % 
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33..33  KKeeyy  RReeppoorrttss  

33..33..11  LLooaann  aanndd  SSeeccuurriittyy  CCaatteeggoorriieess  ttoo  bbee  iinncclluuddeedd  iinn  tthhee  LLoossss  EEssttiimmaatteess  

This tabular report displays the loss estimates on different assets displayed across time. The products 
are displayed in a hierarchical format with a drill down capability. 

 

On clicking the Expand button, Individual products that are a part of the product hierarchy can be 
drilled down to the lowest the leaf. Similarly, the expand button on the Time Hierarchy will allow you to 
view Yearly/ Half-Yearly/Quarterly/Month end values depending on the granularity of the data 
populated in the database. 

Oracle Financial Services Software Confidential - Restricted  Page 41 



Oracle Financial Services Enterprise Stress Testing and Capital Planning 
Analytics Release 8.0.1.0.0 

 
 
 

33..33..22  RReessoouurrcceess  ttoo  AAbbssoorrbb  LLoosssseess  

This tabular report displays the Pre-Provision Net Revenue across time.  

 

On clicking the Expand button, Individual accounting heads on the PPNR hierarchy can be drilled 
down to the lowest leaf. Similarly, the expand button on the Time Hierarchy will allow you to view 
Yearly/ Half-Yearly/Quarterly/Month end outstanding values depending on the granularity of the data 
populated in the database. 

 

 
 

Oracle Financial Services Software Confidential - Restricted  Page 42 

javascript:void()


Oracle Financial Services Enterprise Stress Testing and Capital Planning 
Analytics Release 8.0.1.0.0 

33..33..33  PPoosstt--SScceennaarriioo  TTiieerr  11  CCaappiittaall  

This tabular report displays the components of Tier I capital and Risk Weighted Assets displayed 
across time.  

 

On clicking the Expand button, Individual components that are a part of the Post-Scenario Tier 1 
Capital hierarchy can be drilled down to lowest leaf. Similarly, the expand button on the Time 
Hierarchy will allow you to view Yearly/ Half-Yearly/Quarterly/Month end outstanding values 
depending on the granularity of the data populated in the database. 

 

 
 

33..33..44  CCrreeddiitt  RRiisskk  VVaarriiaannccee  AAnnaallyyssiiss  

This table displays the selected Credit Risk measure across Basel Asset classes and the variance (as 
a %) between the Baseline & Stress values for these measures. These measures are displayed in a 
tabular form across time. The Credit Risk measures that can be chosen from a dropdown are: 
 

o Expected Loss 
o Unexpected Loss 
o Weighted Average LGD 
o Weighted Average PD 

 
Color Codes: 
RED - The variance (as a %) of stress values from baseline values is greater than 10% 
ORANGE - The variance (as a %) of stress values from baseline values is greater than 5% and less 
than and equal to 10% 
YELLOW - The variance (as a %) of stress values from baseline values is equal to 0% and less than 
and equal to 5% 
GREEN - The variance (as a %) of stress values from baseline values is Negative i.e. has decreased 
 
_________________________________________________________________________________ 
NOTE: These ranges can be set as per the user’s requirement 
 
 
The font color of negative values is RED. 
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Similarly, the expand button on the Time Hierarchy will allow you to view Yearly/ Half-
Yearly/Quarterly/Month end outstanding values depending on the granularity of the data populated in 
the database. 

 

On clicking a Basel Asset Class action link, a new table displaying Credit Risk Measures across the 
Basel Product Types under the selected Basel Asset class is displayed as illustrated below. 

 

 

33..33..55  CCrreeddiitt  EExxppoossuurree  AAnnaallyyssiiss  

This table displays the Credit Risk exposure across Basel Asset classes and time and the variance 
(as a %) between the Baseline & Stress values across portfolios. 
 
The type of exposure/measure can be chosen from a dropdown with choices viz.: 

o Allowance for Loan and Lease Losses 
o Net Loans and Advances 

 
Color Codes: 
GREEN - The variance (as a %) of stress values from baseline values greater than 10% 
YELLOW - The variance (as a %) of stress values from baseline values is greater than 5% and less 
than and equal to 10% 
ORANGE - The variance (as a %) of stress values from baseline values is equal to 0% and less than 
and equal to 5% 
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RED - The variance (as a %) of stress values from baseline values is Negative i.e. has decreased 
 
 
NOTE: These ranges can be set as per the user’s requirement 

 
 

The font color of negative values is RED. 
 
 
 

 
 

Similarly, the expand button on the Time Hierarchy will allow you to view Yearly/ Half-
Yearly/Quarterly/Month end outstanding values depending on the granularity of the data populated in 
the database. 

 

On clicking a Basel Asset Class action link, a new table displaying Credit Exposures of the products 
under the Basel Asset class is displayed. For example, the below table is displayed on clicking the 
Basel Asset Class ‘Corporate SME’. 
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33..33..66  PPoorrttffoolliioo  AAnnaallyyssiiss  

 
This table displays Portfolio measures for Asset classes across time and the percentage change 
between their Baseline & Stress scenarios across portfolios. 
 
The types of Portfolio measures that can be chosen from a dropdown are: 

o Portfolio Value 
o Value at Risk 

 
Color Codes: 
RED - The variance (as a %) of stress values from baseline values is greater than 10% 
ORANGE - The variance (as a %) of stress values from baseline values is greater than 5% and less 
than and equal to 10% 
YELLOW - The variance (as a %) of stress values from baseline values is equal to 0% and less than 
and equal to 5% 
GREEN - The variance (as a %) of stress values from baseline values is Negative that is, has 
decreased 
 
 
Note: These ranges can be set as per the user’s requirement 
 
The font color of negative values is RED. 

 

Oracle Financial Services Software Confidential - Restricted  Page 46 

javascript:void()


Oracle Financial Services Enterprise Stress Testing and Capital Planning 
Analytics Release 8.0.1.0.0 

 
 

On clicking a portfolio action link, a new table displaying values of the products under the portfolio is 
displayed. Similarly, the expand button on the Time Hierarchy will allow you to view Yearly/ Half-
Yearly/Quarterly/Month end outstanding values depending on the granularity of the data populated in 
the database. 

 
 

 
 
 

33..33..77  DDeelliinnqquueennccyy  AAnnaallyyssiiss  

 
This consists of 2 reports: 

i. Wholesale Delinquency Analysis 
This is a Table that displays wholesale delinquency across rating categories and time. The 
variance (as a %) between the Baseline & Stress results is also displayed. 

ii. Retail Delinquency Analysis 
This is a Table that displays retail delinquency across delinquency bands and time. The 
variance (as a %) between the Baseline & Stress results is also displayed. 

 
These reports are displayed across 2 measures. The measures can be chosen from a dropdown with 
the following choices: 

o Number of Customers 
o % of Customers 
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Color Codes: 
RED - The variance (as a %) of stress values from baseline values is greater than 10% 
ORANGE - The variance (as a %) of stress values from baseline values is greater than 5% and less 
than and equal to 10% 
YELLOW - The variance (as a %) of stress values from baseline values is equal to 0% and less than 
and equal to 5% 
GREEN - The variance (as a %) of stress values from baseline values is Negative i.e. has decreased 
 
 
Note: These ranges can be set as per the user’s requirement 
 
The font color of negative values is RED. 
 
The expand button on the Time Hierarchy will allow you to view Yearly/ Half-Yearly/Quarterly/Month 
end outstanding values depending on the granularity of the data populated in the database. 
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33..44  BBaallaannccee  SShheeeett  

33..44..11  BBaallaannccee  SShheeeett  AAnnaallyyssiiss  

This table displays Assets and Liabilities across time and the percentage change between their 
Baseline & Stress scenarios. 

 

Color Codes: 

The font color of negative values is RED. 

 

On clicking the Expand button, the General Ledger heads of the Balance sheet can be drilled down to 
lowest leaf. Similarly, the expand button on the Time Hierarchy will allow you to view Yearly/ Half-
Yearly/Quarterly/Month end outstanding values depending on the granularity of the data populated in 
the database. 

 

 
 

33..55  BBaallaannccee  SShheeeett  --  KKeeyy  IInnddiiccaattoorrss    

33..55..11  TToottaall  AAsssseettss  

This clustered bar diagram displays the Total balance of Assets for Baseline and Stress scenarios, 
across time, and the percentage change between the two scenarios. 

 

X- Axis - Time Period in years 

Y- Axis (Primary) - Outstanding balance (in $millions) 

Y- Axis (Secondary) - Percentage change (Better/Worse) between Baseline & Stress Scenario 
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33..55..22  TToottaall  LLiiaabbiilliittiieess  

This clustered bar diagram displays the Total balance of Liabilities for Baseline and Stress scenarios, 
across time, and the percentage change between the scenarios. 

 

X- Axis - Time Period in years 

Y- Axis (Primary) - Outstanding balance (in $millions) 

Y- Axis (Secondary) - Percentage change (Better/Worse) between Baseline & Stress Scenario 
 

Oracle Financial Services Software Confidential - Restricted  Page 50 



Oracle Financial Services Enterprise Stress Testing and Capital Planning 
Analytics Release 8.0.1.0.0 

 
 

 

33..55..33  TToottaall  CCuussttoommeerr  AAsssseettss  

This clustered bar diagram displays the Total balance of Customer Assets for Baseline and Stress 
scenarios, across time, and the percentage change between the scenarios. 

 

 

X- Axis - Time Period  

Y- Axis (Primary) - Outstanding balance (in $millions) 

Y- Axis (Secondary) - Percentage change (Better/Worse) between Baseline & Stress Scenario 
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33..55..44  TToottaall  CCuussttoommeerr  LLiiaabbiilliittiieess  

This clustered bar diagram displays the Total balance of Customer Liabilities for Baseline and Stress 
scenarios, across time, and the percentage change between the scenarios. 

 

 

X- Axis - Time Period in years 

Y- Axis (Primary) - Outstanding balance (in $millions) 

Y- Axis (Secondary) - Percentage change (Better/Worse) between Baseline & Stress Scenario 
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33..55..55  KKeeyy  BBaallaannccee  SShheeeett  IInnddiiccaattoorrss  aaccrroossss  SScceennaarriiooss  

This clustered bar diagram displays the Total balance of Key balance sheet indicators (chosen from 
dropdown) for Baseline and multiple Stress scenarios, across time. 

 

X- Axis - Time Period in years 

Y- Axis (Primary) - Outstanding balance (in $millions) 
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33..66  CCaappiittaall  AAnnaallyyssiiss  

33..66..11  AAvvaaiillaabbllee  CCaappiittaall  

This clustered bar diagram displays the yearly projections of the available Tier 1, Tier 2 and Tier 3 
Capital for Baseline and Stress Scenarios along with the percentage change. 

 

X- Axis - Capital across Time Period in years 

Y- Axis (Primary) - Outstanding balance (in $millions) 

Y- Axis (Secondary) - Percentage change (Better/Worse) between Baseline & Stress Scenario 
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33..66..22  RReeqquuiirreedd  CCaappiittaall  

This clustered bar diagram displays the Total balance of Regulatory & Economic Capital for Baseline 
and Stress scenarios, across time. 

Chart 1: 

X- Axis - Capital across Time Period in years 

Y- Axis (Primary) - Outstanding balance (in $millions) 

 

Chart 2: 

X- Axis - Capital across Time Period in years 

Y- Axis (Primary) - Percentage change (Better/Worse) between Baseline & Stress Scenario 
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This graph shows the percentage change between the scenarios. 
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33..66..33  CCaappiittaall  AAddeeqquuaaccyy  

This clustered bar diagram displays the Total balance of Regulatory, Total Available, Economic and 
Available Tier 1 Capital for Baseline and Stress scenarios, across time. 

 

X- Axis - Capital for different Stress scenarios across Time Period in years 

Y- Axis (Primary) - Outstanding balance (in $millions) 
 

 
 

 

33..66..44  CCaappiittaall  RRaattiiooss  

This clustered bar diagram displays the Total Capital ratio, Tier 1 Capital ratio and the Tier 1 Leverage 
ratio for Baseline and Stress scenarios, across time. 

Chart 1: 

X- Axis – Capital ratio and Tier 1 capital ratio for different Stress scenarios across Time Period in 
years 

Y- Axis (Primary) – Ratio (%)  

Y- Axis (Secondary) – Percentage change (Better/Worse) between Baseline & Stress Scenario 

 

Chart 2: 

X- Axis –Tier 1 Leverage ratio for different Stress scenarios across Time Period in years 

Y- Axis (Primary) – Ratio (%)  

Y- Axis (Secondary) – Percentage change (Better/Worse) between Baseline & Stress Scenario 
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33..66..55  CCaappiittaall  AAnnaallyyssiiss  aaccrroossss  LLeeggaall  EEnnttiittiieess  

This clustered bar diagram displays the capital type’s viz. Available/Economic/Regulatory capital 
across legal Entities for Baseline and Stress scenarios, across time. 
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X- Axis – Capital for different Stress scenarios across Time Period in years 

Y- Axis (Primary) – Amount  

Y- Axis (Secondary) – Percentage change (Better/Worse) between Baseline & Stress Scenario 
 

 
 

 
 

33..77  CCaappiittaall  CCoommppoonneennttss  

33..77..11  BBrreeaakk--uupp  ooff  AAvvaaiillaabbllee  CCaappiittaall  

 

This stacked bar diagram displays the Tier 1, Tier 2 and Tier 3 for Baseline and Stress scenarios, 
across time. 

 

X - Axis – Stress scenarios across different Time Periods 

Y – Axis – Capital Amount 
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33..77..22  BBrreeaakk--uupp  ooff  RReeqquuiirreedd  CCaappiittaall  bbyy  RRiisskk  CCaatteeggoorriieess  

 

This stacked column diagram displays the Economic or Regulatory Capital (choose from the 
dropdown) for Credit, Market, Operational and Interest rate Risk on Banking Book for Baseline and 
Stress scenarios, across time. 

 

X - Axis – Stress scenarios across different Time Periods 

Y – Axis – Capital Amount  
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33..77..33  CCrreeddiitt  RRiisskk  CCaappiittaall  AAnnaallyyssiiss  

This clustered bar diagram displays the Credit Risk Capital for Baseline and Stress scenarios, across 
time. 

 

The table displays the Credit Risk Capital amount for Baseline & Stress scenarios as well as the 
percentage difference between across time. 

 

X- Axis – Credit Risk Capital for different Stress scenarios across Time Period in years 

Y- Axis (Primary) – Amount  

Y- Axis (Secondary) – Percentage change (Better/Worse) between Baseline & Stress Scenario 

 

The expand button on the Time Hierarchy will allow you to view Yearly/ Half-Yearly/Quarterly/Month 
end outstanding values for the baseline and stress scenarios along with the variance depending on 
the granularity of the data populated in the database. 
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33..77..44  MMaarrkkeett  RRiisskk  CCaappiittaall  AAnnaallyyssiiss  

This clustered bar diagram displays the Market Risk Capital for Baseline and Stress scenarios, across 
time. 

 

The table displays the Credit Risk Capital amount for Baseline & Stress scenarios as well as the 
percentage difference between across time. 

 

X- Axis – Market Risk Capital for different Stress scenarios across Time Period in years 

Y- Axis (Primary) – Amount  

Y- Axis (Secondary) – Percentage change (Better/Worse) between Baseline & Stress Scenario 

 

The expand button on the Time Hierarchy will allow you to view Yearly/ Half-Yearly/Quarterly/Month 
end outstanding values for the baseline and stress scenarios along with the variance depending on 
the granularity of the data populated in the database. 

 

 
 
 
 
 

Oracle Financial Services Software Confidential - Restricted  Page 63 



Oracle Financial Services Enterprise Stress Testing and Capital Planning 
Analytics Release 8.0.1.0.0 

 

33..77..55  OOppeerraattiioonnaall  RRiisskk  CCaappiittaall  AAnnaallyyssiiss  

 

This clustered bar diagram displays the Operational Risk Capital for Baseline and Stress scenarios, 
across time. 

 

The table displays the Credit Risk Capital amount for Baseline & Stress scenarios as well as the 
percentage difference between across time. 

 

X- Axis – Operational Risk Capital for different Stress scenarios across Time Period in years 

Y- Axis (Primary) – Amount  

Y- Axis (Secondary) – Percentage change (Better/Worse) between Baseline & Stress Scenario 

 

The expand button on the Time Hierarchy will allow you to view Yearly/ Half-Yearly/Quarterly/Month 
end outstanding values for the baseline and stress scenarios along with the variance depending on 
the granularity of the data populated in the database. 
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33..77..66  IInntteerreesstt  RRaattee  RRiisskk  oonn  BBaannkkiinngg  BBooookk  CCaappiittaall  AAnnaallyyssiiss  

 

This clustered bar diagram displays the Interest Rate Risk on Banking Book Capital for Baseline and 
Stress scenarios, across time. 

 

The table displays the Credit Risk Capital amount for Baseline & Stress scenarios as well as the 
percentage difference between across time. 

 

X- Axis – Interest Rate Risk on Banking Book Capital for different Stress scenarios across Time 
Period in years 

Y- Axis (Primary) – Amount  

Y- Axis (Secondary) – Percentage change (Better/Worse) between Baseline & Stress Scenario 

 

The expand button on the Time Hierarchy will allow you to view Yearly/ Half-Yearly/Quarterly/Month 
end outstanding values for the baseline and stress scenarios along with the variance depending on 
the granularity of the data populated in the database. 

 

 
 
 
 
 

Oracle Financial Services Software Confidential - Restricted  Page 66 



Oracle Financial Services Enterprise Stress Testing and Capital Planning 
Analytics Release 8.0.1.0.0 
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33..77..77  CCaappiittaall  AAnnaallyyssiiss  aaccrroossss  SScceennaarriiooss  

 

This clustered bar diagram displays the Credit, Market, Operational and Interest rate Risk on Banking 
Book (choose any one from the dropdown) for Baseline and Stress scenarios, across time. 

 

X- Axis – Capital for different Stress scenarios across Time Period in years 

Y- Axis (Primary) – Amount  
 

 
 

33..88  IInnccoommee  SSttaatteemmeenntt    

33..88..11  IInnccoommee  SSttaatteemmeenntt  AAnnaallyyssiiss  

 

This table displays the Income statement across time and the percentage change between their 
Baseline & Stress scenarios across portfolios. 

 

The Income amount is shown in the tabular form for Baseline and Stress Scenario as well as 
Percentage change (Better/Worse) between Baseline & Stress Scenario across Accounting heads. 
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As the Income & Expense account heads are displayed in a hierarchical order, drill-downs to the 
lowest leaf are possible. 

 

Color Codes: 

 

The font color of negative values is RED. 

 

On clicking the Expand button, the General Ledger heads of the Income Statement can be drilled 
down to lowest leaf. Similarly, the expand button on the Time Hierarchy will allow you to view Yearly/ 
Half-Yearly/Quarterly/Month end outstanding values depending on the granularity of the data 
populated in the database. 
 

 
 

 

33..99  IInnccoommee  SSttaatteemmeenntt  --  KKeeyy  IInnddiiccaattoorrss  
 

33..99..11  CCoommmmiissssiioonn  

 

This clustered bar diagram displays the Commission earned by the Bank for Baseline & Stress 
scenarios, across time. 

 

X- Axis – Commission earned scenarios across Time Period in years 

Y- Axis (Primary) – Amount  

Y- Axis (Secondary) – Percentage change (Better/Worse) between Baseline & Stress Scenario 
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33..99..22  NNeett  IInntteerreesstt  IInnccoommee  

 

This clustered bar diagram displays the Net Interest Income earned by the Bank for Baseline & Stress 
scenarios, across time. 

 

X- Axis – Net Interest Income scenarios across Time Period in years 

Y- Axis (Primary) – Amount  

Y- Axis (Secondary) – Percentage change (Better/Worse) between Baseline & Stress Scenario 
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33..99..33  FFeeeess  

 

This clustered bar diagram displays the Fee Income earned by the Bank for Baseline & Stress 
scenarios, across time. 

 

X- Axis – Fee Income scenarios across Time Period in years 

Y- Axis (Primary) – Amount  

Y- Axis (Secondary) – Percentage change (Better/Worse) between Baseline & Stress Scenario 
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33..99..44  NNeett  CCrreeddiitt  LLoossss  

 

This clustered bar diagram that displays the Net Credit Loss of the Bank for Baseline & Stress 
scenarios, across time. 

 

X- Axis – Net Credit Loss scenarios across Time Period in years 

Y- Axis (Primary) – Amount  

Y- Axis (Secondary) – Percentage change (Better/Worse) between Baseline & Stress Scenario 
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33..99..55  KKeeyy  IInnccoommee  SSttaatteemmeenntt  IInnddiiccaattoorrss  aaccrroossss  SScceennaarriiooss  

 

This clustered bar diagram displays the Commission earned/Net Interest Income/ Fee Income/Net 
Credit Loss (choose from the dropdown) of the Bank for Baseline & Stress scenarios, across time. 

 

X- Axis – Commission earned/Net Interest Income/ Fee Income/Net Credit Loss scenarios across 
Time Period in years 

Y- Axis (Primary) – Amount  

Y- Axis (Secondary) – Percentage change (Better/Worse) between Baseline & Stress Scenario 
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33..1100  IInnccoommee  SSttaatteemmeenntt  ––  LLOOBB  

33..1100..11  IInnccoommee  SSttaatteemmeenntt  aaccrroossss  lliinneess  ooff  BBuussiinneessss  

This table provides the Income statement across time periods and the percentage change between 
their Baseline & Stress scenarios across Lines of Business (LOB) like Alternate Investments, 
Investment Banking, Private banking and Retail Banking. 

 

The Income amount is shown in the tabular form for Baseline and Stress Scenario as well as 
Percentage change (Better/Worse) between Baseline & Stress Scenario. 

 

Color Codes: 

 

The font color of negative values is RED. 

 

On clicking the Expand button, the General Ledger heads of the Income Statement can be drilled 
down to lowest leaf. Similarly, the expand button on the Time Hierarchy will allow you to view Yearly/ 
Half-Yearly/Quarterly/Month end outstanding values depending on the granularity of the data 
populated in the database. 
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33..1111  IISS  VVaarriiaannccee  AAnnaallyyssiiss  

33..1111..11  IInnccoommee  SSttaatteemmeenntt  VVaarriiaannccee  AAnnaallyyssiiss  

 

This table provides a detailed variance analysis of the income statement line items. It displays 
measures such as Income/Expense, Average Balance and Average Rate across time periods under 
baseline and stress terms, the variance (as a %) between their Baseline & Stress values and the 
variance amount attributable to the change in rates and balances  across Accounting heads. 

 

The Income amount is shown in the tabular form for Baseline and Stress Scenario as well as 
Percentage change (Better/Worse) between Baseline & Stress Scenario. 

 

As the Lines of Business are displayed in a hierarchical order, drill-downs to the lowest leaf are 
possible. 

 

Color Codes: 

 

The font color of negative values is RED. 

 

On clicking the Expand button, the General Ledger heads of the Income Statement can be drilled 
down to lowest leaf. Similarly, the expand button on the Time Hierarchy will allow you to view Yearly/ 
Half-Yearly/Quarterly/Month end outstanding values depending on the granularity of the data 
populated in the database. 
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33..1122  PPeerrffoorrmmaannccee  MMeeaassuurreess  

33..1122..11  RReettuurrnn  oonn  TToottaall  AAsssseettss  

This clustered bar diagram displays the Return on Total Assets for different years under 
Baseline and Stress Scenarios. The report is across the Bank’s legal entities. 

Chart: 

X-Axis – Return on Assets for Legal Entities across different time periods 

Y-Axis (Primary) – Ratio (%) 

Y- Axis (Secondary) – Percentage change (Better/Worse) between Baseline & Stress 
Scenario 
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33..1122..22  RReettuurrnn  oonn  CCaappiittaall  EEmmppllooyyeedd  

This clustered bar diagram displays the Return on Capital Employed for different years under 
Baseline and Stress Scenarios. This report is across the Bank’s legal entities. 

Chart: 

X-Axis- Return on Capital Employed for Legal Entities across different Time Periods 

Y-Axis (Primary) – Ration (%) 

X-Axis (Secondary) – Percentage change (Better/Worse) between Baseline & Stress 
Scenario 

 
 

33..1122..33  RRiisskk  WWeeiigghhtteedd  AAsssseettss  &&  RRAARROOCC  

This clustered bar diagram displays the Risk Adjustment Return on Capital (RAROC) 
employed and Risk weighted assets for different years under Baseline and Stress scenarios. 
This report is across the Bank’s legal entities. 

Chart: 

X-Axis- Risk Adjusted Return on Capital (RAROC) employed and Risk Weighted Assets for 
legal entities across different time periods 

Y-Axis (Primary) – Amount 
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Y-Axis (Secondary) – Percentage change (Better/Worse) between Baseline and Stress 
Scenario 

 

 
 

33..1122..44  RRiisskk--AAddjjuusstteedd  PPeerrffoorrmmaannccee  MMeeaassuurree  aaccrroossss  lleeggaall  EEnnttiittiieess  

This clustered bar diagram displays the Bubble chart which displays a projected Risk 
Adjusted Return on Capital (RAROC) employed, Return on Risk Adjusted Return on Capital 
(RORAC) and RARORAC (Risk Adjustment Return on Risk Adjusted Capital). This is for 
different Legal Entities for different years under Baseline and Stress scenario. 

Chart: 

X-Axis- Risk Adjusted Return on Capital (RAROC) % 

Y-Axis (Primary) – Return on Risk Adjusted Return on Capital (RAROC) % 

Z-Axis (Secondary) – Risk Adjustment Return on Risk Adjusted Capital (RARORAC) % 
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Oracle Financial Services Software Confidential - Restricted  Page 79 



Oracle Financial Services Enterprise Stress Testing and Capital Planning 
Analytics Release 8.0.1.0.0 

 
 

33..1122..55  KKeeyy  ppeerrffoorrmmaannccee  IInnddiiccaattoorrss  

This table displays yearly Key Performance indicators like Return on Total Assets, Return on 
Risk Adjusted Assets and Risk Adjusted Return on capital for Baseline and Stress Scenario 
across different time periods along with the Percentage change (Better/Worse) between 
Baseline & Stress Scenario. 

The expand button on the Time Hierarchy will allow you to view Yearly/Half-
Yearly/Quarterly/Month end outstanding values depending on the granularity of the data 
populated in the database. 
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33..1122..66  PPeerrffoorrmmaannccee  AAnnaallyyssiiss  

This table displays the yearly projected measures for Baseline and Stress Scenario and 
Percentage change (Better/Worse) between Baseline & Stress Scenario. 

i. Income/Expense 

ii. End of period Balance 

iii. Return of Assets 

iv. Risk Weighted Assets 

v. Return on Risk Weighted Assets 

Colour Codes 

The font colour of negative values is RED. 

 

 

33..1133  NNIIII  IImmppaacctt  AAnnaallyyssiiss  

33..1133..11  NNIIMM  aatt  aa  GGllaannccee  

This clustered bar diagram displays the Net Interest Margin (NIM) of the Bank for Baseline & Stress 
scenarios, across time. 

 

X- Axis – Net Interest Margin (NIM) scenarios across Time Period in years 

Y- Axis (Primary) – Amount  

Y- Axis (Secondary) – Percentage change (Better/Worse) between Baseline & Stress Scenario 
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33..1133..22  IImmppaacctt  ooff  FFXX  FFlluuccttuuaattiioonn  

This clustered bar diagram that displays the Net Interest Income due to the effect of currency rate 
fluctuation on the FX receivables of the Bank for Baseline & Stress scenarios, across time. 

 

X- Axis – Net Interest Income (NIM) scenarios across Time Period in years 

Y- Axis (Primary) – Amount  

Y- Axis (Secondary) – Percentage change (Better/Worse) between Baseline & Stress Scenario 
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Formula:  
FX Fluctuation Adjusted Stress Scenario NII B/W = (Stress Scenario NII * Baseline Volume / 
Stress Scenario Volume 

 

33..1133..33  IImmppaacctt  ooff  VVoolluummee  MMoovveemmeenntt  

This clustered bar diagram displays the Net Interest Income Net Interest Income due to the effect of 
transaction volumes of the Bank for Baseline & Stress scenarios, across time. 

 

X- Axis – Net Interest Income (NII) scenarios across Time Period in years 

Y- Axis (Primary) – Amount  

Y- Axis (Secondary) – Percentage change (Better/Worse) between Baseline & Stress Scenario 
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If the Baseline Volume is 100 

Stress Scenario Volume is 80 

 

Baseline NII is 10 

Stress Scenario NII is 7 

Then, the Volume Adjusted Stress Scenario NII is = 7 * 100 / 80 = 8.75 

 

Variation = (8.75 – 10) / 10 = -12.5% 

 
Formula:  
Volume Adjusted Stress Scenario NII = Stress Scenario NII * Baseline Volume / Stress Scenario 
Volume 

 

33..1133..44  IImmppaacctt  ooff  YYiieelldd  &&  MMaarrggiinn  RRaatteess  

This clustered bar diagram displays the impact of Yield and Margin rate change on the Net Interest 
Income of the Bank for Baseline & Stress scenarios, across time. 

 

X- Axis – Net Interest Income (NII) scenarios across Time Period in years 

Y- Axis (Primary) – Amount  

Y- Axis (Secondary) – Percentage change (Better/Worse) between Baseline & Stress Scenario 
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If the Baseline Margin Rate is 10% 

Stress Scenario Margin Rate is 12% 

 

Baseline NII is 8 

Margin Rate Adjusted Stress Scenario NII = 8 * 12% / 10% = 9.6 

 

Variation = (9.6 – 8) / 8 = +20% 

33..1144  NNeett  LLoossss  AAnnaallyyssiiss  

33..1144..11  NNeett  LLoossss  RRaattee  TTiimmee  SSeerriieess  

 

This clustered bar diagram and table, displays the Net Loss, Average balance and Net loss rate under 
Baseline and Stress scenarios  

 

Chart: 

X- Axis – Net Loss for Baseline & Stress scenarios 

Y- Axis (Primary) – Net loss amount  

Y- Axis (Secondary) – Net loss rate 
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Table: 

Horizontal Rows – Time Period in years that can be drilled down to Half-yearly/Quarterly/Monthly 
reports depending on the granularity of data populated. 

Vertical Columns – Net Loss amount, Average Balance and Net Loss Rate for Baseline and Stress 
scenarios. 

 

Net Loss Rate = Net Loss amount / Average Balance 
 

 
 

 

33..1144..22  NNeett  LLoossss  aaccrroossss  CCrreeddiitt  PPoorrttffoolliioo::  

 

This clustered bar diagram and table, displays the Net Loss across different dimensions (Lines of 
Business, product etc.) under Baseline and Stress scenarios  

 

Chart: 

X- Axis – Net Loss for Baseline & Stress scenarios across dimensions and Time Periods 

Y- Axis (Primary) – Net loss amount  

Y- Axis (Secondary) – Percentage change (Better/Worse) between Baseline & Stress Scenario 

 

 

Table: 

Horizontal Rows – Time Period in years across Lines of Business that can be drilled down to Half-
yearly/Quarterly/Monthly reports depending on the granularity of data populated. 

Vertical Columns – Net Loss amount for Baseline and Stress scenarios and the Percentage change 
(Better/Worse) between Baseline & Stress Scenario 
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33..1144..33  NNeett  LLoossss  RRaattee  aaccrroossss  SScceennaarriiooss  

 

This clustered bar diagram displays the Net Loss Rate for different years under Baseline and Stress 
scenarios  

 

Chart: 

X- Axis – Net Loss Rate for Baseline & Stress scenarios across Time Periods 

Y- Axis (Primary) – Net loss rate 
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33..1155  LLiiqquuiiddiittyy  AAnnaallyyssiiss  

33..1155..11  LLiiqquuiiddiittyy  GGaapp  AAnnaallyyssiiss  

This clustered bar diagram displays the Liquidity gap (Net & Cumulative) Analysis of the Bank, across 
Time Buckets. 

  

X- Axis – Time Bucket Size 

Y- Axis (Primary) – Net gap Amount  

Y- Axis (Secondary) – Cumulative gap Amount 
 

 
 

 

33..1155..22  LLiiqquuiiddiittyy  RRaattiiooss  

This clustered bar diagram displays the Liquidity ratios (Liquidity Coverage ratio and Net Stable 
Funding Ratio) of the Bank, across different Time Buckets. 

 

X- Axis – Liquidity ratios (Liquidity Coverage ratio and Net Stable Funding Ratio) 

Y- Axis (Primary) – Percentage (%)  
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33..1155..33  LLiiqquuiiddiittyy  CCoovveerraaggee  RRaattiioo  bbyy  SSiiggnniiffiiccaanntt  CCuurrrreennccyy  

This clustered bar diagram displays the Liquidity Coverage ratio of the Bank, for different currencies 
for baseline and Stress scenarios. 

 

X- Axis – Liquidity Coverage ratio by significant currencies 

Y- Axis (Primary) – Percentage (%)  
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33..1155..33..11  LLiiqquuiiddiittyy  CCoovveerraaggee  RRaattiioo  CCoommppoonneennttss  

 

This clustered bar diagram displays the Stock of Highly Liquid Assets vs. the Net cash Outflows for 
baseline and stress scenario and the percentage of High Liquid Assets that cover the Net Cash 
Outflows. 

 

X- Axis – Liquidity Coverage components 

Y- Axis (Primary) – Percentage (%)  
 

 
 

 
 

33..1155..44  NNeett  SSttaabbllee  FFuunnddiinngg  RRaattiioo  CCoommppoonneennttss  

This clustered bar diagram displays the Available stable funding under Baseline and Stress scenarios 
and compare with the required stable funding under Baseline and Stress scenarios 

 

X- Axis – Net Stable Funding ratio Components  

Y- Axis (Primary) – Percentage (%)  
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44  RReeppoorrtt  AAcccceessss  aanndd  GGeenneerraattiioonn  ––  RREEGGUULLAATTOORRYY  RREEPPOORRTTIINNGG  

44..11  RReeppoorrtt  AAcccceessss  aanndd  GGeenneerraattiioonn  

Access the application using the login credentials (URL, login name, and password) provided 
in the configuration note. The built-in security system ensures that you are permitted to 
access the screens and actions based on the authorization only. Upon fetching the URL as 
specified, the following screen is displayed. 

 

After logging into the application, the blow screen appears: 

 

 

 

Click the arrow beside the Dashboard option and select any one of the following option as 
highlighted in the below diagram: 

• FR Y – 14 Annual 

• FR Y – 14 Monthly 

• FR Y – 14 Quarterly 

• OCC DFAST 
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 On selecting the required option, the respective regulatory report page is displayed. 

For example, the below screen is displayed on selecting FR Y – 14 Annual. 

 

Click Summary Schedule. The next screen shows the respective excel report.  

 

On changing all or any one of the following and clicking the “Apply” button would lead to the 
excel generation of a new report. 

This process is applicable for all the regulatory reports which are discussed in detail in the 
following chapters. 
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55  FFRR  YY  --1144  AAnnnnuuaall  

The Federal Reserve uses reporting forms to collect data from Bank holding companies, depository 
institutions, other financial and nonfinancial entities, and consumers. Use of the forms is required in 
some cases, voluntary in others. Some data are collected periodically, others only occasionally. 
 
Forms used exclusively by the Federal Reserve have numbers preceded by the letters FR; those 
used by other federal banking agencies as well as the Federal Reserve have numbers preceded by 
the letters FFIEC (for Federal Financial Institutions Examination Council). 
 
The FR Y-14A schedule comprises of five primary schedules (Summary, Operational Risk, Basel 
III/Dodd-Frank, Regulatory Capital, Scenario and Counterparty) each with multiple supporting 
worksheets. Separate annual schedules must be reported for each scenario. 
 
Refer to the FR Y-14A document provided by the Federal Reserve to view the items displayed in the 
report. 
 
With the exception of the CCR schedule and the Trading and CCR worksheets of the Summary 
schedule, the data collected will be reported as of September 30. The as-of-date for the CCR 
schedule and the Trading and CCR worksheets of the Summary schedule will be between October 1 
and December 1 of that calendar year. 

The reporting form FR Y-14A comprises of six schedules. They are: 
I. Summary Schedule 

II. Scenario Schedule 
III. Regulatory Capital Transitions Schedule 
IV. Regulatory Capital Instruments Schedule 
V. Operational Risk Schedule 

VI. Counterparty Credit Risk/CVA Data Schedule 

Each of the schedules has multiple supporting reports. 

55..11  SSuummmmaarryy  SScchheedduullee  

All BHCs are expected to complete a version of the Summary template for each required 
scenario - BHC Baseline, BHC Stress, Supervisory Baseline, and Supervisory Stress - and 
additional scenarios that are named accordingly. 
 
The Summary schedule should be designed to collect information necessary for the Federal 
Reserve to evaluate projections of regulatory capital ratios across a range of scenarios as 
part of the broader CCAR initiative. This information includes projections of losses, revenues, 
and capital actions that are the primary determinants of projected capital ratios.  

This schedule consists of following category of reports: 

• Summary Schedule consisting of the BHC’s Balance sheet, Income Statement and 
Capital  

• Retail  

• AFS/HTM Securities 

• Operational Risk 

• PPNR 

• Counterparty Credit Risk 

• Trading 
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55..11..11  SSuummmmaarryy  SSuubbmmiissssiioonn  CCoovveerr  SShheeeett  

Dashboard Name FR Y-14 Annual 

Subject Area Comprehensive Capital Analysis and Review (CCAR) 

Report Name Summary Submission Cover Sheet 

Report Description / 
Information 

You are given the capability to complete a version of the Summary 
template for each required scenario - BHC Baseline, BHC Stress, 
Supervisory Baseline, and Supervisory Stress - and additional 
scenarios that are named accordingly. 
 

Dimensions 

Prompt level Dimension 

• Entity ID 

• Date 

• Run 

Report Dimension 

• Institution Name 

• RSSD ID 

• Source  

• When Received 

Regulatory Report 
Code FR Y-14A 

55..11..22  IInnccoommee  SSttaatteemmeenntt  WWoorrkksshheeeett  

Dashboard Name FR Y-14 Annual 

Subject Area Comprehensive Capital Analysis and Review (CCAR) 

Report Name Income Statement Worksheet 

Report Description / 
Information 

The Income Statement worksheet collects projections for the main 
components of the income statement. The report is designed to show 
the Actual and Projected Losses, Income, Expense and 
Reserves/Provisions according to: 

• Balance sheet assets 
• Book type (Held for sale, Trading, held to Maturity) 

 

Dimensions 

Prompt level Dimension 

• Entity ID 

• Date 

• Run 

Report Dimension 

• Reporting Lines 

• Scenario 

• Dimdates 

Oracle Financial Services Software Confidential - Restricted  Page 95 



Oracle Financial Services Enterprise Stress Testing and Capital Planning 
Analytics Release 8.0.1.0.0 

Base Measures 

Measures 

• Reporting line Amount 

Computed Measures 

• Aggregations as mentioned in report as per reporting line 
hierarchy 

Regulatory Report 
Code FR Y-14A 

 

55..11..33  BBaallaannccee  SShheeeett  WWoorrkksshheeeett  

Dashboard Name FR Y-14 Annual 

Subject Area Comprehensive Capital Analysis and Review (CCAR) 

Report Name Balance Sheet Worksheet 

Report Description / 
Information 

The Balance Sheet worksheet collects actual data and projections for 
the main components of the Balance sheet across different quarters. 
 
The End of period balance has to be captured according to: 

• Book type (Available for Sale, Held for Trading and Held to 
Maturity) 

• Asset type, Liabilities, Contingent Liabilities and Capital  
 

Dimensions 

Prompt level Dimension 

• Entity ID 

• Date 

• Run 

Report Dimension 

• Reporting Lines 

• Scenario 

• Date Dimension 

• Footnotes 

• Internal Consistency Check 

Base Measures 

Measures 

• Reporting line Amount 

Computed Measures 

• Aggregations as mentioned in report  

Regulatory Report 
Code FR Y-14A 

55..11..44  CCaappiittaall  ––  CCCCAARR  

Dashboard Name FR Y-14 Annual 
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Subject Area Comprehensive Capital Analysis and Review (CCAR) 

Report Name Capital - CCAR 

Report Description / 
Information 

The Capital - CCAR worksheets collect actual data and projections of 
the main drivers of equity capital and the key components of the 
regulatory capital schedule. The schedule collects projections of 
components of equity capital and regulatory capital, components of 
assets and liabilities and deferred tax asset items across different 
quarters. 

Dimensions 

Prompt level Dimension 

• Entity ID 

• Date 

• Run 

Report Dimension 

• Reporting Lines 

• Scenario 

• Dimdates 

• Internal Consistency Check 

Base Measures 

Measures 

• Reporting line Amount 

Computed Measures 

• Aggregations as mentioned in report 

Regulatory Report 
Code FR Y-14A 

 

55..11..55  CCaappiittaall  ––  DDFFAASSTT  

Dashboard Name FR Y-14 Annual 

Subject Area Comprehensive Capital Analysis and Review (CCAR) 

Report Name Capital - DFAST 

Report Description / 
Information 

The Capital - DFAST worksheets collect actual data and projections of 
the main drivers of equity capital and the key components of the 
regulatory capital schedule. The schedule collects projections of 
components of equity capital and regulatory capital, components of 
assets and liabilities and deferred tax asset items across different 
quarters. 

Dimensions 

Prompt level Dimension 

• Entity ID 

• Date 

• Run 

Report Dimension 

• Reporting Lines 

Oracle Financial Services Software Confidential - Restricted  Page 97 



Oracle Financial Services Enterprise Stress Testing and Capital Planning 
Analytics Release 8.0.1.0.0 

• Scenario 

• Dimdates 

• Internal Consistency Check 

Base Measures 

Measures 

• Reporting line Amount 

Computed Measures 

• Aggregations as mentioned in report 

Regulatory Report 
Code FR Y-14A 

 

55..11..66  GGeenneerraall  RRWWAA  

Dashboard Name FR Y-14 Annual 

Subject Area Comprehensive Capital Analysis and Review (CCAR) 

Report Name General RWA 

Report Description / 
Information 

The General RWA worksheet reports the Risk Weighted Assets using 
the methodologies per the current general risk-based capital rules. 
 

Dimensions 

Prompt level Dimension 

• Entity ID 

• Date 

• Run 

Report Dimension 

• Reporting Lines 

• Scenario 

• Dimdates 

Base Measures 

Measures 

• Reporting line Amount 

Computed Measures 

• Aggregations as mentioned in report 

Regulatory Report 
Code FR Y-14A 

 

55..11..77  AAddvvaanncceedd  RRWWAA  

Dashboard Name FR Y-14 Annual 

Subject Area Comprehensive Capital Analysis and Review (CCAR) 

Oracle Financial Services Software Confidential - Restricted  Page 98 



Oracle Financial Services Enterprise Stress Testing and Capital Planning 
Analytics Release 8.0.1.0.0 

Report Name Advanced RWA 

Report Description / 
Information 

The Advanced RWA worksheet reports the Risk Weighted Assets 
using the methodologies per the advanced approaches capital rules. 

Dimensions 

Prompt level Dimension 

• Entity ID 

• Date 

• Run 

Report Dimension 

• Reporting Lines 

• Scenario 

• Dimdates 

Base Measures 

Measures 

• Reporting line Amount 

Computed Measures 

• Aggregations as mentioned in report 

Regulatory Report 
Code FR Y-14A 

55..11..88  RReettaaiill  BBaallaannccee  aanndd  LLoossss  PPrroojjeeccttiioonnss  WWoorrkksshheeeett  

Dashboard Name FR Y-14 Annual 

Subject Area Comprehensive Capital Analysis and Review (CCAR) 

Report Name Retail Balance and Loss Projections Worksheet 

Report Description / 
Information 

The Retail Balance and Loss Projections worksheet collects 
projections of business-line level loan balances and losses on BHCs’ 
accrual loans only. 

Dimensions 

Prompt level Dimension 

• Entity ID 

• Date 

• Run 

Report Dimension 

• Reporting Lines 

• Scenario 

• Date Dimension 

Base Measures 

Measures 

• Reporting line Amount 

Computed Measures 

• Aggregations as mentioned in report 
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Regulatory Report 
Code FR Y-14A 

 

55..11..99  RReettaaiill  RReeppuurrcchhaassee  WWoorrkksshheeeett  

Dashboard Name FR Y-14 Annual 

Subject Area Comprehensive Capital Analysis and Review (CCAR) 

Report Name Retail Repurchase Worksheet 

Report Description / 
Information 

The Retail Repurchase worksheet collects data on loans sold by the 
BHC that may be subject to repurchase risk due to breaches of 
representations and warranties made during the sale of the loans. It 
also collects data on loans insured by the US Government for which 
the insurance coverage could be denied if loan defects are identified.  
 
This report contains sub reports. For more details, refer to Table1. 
 

Dimensions 

Prompt level Dimension 

• Entity ID 

• Date 

• Run 

Report Dimension 

• Reporting Lines 

• Scenario 

• Date Dimension 

• Delinquency validity check 

Base Measures 

Measures 

• Reporting line Amount 

Computed Measures 

• Aggregations as mentioned in report 

Regulatory Report 
Code FR Y-14A 

Table1 

The below mentioned reports have to be submitted for the abovementioned 6 scenarios 
(Report Name): 

Table Name Description 

Table A.1   LOANS SOLD TO FANNIE MAE, BHC ABLE TO REPORT 
OUTSTANDING UPB AND DELINQUENCY INFORMATION 
REQUESTED IN TABLE A.1 
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Table A.2   LOANS SOLD TO FANNIE MAE, BHC UNABLE TO REPORT 
OUTSTANDING UPB OR DELINQUENCY INFORMATION 
REQUESTED IN TABLE A.1 

Table A.3 LOSS PROJECTIONS FOR LOANS SOLD TO FANNIE MAE 

Table B.1   LOANS SOLD TO FREDDIE MAC, BHC ABLE TO REPORT 
OUTSTANDING UPB AND DELINQUENCY INFORMATION 
REQUESTED IN TABLE B.1 

Table B.2 LOANS SOLD TO FREDDIE MAC, BHC UNABLE TO 
REPORT OUTSTANDING UPB OR DELINQUENCY 
INFORMATION REQUESTED IN TABLE B.1 

Table B.3 LOSS PROJECTIONS FOR LOANS SOLD TO FREDDIE 
MAC 

Table C.1   LOANS INSURED BY THE US GOVERNMENT (e.g. FHA, 
VA), BHC ABLE TO REPORT OUTSTANDING UPB AND 
DELINQUENCY INFORMATION REQUESTED IN TABLE C.1 

Table C.2   LOANS INSURED BY THE US GOVERNMENT (e.g. FHA, 
VA), BHC UNABLE TO REPORT OUTSTANDING UPB OR 
DELINQUENCY INFORMATION REQUESTED IN TABLE C.1 

Table C.3 LOSS PROJECTIONS FOR LOANS INSURED BY THE US 
GOVERNMENT (e.g. FHA, VA) 

Table D.1  LOANS SECURITIZED WITH MONOLINE INSURANCE, BHC 
ABLE TO REPORT OUTSTANDING UPB AND 
DELINQUENCY INFORMATION REQUESTED IN TABLE D.1 

Table D.2   LOANS SECURITIZED WITH MONOLINE INSURANCE, BHC 
UNABLE TO REPORT OUTSTANDING UPB OR 
DELINQUENCY INFORMATION REQUESTED IN TABLE D.1 

Table D.3 LOSS PROJECTIONS FOR LOANS SECURITIZED WITH 
MONOLINE INSURANCE 

Table E.1   LOANS SECURITIZED WITHOUT MONOLINE INSURANCE, 
BHC ABLE TO REPORT OUTSTANDING UPB AND 
DELINQUENCY INFORMATION REQUESTED IN TABLE E.1 

Table E.2   LOANS SECURITIZED WITHOUT MONOLINE INSURANCE, 
BHC UNABLE TO REPORT OUTSTANDING UPB OR 
DELINQUENCY INFORMATION REQUESTED IN TABLE E.1 
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Table E.3 LOSS PROJECTIONS FOR LOANS SECURITIZED 
WITHOUT MONOLINE INSURANCE 

Table F.1   WHOLE LOANS SOLD, BHC ABLE TO REPORT 
OUTSTANDING UPB AND DELINQUENCY INFORMATION 
REQUESTED IN TABLE F.1 

Table F.2   WHOLE LOANS SOLD, BHC UNABLE TO REPORT 
OUTSTANDING UPB OR DELINQUENCY INFORMATION 
REQUESTED IN TABLE F.1 

Table F.3 LOSS PROJECTIONS FOR WHOLE LOANS SOLD 

Table G.3 TOTAL LOSS PROJECTIONS 

 

55..11..1100  RReettaaiill  AASSCC  331100--3300  ((SSOOPP0033--33))  CCrreeddiitt  MMaarrkk  SSuubbmmiissssiioonn  WWoorrkksshheeeett    

Dashboard Name FR Y-14 Annual 

Subject Area Comprehensive Capital Analysis and Review (CCAR) 

Report Name Retail ASC 310-30 (SOP03-3) Credit Mark Submission Worksheet 

Report Description / 
Information 

The Retail ASC 310‐30 worksheet collects information and projections 
on the BHCs’ retail purchased credit impaired (PCI) portfolio. Provide 
actual information for the third quarter of the reporting period and 
projected information for the future quarters. 
The information requested is segregated by product on the worksheet. 
In the event that a firm has ASC 310-30 pools that include more than 
one of the products provided on the worksheet, allocate the data 
between the products in question. 

Dimensions 

Prompt level Dimension 

• Entity ID 

• Date 

• Run 

Report Dimension 

• Reporting Lines 

• Scenario 

• Date Dimension 

Base Measures 

Measures 

• Reporting line Amount 

• Actual Amortized Cost 

Computed Measures 

• Aggregations as mentioned in report 
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Regulatory Report 
Code FR Y-14A 

NOTE: 

The below mentioned reports on Purchased Credit Impaired Portfolios have to be submitted 
for the above mentioned 6 scenarios (Report Name): 

• First Lien Mortgages 

• Second Lien HELOANs 

• HELOCs 

• Other  

• Portfolio to be acquired  

 

55..11..1111  PPrroojjeecctteedd  OOTTTTII  ffoorr  AAFFSS  SSeeccuurriittiieess  aanndd  HHTTMM  SSeeccuurriittiieess  bbyy  CCUUSSIIPP  

Dashboard Name FR Y-14 Annual 

Subject Area Comprehensive Capital Analysis and Review (CCAR) 

Report Name Projected OTTI for AFS Securities and HTM Securities by CUSIP 

Report Description / 
Information 

For each CUSIP that incurred losses, this table states the amount of 
loss projected (over the entire forecast horizon). 

Dimensions 

Prompt level Dimension 

• Entity ID 

• Date 

• Run 

Report Dimension 

• Scenario 

• Standard Product Type 

• Holding Type 

Base Measures 

Measures 

• Actual Amortized Cost 

• Projected amount of Credit Loss Portion  

• Projected amount of Non- Credit Loss Portion 

• Total OTTI 

Computed Measures 

• OTTI Measure for Security / CUSIP = Sum of OTTI Credit 
Loss measure from security / cusip level for projected 
quarters of the OTTI by Portfolio worksheet 

• OTTI Measure for Security / CUSIP = Sum of OTTINon- 
Credit Loss measure from security / cusip level for projected 
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quarters of the OTTI by Portfolio worksheet 

• Total OTTI = Credit Loss Portion + Non-Credit Loss Portion 

Regulatory Report 
Code FR Y-14A 

 

55..11..1122  HHiigghh--LLeevveell  OOTTTTII  MMeetthhooddoollooggyy  aanndd  AAssssuummppttiioonnss  ffoorr  AAFFSS  aanndd  HHTTMM  SSeeccuurriittiieess  bbyy  
PPoorrttffoolliioo  

Dashboard Name FR Y-14 Annual 

Subject Area Comprehensive Capital Analysis and Review (CCAR) 

Report Name High-Level OTTI Methodology and Assumptions for AFS and HTM 
Securities by Portfolio 

Report Description / 
Information 

This is a qualitative report. The detailed assumptions used for 
determining OTTI are provided in this table. The assumptions should 
be provided for the instruments that are in the Available for Sale and 
Held to Maturity book of the Bank Holding company. 
 

Dimensions 

Prompt level Dimension 

• Entity ID 

• Date 

• Run 

Report Dimension 

• Scenario 

• Holding Type 

Base Measures 

Measures 

• Aggregate Cumulative Lifetime Loss on Underlying Collateral 
(% Original Balance) 

• FMV Assumptions 

• OTTI Vendor Name 

• Securities Reviewed for potential OTTI for Stress testing 

• Threshold for Determining OTTI 

• Macroeconomic/financial variables used in loss estimation 

•  

Regulatory Report 
Code FR Y-14A 

 

55..11..1133  PPrroojjeecctteedd  OOTTTTII  ffoorr  AAFFSS  aanndd  HHTTMM  SSeeccuurriittiieess  bbyy  PPoorrttffoolliioo  

Dashboard Name FR Y-14 Annual 
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Subject Area Comprehensive Capital Analysis and Review (CCAR) 

Report Name Projected OTTI for AFS and HTM Securities by Portfolio 

Report Description / 
Information 

For each stress scenario used, the credit loss portion and non-credit 
loss portion of projected OTTI (for relevant portfolios) over the 
projection horizon is provided in this worksheet. 

Dimensions 

Prompt level Dimension 

• Entity ID 

• Date 

• Run 

Report Dimension 

• Standard Product Type 

• Book Type (AFS/HTM) 

• Date Dimension 

• Holding Type 

Base Measures 

Measures 

• Actual Amortized Cost 

• Projected amount of Credit Loss Portion 

• Projected amount of Non- Credit Loss Portion 

• Total OTTI 

Computed Measures 

• OTTI Measure for Product Type = Sum of OTTI measures 
from security / cusip level and for each projected quarter 

• OTTI Measure for Product Type = Sum of OTTI measures 
from security / cusip level and for each projected quarter 

• Total OTTI = Credit Loss Portion + Non-Credit Loss Portion 

Regulatory Report 
Code FR Y-14A 

 

55..11..1144  PPrroojjeecctteedd  OOCCII  &&  FFaaiirr  VVaalluuee  ffoorr  AAFFSS  SSeeccuurriittiieess  

Dashboard Name FR Y-14 Annual 

Subject Area Comprehensive Capital Analysis and Review (CCAR) 

Report Name Projected OCI & Fair Value for AFS Securities 

Report Description / 
Information 

This report displays the estimated fair values of AFS securities based 
on a re-pricing of 09/30 positions held on the reporting date using the 
conditions specified in the macroeconomic scenario. The “Total Actual 
Fair Market Value” column is the end-of-quarter fair value of the 
portfolio assets for the reporting quarter. The “Projected OCI” in 
Columns D - L each represent the pre-tax incremental change in 
Accumulated Other Comprehensive Income during the period due to 
changes in the fair value of the securities in the portfolio and may also 
reflect changes in amortized cost, including changes due to 
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amortization and accretion, or any other anticipated factors affecting 
the amortized cost amounts of AFS holdings. These columns, 
including the “Total Projected OCI in all Quarters”, may be affected by 
changes in a securities' amortized cost due to a projected experience 
of OTTI and estimate of OTTI write-down for a given quarter. 

Dimensions 

Prompt level Dimension 

• Entity ID 

• Date 

• Run 

Report Dimension 

• Standard Product Type 

• Holding Type 

• Scenario (OCI Shock) 

Base Measures 

Measures 

• Fair Value 

• Projected OCI 

• Total Projected OCI 

Computed Measures 

• Fair Value at STD PROD TYPE = Sum of Fair value at 
Instrument. 

Regulatory Report 
Code FR Y-14A 

 

55..11..1155  AAccttuuaall  AAFFSS  aanndd  HHTTMM  FFaaiirr  MMaarrkkeett  vvaalluuee  SSoouurrcceess  bbyy  PPoorrttffoolliioo  

Dashboard Name FR Y-14 Annual 

Subject Area Comprehensive Capital Analysis and Review (CCAR) 

Report Name Actual AFS and HTM Fair Market value Sources by Portfolio 

Report Description / 
Information 

This worksheet provides information on the sources of actual fair 
market values as of September 30 of the reporting year. 
 
1. Principal Market Value Source  
The BHC has to state whether a vendor or proprietary model is used.  
If using a 3rd party vendor, the BHC should provide the name(s) of the 
3rd party vendor(s). 
2. The BHC has to inform how often securities are normally marked 

(e.g., daily, weekly, quarterly and so on) 
 

Dimensions 

Prompt level Dimension 

• Entity ID 

• Date 

• Run 

Report Dimension 
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• Standard Product Type 

• Holding Type 

• Scenario 

Base Measures 

Measures 

• Principal Market Value Source 

• Mark to market Frequency 

Regulatory Report 
Code FR Y-14A 

 

55..11..1166  TTrraaddiinngg  WWoorrkksshheeeett  

Dashboard Name FR Y-14 Annual 

Subject Area Comprehensive Capital Analysis and Review (CCAR) 

Report Name Trading Worksheet 

Report Description / 
Information 

The Trading worksheet collects firm-wide trading profit and loss (P/L) 
results decomposed into the categories listed (Equities, FX, Rates) as 
of a date specified by the Federal Reserve. 
For more information on decomposition of losses into risk areas, refer 
Table 2. 

Dimensions 

Prompt level Dimension 

• Entity ID 

• Date 

• Run 

Report Dimension 

• Reporting Lines  

• Scenario 

Base Measures 

Measures 

• Reporting Line Amount  

Computed Measures 

• Aggregations as mentioned in report 

Regulatory Report 
Code FR Y-14A 

Table2 

The decomposition of losses into risk areas as follows: 
Name Description 

Equity P/L of the Equity portfolio of the BHC 

FX P/L of the Currency portfolio of the BHC 

Rates P/L of the Interest Rate portfolio of the BHC 
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Commodities P/L of the Commodity portfolio of the BHC 

Securitized Products P/L from exposures detailed on the Securitized 
Products and Agencies worksheets. 

Other Credit P/L contribution from all credit products other than 
those specified on the "Securitized Products" or 
"Agencies" worksheets. 

Private Equity P/L of the Private Equity investments of the BHC 

Other Fair Value Assets P/L contribution of Assets that have been assigned 
for fair Valuation and not captured in the other risk 
stripes. 

Cross-Asset Terms P/L contribution from intra-asset risks attributable to 
the co-movement of multiple asset classes. For 
example, an equity option paying off in a foreign 
currency would have both Equity and FX risk. 

The categories above are not meant to denote lines of business or desks, but rather 
firm wide totals by risk stripe. 

Higher order risks are those inter-asset risks attributable to terms not represented in 
the FR-Y14Q. The highest order term represented in the 14Q will vary based on the 
specific asset class.  For example, the commodity spot grids do not capture risks 
attributable to the co-movement of multiple underlying commodities. 

 
  
  

55..11..1177  CCoouunntteerrppaarrttyy  CCrreeddiitt  RRiisskk  WWoorrkksshheeeett  

Dashboard Name FR Y-14 Annual 

Subject Area Comprehensive Capital Analysis and Review (CCAR) 

Report Name Counterparty Credit Risk Worksheet 

Report Description / 
Information 

The CCR worksheet collects projected counterparty credit losses as of 
a date specified by the Federal Reserve. 

Dimensions 

Prompt level Dimension 

• Entity ID 

• Date 

• Run 

Report Dimension 

• Reporting Lines  

• Scenario 
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Base Measures 

Measures 

• Reporting Line Amount  

Computed Measures 

• Aggregations as mentioned in report 

Regulatory Report 
Code FR Y-14A 

 

55..11..1188  BBHHCC  OOppeerraattiioonnaall  RRiisskk  SScceennaarriioo  IInnppuuttss  aanndd  PPrroojjeeccttiioonnss  WWoorrkksshheeeett  

Dashboard Name FR Y-14 Annual 

Subject Area Comprehensive Capital Analysis and Review (CCAR) 

Report Name BHC Operational Risk Scenario Inputs and Projections Worksheet 

Report Description / 
Information 

This worksheet collects information about the composition of the 
operational risk loss projections by providing inputs into each scenario, 
the type of data, a brief description of the loss events (including events 
from an operational risk scenario analysis process), the Unit of 
measure and the projected contribution of those events to the 
operational loss projection. 
 
The data would be provided by the user which will be in synch with 
PPNR projections worksheet. 
 

Dimensions 

Prompt level Dimension 

• Entity ID 

• Date 

• Run 

Report Dimension 

• Unit of Measure = Combination of Line of Business & Event 
Type  

• Scenario 

• Dimdates 

Base Measures 

Measures 

• Projected Operational Risk Losses 

Computed Measures 

• Aggregations as mentioned in report 

Regulatory Report 
Code FR Y-14A 
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55..11..1199  PPPPNNRR  PPrroojjeeccttiioonnss  WWoorrkksshheeeett  

Dashboard Name FR Y-14 Annual 

Subject Area Comprehensive Capital Analysis and Review (CCAR) 

Report Name PPNR Projections Worksheet 

Report Description / 
Information 

The PPNR Projections worksheet is based on standardized reporting 
of each component of PPNR, using business line views. 

Dimensions 

Prompt level Dimension 

• Entity ID 

• Date 

• Run 

• Indicate if deposits are 25% or more of total liabilities 

Report Dimension 

• Reporting Lines Scenario 

• Footnotes 

• Scenario 

• Dimdates 

• Internal Consistency check 

• Footnotes 

Base Measures 

Measures 

• Reporting Line Amount  

Computed Measures 

• Aggregations as mentioned in report 

Regulatory Report 
Code FR Y-14A 

 

55..11..2200  PPPPNNRR  NNeett  IInntteerreesstt  IInnccoommee  ((NNIIII))  WWoorrkksshheeeett  

Dashboard Name FR Y-14 Annual 

Subject Area Comprehensive Capital Analysis and Review (CCAR) 

Report Name PPNR NII Worksheet 

Report Description / 
Information 

This worksheet requires BHCs to provide average asset and liability 
balances and average yields to calculate net interest income. 

Dimensions 

Prompt level Dimension 

• Entity ID 

• Date 
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• Run 

• Indicate if deposits are 25% or more of total liabilities 

Report Dimension 

• Reporting Lines Scenario 

• Footnotes 

• Scenario 

• Dimdates 

• Internal Consistency check 

• Footnotes 

Base Measures 

Measures 

• Reporting Line Amount 

Computed Measures 

• Aggregations as mentioned in report 

Regulatory Report 
Code FR Y-14A 

 

55..11..2211  PPPPNNRR  MMeettrriiccss  WWoorrkksshheeeett  

Dashboard Name FR Y-14 Annual 

Subject Area Comprehensive Capital Analysis and Review (CCAR) 

Report Name PPNR Metrics Worksheet 

Report Description / 
Information 

This worksheet requests information on certain metrics relevant for the 
assessment of components of PPNR.  

Dimensions 

Prompt level Dimension 

• Entity ID 

• Date 

• Run 

Report Dimension 

• Reporting Lines 

• Footnotes 

• Scenario 

• Dimdates 

• Internal Consistency check 

• Footnotes 

Base Measures 

Measures 

• Reporting Line Amount 

Computed Measures 

Oracle Financial Services Software Confidential - Restricted  Page 111 



Oracle Financial Services Enterprise Stress Testing and Capital Planning 
Analytics Release 8.0.1.0.0 

• Aggregations as mentioned in report 

Regulatory Report 
Code FR Y-14A 

 

55..22  SScceennaarriioo  SScchheedduullee  

55..22..11  SScceennaarriioo  CCoovveerr  SShheeeett  

Dashboard Name FR Y-14 Annual 

Subject Area Comprehensive Capital Analysis and Review (CCAR) 

Report Name Cover Sheet 

Report Description / 
Information 

In addition to providing the name and RSSD ID of the institution on this 
cover sheet, all BHCs should complete the following three tabs in this 
workbook: Scenario Variable Definitions, BHC Baseline Scenario and 
BHC Stress Scenario. If the BHC so chooses, it can provide additional 
stress scenarios on additional tabs. 

Dimensions 

Prompt level Dimension 

• Entity ID 

• Date 

• Run 

Report Dimension 

• Institution Name 

• RSSD ID 

Regulatory Report 
Code FR Y-14A 

 

55..22..22  SScceennaarriioo  VVaarriiaabbllee  DDeeffiinniittiioonnss  

Dashboard Name FR Y-14 Annual 

Subject Area Comprehensive Capital Analysis and Review (CCAR) 

Report Name 

 

• Supervisory Baseline Scenario (additional variables used 
beyond those supplied) 

• Supervisory Adverse Scenario (additional variables used 
beyond those supplied) 

• Supervisory Severely Adverse Scenario (additional variables 
used beyond those supplied) 

• BHC Baseline Scenario (variables not included above) 

• BHC Adverse Scenario (variables not included above) 
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• BHC Additional Scenario #1 (variables not included above) 

Report Description / 
Information 

This worksheet is used to list and define the variables included in the 
BHC stress scenarios. 

Dimensions 

Prompt level Dimension 

• Entity ID 

• Date 

• Run 

Report Dimension 

• Variable definition 

• Variable names 

• Scenario 

Regulatory Report 
Code FR Y-14A 

 

55..22..33  SScceennaarriioo  VVaarriiaabbllee  PPrroojjeeccttiioonnss  ––  SSuuppeerrvviissoorryy  BBaasseelliinnee  SScceennaarriioo  

Dashboard Name FR Y-14 Annual 

Subject Area Comprehensive Capital Analysis and Review (CCAR) 

Report Name Scenario Variable Projections  - Supervisory Baseline Scenario 

Report Description / 
Information 

This worksheet is used to report the as-of-date and projected variables 
included in the Supervisory baseline scenario. 

 

Dimensions 

Prompt level Dimension 

• Entity ID 

• Date 

• Run 

Report Dimension 

• Variable names 

• Dimdates 

• Scenario 

Base Measures 
Measures 

• Actual and Projected Variables 

Regulatory Report 
Code FR Y-14A 

55..22..44  SScceennaarriioo  VVaarriiaabbllee  PPrroojjeeccttiioonnss  ––  SSuuppeerrvviissoorryy  AAddvveerrssee  SScceennaarriioo  

Dashboard Name FR Y-14 Annual 
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Subject Area Comprehensive Capital Analysis and Review (CCAR) 

Report Name Scenario Variable Projections  - Supervisory Adverse Scenario 

Report Description / 
Information 

This worksheet is used to report the as-of-date and projected variables 
included in the Supervisory Adverse scenario. 

 

Dimensions 

Prompt level Dimension 

• Entity ID 

• Date 

• Run 

Report Dimension 

• Variable names 

• Dimdates 

• Scenario 

Base Measures 
Measures 

• Actual and Projected Variables 

Regulatory Report 
Code FR Y-14A 

55..22..55  SScceennaarriioo  VVaarriiaabbllee  PPrroojjeeccttiioonnss  ––  SSuuppeerrvviissoorryy  SSeevveerreellyy  AAddvveerrssee  SScceennaarriioo  

Dashboard Name FR Y-14 Annual 

Subject Area Comprehensive Capital Analysis and Review (CCAR) 

Report Name Scenario Variable Projections  - Supervisory Severely Adverse 
Scenario 

Report Description / 
Information 

This worksheet is used to report the as-of-date and projected variables 
included in the Supervisory Severely Adverse scenario. 

 

Dimensions 

Prompt level Dimension 

• Entity ID 

• Date 

• Run 

Report Dimension 

• Variable names 

• Dimdates 

• Scenario 

Base Measures 
Measures 

• Actual and Projected Variables 

Regulatory Report FR Y-14A 
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Code 

55..22..66  SScceennaarriioo  VVaarriiaabbllee  PPrroojjeeccttiioonnss--  BBHHCC  BBaasseelliinnee  

Dashboard Name FR Y-14 Annual 

Subject Area CCAR 

Report Name BHC Baseline 

Report Description / 
Information 

This worksheet is used to report the as-of-date and projected variables 
included in the BHC baseline scenario. 

Dimensions 

Prompt level Dimension 

• Entity ID 

• Date 

• Run 

Report Dimension 

• Variable names  

• Scenario 

• Dimdates 

Base Measures 
Measures 

• Actual and Projected Variables 

Regulatory Report 
Code FR Y-14A 

55..22..77  SScceennaarriioo  VVaarriiaabbllee  PPrroojjeeccttiioonnss--  BBHHCC  AAddvveerrssee  

Dashboard Name FR Y-14 Annual 

Subject Area CCAR 

Report Name BHC Adverse 

Report Description / 
Information 

This worksheet is used to report the as-of-date and projected variables 
included in the BHC Adverse scenario. 

Dimensions 

Prompt level Dimension 

• Entity ID 

• Date 

• Run 

Report Dimension 

• Variable names  

• Scenario 

• Dimdates 

Base Measures Measures 
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• Actual and Projected Variables 

Regulatory Report 
Code FR Y-14A 

 

55..22..88  SScceennaarriioo  VVaarriiaabbllee  PPrroojjeeccttiioonnss--  AAddddiittiioonnaall  SScceennaarriioo  

Dashboard Name FR Y-14 Annual 

Subject Area CCAR 

Report Name Additional Scenario 

Report Description / 
Information 

This worksheet is used to report the as-of-date and projected variables 
included in the Additional scenarios. 

Dimensions 

Prompt level Dimension 

• Entity ID 

• Date 

• Run 

Report Dimension 

• Variable names  

• Scenario 

• Dimdates 

Base Measures 
Measures 

• Actual and Projected Variables 

Regulatory Report 
Code FR Y-14A 

 

55..33  RReegguullaattoorryy  CCaappiittaall  TTrraannssiittiioonn  SScchheedduullee  

55..33..11  RReegguullaattoorryy  CCaappiittaall  TTrraannssiittiioonnss  CCoovveerrsshheeeett  

Dashboard Name FR Y-14 Annual 

Subject Area Comprehensive Capital Analysis and Review (CCAR) 

Report Name Regulatory Capital Transitions Cover Sheet 

Report Description / 
Information 

This report would accompany the Regulatory Capital Transitions 
schedule as a coversheet. 

Dimensions 

Prompt level Dimension 

• Entity ID 

• Date 
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• Run 

Report Dimension 

• Institution Name 

• RSSD ID 

• As of Date 

Regulatory Report 
Code FR Y-14A 

55..33..22  RReegguullaattoorryy  CCaappiittaall  TTrraannssiittiioonnss  --  CCaappiittaall  CCoommppoossiittiioonn  

Dashboard Name FR Y-14 Annual 

Subject Area Comprehensive Capital Analysis and Review (CCAR) 

Report Name Regulatory Capital Transitions - Capital Composition 

Report Description / 
Information 

The “Capital Composition” worksheet collects the data necessary to 
calculate the composition of capital under the Basel III NPR. The data 
is provided on a fully phased-in basis (i.e., not assuming any 
transitional or phase-out arrangements included in the Basel III NPR). 

Dimensions 

Prompt level Dimension 

• Entity ID 

• Date 

• Run 

Report Dimension 

• Time Band 

• Reporting lines 

• Data Completeness Check 

• Dimdates 

• Scenario 

Base Measures 

Measures 

• Reporting Time Amount 

Computed Measures 

• Aggregations as mentioned in report 

Regulatory Report 
Code FR Y-14A 

 

55..33..33  RReegguullaattoorryy  CCaappiittaall  TTrraannssiittiioonnss  --  EExxcceeppttiioonn  BBuucckkeett  CCaallccuullaattoorr  

Dashboard Name FR Y-14 Annual 

Subject Area Comprehensive Capital Analysis and Review (CCAR) 
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Report Name Regulatory Capital Transitions - Exception Bucket Calculator 

Report Description / 
Information 

The “Exception Bucket Calculator” worksheet collects the data 
necessary to calculate the items that may receive limited recognition in 
Tier 1 Common Equity, (i.e., significant investments in the common 
shares of unconsolidated financial institutions, mortgage servicing 
rights and deferred tax assets arising from temporary difference). 

Dimensions 

Prompt level Dimension 

• Entity ID 

• Date 

• Run 

Report Dimension 

• Time Band 

• Reporting lines 

• Data Completeness Check 

• Dimdates 

• Scenario 

Base Measures 

Measures 

• Reporting Time Amount 

Computed Measures 

• Aggregations as mentioned in report 

Regulatory Report 
Code FR Y-14A 

 

55..33..44  RRiisskk--wweeiigghhtteedd  AAsssseettss  ((RRWWAA))  ––  AAddvvaanncceedd  AApppprrooaacchh  

Dashboard Name FR Y-14 Annual 

Subject Area Comprehensive Capital Analysis and Review (CCAR) 

Report Name RWA –Advanced approach 

Report Description / 
Information 

BHCs provides risk-weighted asset estimates reflecting the final 
market risk capital rule released by the U.S. banking agencies (77 
Federal Register 53060, August 30, 2012) and the Advanced 
Approaches NPR. However, for exposures to central counterparties, 
BHCs will complete the “RWA_Advanced” worksheet based on the 
methodologies outlined in the document “Capitalization of bank 
exposures to central counterparties” that was released by BCBS in 
July 2012. 

Dimensions 

Prompt level Dimension 

• Entity ID 

• Date 

• Run 

Oracle Financial Services Software Confidential - Restricted  Page 118 



Oracle Financial Services Enterprise Stress Testing and Capital Planning 
Analytics Release 8.0.1.0.0 

Report Dimension 

• Time Band 

• Reporting lines 

• Data Completeness Check 

• Dimdates 

• Scenario 

Base Measures 

Measures 

• Reporting Time Amount 

Computed Measures 

• Aggregations as mentioned in report 

Regulatory Report 
Code FR Y-14A 

 

55..33..55  RRiisskk  WWeeiigghhtteedd  AAsssseettss  ((RRWWAA))  ––  GGeenneerraall  AApppprrooaacchh  

Dashboard Name FR Y-14 Annual 

Subject Area Comprehensive Capital Analysis and Review (CCAR) 

Report Name RWA – General Approach 

Report Description / 
Information 

In addition to completing the "RWA_Advanced" worksheet, the 
advanced approaches BHCs are required to complete “RWA_General" 
worksheet due to the floor requirement as per the Collins Amendment 
under Section 171 of the DFA.  

For the purpose of completing the “RWA_General” worksheet, BHCs 
should report credit risk-weighted assets using the methodologies in 
the current general risk-based capital rules (Basel I). For CCAR 2013, 
BHCs are not required to complete “RWA_General” worksheet using 
the methodologies in the proposed Standardized Approach NPR.  

Dimensions 

Prompt level Dimension 

• Entity ID 

• Date 

• Run 

Report Dimension 

• Time Band 

• Reporting lines 

• Data Completeness Check 

• Dimdates 

• Scenario 

Base Measures 
Measures 

• Reporting Time Amount 
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Computed Measures 

• Aggregations as mentioned in report 

Regulatory Report 
Code FR Y-14A 

 

55..33..66  RReegguullaattoorryy  CCaappiittaall  TTrraannssiittiioonnss  --  LLeevveerraaggee  EExxppoossuurree  

Dashboard Name FR Y-14 Annual 

Subject Area Comprehensive Capital Analysis and Review (CCAR) 

Report Name Regulatory Capital Transitions - Leverage Exposure 

Report Description / 
Information 

All BHCs will complete the portion of the worksheet relevant to 
“Leverage Exposure for Tier 1 Leverage Ratio” (lines 1 - 3). Advanced 
approaches BHCs will also complete the portion of the worksheet 
relevant to “Leverage Exposure for Supplementary Leverage Ratio” 
(lines 4 - 12).  

The exposure measures for both leverage ratios are based upon 
guidance provided in the Basel III Notices of Proposed Rulemaking 
(NPR). BHCs will report leverage ratio components as calculated using 
the average as of quarter end for the relevant period based upon the 
simple arithmetic mean of exposures calculated on a monthly basis. 
BHCs that are unable to calculate monthly data may report exposures 
as of the quarter end. 

Dimensions 

Prompt level Dimension 

• Entity ID 

• Date 

• Run 

Report Dimension 

• Time Band 

• Reporting lines 

• Data Completeness Check 

• Dimdates 

• Scenario 

Base Measures 

Measures 

• Reporting Time Amount 

Computed Measures 

• Aggregations as mentioned in report 

Regulatory Report 
Code FR Y-14A 
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55..33..77  RReegguullaattoorryy  CCaappiittaall  TTrraannssiittiioonnss  --  PPllaannnneedd  AAccttiioonnss  

Dashboard Name FR Y-14 Annual 

Subject Area Comprehensive Capital Analysis and Review (CCAR) 

Report Name Regulatory Capital Transitions - Planned Actions 

Report Description / 
Information 

The FR Y-14A Planned Action worksheet collects information on all 
material planned actions that management intends to pursue to 
address the reforms of Basel III and the Dodd-Frank Act. BHCs are 
required to factor the combined quantitative impact of all planned 
actions into the projections reported on all other relevant worksheets of 
the Basel III submission. 

Dimensions 

Prompt level Dimension 

• Entity ID 

• Date 

• Run 

Report Dimension 

• Description 

• Action Type 

• Exposure Type 

• RWA Type 

• Time Band 

• Dimdates 

• Scenario 

Base Measures 

Measures 

• Common equity Tier 1 

• Tier 1 

• RWA_General 

• RWA_Advanced 

• Total Assets for Leverage Ratio 

• Total Leverage Exposure for Supplementary Leverage Ratio 

• Balance Sheet Impact 

Computed Measures 

• Totals for all measures across six 4th quarter ends 

• Total impact of each measure within a quarter. 

• Quarter over quarter impact of each measure. 

Regulatory Report 
Code FR Y-14A 

 

Oracle Financial Services Software Confidential - Restricted  Page 121 



Oracle Financial Services Enterprise Stress Testing and Capital Planning 
Analytics Release 8.0.1.0.0 

55..44  RReegguullaattoorryy  CCaappiittaall  IInnssttrruummeennttss  SScchheedduullee  

All information on proposed capital instrument redemptions and issuances should be based on the 
BHC baseline scenario. 

 

55..44..11  RReegguullaattoorryy  CCaappiittaall  IInnssttrruummeennttss  ––  CCoovveerr  SShheeeett  

Dashboard Name FR Y-14 Annual 

Subject Area Comprehensive Capital Analysis and Review (CCAR) 

Report Name Regulatory Capital Instruments – Cover sheet 

Report Description / 
Information 

This report would accompany the Regulatory Capital Instruments 
schedule as a coversheet. 

Dimensions 

Prompt level Dimension 

• Entity ID 

• Date 

• Run 

Report Dimension 

• Institution Name 

• RSSD ID 

• As of date 

Regulatory Report 
Code FR Y-14A 

  

55..44..22  PPrroojjeecctteedd  CCaappiittaall  AAccttiioonnss  aanndd  BBaallaanncceess  WWoorrkksshheeeett  

Dashboard Name FR Y-14 Annual 

Subject Area Comprehensive Capital Analysis and Review (CCAR) 

Report Name Projected Capital Actions and Balances Worksheet 

Report Description / 
Information 

This worksheet collects information on the current and projected 
balances of regulatory capital instruments aggregated by instrument 
type over the nine quarter horizon. BHCs are to report information on 
both a notional basis and on the basis of the dollar amount included in 
regulatory capital.  

Dimensions 

Prompt level Dimension 

• Entity ID 

• Date 

• Run 
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• Quarter Period 

Report Dimension 

• Capital Instrument type 

• General Risk Based Capital Rules treatment 

• Revised Regulatory Capital Rules treatment 

• Data completeness check 

• As of date 

• Time Band 

• Dimdates 

• Scenario 

Base Measures 

Measures 

• Notional Capital amount ($mil) 

• Regulatory Capital Amount ($mil) 

• Regulatory Capital Amount ($mil) 

• Amount recognized in regulatory capital ($mil) 

Computed Measures 

• Sum all the instruments for a given category and capital rule 
type. 

• Sum all the instruments for a given category and capital rule 
type. 

Regulatory Report 
Code FR Y-14A 

 

55..55  OOppeerraattiioonnaall  RRiisskk  SScchheedduullee  

Operational risk losses are defined in Basel II as losses arising from inadequate or failed internal 
processes, people and systems, or from external events. Operational risk losses include legal losses 
but exclude boundary events (e.g., operational losses that could also be classified as credit event 
losses). The Interagency Final Rule further defines an operational loss as a financial loss (excluding 
insurance or tax effects) resulting from an operational loss event and includes all expenses 
associated with an operational loss event except for opportunity costs, forgone revenue, and costs 
related to risk management and control enhancements implemented to prevent future operational 
losses. 

55..55..11  BBHHCC  OOppeerraattiioonnaall  LLoossss  HHiissttoorriiccaall  CCaappiittaall  

Dashboard Name FR Y-14 Annual 

Subject Area Comprehensive Capital Analysis and Review (CCAR) 

Report Name BHC Operational Loss Historical Capital 

Report Description / 
The data file contains all operational losses, with the exception of data 
on legal reserves, captured by the institution as of the respective 
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Information reporting quarter end, starting from the point-in-time at which the 
institution began capturing operational loss event data in a systematic 
manner. 

Dimensions 

Prompt level Dimension 

• Entity ID 

• Date 

• Run 

• Quarter Period 

Report Dimension 

• Unit of Measure = Combination of Line of Business & Event 
Type 

• Time Band 

• Reporting Lines 

• Scenario 

Base Measures 

Measures 

• Reporting Line Amount 

Computed Measures 

• Aggregations as mentioned in report 

Regulatory Report 
Code FR Y-14A 

55..55..22  BBHHCC  LLeeggaall  RReesseerrvveess  RReeppoorrttiinngg  SScchheedduullee  

Dashboard Name FR Y-14 Annual 

Subject Area Comprehensive Capital Analysis and Review (CCAR) 

Report Name BHC Legal Reserves Reporting Schedule 

Report Description / 
Information 

Report the total number of outstanding/pending legal events by “Basel 
Business Line (Level 1)” and “Basel Event Type (Level 1)” for which a 
legal reserve(s) has been established in accordance with the 
instructions. 

Dimensions 

Prompt level Dimension 

• Entity ID 

• Date 

• Run 

• Quarter Period 

Report Dimension 

• Time Band 

• Year 

• Reporting Lines 

• Scenario 

Base Measures Measures 
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• Reporting Line Amount 

Computed Measures 

• Aggregations as mentioned in report 

Regulatory Report 
Code FR Y-14A 

 

55..66  CCoouunntteerrppaarrttyy  CCrreeddiitt  RRiisskk//  CCVVAA  DDaattaa  SScchheedduullee  

55..66..11  CCoouunntteerrppaarrttyy  CCrreeddiitt  RRiisskk  CCoovveerr  SShheeeett  

Dashboard Name FR Y-14 Annual 

Subject Area Comprehensive Capital Analysis and Review (CCAR) 

Report Name Counterparty Credit Risk Cover Sheet 

Report Description / 
Information 

The Cover note provides the FED with information about the Institution 
Name, RSSD ID, Submission date, Data, as of date, Version and date 
of receipt. 

Regulatory Report 
Code FR Y-14A 
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Dashboard Name FR Y-14 Annual 

Subject Area Comprehensive Capital Analysis and Review (CCAR) 

Report Name Top counterparties comprising 95% of firm CVA, ranked by CVA 

Report Description / 
Information 

Report 1a is primarily a CVA based report where the top 
counterparties that comprise of 95% of firm CVA are ranked based on 
unstressed CVA. The reporting encompasses parameters as enlisted 
by the Fed and follows the Fed laid out format in which they have to 
depict the unstressed CVA data.  

For more information on the reports, refer to the Top Counterparties 
worksheet below. 

Top counterparties 
comprising 95% of firm    

 

Dimensions 

Prompt level Dimension 

• Entity ID 

• Date 

• Run 
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		Report 1a is primarily a CVA based report where the top counterparties that comprise of 95% of firm CVA are ranked based on unstressed CVA. The reporting encompasses parameters as enlisted by the Fed and follows the Fed laid out format in which they have to depict the unstressed CVA data. 
For the purpose of a counterparty record, each record is defined as a unique combination of Counterparty Name, Counterparty ID, Industry, Country, Internal and External Rating (six identifiers). Further each record may be associated with a Netting Set and/or a Sub Netting Set identifiers. Even though it may be optional for the counterparties to enter into Netting agreements, the data of the report is depicted at the level of the Sub Netting Set while satisfying the six identifiers condition stated above. In effect, the lowest granularity of the report is the Sub Netting Set level, and Counterparty data will be shown even when a given counterparty does not have any netting set agreements. The report will not depict any individual Trade data that the counterparty may have (those which are not netted).
Also, the report depicts the Credit Mitigant (where the counterparty exposure has been secured either through an agreement or through a hedge) at the level of the counterparty. The report also depicts if there has been a Credit Support Annex agreement in place for netting/sub netting sets, also depicted along side is the proportion of the netting/sub netting sets that are covered by such agreements. In case of hedging, the report depicts if there has been a Single Name Credit Hedge against the counterparty. Since the hedging is done at the level of the counterparty, the netting/sub netting set level counterparty exposures will be covered under the hedge (flagged as ‘Y’). More than one Hedge may be taken to cover exposure risk to counterparty, but the report is to only depict Single Name Credit Hedges taken against counterparty by the BHC.
The layout of this report is composed of the following columns:

















		Counterparty Identifiers: 		Counterparty name, Counterparty ID, Netting Set ID, Sub netting set ID (Netting Set IDs are optional for the BHC), Industry, and Country

		Credit Quality Data: 		Internal Rating, External Rating

		Exposure Data:		Gross CE

				Stressed Gross CE - FR Scenario (Severely Adverse)

				Stressed Gross CE - FR Scenario (Adverse)

				Stressed Gross CE - BHC scenario

				Net CE

				Stressed Net CE - FR Scenario (Severely Adverse)

				Stressed Net CE - FR Scenario (Adverse)

				Stressed Net CE - BHC scenario

				CVA

		CVA Data: 

				Stressed CVA - FR Scenario and FR Specification (Severely Adverse)

				Stressed CVA - FR Scenario and FR Specification (Adverse)

				Stressed CVA - FR Scenario and BHC Specification (Severely Adverse)

				Stressed CVA - FR Scenario and BHC Specification (Adverse)

				Stressed CVA - BHC Scenario and BHC specification



		Credit Mitigants: 		CSA in place?, % Gross CE with CSAs, and Downgrade trigger modeled?



		Credit Quality Data: 		Internal Rating 



		Credit Hedges: 		Single Name Credit Hedges
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Oracle Financial Services Enterprise Stress Testing and Capital Planning 
Analytics Release 8.0.1.0.0 

• Quarter Period 

Report Dimension 

• Party Dimension 

• Country Dimension 

• Industry Dimension 

• Rating Dimension 

• Netting Set Dimension 

• Sub Netting Set Dimension 

• Scenario 

Base Measures 

Measures 

• Gross Credit Exposure 

• Net Credit Exposure 

• CVA 

• Single Name Credit Hedge Amount 

Regulatory Report 
Code FR Y-14A 
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Dashboard Name FR Y-14 Annual 

Subject Area Comprehensive Capital Analysis and Review (CCAR) 

Report Name Top 20 counterparties ranked by Federal Reserve Severely Adverse 
Scenario Stressed CVA 

Report Description / 
Information 

The report 1b Part 1depicts the top 20 counterparty Stressed CVAs as 
per the Federal Reserve Severely Adverse scenario. For the 
Counterparty Schedule, a counterparty is defined as a unique 
combination of the six columns viz.: Counterparty name, Counterparty 
ID, Industry, Country, Internal Rating and External Rating. Based on 
this combination, the Application would do the ranking of 
counterparties. The report is laid out in the same columnar structure as 
is in 1a. 
For more information, refer to the attached worksheet. 

Top 20 
counterparties ranked        

 

Dimensions 

Prompt level Dimension 

• Entity ID 

• Date 
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		The 1d report is composed of three tabular reports. Generally the reports depict those counterparties which have offered a collateral/s to the exposure that the BHC has taken against the counterparty. At this point, it is not material if the BHC has also posted collaterals on the same deal. In general, the reports are focused on depicting those counterparties who have at least one CSA agreement in place for their netting sets.  
Part 1: 
The report depicts the top 20 collateralized counterparty’s Gross Counterparty exposures and CVA. They have been ranked by Gross CE. For the Counterparty Schedule, a counterparty is defined as a unique combination of the six columns viz.: Counterparty name, Counterparty ID, Industry, Country, Internal Rating and External Rating. Based on this combination, the Application would do the ranking of counterparties. The report is laid out in the same columnar structure as is in 1a.






















		Counterparty Identifiers: 		Counterparty name, Counterparty ID, Netting Set ID, Sub netting set ID (Netting Set IDs are optional for the BHC), Industry, and Country

		Credit Quality Data: 		Internal Rating, External Rating

		Exposure Data:		Gross CE

				Stressed Gross CE - FR Scenario (Severely Adverse)

				Stressed Gross CE - FR Scenario (Adverse)

				Stressed Gross CE - BHC scenario

				Net CE

				Stressed Net CE - FR Scenario (Severely Adverse)

				Stressed Net CE - FR Scenario (Adverse)

				Stressed Net CE - BHC scenario

				CVA

		CVA Data: 

				Stressed CVA - FR Scenario and FR Specification (Severely Adverse)

				Stressed CVA - FR Scenario and FR Specification (Adverse)

				Stressed CVA - FR Scenario and BHC Specification (Severely Adverse)

				Stressed CVA - FR Scenario and BHC Specification (Adverse)

				Stressed CVA - BHC Scenario and BHC specification



		Credit Mitigants: 		CSA in place?, % Gross CE with CSAs, and Downgrade trigger modeled?



		Credit Hedges: 		Single Name Credit Hedges
The Federal Reserve has preset scenarios based on which the BHCs are to stress the CVAs (in millions USD) and rank the top 20 counterparties based on the six identifiers and Gross CE described above. 
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Oracle Financial Services Enterprise Stress Testing and Capital Planning 
Analytics Release 8.0.1.0.0 

• Run 

Report Dimension 

• Party Dimension 

• Country Dimension 

• Industry Dimension 

• Rating Dimension 

• Netting Set Dimension 

• Sub Netting Set Dimension 

• Scenario 

Base Measures 

Measures 

• Gross Credit Exposure 

• Net Credit Exposure 

• CVA 

• Single Name Credit Hedge Amount 

Regulatory Report 
Code FR Y-14A 
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Dashboard Name FR Y-14 Annual 

Subject Area Comprehensive Capital Analysis and Review (CCAR) 

Report Name Top 20 counterparties ranked by BHC Scenario Stressed CVA 

Report Description / 
Information 

The report 1b Part 2: 
This portion of the report 1b depicts the Stressed CVA values of top 20 
counterparties (identified with those six identifiers as described above) 
based on BHC Scenario. BHC Scenarios may or may not be similar to 
those of the Fed, but the BHC is expected to stress the CVA values 
which represents BHCs view of business. The reporting columns and 
reporting structure are similar as those of 1a with the exception of the 
measure, which in this case are the BHC Scenario Stressed CVA 
values of 20 top counterparties.  

Top 20 
counterparties ranked     

 

Dimensions 

Prompt level Dimension 

• Entity ID 

• Date 

• Run 

Report Dimension 
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		The 1d report is composed of three tabular reports. Generally the reports depict those counterparties which have offered a collateral/s to the exposure that the BHC has taken against the counterparty. At this point, it is not material if the BHC has also posted collaterals on the same deal. In general, the reports are focused on depicting those counterparties who have at least one CSA agreement in place for their netting sets.  
Part 2: 
This portion of the report 1d depicts the Gross Counterparty Exposure and CVA values of top 20 counterparties (identified with those six identifiers) ranked by Federal Reserve Severely Adverse Scenario Stressed Gross CE (counterparties with at least one netting set with a CSA agreement in place). 





















		Counterparty Identifiers: 		Counterparty name, Counterparty ID, Netting Set ID, Sub netting set ID (Netting Set IDs are optional for the BHC), Industry, and Country

		Credit Quality Data: 		Internal Rating, External Rating

		Exposure Data:		Gross CE

				Stressed Gross CE - FR Scenario (Severely Adverse)

				Stressed Gross CE - FR Scenario (Adverse)

				Stressed Gross CE - BHC scenario

				Net CE

				Stressed Net CE - FR Scenario (Severely Adverse)

				Stressed Net CE - FR Scenario (Adverse)

				Stressed Net CE - BHC scenario

				CVA

		CVA Data: 

				Stressed CVA - FR Scenario and FR Specification (Severely Adverse)

				Stressed CVA - FR Scenario and FR Specification (Adverse)

				Stressed CVA - FR Scenario and BHC Specification (Severely Adverse)

				Stressed CVA - FR Scenario and BHC Specification (Adverse)

				Stressed CVA - BHC Scenario and BHC specification



		Credit Mitigants: 		CSA in place?, % Gross CE with CSAs, and Downgrade trigger modeled?



		Credit Hedges: 		Single Name Credit Hedges
The Federal Reserve has preset scenarios based on which the BHCs are to stress the CVAs (in millions USD) and rank the top 20 counterparties based on the six identifiers and Gross CE described above. 
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Oracle Financial Services Enterprise Stress Testing and Capital Planning 
Analytics Release 8.0.1.0.0 

• Party Dimension 

• Country Dimension 

• Industry Dimension 

• Rating Dimension 

• Netting Set Dimension 

• Sub Netting Set Dimension 

• Scenario 

Base Measures 

Measures 

• Gross Credit Exposure 

• Net Credit Exposure 

• CVA 

• Single Name Credit Hedge Amount 

Regulatory Report 
Code FR Y-14A 
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Dashboard Name FR Y-14 Annual 

Subject Area Comprehensive Capital Analysis and Review (CCAR) 

Report Name Top 20 Counterparties Ranked by Net CE 

Report Description / 
Information 

Part 1:  
The report depicts the top 20 counterparties ranked by Net CE. For the 
Counterparty Schedule, a counterparty is defined as a unique 
combination of the six columns, that is: Counterparty name, 
Counterparty ID, Industry, Country, Internal Rating and External 
Rating. Based on this combination, the Application would do the 
ranking of counterparties. The report is laid out in the same columnar 
structure as is in 1a. 

For more information, refer to the attached worksheet. 

Top 20 
counterparties ranked   

 

Dimensions 

Prompt level Dimension 

• Entity ID 

• Date 

• Run 

Report Dimension 

• Party Dimension 

• Country Dimension 
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		The 1d report is composed of three tabular reports. Generally the reports depict those counterparties which have offered a collateral/s to the exposure that the BHC has taken against the counterparty. At this point, it is not material if the BHC has also posted collaterals on the same deal. In general, the reports are focused on depicting those counterparties who have at least one CSA agreement in place for their netting sets.  
Part 3: 
This portion of the report 1d depicts the Stressed Gross Credit Exposure values of top 20 counterparties (identified with those six identifiers) based on BHC defined Scenarios. 






















		Counterparty Identifiers: 		Counterparty name, Counterparty ID, Netting Set ID, Sub netting set ID (Netting Set IDs are optional for the BHC), Industry, and Country

		Credit Quality Data: 		Internal Rating, External Rating

		Exposure Data:		Gross CE

				Stressed Gross CE - FR Scenario (Severely Adverse)

				Stressed Gross CE - FR Scenario (Adverse)

				Stressed Gross CE - BHC scenario

				Net CE

				Stressed Net CE - FR Scenario (Severely Adverse)

				Stressed Net CE - FR Scenario (Adverse)

				Stressed Net CE - BHC scenario

				CVA

		CVA Data: 

				Stressed CVA - FR Scenario and FR Specification (Severely Adverse)

				Stressed CVA - FR Scenario and FR Specification (Adverse)

				Stressed CVA - FR Scenario and BHC Specification (Severely Adverse)

				Stressed CVA - FR Scenario and BHC Specification (Adverse)

				Stressed CVA - BHC Scenario and BHC specification



		Credit Mitigants: 		CSA in place?, % Gross CE with CSAs, and Downgrade trigger modeled?



		Credit Hedges: 		Single Name Credit Hedges
The Federal Reserve has preset scenarios based on which the BHCs are to stress the CVAs (in millions USD) and rank the top 20 counterparties based on the six identifiers and Gross CE described above. 
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Oracle Financial Services Enterprise Stress Testing and Capital Planning 
Analytics Release 8.0.1.0.0 

• Industry Dimension 

• Rating Dimension 

• Netting Set Dimension 

• Sub Netting Set Dimension 

• Scenario 

Base Measures 

Measures 

• Gross Credit Exposure 

• Net Credit Exposure 

• CVA 

• Single Name Credit Hedge Amount 

Regulatory Report 
Code FR Y-14A 

55..66..66  TToopp  2200  ccoouunntteerrppaarrttiieess  rraannkkeedd  bbyy  FFeeddeerraall  RReesseerrvvee  SSeevveerreellyy  AAddvveerrssee  SScceennaarriioo  
SSttrreesssseedd  NNeett  CCEE  

Dashboard Name FR Y-14 Annual 

Subject Area Comprehensive Capital Analysis and Review (CCAR) 

Report Name Top 20 counterparties ranked by Federal Reserve Severely Adverse 
Scenario Stressed Net CE 

Report Description / 
Information 

Part 2: 
This portion of the report 1b depicts the top 20 counterparties 
(identified with six identifiers) based on the Federal Reserve Severely 
Adverse Scenario Stressed Net CE. The reporting columns and 
reporting structure are similar as those of 1a with the exception of the 
ranking measure, which in this case are the Federal Reserve Severely 
Adverse Scenario Stressed Net CE values of 20 top counterparties.  
The report is laid out in the same columnar structure as is in 1a. 
For more information, refer to the attached worksheet. 

Top 20 
counterparties ranked         

 

Dimensions 

Prompt level Dimension 

• Entity ID 

• Date 

• Run 

Report Dimension 

• Party Dimension 

• Country Dimension 

• Industry Dimension 
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		Part 2:
This portion of the report 1b depicts the top 20 counterparties (identified with six identifiers) based on the Federal Reserve Severely Adverse Scenario Stressed Net CE. The reporting columns and reporting structure are similar as those of 1a with the exception of the ranking measure, which in this case are the Federal Reserve Severely Adverse Scenario Stressed Net CE values of 20 top counterparties. 
The report is laid out in the same columnar structure as is in 1a.












		Counterparty Identifiers: 		Counterparty name, Counterparty ID, Netting Set ID, Sub netting set ID (Netting Set IDs are optional for the BHC), Industry, and Country

		Credit Quality Data: 		Internal Rating, External Rating

		Exposure Data:		Gross CE

				Stressed Gross CE - FR Scenario (Severely Adverse)

				Stressed Gross CE - FR Scenario (Adverse)

				Stressed Gross CE - BHC scenario

				Net CE

				Stressed Net CE - FR Scenario (Severely Adverse)

				Stressed Net CE - FR Scenario (Adverse)

				Stressed Net CE - BHC scenario

				CVA

		CVA Data: 

				Stressed CVA - FR Scenario and FR Specification (Severely Adverse)

				Stressed CVA - FR Scenario and FR Specification (Adverse)

				Stressed CVA - FR Scenario and BHC Specification (Severely Adverse)

				Stressed CVA - FR Scenario and BHC Specification (Adverse)

				Stressed CVA - BHC Scenario and BHC specification



		Credit Mitigants: 		CSA in place?, % Gross CE with CSAs



		Credit Quality data		Internal Rating

		Credit Hedges: 		Single Name Credit Hedges
The Federal Reserve has preset scenarios based on which the BHCs are to stress the CVAs (in millions USD) and rank the top 20 counterparties based on the six identifiers described above. 
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Oracle Financial Services Enterprise Stress Testing and Capital Planning 
Analytics Release 8.0.1.0.0 

• Rating Dimension 

• Netting Set Dimension 

• Sub Netting Set Dimension 

• Scenario 

Base Measures 

Measures 

• Gross Credit Exposure 

• Net Credit Exposure 

• CVA 

• Single Name Credit Hedge Amount 

Regulatory Report 
Code FR Y-14A 

 

55..66..77  TToopp  2200  ccoouunntteerrppaarrttiieess  rraannkkeedd  bbyy  BBHHCC  SScceennaarriioo  SSttrreesssseedd  NNeett  CCEE  

Dashboard Name FR Y-14 Annual 

Subject Area Comprehensive Capital Analysis and Review (CCAR) 

Report Name Top 20 counterparties ranked by BHC Scenario Stressed Net CE 

Report Description / 
Information 

Part 3: 
This portion of the report 1c depicts the top 20 counterparties 
(identified with six identifiers) based on the BHC Scenario Stressed 
Net CE. The reporting columns and reporting structure are similar as 
those of 1a with the exception of the ranking measure, which in this 
case are the BHC Scenario Stressed Net CE values of 20 top 
counterparties.  
The report is laid out in the same columnar structure as is in 1a. 

For more information, refer to the attached worksheet. 

Top 20 
counterparties ranked      

 

Dimensions 

Prompt level Dimension 

• Entity ID 

• Date 

• Run 

Report Dimension 

• Party Dimension 

• Country Dimension 

• Industry Dimension 

• Rating Dimension 

• Netting Set Dimension 
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		Part 3:
This portion of the report 1c depicts the top 20 counterparties (identified with six identifiers) based on the BHC Scenario Stressed Net CE. The reporting columns and reporting structure are similar as those of 1a with the exception of the ranking measure, which in this case are the BHC Scenario Stressed Net CE values of 20 top counterparties. 
The report is laid out in the same columnar structure as is in 1a.












		Counterparty Identifiers: 		Counterparty name, Counterparty ID, Netting Set ID, Sub netting set ID (Netting Set IDs are optional for the BHC), Industry, and Country

		Credit Quality Data: 		Internal Rating, External Rating

		Exposure Data:		Gross CE

				Stressed Gross CE - FR Scenario (Severely Adverse)

				Stressed Gross CE - FR Scenario (Adverse)

				Stressed Gross CE - BHC scenario

				Net CE

				Stressed Net CE - FR Scenario (Severely Adverse)

				Stressed Net CE - FR Scenario (Adverse)

				Stressed Net CE - BHC scenario

				CVA

		CVA Data: 

				Stressed CVA - FR Scenario and FR Specification (Severely Adverse)

				Stressed CVA - FR Scenario and FR Specification (Adverse)

				Stressed CVA - FR Scenario and BHC Specification (Severely Adverse)

				Stressed CVA - FR Scenario and BHC Specification (Adverse)

				Stressed CVA - BHC Scenario and BHC specification



		Credit Mitigants: 		CSA in place?, % Gross CE with CSAs



		Credit Quality data		Internal Rating

		Credit Hedges: 		Single Name Credit Hedges
The Federal Reserve has preset scenarios based on which the BHCs are to stress the CVAs (in millions USD) and rank the top 20 counterparties based on the six identifiers described above. 
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Oracle Financial Services Enterprise Stress Testing and Capital Planning 
Analytics Release 8.0.1.0.0 

• Sub Netting Set Dimension 

• Scenario 

Base Measures 

Measures 

• Gross Credit Exposure 

• Net Credit Exposure 

• CVA 

• Single Name Credit Hedge Amount 

Regulatory Report 
Code FR Y-14A 

 

55..66..88  TToopp  2200  ccoollllaatteerraalliizzeedd  ccoouunntteerrppaarrttiieess  rraannkkeedd  bbyy  GGrroossss  CCEE  ((ccoouunntteerrppaarrttiieess  wwiitthh  
aatt  lleeaasstt  oonnee  nneettttiinngg  sseett  wwiitthh  aa  CCSSAA  aaggrreeeemmeenntt  iinn  ppllaaccee))  

Dashboard Name FR Y-14 Annual 

Subject Area Comprehensive Capital Analysis and Review (CCAR) 

Report Name 
Top 20 collateralized counterparties ranked by Gross CE 
(counterparties with at least one netting set with a CSA agreement in 
place) 

Report Description / 
Information 

The 1d report is composed of three tabular reports. Generally the 
reports depict those counterparties which have offered a collateral/s to 
the exposure that the BHC has taken against the counterparty. At this 
point, it is not material if the BHC has also posted collaterals on the 
same deal. In general, the reports are focused on depicting those 
counterparties who have at least one CSA agreement in place for their 
netting sets.  

The report depicts the top 20 collateralized counterparty’s Gross 
Counterparty exposures and CVA. They have been ranked by Gross 
CE. For the Counterparty Schedule, a counterparty is defined as a 
unique combination of the six columns viz.: Counterparty name, 
Counterparty ID, Industry, Country, Internal Rating and External 
Rating. Based on this combination, the Application would do the 
ranking of counterparties. The report is laid out in the same columnar 
structure as is in 1a 

For more details, refer to the attached worksheet. 

Top 20 collateralized 
counterparties ranked   

 

Dimensions 

Prompt level Dimension 

• Entity ID 

• Date 

• Run 

Report Dimension 
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		Part 2:
This portion of the report 1b depicts the Stressed CVA values of top 20 counterparties (identified with those six identifiers as described above) based on BHC Scenario. BHC Scenarios may or may not be similar to those of the Fed, but the BHC is expected to stress the CVA values which represents BHCs view of business. The reporting columns and reporting structure are similar as those of 1a with the exception of the measure, which in this case are the BHC Scenario Stressed CVA values of 20 top counterparties. 









		Counterparty Identifiers: 		Counterparty name, Counterparty ID, Netting Set ID, Sub netting set ID (Netting Set IDs are optional for the BHC), Industry, and Country

		Credit Quality Data: 		Internal Rating, External Rating

		Exposure Data:		Gross CE

				Stressed Gross CE - FR Scenario (Severely Adverse)

				Stressed Gross CE - FR Scenario (Adverse)

				Stressed Gross CE - BHC scenario

				Net CE

				Stressed Net CE - FR Scenario (Severely Adverse)

				Stressed Net CE - FR Scenario (Adverse)

				Stressed Net CE - BHC scenario

				CVA

		CVA Data: 

				Stressed CVA - FR Scenario and FR Specification (Severely Adverse)

				Stressed CVA - FR Scenario and FR Specification (Adverse)

				Stressed CVA - FR Scenario and BHC Specification (Severely Adverse)

				Stressed CVA - FR Scenario and BHC Specification (Adverse)

				Stressed CVA - BHC Scenario and BHC specification



		Credit Mitigants: 		CSA in place?, % Gross CE with CSAs, and Downgrade trigger modeled?



		Credit Hedges: 		Single Name Credit Hedges
The Federal Reserve has preset scenarios based on which the BHCs are to stress the CVAs (in millions USD) and rank the top 20 counterparties based on the six identifiers described above. 
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• Party Dimension 

• Country Dimension 

• Industry Dimension 

• Rating Dimension 

• Netting Set Dimension 

• Sub Netting Set Dimension 

• Scenario 

Base Measures 

Measures 

• Gross Credit Exposure 

• Net Credit Exposure 

• CVA 

• Single Name Credit Hedge Amount 

Regulatory Report 
Code FR Y-14A 

 

55..66..99  TToopp  2200  ccoollllaatteerraalliizzeedd  ccoouunntteerrppaarrttiieess  rraannkkeedd  bbyy  FFeeddeerraall  RReesseerrvvee  SSeevveerreellyy  
AAddvveerrssee  SScceennaarriioo  SSttrreesssseedd  GGrroossss  CCEE  ((ccoouunntteerrppaarrttiieess  wwiitthh  aatt  lleeaasstt  oonnee  nneettttiinngg  
sseett  wwiitthh  aa  CCSSAA  aaggrreeeemmeenntt  iinn  ppllaaccee))  

Dashboard Name FR Y-14 Annual 

Subject Area Comprehensive Capital Analysis and Review (CCAR) 

Report Name 
Top 20 collateralized counterparties ranked by Federal Reserve 
Severely Adverse Scenario Stressed Gross CE (counterparties with at 
least one netting set with a CSA agreement in place) 

Report Description / 
Information 

The 1d report is composed of three tabular reports. Generally the 
reports depict those counterparties which have offered a collateral/s to 
the exposure that the BHC has taken against the counterparty. At this 
point, it is not material if the BHC has also posted collaterals on the 
same deal. In general, the reports are focused on depicting those 
counterparties who have at least one CSA agreement in place for their 
netting sets.  

This portion of the report 1d depicts the Gross Counterparty Exposure 
and CVA values of top 20 counterparties (identified with six identifiers) 
ranked by Federal Reserve Severely Adverse Scenario Stressed 
Gross CE (counterparties with at least one netting set with a CSA 
agreement in place).  

For more details, refer to the attached worksheet. 

Top 20 collateralized 
counterparties ranked         

 

Dimensions Prompt level Dimension 
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		The 1d report is composed of three tabular reports. Generally the reports depict those counterparties which have offered a collateral/s to the exposure that the BHC has taken against the counterparty. At this point, it is not material if the BHC has also posted collaterals on the same deal. In general, the reports are focused on depicting those counterparties who have at least one CSA agreement in place for their netting sets.  
Part 2: 
This portion of the report 1d depicts the Gross Counterparty Exposure and CVA values of top 20 counterparties (identified with those six identifiers) ranked by Federal Reserve Severely Adverse Scenario Stressed Gross CE (counterparties with at least one netting set with a CSA agreement in place). 





















		Counterparty Identifiers: 		Counterparty name, Counterparty ID, Netting Set ID, Sub netting set ID (Netting Set IDs are optional for the BHC), Industry, and Country

		Credit Quality Data: 		Internal Rating, External Rating

		Exposure Data:		Gross CE

				Stressed Gross CE - FR Scenario (Severely Adverse)

				Stressed Gross CE - FR Scenario (Adverse)

				Stressed Gross CE - BHC scenario

				Net CE

				Stressed Net CE - FR Scenario (Severely Adverse)

				Stressed Net CE - FR Scenario (Adverse)

				Stressed Net CE - BHC scenario

				CVA

		CVA Data: 

				Stressed CVA - FR Scenario and FR Specification (Severely Adverse)

				Stressed CVA - FR Scenario and FR Specification (Adverse)

				Stressed CVA - FR Scenario and BHC Specification (Severely Adverse)

				Stressed CVA - FR Scenario and BHC Specification (Adverse)

				Stressed CVA - BHC Scenario and BHC specification



		Credit Mitigants: 		CSA in place?, % Gross CE with CSAs, and Downgrade trigger modeled?



		Credit Hedges: 		Single Name Credit Hedges
The Federal Reserve has preset scenarios based on which the BHCs are to stress the CVAs (in millions USD) and rank the top 20 counterparties based on the six identifiers and Gross CE described above. 
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• Entity ID 

• Date 

• Run 

Report Dimension 

• Party Dimension 

• Country Dimension 

• Industry Dimension 

• Rating Dimension 

• Netting Set Dimension 

• Sub Netting Set Dimension 

• Scenario 

Base Measures 

Measures 

• Gross Credit Exposure 

• Net Credit Exposure 

• CVA 

• Single Name Credit Hedge Amount 

Regulatory Report 
Code FR Y-14A 

 

55..66..1100  TToopp  2200  ccoollllaatteerraalliizzeedd  ccoouunntteerrppaarrttiieess  rraannkkeedd  bbyy  BBHHCC  SScceennaarriioo  SSttrreesssseedd  GGrroossss  
CCEE  ((ccoouunntteerrppaarrttiieess  wwiitthh  aatt  lleeaasstt  oonnee  nneettttiinngg  sseett  wwiitthh  aa  CCSSAA  aaggrreeeemmeenntt  iinn  ppllaaccee))  

Dashboard Name FR Y-14 Annual 

Subject Area Comprehensive Capital Analysis and Review (CCAR) 

Report Name 
Top 20 collateralized counterparties ranked by BHC Scenario Stressed 
Gross CE (counterparties with at least one netting set with a CSA 
agreement in place) 

Report Description / 
Information 

The 1d report is composed of three tabular reports. Generally the 
reports depict those counterparties which have offered a collateral/s to 
the exposure that the BHC has taken against the counterparty. At this 
point, it is not material if the BHC has also posted collaterals on the 
same deal. In general, the reports are focused on depicting those 
counterparties who have at least one CSA agreement in place for their 
netting sets.  

This portion of the report 1d depicts the Stressed Gross Credit 
Exposure values of top 20 counterparties (identified with six identifiers) 
based on BHC defined Scenarios.  

 

For more details, refer to the attached worksheet. 
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Top 20 collateralized 
counterparties ranked      

 

Dimensions 

Prompt level Dimension 

• Entity ID 

• Date 

• Run 

Report Dimension 

• Party Dimension 

• Country Dimension 

• Industry Dimension 

• Rating Dimension 

• Netting Set Dimension 

• Sub Netting Set Dimension 

• Scenario 

Base Measures 

Measures 

• Gross Credit Exposure 

• Net Credit Exposure 

• CVA 

• Single Name Credit Hedge Amount 

Regulatory Report 
Code FR Y-14A 

 

55..66..1111  AAggggrreeggaattee  CCVVAA  bbyy  rraattiinnggss  aanndd  ccoollllaatteerraalliizzaattiioonn::  AAggggrreeggaattee  CCVVAA  

Dashboard Name FR Y-14 Annual 

Subject Area Comprehensive Capital Analysis and Review (CCAR) 

Report Name Aggregate CVA by ratings and collateralization: Aggregate CVA 

Report Description / 
Information 

Report 1e: The report comprises of four parts the first two of which are 
at the BHC level, and the second, third are at the Internal & External 
Ratings level: 

• Aggregate CVA. 

• Additional/Offline CVA. 

• Collateralized Netting sets sorted by internal rating. 

• Uncollateralized netting sets sorted by internal rating. 
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		The 1d report is composed of three tabular reports. Generally the reports depict those counterparties which have offered a collateral/s to the exposure that the BHC has taken against the counterparty. At this point, it is not material if the BHC has also posted collaterals on the same deal. In general, the reports are focused on depicting those counterparties who have at least one CSA agreement in place for their netting sets.  
Part 3: 
This portion of the report 1d depicts the Stressed Gross Credit Exposure values of top 20 counterparties (identified with those six identifiers) based on BHC defined Scenarios. 






















		Counterparty Identifiers: 		Counterparty name, Counterparty ID, Netting Set ID, Sub netting set ID (Netting Set IDs are optional for the BHC), Industry, and Country

		Credit Quality Data: 		Internal Rating, External Rating

		Exposure Data:		Gross CE

				Stressed Gross CE - FR Scenario (Severely Adverse)

				Stressed Gross CE - FR Scenario (Adverse)

				Stressed Gross CE - BHC scenario

				Net CE

				Stressed Net CE - FR Scenario (Severely Adverse)

				Stressed Net CE - FR Scenario (Adverse)

				Stressed Net CE - BHC scenario

				CVA

		CVA Data: 

				Stressed CVA - FR Scenario and FR Specification (Severely Adverse)

				Stressed CVA - FR Scenario and FR Specification (Adverse)

				Stressed CVA - FR Scenario and BHC Specification (Severely Adverse)

				Stressed CVA - FR Scenario and BHC Specification (Adverse)

				Stressed CVA - BHC Scenario and BHC specification



		Credit Mitigants: 		CSA in place?, % Gross CE with CSAs, and Downgrade trigger modeled?



		Credit Hedges: 		Single Name Credit Hedges
The Federal Reserve has preset scenarios based on which the BHCs are to stress the CVAs (in millions USD) and rank the top 20 counterparties based on the six identifiers and Gross CE described above. 
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For more details, refer to the attached worksheet. 

Aggregate CVA.xlsx

 

Dimensions 

Prompt level Dimension 

• Entity ID 

• Date 

• Run 

Report Dimension 

• Scenario 

Base Measures 
Computed Measures 

• Aggregations as mentioned in report 

Regulatory Report 
Code FR Y-14A 

 

 

55..66..1122  AAggggrreeggaattee  CCVVAA  bbyy  rraattiinnggss  aanndd  ccoollllaatteerraalliizzaattiioonn::  AAddddiittiioonnaall//oofffflliinnee  CCVVAA  
RReesseerrvveess  

. 

Dashboard Name FR Y-14 Annual 

Subject Area Comprehensive Capital Analysis and Review (CCAR) 

Report Name Aggregate CVA by ratings and collateralization: Additional/offline CVA 
Reserves 

Report Description / 
Information 

Report 1e: Offline CVA Reserves are a category of reserves which are 
kept by the BHC against Counterparties/Netting Sets to cover probable 
future losses. Reserves may be kept even when the Netting Sets are 
collateralized. Reserve creation for a given Counterparty/Netting 
Set/Trade is at the discretion of the BHC. 

This table depicts Gross CE, Net CE, and CVA measures at the BHC 
level (downloaded) for those cases where the BHC has set aside 
reserves to cover potential counterparty losses in future.  

Dimensions 

Prompt level Dimension 

• Entity ID 

• Date 

• Run 

Report Dimension 

• Scenario 

Oracle Financial Services Software Confidential - Restricted  Page 135 

javascript:void()

Sheet1

		The table depicts measures which are summation of measures (The summation logic is predefined by the Fed) under tables 2, 3, and 4. 
Therefore Gross CE Value under Table 1 is derived from adding Gross CE values of 2, 3, and 4 respectively. 
Stressed Gross CE Federal Reserve scenario under table 1 is derived from adding Stressed Gross CE Federal Reserve scenario values of 2, 3, and 4
Similar treatment applies for Stressed Gross CE - FR Scenario (Severely Adverse), Stressed Gross CE - FR Scenario (Adverse), Stressed Gross CE - BHC scenario, Net CE, Stressed Net CE - FR Scenario (Severely Adverse), Stressed Net CE - FR Scenario (Adverse), Stressed Net CE - BHC scenario, CVA, Stressed CVA - FR Scenario and FR Specification (Severely Adverse), Stressed CVA - FR Scenario and FR Specification (Adverse), Stressed CVA - FR Scenario and BHC Specification (Severely Adverse), Stressed CVA - FR Scenario and BHC Specification (Adverse), Stressed CVA - BHC Scenario and BHC specification, Single Name Credit Hedges.

Reporting for all the four tables are across the following parameters;
































		Rating Category: 		Internal, External

		Exposure Data:		Gross CE

				Stressed Gross CE - FR Scenario (Severely Adverse)

				Stressed Gross CE - FR Scenario (Adverse)

				Stressed Gross CE - BHC scenario

				Net CE

				Stressed Net CE - FR Scenario (Severely Adverse)

				Stressed Net CE - FR Scenario (Adverse)

				Stressed Net CE - BHC scenario

				CVA

		CVA Data: 

				Stressed CVA - FR Scenario and FR Specification (Severely Adverse)

				Stressed CVA - FR Scenario and FR Specification (Adverse)

				Stressed CVA - FR Scenario and BHC Specification (Severely Adverse)

				Stressed CVA - FR Scenario and BHC Specification (Adverse)

				Stressed CVA - BHC Scenario and BHC specification



		Credit Hedges: 		Single Name Credit Hedges
The Federal Reserve has preset scenarios based on which the BHCs are to stress the CVAs (in millions USD) and rank the top 20 counterparties based on the six identifiers and Gross CE described above. 
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Base Measures 

Measures 

• Gross Credit Exposure 

• Net Credit Exposure 

• CVA 

• Single Name Credit Hedge Amount 

 

Regulatory Report 
Code FR Y-14A 

 

 

55..66..1133  AAggggrreeggaattee  CCVVAA  bbyy  rraattiinnggss  aanndd  ccoollllaatteerraalliizzaattiioonn::  CCoollllaatteerraalliizzeedd  nneettttiinngg  sseettss  
((nneettttiinngg  sseettss  wwiitthh  aa  CCSSAA  aaggrreeeemmeenntt  iinn  ppllaaccee))  ssoorrtteedd  bbyy  IInntteerrnnaall  RRaattiinngg    

Dashboard Name FR Y-14 Annual 

Subject Area Comprehensive Capital Analysis and Review (CCAR) 

Report Name 
Aggregate CVA by ratings and collateralization: Collateralized netting 
sets  (netting sets with a CSA agreement in place) sorted by Internal 
Rating 

Report Description / 
Information 

Report 1e: This portion of the report depicts the aggregated CVA for 
each unique pair of internal and external ratings where CSA 
Agreements are in place (see the Parameter and Measure meanings 
in 3.1.1 for information on CSA). The ratings here pertain to those of 
the Netting Set and the Sub Netting Sets. Each Netting Set may be 
comprised of Trades which may carry their own rating. However, there 
would be one Adjusted Rating representing the Netting Set. The 
granularity of the report therefore comes from the Sub Netting Set 
level. The table is sorted basis the Internal Ratings and is to 
comprehensively cover all combinations of Internal – External rating 
pairs across all Netting and Sub Netting sets. In case, there are more 
than one netting sets with similar internal external ratings, then they 
would be clubbed for the purpose of reporting. 

Example: while external rating AAA, & internal rating AAA, would be 
considered as one pair, external rating AAA & internal rating BB would 
be taken as another unique pair. The data is expected to be 
aggregated at this level from the Sub netting set level data. 

Dimensions 

Prompt level Dimension 

• Entity ID 

• Date 

• Run 

Report Dimension 

• Ratings Dimension 

• Scenario 

Base Measures 
Computed Measures 

• Gross Credit Exposure 
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• Net Credit Exposure 

• CVA 

• Single Name Credit Hedge Amount 

Regulatory Report 
Code FR Y-14A 

 

55..66..1144  AAggggrreeggaattee  CCVVAA  bbyy  rraattiinnggss  aanndd  ccoollllaatteerraalliizzaattiioonn::  UUnnccoollllaatteerraalliizzeedd  nneettttiinngg  sseettss  
((nneettttiinngg  sseettss  wwiitthhoouutt  aa  CCSSAA  aaggrreeeemmeenntt  iinn  ppllaaccee)),,  ssoorrtteedd  bbyy  IInntteerrnnaall  RRaattiinngg  

Dashboard Name FR Y-14 Annual 

Subject Area Comprehensive Capital Analysis and Review (CCAR) 

Report Name Aggregate CVA by ratings and collateralization: Uncollateralized 
netting sets 

Report Description / 
Information 

Report 1e: Arranged in pairs of Internal and External rating, this 
portion of the report depicts the CVAs of those Netting and Sub 
Netting Sets where the CSA agreements are not in place. 
Uncollateralized exposures carry higher risk tendencies than the ones 
which are collateralized. The table is sorted basis the Internal Ratings 
and is to comprehensively cover all combinations of Internal – External 
rating pairs across all Netting and Sub Netting sets. In case there are 
more than one netting sets, with similar internal external rating pair 
would be clubbed for the purpose of reporting. 

Dimensions 

Prompt level Dimension 

• Entity ID 

• Date 

• Run 

Report Dimension 

• Ratings Dimension 

• Scenario 

Base Measures 

Computed Measures 

• Gross Credit Exposure 

• Net Credit Exposure 

• CVA 

• Single Name Credit Hedge Amount 

Regulatory Report 
Code FR Y-14A 
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55..66..1155  EEEE  pprrooffiillee  bbyy  ccoouunntteerrppaarrttyy::    TToopp  ccoouunntteerrppaarrttiieess  ccoommpprriissiinngg  9955%%  ooff  ffiirrmm  CCVVAA,,  
rraannkkeedd  bbyy  CCVVAA  

Dashboard Name FR Y-14 Annual 

Subject Area Comprehensive Capital Analysis and Review (CCAR) 

Report Name EE profile by counterparty:  Top counterparties comprising 95% of firm 
CVA, ranked by CVA 

Report Description / 
Information 

The Expected Exposure by Counterparty report holds CVA input 
information and is to primarily depict the Expected Exposure (EE) of 
the top counterparties that comprise of 95% of firm CVA along with 
other measures/parameters which are as follows. The report shows 
the counterparties (with the six identifiers) ranked by the descending 
order of the unstressed CVA. All the CVA data is depicted in Millions 
USD. 

It is to be noted that while the report itself does not depict CVA, the 
ranking is based on the unstressed CVA of the counterparty. Further, 
report 1a is also based on unstressed Counterparty CVA rankings.  

For more details, refer the attached worksheet. 

EE profile by 
counterparty  Top cou         

 

Dimensions 

Prompt level Dimension 

• Entity ID 

• Date 

• Run 

Report Dimension 

• Party Dimension 

• Country Dimension 

• Industry Dimension 

• Rating Dimension 

• Tenor Time Bucket Dimension 

• Netting Set Dimension 

• Sub Netting Set Dimension 

• Scenario 

Base Measures 

Measures 

• Tenor in years 

• Expected Exposure BHC Specifications 

• Marginal Probability of Default 

• LGD used in CVA Computation 

• LGD used in PD Computation 
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		Counterparty Identifiers: 		Counterparty Name, Counterparty ID, Netting set ID (optional), Sub Netting Set ID (optional), industry, Country, Internal Rating, External and Rating.

				Tenor bucket in years, EE - BHC specification, Marginal PD, LGD (CVA), LGD (PD), and Discount factor.

		CVA Inputs: 



		Stressed CVA Inputs:		Stressed EE - FR Scenario & FR Specification (Severely Adverse)
Stressed EE - FR Scenario & FR Specification (Adverse)
Stressed EE - FR Scenario & BHC Specification (Severely Adverse)
Stressed EE - FR Scenario & BHC Specification (Adverse)
Stressed EE - BHC Scenario & BHC Specification
Stressed Marginal PD FR Scenario (Severely Adverse)
Stressed Marginal PD FR Scenario (Adverse)
Stressed Marginal PD BHC Scenario
Stressed LGD (CVA) FR Scenariom (Severely Adverse)
Stressed LGD (CVA) FR Scenario (Adverse) 
Stressed LGD (CVA) BHC Scenario
Stressed LGD (PD) FR Scenario (Severely Adverse)
Stressed LGD (PD) FR Scenario (Adverse)
Stressed LGD (PD) BHC Scenario
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• Discount Factor 

Regulatory Report 
Code FR Y-14A 

 

55..66..1166  CCrreeddiitt  qquuaalliittyy  bbyy  ccoouunntteerrppaarrttyy::    TToopp  ccoouunntteerrppaarrttiieess  rraannkkeedd  bbyy  CCVVAA  ccoommpprriissiinngg  
9955%%  ooff  ffiirrmm  CCVVAA  

Dashboard Name FR Y-14 Annual 

Subject Area Comprehensive Capital Analysis and Review (CCAR) 

Report Name Credit quality by counterparty:  Top counterparties ranked by CVA 
comprising 95% of firm CVA 

Report Description / 
Information 

This Credit Quality by Counterparty report shows information on the 
CDS that cover the Counterparty Exposure. 

The report 3 is composed of the following parameters and measures.  

CREDIT 
QUALITY.xlsx

 

Dimensions 

Prompt level Dimension 

• Entity ID 

• Date 

• Run 

Report Dimension 

• Party Dimension 

• Country Dimension 

• Industry Dimension 

• Rating Dimension 

• Scenario 

 

Additional but not report/filter dimensions: 

• Mapping Approach Dimension 

• Proxy Mapping Approach Dimension 

• Market Input Type Dimension 

• Market Source 

• Netting Set Dimension 

• Sub Netting Set Dimension 

Base Measures 
Measures 

• CDS Residual Maturity Time 
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		It is to be noted that while the report itself does not depict CVA, the ranking is based on the unstressed CVA of the counterparty. Further, report 1a is also based on unstressed Counterparty CVA rankings. 

		Counterparty and Time Identifiers: 		Counterparty Name, Counterparty ID, Netting Set ID, Sub Netting Set ID, Industry, Country, Internal Rating, External Rating, Time Period in years.

		Data Inputs: 		Market Spread (bps), Spread Adjustment (bps), Spread (bps) used in CVA calculation, Stressed spreads (bps) FR Scenario (Severely Adverse), Stressed spreads (bps) FR Scenario (Adverse),  Stressed spreads (bps) BHC Scenario

		Type of Credit Quality Input:		 Mapping Approach, Proxy Mapping approach, Proxy name, Market input type, Ticker/identifier, Report Date, Source (Bloomberg, Markeit, KMV etc.), Comments.
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• Market Spread 

• Spread Adjustment 

• Spread used in CVA Calculation 

• Reporting Date 

• Comments 

• Ticker 

Regulatory Report 
Code FR Y-14A 

 

55..66..1177  CCVVAA  sseennssiittiivviittiieess  aanndd  sslliiddeess  

Dashboard Name FR Y-14 Annual 

Subject Area Comprehensive Capital Analysis and Review (CCAR) 

Report Name CVA sensitivities and slides 

Report Description / 
Information 

The CVA Sensitivities and Slides report provides a snapshot of the 
portfolio of the counterparty across different Ratings, spreads and 
stress values, along with the names of the top ten counterparties with 
one basis point shocked CVA.  

Dimensions 

Prompt level Dimension 

• Entity ID 

• Date 

• Run 

Report Dimension 

• Distinct dimension as per report requirement 

• Rating Dimension 

• Scenario Dimension 

• Maturity Dimension 

• Entity Dimension 

• Exposure Region Dimension 

• Party Dimension 

• Commodity Group Dimension 

• CVA Sensitivity Factor Dimension 

• Currency Dimension 

Base Measures 
Measures 

• CVA 

Regulatory Report 
Code FR Y-14A 

 

Oracle Financial Services Software Confidential - Restricted  Page 140 



Oracle Financial Services Enterprise Stress Testing and Capital Planning 
Analytics Release 8.0.1.0.0 

55..66..1188  SSeeccuurriittiieess  FFiinnaanncciinngg  TTrraannssaaccttiioonnss  ((SSFFTT))  SSeeccuurriittiieess  FFiinnaanncciinngg  TTrraannssaaccttiioonnss  
((SSFFTT))  --  TToopp  2200  SSFFTT  CCoouunntteerrppaarrttiieess  bbyy  CCaasshh  PPoosstteedd  

Dashboard Name FR Y-14 Annual 

Subject Area Comprehensive Capital Analysis and Review (CCAR) 

Report Name Securities Financing Transactions (SFT) - Top 20 SFT Counterparties 
by Cash Posted 

Report Description / 
Information 

The Securities Financing Transaction report is primarily designed to 
report the BHC’s Securities Financing Transaction exposures where in 
table 1 of this report displays the top 20 counterparties that are ranked 
based on Stressed Net Credit Exposure and Cash posted.  

For the purpose of a counterparty record, each record is defined as a 
unique combination of Counterparty Name, Counterparty ID, Industry, 
Country, Internal and External Rating (six identifiers). Further each 
record may be associated with a Netting Set and/or Sub Netting Set 
identifiers. Even though it may be optional for the counterparties to 
enter into Netting agreements, the data of the report is depicted at the 
level of the Sub Netting Set while satisfying the six identifiers condition 
stated above. In effect, the lowest granularity of the report is the Sub 
Netting Set level, and Counterparty data will be shown even when a 
given counterparty does not have any netting set agreements. The 
report will not depict any individual Trade data that the counterparty 
may have (those which are not netted) 
The layout of this report comprises of the following information:  

1. Market Value of Indemnified Securities Lent and Market 
Value of Cash Collateral Reinvested. 

2. Market Value of Securities Posted & Cash Received under 
REPO and Market Value of Securities Received & Cash 
Posted under REVERSE REPO.  

3. Market Value of Securities Posted & Securities/Cash 
Received under Securities Lending Transactions and Market 
Value of Securities Received & Securities/Cash Posted under 
Securities Borrowing Transactions.  

 

Dimensions 

Prompt level Dimension 

• Entity ID 

• Date 

• Run 

Report Dimension 

• Party Dimension 

• Country Dimension 

• Industry Dimension 

• Rating Dimension 

• Netting Set Dimension 

• Sub Netting Set Dimension 

• Scenario 

Oracle Financial Services Software Confidential - Restricted  Page 141 



Oracle Financial Services Enterprise Stress Testing and Capital Planning 
Analytics Release 8.0.1.0.0 

• Instrument type 

• Issuer Dimension 

Base Measures 

Measures 

• Net Credit Exposure 

Computed Measures 

• RANKING FOR TABLE 1: 

1) Top 20 counterparties as ranked by Stressed Net CE. 

2) Find the sum of “Cash posted” = Cash Posted Repo and 
Reverse Repo+ Cash Posted Securities Lending and 
Borrowing. Now rank these 20 counterparties based on the 
“Cash Posted” 

•  

Regulatory Report 
Code FR Y-14A 

 

55..66..1199  SSeeccuurriittiieess  FFiinnaanncciinngg  TTrraannssaaccttiioonnss  ((SSFFTT))  --  AAggggrreeggaattee  SSFFTTss  bbyy  IInntteerrnnaall  RRaattiinngg  

 

Dashboard Name FR Y-14 Annual 

Subject Area Comprehensive Capital Analysis and Review (CCAR) 

Report Name Securities Financing Transactions (SFT) - Aggregate SFTs by Internal 
Rating 

Report Description / 
Information 

The Securities Financing Transaction report is primarily designed to 
report the BHC’s Securities Financing Transaction exposures. 

The table 2 of this report displays the Counterparties aggregated by 
Rating. The reporting encompasses parameters as enlisted by the Fed 
and follows the Fed laid out format. 

The layout of this report comprises of the following information:  
1. Repo and Reverse Repo - Gross Value of Instruments on 

Reporting Date 
2. Securities Lending and Borrowing - Gross Value of 

Instruments on Reporting Date 

Dimensions 

Prompt level Dimension 

• Entity ID 

• Date 

• Run 

Report Dimension 

• Party Dimension 

• Country Dimension 

• Industry Dimension 
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• Rating Dimension 

• Netting Set Dimension 

• Sub Netting Set Dimension 

• Scenario 

• Instrument type 

• Issuer Dimension 

Base Measures 

Measures 

• Net Credit Exposure 

Computed Measures 

• RANKING FOR TABLE 2: 

Aggregate SFTs by Internal Rating 

• Indemnified Securities Lent Market Value 

• Indemnified Cash Collateral Reinvested Market Value 

• Market Value of Securities Posted and Received 

• Cash amount posted and Received 

Regulatory Report 
Code FR Y-14A 
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66  FFRR  YY  ––  1144  QQuuaarrtteerrllyy  

The Capital Assessments and Stress Testing Report (FR Y-14Q report) collects detailed data 
on bank holding companies’ (BHCs) various asset classes, capital components, and 
categories of pre-provision net revenue (PPNR) on a quarterly basis. 

The FR Y-14Q report comprises of Retail, Securities, Regulatory Capital Instruments, Basel 
III/Dodd-Frank, Operational, Trading, PPNR, Wholesale, MSR Valuation Schedule, Retail Fair 
Value Option/Held for Sale, and Supplemental schedules, each with multiple supporting 
worksheets. All of the data schedules are to be submitted for each reporting period unless 
materiality thresholds apply. The number of schedules a BHC must complete is subject to 
materiality thresholds and certain other criteria. 

66..11  RReegguullaattoorryy  CCaappiittaall  TTrraannssiittiioonnss  

The Regulatory Capital Transitions schedule collects As-of-date data. BHCs must reflect the revised 
regulatory capital rules on a fully phased-in basis (for example, BHCs should apply 100% of all capital 
deductions, not assuming the transition provisions for implementation of changes to the capital 
composition as in the revised regulatory capital rule). 

66..11..11  CCoovveerrsshheeeett  

Dashboard Name FR Y-14 Quarterly 

Subject Area Comprehensive Capital Analysis and Review (CCAR) 

Report Name Coversheet 

Report Description / 
Information 

This report would accompany the Regulatory Capital Transitions 
Schedule as a coversheet. 

Dimensions 

Prompt level Dimension 

• Entity ID 

• Date 

• Run 

Report Dimension 

• Institution Name 

• RSSD ID 

• Submission Date 

• As of Date 

Regulatory Report 
Code FR Y-14Q 

 

66..11..22  CCaappiittaall  CCoommppoossiittiioonn  

Dashboard Name FR Y-14 Quarterly 
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Subject Area Comprehensive Capital Analysis and Review (CCAR) 

Report Name Capital Composition 

Report Description / 
Information 

This worksheet collects the data necessary to calculate the 
composition of capital under the guidelines set forth by the Revised 
Regulatory Capital Rule (July 2013). 

Dimensions 

Prompt level Dimension 

• Entity ID 

• Date 

• Run 

Report Dimension 

• Reporting Lines 

• Data completeness check 

• Comments 

Base Measures 

Measures 

• Reporting Line Amount 

Computed Measures 

• Aggregations as mentioned in report 

Regulatory Report 
Code FR Y-14Q 

  

66..11..33  EExxcceeppttiioonn  BBuucckkeett  CCaallccuullaattoorr  

Dashboard Name FR Y-14 Quarterly 

Subject Area Comprehensive Capital Analysis and Review (CCAR) 

Report Name Exception Bucket Calculator 

Report Description / 
Information 

This worksheet collects the data necessary to calculate the items that 
may receive limited recognition in Common Equity Tier 1 (that is 
significant investments in the common shares of unconsolidated 
financial institutions, mortgage servicing assets and deferred tax 
assets arising from temporary differences). 

Dimensions 

Prompt level Dimension 

• Entity ID 

• Date 

• Run 

Report Dimension 

• Reporting Lines 

• Data completeness check 

• Comments 
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Base Measures 

Measures 

• Reporting Line Amount 

Computed Measures 

• Aggregations as mentioned in report 

Regulatory Report 
Code FR Y-14Q 

 

66..11..44  RRiisskk  WWeeiigghhtteedd  AAsssseettss  ((RRWWAA))  --  AAddvvaanncceedd  

Dashboard Name FR Y-14 Quarterly 

Subject Area Comprehensive Capital Analysis and Review (CCAR) 

Report Name RWA - Advanced 

Report Description / 
Information 

In this worksheet, BHCs provides risk-weighted asset estimates 
reflecting the final market risk capital rule (77 Federal Register 53060, 
August 30, 2012), the market risk NPR (July 2013), and the advanced 
approaches of the revised regulatory capital rule (July 2013) released 
by the U.S. banking agencies. 

Dimensions 

Prompt level Dimension 

• Entity ID 

• Date 

• Run 

Report Dimension 

• Reporting Lines 

• Data completeness check 

• Comments 

Base Measures 

Measures 

• Reporting Line Amount 

Computed Measures 

• Aggregations as mentioned in report 

Regulatory Report 
Code FR Y-14Q 

 

66..11..55  RRiisskk  WWeeiigghhtteedd  AAsssseettss  ((RRWWAA))  --  GGeenneerraall  

Dashboard Name FR Y-14 Quarterly 

Subject Area Comprehensive Capital Analysis and Review (CCAR) 

Report Name RWA - General 
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Report Description / 
Information 

In this worksheet, BHCs will report credit risk- weighted assets using 
the methodologies in the standardized approach of the revised 
regulatory capital rule (July 2013). BHCs that are subject to market risk 
capital requirements at the ‘as of date’ are required to complete the 
market risk-weighted asset section within the worksheet. Refer to the 
final market risk capital rule released by the U.S. banking agencies (77 
Federal Register 53060, August 30, 2012) for details of the 
requirements of the rule. 

Dimensions 

Prompt level Dimension 

• Entity ID 

• Date 

• Run 

Report Dimension 

• Reporting Lines 

• Data completeness check 

• Comments 

Base Measures 

Measures 

• Reporting Line Amount 

Computed Measures 

• Aggregations as mentioned in report 

Regulatory Report 
Code FR Y-14Q 

 

66..11..66  LLeevveerraaggee  EExxppoossuurree  

Dashboard Name FR Y-14 Quarterly 

Subject Area Comprehensive Capital Analysis and Review (CCAR) 

Report Name Leverage Exposure 

Report Description / 
Information 

The BHCs will report exposure measures for the leverage ratios based 
upon methodologies in the revised regulatory capital rule (July 2013). 

Dimensions 

Prompt level Dimension 

• Entity ID 

• Date 

• Run 

Report Dimension 

• Reporting Lines 

• Data completeness check 

• Comments 

Base Measures Measures 
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• Reporting Line Amount 

Computed Measures 

• Aggregations as mentioned in report 

Regulatory Report 
Code FR Y-14Q 

 

66..11..77  PPllaannnneedd  AAccttiioonnss  

Dashboard Name FR Y-14 Quarterly 

Subject Area Comprehensive Capital Analysis and Review (CCAR) 

Report Name Planned Actions 

Report Description / 
Information 

The worksheet collects information on the results of all material 
planned actions that management outlined in its FR Y-14A Regulatory 
Capital Transitions submission. The objective of this section is to track 
the BHC’s progress in its actual strategic actions taken relative to its 
proposed planned actions as reported in its most recently submitted 
FR Y-14A Regulatory Capital Transitions schedule Planned Action 
worksheet. 

Dimensions 

Prompt level Dimension 

• Entity ID 

• Date 

• Run 

Report Dimension 

• Description 

• Action Dimension - Action Type 

• Action Dimension - Exposure Type 

• Action Dimension - Exposure Type 

Base Measures 

Measures 

• Planned action amount impacting Common equity Tier 1 

• Planned action amount impacting Tier 1 

• Planned action impact on RWA general 

• Planned action impact on RWA Advanced 

• Planned action impact on Average Total Assets for Leverage 
Capital Purposes 

• Planned action impact on Average Total Assets for Leverage 
Capital Purposes 

• Planned action impact on Balance Sheet 

• Planned action - Confirm detailed description of action  
provided in separate attachment 

• Planned action comment 
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Computed Measures 

• Aggregations as mentioned in report 

Regulatory Report 
Code FR Y-14Q 

 

66..22  RReegguullaattoorryy  CCaappiittaall  IInnssttrruummeennttss  SScchheedduullee  

The FR Y-14Q Regulatory Capital Instruments quarterly schedules collect historical data of BHCs’ 
balances of the funded instruments that are included in regulatory capital. They collect historical data 
at the CUSIP level on the balances of each funded regulatory capital instrument, in addition to 
information on any issuances and redemptions of individual instruments that occurred during the 
quarter. 

66..22..11  CCoovveerrsshheeeett  

Dashboard Name FR Y-14 Quarterly 

Subject Area Comprehensive Capital Analysis and Review (CCAR) 

Report Name Coversheet 

Report Description / 
Information 

This coversheet is meant to accompany the Regulatory Capital 
Instruments worksheet. 

Dimensions 

Prompt level Dimension 

• Entity ID 

• Date 

• Run 

Report Dimension 

• Institution Name 

• RSSD ID 

• Submission Date 

• As of Date 

Regulatory Report 
Code FR Y-14Q 

 

66..22..22  RReegguullaattoorryy  CCaappiittaall  IInnssttrruummeennttss  aass  ooff  QQuuaarrtteerr  eenndd  

Dashboard Name FR Y-14 Quarterly 

Subject Area Comprehensive Capital Analysis and Review (CCAR) 

Report Name Regulatory Capital Instruments as of Quarter end 

Report Description / This worksheet collects historical information on the BHCs’ regulatory 
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Information capital instruments as of the end of the most recent quarter. 

Dimensions 

Prompt level Dimension 

• Entity ID 

• Date 

• Run 

Report Dimension 

• Capital Instruments 

Base Measures 

Measures 

• CUSIP or unique identifier provided by BHC 

• General risk based capital rules treatment 

• Revised regulatory capital rule (July 2013) treatment 

• Notional amount ($Millions) 

• Amount recognized in regulatory capital ($Millions) 

• Cumulative / noncumulative 

• Comments 

Regulatory Report 
Code FR Y-14Q 

 

66..22..33  RReegguullaattoorryy  CCaappiittaall  IInnssttrruummeenntt  RReeppuurrcchhaasseess//RReeddeemmppttiioonnss  dduurriinngg  QQuuaarrtteerr  

Dashboard Name FR Y-14 Quarterly 

Subject Area Comprehensive Capital Analysis and Review (CCAR) 

Report Name Regulatory Capital Instrument Repurchases/Redemptions during  
Quarter 

Report Description / 
Information 

This worksheet provides details on redemption and Instrument 
repurchase activity for its capital instruments during the quarter. 

 

Dimensions 

Prompt level Dimension 

• Entity ID 

• Date 

• Run 

Report Dimension 

• Capital Instruments 

Base Measures 

Measures 

• CUSIP or unique identifier provided by BHC 

• General risk based capital rules treatment 

• Revised regulatory capital rule (July 2013) treatment 
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• Redemption action 

• Date on which action was executed 

• Notional amount transacted ($Millions) 

• Regulatory capital amount transacted ($Millions) 

• Notional amount remaining at quarter end ($Millions) 

• Amount recognized in regulatory capital remaining at quarter 
end ($Millions) 

• Comments 

Regulatory Report 
Code FR Y-14Q 

 

66..22..44  RReegguullaattoorryy  CCaappiittaall  IInnssttrruummeennttss  IIssssuuaanncceess  dduurriinngg  QQuuaarrtteerr  

Dashboard Name FR Y-14 Quarterly 

Subject Area Comprehensive Capital Analysis and Review (CCAR) 

Report Name Regulatory Capital Instruments Issuances during  Quarter 

Report Description / 
Information 

This report provides details on any issuances of capital instruments 
that were included in regulatory capital during the quarter. 

Dimensions 

Prompt level Dimension 

• Entity ID 

• Date 

• Run 

Report Dimension 

• Capital Instruments 

Base Measures 

Measures 

• CUSIP or unique identifier provided by BHC 

• Is issuance result of conversion? 

• If conversion, indicate CUSIP of original instrument 

• Date of issuance 

• General risk based capital rules treatment 

• Revised regulatory capital rule (July 2013) treatment 

• Cumulative / noncumulative 

• Perpetual / dated 

• If dated, date of maturity 

• Issuer call 

• If callable, optional call date 

• Fixed / floating 

• Index 
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• Convertible / non-convertible 

• Existence of step up or other incentive to redeem 

• Notional amount transacted ($Millions) 

• If convertible, mandatory or optional conversion? 

• If convertible, specify instrument type into which it will convert 

• Comments 

• Regulatory capital amount transacted ($Millions) 

• Spread over index (bps) 

• Coupon / dividend rate (bps) 

Regulatory Report 
Code FR Y-14Q 

 

 

66..33  TTrraaddiinngg  

This schedule is designed to capture P/L sensitivities of assets that firms hold in their trading books, 
private equity investments, and certain other assets under fair value accounting. These terms are 
defined as follows: 

Trading Book assets are those assets which are reported as trading securities on the FR Y- 9C report, 
that is, "Trading activities typically include: 

• Regularly underwriting or dealing in securities; interest rate, foreign exchange rate, 
commodity, equity, and credit derivative contracts; other financial instruments; and other 
assets for resale, 

• Acquiring or taking positions in such items principally for the purpose of selling in the near 
term or otherwise with the intent to resell in order to profit from short-term price movements, 
and  

• Acquiring or taking positions in such items as an accommodation to customers or for other 
trading purposes." 

 

66..33..11..11  TTrraaddiinngg,,  PPEE  &&  OOtthheerr  FFaaiirr  VVaalluuee  AAsssseettss  CCoovveerr  SShheeeett  

Dashboard Name FR Y-14 Quarterly 

Subject Area CCAR 

Report Name Cover sheet 

Report Description / 
Information This coversheet is meant to accompany the Trading worksheets. 

Dimension 

Report Dimension 

• Institution Name 

• Effective Date 

• Date of Data Submission 
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Regulatory Report 
Code FR Y-14Q 

 

66..33..11..22  EEqquuiittyy  bbyy  GGeeooggrraapphhyy  

Dashboard Name FR Y-14 Quarterly 

Subject Area CCAR 

Report Name Equity by Geography 

Report Description / 
Information 

 This worksheet displays the measures related to Equity instruments 
and derivative positions on Equity instruments according to Regional 
groupings (where countries are grouped according their level of 
development or Geography)  

Dimension 

Report Dimension 

• Stress Dimension 

• Exposure Economic Zone Dimension 

• Exposure Country Dimension 

• Index Dimension 

• Index Type 

• x axis - Option Expiry 

• Instrument type 

Base Measure 

Computed Measure 

• Delta ($MM) 

• Gamma ($MM / +1%) 

• Vega ($MM / +1 vol pt) 

• Profit/Loss 

• Aggregation as Displayed 

• Error Check 

Regulatory Report 
Code FR Y-14Q 

 

66..33..11..33  EEqquuiittyy  SSppoott--VVooll  GGrriidd  

Dashboard 
Name 

FR Y-14 Quarterly 

Subject Area CCAR 

Report Name Equity Spot-Vol Grid 
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Report 
Description / 
Information 

 This report displays the grid entries that are arrived at 
by shocking the entire volatility surface by the specified 
volatility shock and shock all equity prices by the 
specified spot shock. 

Dimension 

Report Dimension 

• Stress Dimension 

• Instrument type 

Base 
Measure 

Computed Measure 

• Profit/(Loss) from changes in Spot/Vol ($MM) 

• Delta ($MM) 

• Gamma ($MM / +1%) 

• Vega ($MM / +1 vol pt) 

Regulatory 
Report Code 

FR Y-14Q 

 

66..33..11..44  OOtthheerr  EEqquuiittyy  

Dashboard Name FR Y-14 Quarterly 

Subject Area CCAR 

Report Name Other equity 

Report Description / 
Information 

 This worksheet displays the measures related to Profit/Loss from a -
1% change in dividends from equity. 

Dimension 

Report Dimension 

• Exposure Country Region 

• x axis -Rate Tenor 

• Stress Dimension 

• Instrument type 

Base Measures 

Computed Measures 

• Profit/Loss 

• Aggregation as Displayed 

Regulatory Report 
Code FR Y-14Q 
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66..33..11..55  FFXX  SSppoott  SSeennssiittiivviittiieess  

Dashboard Name FR Y-14 Quarterly 

Subject Area CCAR 

Report Name FX Spot Sensitivities 

Report Description / 
Information 

 This worksheet displays the effect of change in Spot FX rates on the 
FX and FX Derivative holdings of the BHC. 

Dimension 

Report Dimension 

• Currency 1 

• Currency 2 

• Stress Dimension 

• Instrument type 

Base Measures 

Computed Measures 

• Delta ($MM)  

• Gamma ($MM / +1%) 

• $MM Profit/(Loss) From % Change in Spot Price in 
Currency2/Currency1 

• Aggregation as Displayed  

Regulatory Report 
Code FR Y-14Q 

 

66..33..11..66  FFXX  VVeeggaa  

Dashboard Name FR Y-14 Quarterly 

Subject Area CCAR 

Report Name FX Vega 

Report Description / 
Information 

 This Worksheet displays the effect of volatility in the FX Spot prices 
on the FX derivative positions of the BHC.  

Base Measures 

Computed Measures 

• FX Lognormal Vega ($K / +1 vol pt)  

• Aggregation as Displayed  

Dimension 

Report Dimension 

• Currency 1 

• Currency 2 

• x axis - Option Expiry 

• Instrument type 
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Regulatory Report 
Code FR Y-14Q 

 

66..33..11..77  RRaatteess  DDVV0011  

Dashboard Name FR Y-14 Quarterly 

Subject Area CCAR 

Report Name Rates DV01 

Report Description / 
Information 

 This report shows the Dollar Value for a 1 basis point decrease in the 
yield used for valuation of the Interest Rate Instruments. 

Dimension 

Report Dimension 

• Instrument type 

• Economic Region 

• Currency 

• x axis - Instrument Maturity 

• y axis -  Rate Tenor 

Base Measures 

Computed Measures 

• Directional Risk Value 

• Basis Risk Value 

• $MM P/(L) from a Parallel Move in Rates (bps) 

• Aggregation as Displayed 

Regulatory Report 
Code FR Y-14Q 

 

66..33..11..88  RRaatteess  VVeeggaa  

Dashboard Name FR Y-14 Quarterly 

Subject Area CCAR 

Report Name Rates Vega 

Report Description / 
Information 

 This report shows the sensitivity of the BHC’s interest rate derivative 
position to a change in the volatility of the underlying instrument. 

Dimension 

Report Dimension 

• Economic Region 

• Currency 

• x axis - Underlying Instrument Maturity 
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• y axis - Instrument Maturity 

• Instrument type 

Base Measures 

Computed Measures 

• Interest Rate normal Vega  

• Interest Rate lognormal Vega  

• Aggregation as Displayed 

Regulatory Report 
Code FR Y-14Q 

 

66..33..11..99  OOtthheerr  RRaatteess  

Dashboard Name FR Y-14 Quarterly 

Subject Area CCAR 

Report Name Other Rates 

Report Description / 
Information 

 This report shows the price sensitivity of derivative instruments on 
inflation indexed instruments to the change in price of inflation linked 
instruments; as well as the effect of interest rates on the price of cross 
currency basis swaps. 

Dimension 

Report Dimension 

• x axis - Instrument Maturity 

• Instrument type 

Base Measure 

Computed Measures 

• Inflation Delta ($K / +1 bp) 

• Basis Risk 

• Aggregation as Displayed 

Regulatory Report 
Code FR Y-14Q 

 

66..33..11..1100  EEnneerrggyy  

Dashboard Name FR Y-14 Quarterly 

Subject Area CCAR 

Report Name Energy 

Report Description / 
Information 

 This report shows the effect of change in the prices of underlying 
energy products on the derivative position 

Dimension Report Dimension 
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• Commodity (Energy) 

• Commodity (Energy) Group 

• Commodity Conversion 

• Index Type 

Base Measure 

Computed Measures 

• Delta ($MM) 

• Gamma ($MM / +1%) 

• Vega ($MM / +1 vol pt) 

• Aggregation as Displayed 

Regulatory Report 
Code FR Y-14Q 

 

66..33..11..1111  MMeettaallss  

Dashboard Name FR Y-14 Quarterly 

Subject Area CCAR 

Report Name Metals 

Report Description / 
Information 

 This report shows the effect of change in the prices of underlying 
Commodity (Metal) on the derivative position. 

Dimension 

Report Dimension 

• y axis - Instrument Maturity 

• Metal Group 

• Commodity (Metal) 

Base Measure 

Computed Measures 

• Delta ($MM) 

• Gamma ($MM / +1%) 

• Vega ($MM / +1 vol pt) 

• Aggregation as Displayed 

Regulatory Report 
Code FR Y-14Q 

 

66..33..11..1122  AAggss  aanndd  SSooffttss  

Dashboard Name FR Y-14 Quarterly 

Subject Area CCAR 
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Report Name Ags and Softs 

Report Description / 
Information 

 This report shows the effect of change in the prices of underlying 
Commodity (Agriculture) on the derivative position. 

Dimension 

Report Dimension 

• y axis - Instrument Maturity 

• Commodity (Ags and Soft) 

Base Measure 

Computed Measures 

• Delta ($MM) 

• Gamma ($MM / +1%) 

• Vega ($MM / +1 vol pt) 

• Aggregation as Displayed 

Regulatory Report 
Code FR Y-14Q 

 

66..33..11..1133  CCoommmmooddiittyy  IInnddiicceess  

Dashboard Name FR Y-14 Quarterly 

Subject Area CCAR 

Report Name Commodity Indices 

Report Description / 
Information 

 This report shows the effect of change in the prices of underlying 
Commodity Indices on the derivative position. 

The types of commodity Indices covered are: 

a. Long/Short (these are types of Indices and not Positions sounding 
Buy & Sell) 

b. Diversified  

Dimension 

Report Dimension 

• Index Dimension 

• y axis - Instrument Maturity 

• Instrument type 

• Index Type 

Base Measure 

Computed Measures 

• Delta ($MM) 

• Gamma ($MM / +1%) 

• Vega ($MM / +1 vol pt) 

• Aggregation as Displayed 

Regulatory Report 
Code FR Y-14Q 
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66..33..11..1144  CCoommmmooddiittyy  SSppoott--VVooll  GGrriiddss  

Dashboard Name FR Y-14 Quarterly 

Subject Area CCAR 

Report Name Commodity Spot-Vol grids 

Report Description / 
Information 

 This report displays the dollar effect of shocking the entire volatility 
surface by the specified volatility shock and all commodity prices by 
the specified spot shock.  

Dimension 

Report Dimension 

• Commodity type 

• Index Dimension 

• Index Type 

• Stress Dimension 

Base Measure 

Computed Measures 

• Profit/(Loss) from changes in Spot/Vol ($MM)  

• Aggregation as Displayed 

Regulatory Report 
Code FR Y-14Q 

 

66..33..11..1155  SSeeccuurriittiizzeedd  PPrroodduuccttss  

Dashboard Name FR Y-14 Quarterly 

Subject Area CCAR 

Report Name Securitized products 

Report Description / 
Information 

 This report gives the Market value and Notional value of various 
securitized products held by the BHC. 

Dimension 

Report Dimension 

• Regulatory Product Type Group 

• Product Type 

• Rating 

• Vintage 

Base Measure 

Computed Measures 

• MV* ($MM) 

• Notional ($MM) 

• Aggregation as Displayed 
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Regulatory Report 
Code FR Y-14Q 

 

66..33..11..1166  AAggeenncciieess  

Dashboard Name FR Y-14 Quarterly 

Subject Area CCAR 

Report Name Agencies 

Report Description / 
Information 

 This report shows the Market values and other sensitivity measures of 
US Residential, non-residential and Non US Agency products and 
Agency Credit Derivatives to which the BHC has an exposure. 

Dimension 

Report Dimension 

• Country Dimension 

• Regulatory Product Type Group 

• Rating 

• Stress Dimension 

Base Measure 

Computed Measures 

• DV01 ($K / -1 bp) 

• CS01 ($K/+1 bp OAS widening) 

• $K / +1% rise in prepayments 

• Profit/(Loss) in $K 

• Aggregation as Displayed 

Regulatory Report 
Code FR Y-14Q 

 

66..33..11..1177  MMuunniiss  

Dashboard Name FR Y-14 Quarterly 

Subject Area CCAR 

Report Name Munis 

Report Description / 
Information 

 This report shows the Market Value and other sensitivity measure 
values of various financial products issued by Municipals and 
Municipal Credit Derivatives to which the BHC has an exposure. 

Dimension 

Report Dimension 

• Standard Instrument Class 

• y axis - Instrument Maturity 
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• Stress Dimension 

Base Measure 

Computed Measures 

• MV* ($MM) 

• DV01 ($K / -1 bp) 

• CS01 ($K/+1 bp OAS widening) 

• $K / +1% rise in prepayments 

• Profit/(Loss) in $K 

• Aggregation as Displayed 

Regulatory Report 
Code FR Y-14Q 

 

66..33..11..1188  AAuuccttiioonn  RRaatteess  SSeeccuurriittiieess  ((AARRSS))  

Dashboard Name FR Y-14 Quarterly 

Subject Area CCAR 

Report Name Auction rates Securities 

Report Description / 
Information 

 This report shows the Market Value and other Sensitivity measures of 
various Auction Rate Securities to which the BHC has an exposure. 

Dimension 

Report Dimension 

• Instrument Types 

• y axis - Instrument Maturity 

• Rating 

Base Measures 

Computed Measures 

• MV* ($MM) 

• DV01 ($K / -1 bp) 

• CS01 ($K/+1 bp OAS widening) 

• Aggregation as Displayed  

Regulatory Report 
Code FR Y-14Q 
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66..33..11..1199  CCoorrppoorraattee  CCrreeddiitt  ––  AAddvvaanncceedd    

DDaasshhbbooaarrdd  NNaammee  FFRR  YY--1144  QQuuaarrtteerrllyy  

SSuubbjjeecctt  AArreeaa  CCCCAARR  

RReeppoorrtt  NNaammee  CCoorrppoorraattee  CCrreeddiitt  ––  AAddvvaanncceedd  EEccoonnoommiieess  

RReeppoorrtt  DDeessccrriippttiioonn  //  
IInnffoorrmmaattiioo
nn  

  TThhiiss  rreeppoorrtt  ddiissppllaayyss  tthhee  mmeeaassuurreess  rreellaattiinngg  ttoo  tthhee  BBHHCC’’ss  CCrreeddiitt  

eexxppoossuurreess  ttoo  tthhee  ddeebbtt  ooff  CCoorrppoorraattee  ffrroomm  AAddvvaanncceedd  eeccoonnoommiieess  aanndd  

aallssoo  tthhee  CCrreeddiitt  ddeerriivvaattiivvee  ppoossiittiioonnss  oonn  tthheemm..  

DDiimmeennssiioonn  

RReeppoorrtt  DDiimmeennssiioonn  

••  SSttaannddaarrdd  IInnssttrruummeenntt  CCllaassss  

••  RRaattiinngg  

••  IInnddeexx  DDiimmeennssiioonn  

••  IInnddeexx  TTyyppee  

••  yy  aaxxiiss  --  IInnssttrruummeenntt  MMaattuurriittyy  

••  SSttrreessss  DDiimmeennssiioonn  

••  EEccoonnoommiicc  ZZoonnee  

BBaassee  MMeeaassuurreess  

CCoommppuutteedd  MMeeaassuurreess  

••  MMVV**  (($$MMMM))  

••  NNoottiioonnaall  (($$MMMM))    

••  CCSS0011  (($$KK//++11  bbpp  sspprreeaadd  wwiiddeenniinngg))    

••  PPrrooffiitt//((LLoossss))  iinn  $$KK  

••  AAggggrreeggaattiioonn  aass  DDiissppllaayyeedd    

RReegguullaattoorryy  RReeppoorrtt  
CCooddee  

FFRR  YY--1144QQ  

66..33..11..2200  CCoorrppoorraattee  CCrreeddiitt  ––  EEmmeerrggiinngg  MMaarrkkeettss  

Dashboard Name FR Y-14 Quarterly 

Subject Area CCAR 

Report Name Corporate Credit – Emerging Markets 

Report Description / 
Information 

 This report displays the measures relating to the BHC’s Credit 
exposures to the debt of Corporate from Emerging Markets and also 
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the Credit derivative positions on them. 

Dimension 

Report Dimension 

• Standard Instrument Class 

• Rating 
Index Dimension 

• y axis - Instrument Maturity 

• Stress Dimension 

• Index Type 

• Economic Zone 

Base Measures 

Computed Measures 

• MV* ($MM) 

• Notional ($MM)  

• CS01 ($K/+1 bp spread widening)  

• Profit/(Loss) in $K 

• Aggregation as Displayed  

Regulatory Report 
Code FR Y-14Q 

 

66..33..11..2211  SSoovveerreeiiggnn  CCrreeddiitt  

Dashboard Name FR Y-14 Quarterly 

Subject Area CCAR 

Report Name Sovereign Credit 

Report Description / 
Information 

 This report displays the Market Value, Notional value and other 
sensitivity measures related to the BHC’s exposure to Sovereign 
Credit and also exposure to the derivative positions on them. 

Dimension 

Report Dimension 

• Economic Region 

• Country 

• Currency 

• Absolute Shift Dimension 

• Stress Dimension 

Base Measures 

Computed Measures 

• MV* ($MM) 

• Notional ($MM)  

• CS01 ($K/+1 bp spread widening)  

• Profit/(Loss) in $K 
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• Aggregation as Displayed 

Regulatory Report 
Code FR Y-14Q 

 

66..33..11..2222  CCrreeddiitt  CCoorrrreellaattiioonn  

Dashboard Name FR Y-14 Quarterly 

Subject Area CCAR 

Report Name Credit Correlation 

Report Description / 
Information 

 This report displays the base correlation sensitivities between different 
tranches of the CDS indices as well as between different tranches of 
the Loan indices. It also displays the Long and Short position in the 
Market and Notional Value of Index and Bespoke products. 

Dimension 

Report Dimension 

• Exposure Type 

• Index Dimension 

• Index Type 

• Tranche name 

• Instrument type 

• x axis - Instrument Maturity 

• Tranche Detachment Point 

Base Measures 

Computed Measures 

• Profit/(Loss) in $K 

• Bond Equivalent Market Value 

• Notional Value 

Regulatory Report 
Code FR Y-14Q 

 

66..33..11..2233  IIDDRR  ––  CCoorrppoorraattee  CCrreeddiitt  

Dashboard Name FR Y-14 Quarterly 

Subject Area CCAR 

Report Name IDR – Corporate Credit 

Report Description / 
Information 

 This worksheet captures the measures related to Corporate Credit 
single name exposures, Decomposed single name exposures and 
Multiname indices. 

Dimensions Report Dimension 
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• Credit Position 

• Economies 

• Instrument type 

• Index Dimension 

• Index Type 

• Ratings 

• Trenched 

• Index Composition type 

Base Measures 

Computed Measures 

•  JTD Basis Market Value 

• Notional Value  

Regulatory Report 
Code FR Y-14Q 
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66..33..11..2244  IIDDRR  ––  JJuummpp  ttoo  DDeeffaauulltt  

DDaasshhbbooaarrdd  NNaammee  FFRR  YY--1144  QQuuaarrtteerrllyy  

SSuubbjjeecctt  AArreeaa  CCCCAARR  

RReeppoorrtt  NNaammee  IIDDRR  ––  JJuummpp  ttoo  DDeeffaauulltt  

RReeppoorrtt  DDeessccrriippttiioonn  //  
IInnffoorrmmaattiioonn  

  TThhiiss  rreeppoorrtt  sshhoowwss  tthhee  JJuummpp  ttoo  DDeeffaauulltt  eeqquuiivvaalleenntt  vvaalluueess  ooff  sseeccuurriittiieess  

tthhaatt  hhaavvee  aa  ppootteennttiiaall  ttoo  eexxhhiibbiitt  JJuummpp  ttoo  DDeeffaauulltt..  

DDiimmeennssiioonnss  

RReeppoorrtt  DDiimmeennssiioonn  

••  OObblliiggoorr  NNaammee  

••  CCrreeddiitt  PPoossiittiioonn  

••  CCoouunnttrryy  

••  IInndduussttrryy  

••  RRaattiinngg  

BBaassee  MMeeaassuurreess  

MMeeaassuurreess  

••  JJuummpp  TToo  DDeeffaauulltt  MMaarrkkeett  VVaalluuee  

••  RReeccoovveerryy  RRaattee  

RReegguullaattoorryy  RReeppoorrtt  
CCooddee  

FFRR  YY--1144QQ  

66..33..11..2255  PPrriivvaattee  EEqquuiittyy  

Dashboard Name FR Y-14 Quarterly 

Subject Area CCAR 

Report Name Private Equity 

Report Description / 
Information 

This worksheet is meant to capture carry value of Private Equity 
investments across regions and aggregated by GICS code. 

Dimensions 

Report Dimension 

• Industry Sector 

• GICS Code 

• Industry Group 

• Country 
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Base Measures 
Computed Measures 

• Carry Value 

Regulatory Report 
Code FR Y-14Q 

 

66..33..11..2266  OOtthheerr  FFaaiirr  VVaalluuee  AAsssseettss  

Dashboard Name FR Y-14 Quarterly 

Subject Area CCAR 

Report Name Other Fair Value Assets 

Report Description / 
Information 

This worksheet is meant to capture the fair value of investments other 
than private equity which are subject to fair-value accounting 
aggregated by GICS code. 

Dimensions 

Report Dimension 

• Standard Instrument Class 

• Industry Sector 

• GICS Code 

• Industry Group 

• Country 

Base Measures 
Computed Measures 

• Fair value 

Regulatory Report 
Code FR Y-14Q 

 

 

66..44  SSeeccuurriittiieess  

66..44..11  SSeeccuurriittiieess  CCoovveerr  SShheeeett  

Dashboard Name FR Y-14 Quarterly 

Subject Area Comprehensive Capital Analysis and Review (CCAR) 

Report Name Securities Cover Sheet 

Report Description / 
Information 

This report would accompany the Securities Schedule as a 
coversheet. 

Regulatory Report 
Code FR Y-14Q 
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66..44..22  AAFFSS  aanndd  HHTTMM  SSeeccuurriittiieess  11  

Dashboard Name FR Y-14 Quarterly 

Subject Area Comprehensive Capital Analysis and Review (CCAR) 

Report Name AFS and HTM Securities 1 

Report Description / 
Information 

This worksheet collects CUSIP-level details on positions, security type, 
cumulative OTTI (credit and non-credit related impairments) by 
security, and accounting intent (AFS or HTM). 

Dimensions 

Prompt level Dimension 

• Entity Id 

• Date 

• Run 

Report Dimension 

• Identifier Type (CUSIP/ISIN/Other) 

• Identifier Value (CUSIP/ISIN) 

• Security Description 

• Accounting Intent (AFS, HTM) 

Base Measures 

Measures 

• Amortized Cost 

• Market Value 

• Current Face Value 

• Original Face Value 

• Pricing Date 

• Book Yield 

• Purchase Date 

• OTTI Taken 

Regulatory Report 
Code FR Y-14Q 

 

66..44..33  AAFFSS  aanndd  HHTTMM  SSeeccuurriittiieess  22  

Dashboard Name FR Y-14 Quarterly 

Subject Area Comprehensive Capital Analysis and Review (CCAR) 

Report Name AFS and HTM Securities 2 

Report Description / 
Information 

This worksheet provides the summary of aggregate positions and 
OTTI taken into earnings for the quarter-end.  
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Dimensions 

Prompt level Dimension 

• Entity Id 

• Date 

• Run 

Report Dimension 

Base Measures 

Computed Measures 

• Amortized Cost 

• Market Value 

• Current Face Value 

• OTTI for the Reporting Quarter 

• Realized Gains/Losses From Sales of Securities for the 
Reporting Quarter 

• Aggregations as mentioned in report 

Regulatory Report 
Code FR Y-14Q 

 

  

66..55  PPPPNNRR  SScchheedduullee  

66..55..11  PPPPNNRR  SSuubbmmiissssiioonn  WWoorrkksshheeeett  

Dashboard Name FR Y-14 Quarterly 

Subject Area Comprehensive Capital Analysis and Review (CCAR) 

Report Name PPNR Submission Worksheet 

Report Description / 
Information 

The PPNR Submission worksheet is based on standardized reporting 
of each component of PPNR, using business line views. 

Dimensions 

Prompt level Dimension 

• Entity Id 

• Date 

• Run 

• Indicate if deposits are 25% or more of total liabilities 

Report Dimension 

• Reporting Lines 

• Dimdates 

• Internal Consistency check 

• Footnotes 

Base Measures Measures 
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• Reporting Line Amount 

Computed Measures 

• Aggregations as mentioned in report 

Regulatory Report 
Code FR Y-14Q 

 

66..55..22  PPPPNNRR  NNeett  IInntteerreesstt  IInnccoommee  ((NNIIII))  WWoorrkksshheeeett  

Dashboard Name FR Y-14 Quarterly 

Subject Area Comprehensive Capital Analysis and Review (CCAR) 

Report Name PPNR Net Interest Income (NII) Worksheet 

Report Description / 
Information 

This worksheet requires BHCs to provide average asset and liability 
balances and average yields to calculate net interest income. The total 
net interest income calculated should equal the total net interest 
income, reported using a business segment/line view in the PPNR 
Submission worksheet. 

Dimensions 

Prompt level Dimension 

• Entity Id 

• Date 

• Run 

• Indicate if deposits are 25% or more of total liabilities 

Report Dimension 

• Reporting Lines 

• Dimdates 

• Internal Consistency check 

• Footnotes 

Base Measures 

Measures 

• Reporting Line Amount 

Computed Measures 

• Aggregations as mentioned in report 

Regulatory Report 
Code FR Y-14Q 

 

66..55..33  PPPPNNRR  MMeettrriiccss  WWoorrkksshheeeett  

Dashboard Name FR Y-14 Quarterly 

Subject Area Comprehensive Capital Analysis and Review (CCAR) 
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Report Name PPNR Metrics Worksheet 

Report Description / 
Information 

The PPNR Metrics worksheet requests information on certain metrics 
relevant for the assessment of components of PPNR.  

Dimensions 

Prompt level Dimension 

• Entity Id 

• Date 

• Run 

Report Dimension 

• Reporting Lines 

• Dimdates 

• Internal Consistency check 

• Footnotes 

Base Measures 

Measures 

• Reporting Line Amount 

Computed Measures 

• Aggregations as mentioned in report 

Regulatory Report 
Code FR Y-14Q 

 

66..66  RReettaaiill  ffaaiirr  VVaalluuee  OOppttiioonn//HHeelldd  ffoorr  SSaallee  ((FFVVOO//HHFFSS))  SScchheedduullee  

66..66..11  FFVVOO//HHFFSS  CCoovveerrsshheeeett  

Dashboard Name FR Y-14 Quarterly 

Subject Area Comprehensive Capital Analysis and Review (CCAR) 

Report Name FVO/HFS Coversheet 

Report Description / 
Information 

The Fair Value Option Held for Sale Coversheet is a placeholder for 
some basic information of the reporting under the FR – Y14Q set of 
reports.  

Dimensions 

Prompt level Dimension 

• Entity Id 

• Date 

• Run 

Report Dimension 

• Institution Name 

• RSSD ID 

• Date of Data Submission 
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Regulatory Report 
Code FR Y-14Q 

 

66..66..22  RReettaaiill  FFVVOO//HHFFSS  LLooaannss  

Dashboard Name FR Y-14 Quarterly 

Subject Area Comprehensive Capital Analysis and Review (CCAR) 

Report Name Retail FVO/HFS Loans 

Report Description / 
Information 

The Fair Value Option/Held for Sale (FVO/HFS) schedule collects 
information on retail loans and leases that are classified as either (1) 
Held for Sale (HFS) or (2) Held for Investment (HFI) under the Fair 
Value Option (FVO).  

Dimensions 

Table 1 

Prompt level Dimension 

• Entity Id 

• Date 

• Run 

Report Dimension 

• FVO/HFS Retail Loans 

• Forward Contract 

• Repurchase 

• Recourse 

Table 2 

Prompt level Dimension 

Report Dimension 

• FVO/HFS Retail Loans 

• Forward Contract 

• Repurchase 

• Vintage 

Base Measures 

Table 1 

Computed Measures 

• Carrying Value ($MM) 

• Unpaid Principal Balance ($MM) 

• Aggregations as mentioned in report 

Table 2 

Computed Measures 

• Carrying Value ($MM) 

• Aggregations as mentioned in report 
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Regulatory Report 
Code FR Y-14Q 

 

66..77  MMoorrttggaaggee  SSeerrvviicciinngg  RRiigghhtt  ddaattaa  CCoolllleeccttiioonn  

This report, through its 5 Sub-Reports captures the attributes and measures of the Bank 
Holding Company’s 1st Lien Residential Mortgage Servicing Rights portfolio. 

66..77..11  GGeenneerraall  IInnffoorrmmaattiioonn  

Dashboard Name FR Y-14 Quarterly 

Subject Area Comprehensive Capital Analysis and Review (CCAR) 

Report Name Mortgage Servicing Right data Collection 

Report Description / 
Information 

This report displays the Book Value and Market Value of Mortgage 
instruments as of the most recent quarter. 

It also reports the aggregate dollar volume and the total number of 
mortgage loans serviced. 

Dimensions 

Prompt level Dimension 

• Entity Id 

• Date 

• Run 

Report Dimension 

• MSR Instrument Type 

Base Measures 

Measures 

• MSR BV 

• MSR FV 

• Loans Serviced ($) 

• Loans Serviced (#) 

Regulatory Report 
Code FR Y-14Q 

 

66..77..22  CCuurrrreenntt  CCaappiittaalliizzaattiioonn  RRaattee  IInnffoorrmmaattiioonn  

Dashboard Name FR Y-14 Quarterly 

Subject Area Comprehensive Capital Analysis and Review (CCAR) 

Report Name Mortgage Servicing Right data Collection 

Report Description / 
Information 

This report provides the capitalization rate (multiple) and base 
mortgage rate on FNMA/FHLMC, Jumbo and GNMA 30 year products 
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sold during the quarter into a current coupon secondary market MBS.  

Dimensions 

Prompt level Dimension 

• Entity Id 

• Date 

• Run 

Report Dimension 

• Regulatory Product Classification 

• Servicing Multiple type 

Base Measures 

Measures 

• Loan amt 

• T&I 

• Fee 

• Median 

• Avg. 

• 25th % 

• 75th % 

Regulatory Report 
Code FR Y-14Q 

66..77..33  VVaalluuaattiioonn  IInnffoorrmmaattiioonn  

Dashboard Name FR Y-14 Quarterly 

Subject Area Comprehensive Capital Analysis and Review (CCAR) 

Report Name Mortgage Servicing Right data Collection 

Report Description / 
Information 

This report provides the information to ascertain the method, model 
and inputs used for Valuation of the MSR portfolio. 

Dimensions 

Prompt level Dimension 

• Entity Id 

• Date 

• Run 

Report Dimension 

• Valuation Model 

Base Measures 

Measures 

• FHLMC/FNMA normal, delinquency, and default/foreclosure 
servicing cost per loan ($) 

• FHA normal, delinquency, and default/foreclosure servicing 
cost per loan ($) 

• VA normal, delinquency, and default/foreclosure servicing 
cost per loan ($) 
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• Non-agency normal, delinquency, and default/foreclosure 
servicing cost per loan ($) 

• Judicial jurisdiction foreclosure time frame (mos) 

• Non-judicial jurisdiction foreclosure time frame (mos) 

Regulatory Report 
Code FR Y-14Q 

 

66..77..44  MMSSRR  VVaalluuaattiioonn  SSeennssiittiivviittyy  AAnnaallyyssiiss  

Dashboard Name FR Y-14 Quarterly 

Subject Area Comprehensive Capital Analysis and Review (CCAR) 

Report Name Mortgage Servicing Right data Collection 

Report Description / 
Information 

This report shows the sensitivity of the MSR Agency & Non-Agency 
portfolio of Fixed and Adjustable rate instruments to change in various 
measures that are used for valuing them.  

Dimensions 

Prompt level Dimension 

Report Dimension 

• Instrument Type 

• Rate Type 

Base Measures 
Measures 

• Valuation Amount 

Regulatory Report 
Code FR Y-14Q 

 

66..77..55  DDeettaaiilleedd  VVaalluuaattiioonn  IInnffoorrmmaattiioonn  

Dashboard Name FR Y-14 Quarterly 

Subject Area Comprehensive Capital Analysis and Review (CCAR) 

Report Name Mortgage Servicing Right data Collection 

Report Description / 
Information 

This report displays the inputs required for valuing the BHCs MSR 
portfolio. 

Dimensions 

Report Dimension 

• Instrument Type 

• Interest Rate Band 

Base Measures 
Measures 

• FV Multiple 

Oracle Financial Services Software Confidential - Restricted  Page 176 



Oracle Financial Services Enterprise Stress Testing and Capital Planning 
Analytics Release 8.0.1.0.0 

• Prepayment Speed (CPR) 

• Discount Rate (%) 

• OAS (bps) 

• WAC (%) 

• WAM (mos) 

• WASF (%) 

• WART (mos) 

• WAL (mos) 

• Avg. Loan Size ($) 

• Cost to Service per Loan ($) 

• Ancillary Income per Loan ($) 

• Default Rate (CDR) 

• Unpaid Principal Balance ($) 

Regulatory Report 
Code FR Y-14Q 

 

66..88  OOppeerraattiioonnaall  RRiisskk  SScchheedduullee  

66..88..11  OOppeerraattiioonnaall  LLoossss  HHiissttoorryy  ––  LLoossss  DDaattaa  CCoolllleeccttiioonn  sscchheedduullee  

Dashboard Name FR Y-14 Quarterly 

Subject Area Comprehensive Capital Analysis and Review (CCAR) 

Report Name Operational Loss History – Loss Data Collection schedule 

Report Description / 
Information 

The data file contains all operational losses, with the exception of data 
on legal reserves, captured by the institution as of the respective 
reporting quarter end, starting from the point-in-time at which the 
institution began capturing operational loss event data in a systematic 
manner. 

Dimensions 

Prompt level Dimension 

• Entity Id 

• Date 

• Run 

Report Dimension 

• Basel Event-Type Category: Level 1 

• Basel Event-Type Category: Level 2 

• Basel Business Line Level 1 

• Basel Business Line Level 2 

• Internal Business Line or Corporate Function 

•  
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Base Measures 

 

Measures 

• Reference Number 

• Capture Date 

• Occurrence Date 

• Discovery Date 

• Accounting Date 

• Applicable Loss Data Collection Threshold 

• Gross Loss Amount ($USD) 

• Recovery Amount ($USD) 

• Acquired or Merged Entities 

• Is Loss Event Included in the Institution’s Most Recently 
Reported Operational Risk Capital Estimate? 

• Unit of Measure 

• Detailed Description of Loss Event (required for events > 
$250k) 

•  

Regulatory Report 
Code FR Y-14Q 

66..88..22  OOppeerraattiioonnaall  LLoossss  HHiissttoorryy  ––  IInntteerrnnaall  BBuussiinneessss  LLiinnee  

Dashboard Name FR Y-14 Quarterly 

Subject Area Comprehensive Capital Analysis and Review (CCAR) 

Report Name Operational Loss History – Internal Business Line 

Report Description / 
Information 

This report contains a list of the Internal Business Lines for Operational 
Risk reporting 

Dimensions 

Prompt level Dimension 

• Entity Id 

• Date 

• Run 

Report Dimension 

• Internal Business Line Code 

• Internal Business Line Name 

• Internal Business Line Description 

 

Base Measures 

 

Measures 

- 

Regulatory Report 
Code FR Y-14Q 
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66..88..33  OOppeerraattiioonnaall  LLoossss  HHiissttoorryy  ––  UUnniitt  ooff  MMeeaassuurree  

Dashboard Name FR Y-14 Quarterly 

Subject Area Comprehensive Capital Analysis and Review (CCAR) 

Report Name Operational Loss History – Unit of Measure 

Report Description / 
Information 

This report contains the BHC’s Units of Measure for Operational Risk 
reporting 

Dimensions 

Prompt level Dimension 

• Entity Id 

• Date 

• Run 

Report Dimension 

• Unit of Measure Code 

• Unit of Measure Name 

• Unit of Measure Description 

 

Base Measures 

 

Measures 

- 

Regulatory Report 
Code FR Y-14Q 

66..88..44  OOppeerraattiioonnaall  LLoossss  HHiissttoorryy  ––  TThhrreesshhoolldd  IInnffoorrmmaattiioonn  

Dashboard Name FR Y-14 Quarterly 

Subject Area Comprehensive Capital Analysis and Review (CCAR) 

Report Name Operational Loss History – Threshold Information 

Report Description / 
Information 

This report contains the Operational Loss Data collection Threshold of 
the BHC. 

Dimensions 

Prompt level Dimension 

• Entity Id 

• Date 

• Run 

Report Dimension 

• Applicable Internal Business Line (S) 

Base Measures 

 

Measures 

• Collection Threshold (s) 

• Effective Time Period of Collection Threshold (FROM) 
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• Effective Time Period of Collection Threshold (TO) 

• Comments 

Regulatory Report 
Code FR Y-14Q 

 

66..88..55  LLeeggaall  RReesseerrvveess  FFrreeqquueennccyy  

Dashboard Name FR Y-14 Quarterly 

Subject Area Comprehensive Capital Analysis and Review (CCAR) 

Report Name Legal Reserves Frequency 

Report Description / 
Information 

Report the total number of outstanding/pending legal events by “Basel 
Business Line (Level 1)” and “Basel Event Type (Level 1)” for which a 
legal reserve(s) has been established in accordance with the following 
instructions. 

Dimensions 

 

Prompt level Dimension 

• Entity Id 

• Date 

• Run 

Report Dimension 

• Quarter 

• Year 

• Basel Event Type 

• Basel Business Line 

Base Measures 

 

Measures 

• Number of Outstanding/Pending Legal Events 

Regulatory Report 
Code FR Y-14Q 

 

66..99    SSuupppplleemmeennttaall  SScchheedduullee  

66..99..11  SSuupppplleemmeennttaall  IInnffoorrmmaattiioonn  

Dashboard Name FR Y-14 Quarterly 

Subject Area Comprehensive Capital Analysis and Review (CCAR) 

Report Name Supplemental Information 

Report Description / 
Information 

The Schedule reporting is handled through a dedicated dimension table 
which can be made use of by the BHC to identify accounts that 
appropriately correspond to the FR Y9C – HC – C reporting lines. The 
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HC-C section provides conditions that qualify an account to be put 
under a specific section. The dimension is a combination of 
Product/Mitigant/Location. 

Dimensions 

 

Prompt level Dimension 

• Entity Id 

• Date 

• Run 

Report Dimension 

• FRY9C HCC SCHEDULE 

Base Measures 

 

Computed Measures 

• Gross Charge off 

• Carrying Cost 

• Purchase Impairment 

• Over limit amount 

Regulatory Report 
Code FR Y-14Q 

 

66..1100  RReettaaiill  

The Retail Schedule is comprised of International Auto Loan, US Auto Loan, International Credit 
Card, International Home Equity, International First Lien Mortgage, International Other Consumer 
Schedule, US Other Consumer, International Small Business, US Small Business and Student Loans. 

Each report is reported with Monthly data spread across its respective dimensions and measures.  

 

The OBIEE provides a separate link for each Schedule. The link leads to a Workbook containing the 
Schedule details.  

Measures are generally repetitive between all the Schedules; a given measure may require reporting 
‘As of date value’, or ‘Month-to-date’ value. The following list identifies the treatment applicable for 
different measures. Measures would be aggregated from account level and depicted per the layout 
described in the Wireframe. 

66..1100..11  IINNTTEERRNNAATTIIOONNAALL  AAUUTTOO  LLOOAANN  

Dashboard Name FR Y-14 Quarterly 

Subject Area Comprehensive Capital Analysis & Review (CCAR) 

Report Name INTERNATIONAL AUTO LOAN 

Report Description / 
Information 

In this worksheet, include international (not US or US territories and 
possessions) auto loans and international auto leases. 

Segment the portfolio along all combinations of the segment variables. 
There are three product type segments, three original FICO score or 
equivalent segments, six delinquency status segments, and four 
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geography segments; therefore, the portfolio must be divided into a 
total of 3*3*6*4 = 216 distinct segments. 

Dimensions 

 

Prompt level Dimension 

• Entity Id 

• Date 

• Run 

Report Dimension 

• Product Type (dim_product) 

• FICO Score  (dim_bands) 

• Delinquency Status (dim_bands) 

• Geography (dim_region) 

Base Measures 

 

Measures 

Refer to Reporting Form FR Y-14M for further details. 

 

Regulatory Report 
Code FR Y-14Q 

 

66..1100..22  UUSS  AAUUTTOO  LLOOAANN  

Dashboard Name FR Y-14 Quarterly 

Subject Area Comprehensive Capital Analysis & Review (CCAR) 

Report Name US AUTO LOAN 

Report Description / 
Information 

For the US Auto Loan Worksheet include all domestic auto loans and 
domestic auto leases. 

Segment the portfolio along all combinations of the segment variables. 
There are three product type segments, six age segments, three 
original LTV segments, five original FICO score or equivalent 
segments, six geography segments, and five delinquency status 
segments; therefore, the portfolio must be divided into a total of 
3*6*3*5*6*5 = 8,100 distinct  segments. 

Dimensions 

 

Prompt level Dimension 

• Entity Id 

• Date 

• Run 

Report Dimension 

• Product Type (dim_product) 

• Age (dim_bands) 

• LTV  (dim_bands) 

• FICO Score  (dim_bands) 

• Delinquency Status (dim_bands) 
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• Geography (dim_region) 

Base Measures 

 
Measures 

Refer to Reporting Form FR Y-14M for further details. 

Regulatory Report 
Code FR Y-14Q 

 

66..1100..33  IINNTTEERRNNAATTIIOONNAALL  CCRREEDDIITT  CCAARRDD  

Dashboard Name FR Y-14 Quarterly 

Subject Area Comprehensive Capital Analysis & Review (CCAR) 

Report Name INTERNATIONAL CREDIT CARD 

Report Description / 
Information 

In the International Card Worksheet include all international (not U.S. or 
U.S. territories or possessions) consumer card loans and international 
corporate and SME credit card loans. 

Segment the portfolio along all combinations of the segment variables. 
There are three product type segments, two age segments, four 
geography segments, five delinquency status segments, and three 
original FICO score or equivalent segments; therefore, the portfolio 
must be divided into a total of 3*2*4*5*3 = 360 distinct segments. 

Dimensions 

 

Prompt level Dimension 

• Entity Id 

• Date 

• Run 

Report Dimension 

• Product Type (dim_product) 

• Age (dim_bands) 

• FICO Score  (dim_bands) 

• Delinquency Status (dim_bands) 

• Geography (dim_region) 

Base Measures 

 
Measures 

Refer to Reporting Form FR Y-14M for further details. 

Regulatory Report 
Code FR Y-14Q 

 

66..1100..44  IINNTTEERRNNAATTIIOONNAALL  HHOOMMEE  EEQQUUIITTYY  

Dashboard Name FR Y-14 Quarterly 

Subject Area Comprehensive Capital Analysis & Review (CCAR) 
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Report Name INTERNATIONAL HOME EQUITY 

Report Description / 
Information 

In the International Home Equity Worksheet include all international 
home equity loans (not US or US territories and possessions) secured 
by real estate and include international first lien and second lien home 
equity lines. 

Segment the portfolio along all combinations of the segment variables. 
There are two product type segments, three origination FICO score or 
equivalent segments, four geography segments, two age segments, 
two origination LTV segments, and five delinquency status segments; 
therefore, the portfolio must be divided into a total of 2*3*4*2*2*5 = 480 
distinct segments. 

Dimensions 

 

Prompt level Dimension 

• Entity Id 

• Date 

• Run 

Report Dimension 

• Product Type (dim_product) 

• Age (dim_bands) 

• LTV  (dim_bands) 

• FICO Score  (dim_bands) 

• Delinquency Status (dim_bands) 

• Geography (dim_region) 

Base Measures 

 

Measures 

Refer to Reporting Form FR Y-14M for further details. 

 

Regulatory Report 
Code FR Y-14Q 

 

66..1100..55  IINNTTEERRNNAATTIIOONNAALL  FFIIRRSSTT  LLIIEENN  MMOORRTTGGAAGGEE  

Dashboard Name FR Y-14 Quarterly 

Subject Area Comprehensive Capital Analysis & Review (CCAR) 

Report Name INTERNATIONAL FIRST LIEN MORTGAGE 

Report Description / 
Information 

In the International First Lien Mortgage Worksheet include all 
international (not US or US territories or possessions) first lien 
mortgage loans secured by real estate. Include international first lien 
residential mortgage and international first lien closed-end home equity 
loans. Include both held-for-investment (HFI) and held-for-sale (HFS) 
loans. 

Segment the portfolio along all combinations of the segment variables. 
There are two product type segments, three origination FICO score or 
equivalent segments, four geography segments, two age segments, 
two origination LTV segments, and five delinquency status segments; 
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therefore, the portfolio must be divided into a total of 2*3*4*2*2*5 = 480 
distinct segments. 

Dimensions 

 

Prompt level Dimension 

• Entity Id 

• Date 

• Run 

Report Dimension 

• Product Type (dim_product) 

• Age (dim_bands) 

• LTV  (dim_bands) 

• FICO Score  (dim_bands) 

• Delinquency Status (dim_bands) 

• Geography (dim_region) 

Base Measures 

 
Measures 

Refer to Reporting Form FR Y-14M for further details. 

Regulatory Report 
Code FR Y-14Q 

 

66..1100..66  IINNTTEERRNNAATTIIOONNAALL  OOTTHHEERR  CCOONNSSUUMMEERR  SSCCHHEEDDUULLEE  

Dashboard Name FR Y-14 Quarterly 

Subject Area Comprehensive Capital Analysis & Review (CCAR) 

Report Name INTERNATIONAL OTHER CONSUMER SCHEDULE 

Report Description / 
Information 

In the International Other Consumer worksheet, include all international 
loans excluding student loans and non-purpose securities based loans 
and should also include all international non-auto leases. 

Segment the portfolio along all combinations of the segment variables. 
There are five product type segments, five delinquency status 
segments, three original FICO score or equivalent segments, two 
original LTV ratio segments, and four geography segments; therefore, 
the portfolio must be divided into a total of 5*5*3*2*4 = 600 distinct 
segments. 

Dimensions 

 

Prompt level Dimension 

• Entity Id 

• Date 

• Run 

Report Dimension 

• Product Type (dim_product) 

• LTV  (dim_bands) 

• FICO Score  (dim_bands) 
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• Delinquency Status (dim_bands) 

• Geography (dim_region) 

Base Measures 

 
Measures 

Refer to Reporting Form FR Y-14M for further details. 

Regulatory Report 
Code FR Y-14Q 

 

 

66..1100..77  UUSS  OOTTHHEERR  CCOONNSSUUMMEERR  

Dashboard Name FR Y-14 Quarterly 

Subject Area Comprehensive Capital Analysis & Review (CCAR) 

Report Name US OTHER CONSUMER 

Report Description / 
Information 

In the US Other consumer worksheet, include all domestic loans 
excluding student loans and non-purpose securities based loans. 
Include domestic non-auto leases. 

Segment the portfolio along all combinations of the segment variables. 
There are five product type segments, five delinquency status 
segments, three original FICO score or equivalent segments, and three 
original LTV ratio segments; therefore, the portfolio must be divided into 
a total of 5*5*3*3 = 225 distinct segments. 

Dimensions 

 

Prompt level Dimension 

• Entity Id 

• Date 

• Run 

Report Dimension 

• Product Type (dim_product) 

• Age (dim_bands) 

• FICO Score  (dim_bands) 

• Delinquency Status (dim_bands) 

Base Measures 

 
Measures 

Refer to Reporting Form FR Y-14M for further details. 

Regulatory Report 
Code FR Y-14Q 

 

66..1100..88  IINNTTEERRNNAATTIIOONNAALL  SSMMAALLLL  BBUUSSIINNEESSSS  

Dashboard Name FR Y-14 Quarterly 
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Subject Area Comprehensive Capital Analysis & Review (CCAR) 

Report Name INTERNATIONAL SMALL BUSINESS 

Report Description / 
Information 

In the International Small Business worksheet, include all "scored" or 
"delinquency managed" international small business loans. The main 
differentiating factor between corporate loans and small business loans 
is how the consolidated holding company evaluates the 
creditworthiness of the borrower. For small business lending, banks 
look at the credit score of the borrower (scored rating) and/or use 
delinquency management. Therefore, small business loans are loans 
that are “scored” or “delinquency managed” for which a commercial 
internal risk rating is not used or that uses a different scale than other 
corporate loans. 

Segment the portfolio along all combinations of the segment variables. 
There are three product type segments, two age segments, four 
geography segments, three original FICO score or equivalent 
segments, five delinquency status segments, and two secured or 
unsecured segments; therefore, the portfolio must be divided into a 
total of 3*2*4*3*5*2 = 720 distinct segments. 

Dimensions 

 

Prompt level Dimension 

• Entity Id 

• Date 

• Run 

Report Dimension 

• Product Type (dim_product) 

• Age (dim_bands) 

• Secured/UnSecured (Common Account Summary – 
f_secured_flag) 

• FICO Score  (dim_bands) 

• Delinquency Status (dim_bands) 

• Geography (dim_region) 

Base Measures 

 
Measures 

Refer to Reporting Form FR Y-14M for further details. 

Regulatory Report 
Code FR Y-14Q 

 

66..1100..99  UUSS  SSMMAALLLL  BBUUSSIINNEESSSS  

Dashboard Name FR Y-14 Quarterly 

Subject Area Comprehensive Capital Analysis & Review (CCAR) 

Report Name US SMALL BUSINESS 

Report Description / 
Information 

In the US Small Business worksheet, include all "scored" or 
"delinquency managed" domestic small business loans. The main 
differentiating factor between corporate loans and small business loans 
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is how the consolidated holding company evaluates the 
creditworthiness of the borrower. For small business lending, banks 
look at the credit score of the borrower (scored rating) and/or use 
delinquency management. Therefore, small business loans are loans 
that are “scored” or “delinquency managed” for which a commercial 
internal risk rating is not used or that uses a different scale than other 
corporate loans. Exclude corporate and SME credit card loans. 

Segment the portfolio along all combinations of the segment variables 
listed. There are three product type segments, two age segments, three 
original FICO or equivalent segments, five delinquency status 
segments, and two secured or unsecured segments; therefore, the 
portfolio must be divided into a total of 3*2*3*5*2 = 180 distinct 
segments. 

Dimensions 

 

Prompt level Dimension 

• Entity Id 

• Date 

• Run 

Report Dimension 

• Product Type (dim_product) 

• Age (dim_bands) 

• Secured/Unsecured (Common Account Summary – 
f_secured_flag ) 

• FICO Score  (dim_bands) 

• Delinquency Status (dim_bands) 

Base Measures 

 
Measures 

Refer to Reporting Form FR Y-14M for further details. 

Regulatory Report 
Code FR Y-14Q 

 

66..1100..1100  SSTTUUDDEENNTT  LLOOAANN  

Dashboard Name FR Y-14 Quarterly 

Subject Area Comprehensive Capital Analysis & Review (CCAR) 

Report Name STUDENT LOAN 

Report Description / 
Information 

Include all Student Loans in this worksheet. 

Segment the portfolio along all combinations of the segment variables. 
There are two product type segments, five age segments, three original 
FICO score or equivalent segments, five delinquency status segments, 
and four education level segments; therefore, the portfolio must be 
divided into a total of 2*5*3*5*4 = 600 distinct segments. 

Dimensions 

 

Prompt level Dimension 

• Entity Id 

• Date 
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• Run 

Report Dimension 

• Product Type (dim_product) 

• Age (dim_bands) 

• FICO Score  (dim_bands) 

• Delinquency Status (dim_bands) 

• Education Level (dim_education) 

Base Measures 

 
Measures 

Refer to Reporting Form FR Y-14M for further details. 

Regulatory Report 
Code FR Y-14Q 

 

 

As of date (EOP concept) would be used for the following 

 

# Accounts $ Origination Channel (Direct) 

# Accounts in Repayment $ Outstandings 

# Accounts that were 30+ DPD in last 24 months $ Outstandings in Repayment 

$ CDR [0% through 1.99%) $ Real estate owned (REO) 

$ CDR [2% through 3.99%) $ Receivables 

$ CDR [4% through 5.99%) $ REO 

$ CDR [6% through 7.99%) $ Repossession 

$ CDR [8% through 9.99%) $ Unpaid principal balance 

$ CDR = N/A $ Vehicle type car/van 

$ CDR > 10% $ Vehicle type sport/luxury/convertible 

$ Commitment (HELOC only) $ Vehicle type SUV/truck 

$ Commitments $ Vehicle type unknown 

$ Ever 30DPD in the last 12 months Actual sale proceeds 
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$ Ever 60DPD in the last 12 months Basel II Expected Loss Given Default 
(ELGD) 

$ Foreclosure Basel II Exposure at Default (EAD) 

$ Gross Contractual Charge-offs Basel II Loss Given Default (LGD) 

$ Joint Application Basel II Probability of Default (PD) 

$ Loss Mitigation Interest Rate 

$ Modifications Original Term < = 48 months 

$ O/S for accounts that were 30+ DPD in last 24 
months 

Original Term >72 months 

$ of Unpaid principal balance In Deferment Original Term 49-60 months 

$ of Unpaid principal balance In Forbearance Original Term 61-72 months 

$ of Unpaid principal balance In Grace Projected value 

$ of Unpaid principal balance with Co-Signer  

 

Month to Date would be used for the following measures 

# Accounts charged-off $ New accounts 

# New accounts $ New commitments 

# New Disbursements $ New commitments (HELOC only) 

$ Bankruptcy charge-offs $ New Disbursements 

$ Commitment decreases 
(HELOC only) 

$ New foreclosure 

$ Commitment increases 
(HELOC only) 

$ New REO 

$ Current month repossession $ Recoveries 

$ Gross contractual charge-offs $ Repossession 
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66..1111  WWhhoolleessaallee  RRiisskk  

66..1111..11  CCoorrppoorraattee  LLooaann  DDaattaa  SScchheedduullee  

The Corporate Loan Data Schedule collects loan level detail on corporate loans and leases. 
The data collection is to be completed at a loan level detail. 

The loan population includes corporate loans and leases that are held for investment (HFI) 
and held for sale (HFS) as of the report date (i.e. quarter end).Include all corporate loans that 
are at the consolidated Bank Holding Company (BHC) level and not just those of the banking 
subsidiaries, as well as any unused but legally binding commitments. 

 

66..1111..22  CCoommmmeerrcciiaall  RReeaall  EEssttaattee  ((CCRREE))  SScchheedduullee  

The loan population includes Commercial real estate (CRE) loans and leases that are held for 
investment (HFI) and held for sale (HFS) as of the report date (i.e. quarter end). Include HFI 
and HFS loans that the holding company has elected to report at fair value under the fair 
value option. 

CRE loans and leases are defined as legally binding loan commitments or credit facilities to 
an obligor as defined in the credit agreement. Include all CRE loans and leases that are at the 
consolidated Bank Holding Company (BHC) level and not just those of the banking 
subsidiaries, as well as any unused but legally binding commitments. 

66..1111..33  NNootteess  ttoo  CCoorrppoorraattee  LLooaann  DDaattaa  aanndd  CCRREE  SScchheedduulleess  

The Wholesale Schedules present data as of month end/reporting date, across their own specific 
measures and dimensions.  
 
While Corporate Schedule depicts data at the Credit Facility level for a given Borrower, the CRE 
requires loan level data.  
 
Refer to the Wireframe section in the Appendix section to get a visual representation of the Corporate 
and CRE schedules. Also, refer to the Item Descriptions under the Appendix section for descriptions 
of the reporting items.  

 
The OBIEE would generate a separate Workbook for each of these Schedules.  

 
As of date would be used for the following 

 
# Accounts charged-off,  

# Accounts in Repayment,   

$ Net charge-offs Adjustment factor to reconcile $ gross contractual charge-offs to $ net charge-
offs 

Oracle Financial Services Software Confidential - Restricted  Page 191 



Oracle Financial Services Enterprise Stress Testing and Capital Planning 
Analytics Release 8.0.1.0.0 

# Accounts that were 30+ DPD in last 24 months,  

# Accounts,  

# New accounts,   

# New Disbursements,   

$ Bankruptcy charge-offs,   

$ CDR [0% through 1.99%),  

$ CDR [2% through 3.99%),   

$ CDR [4% through 5.99%),   

$ CDR [6% through 7.99%),   

$ CDR [8% through 9.99%),   

$ CDR = N/A,   

$ CDR > 10%,   

$ Commitment (HELOC only),   

$ Commitment decreases (HELOC only),   

$ Commitment increases (HELOC only),   

$ Commitments,   

$ Current month repossession,   

$ Ever 30DPD in the last 12 months,   

$ Ever 60DPD in the last 12 months,   

$ Foreclosure,   

$ Gross contractual charge-offs,   

$ Joint Application,  

$ Loss Mitigation,  

$ Modifications,   

$ Net charge-offs,   

$ New accounts,   

$ New commitments (HELOC only),   

$ New commitments,   

$ New Disbursements,   

$ New foreclosure,   

$ New REO,   
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$ O/S for accounts that were 30+ DPD in last 24 months,   

$ of Unpaid principal balance In Deferment,   

$ of Unpaid principal balance In Forbearance,   

$ of Unpaid principal balance In Grace,   

$ of Unpaid principal balance with Co-Signer,   

$ Origination Channel (Direct),   

$ Outstanding in Repayment,   

$ Outstanding,   

$ Real estate owned (REO),   

$ Receivables,   

$ Recoveries,   

$ REO,   

$ Repossession,   

$ Unpaid principal balance,   

$ Vehicle type car/van,   

$ Vehicle type sport/luxury/convertible,   

$ Vehicle type SUV/truck,   

$ Vehicle type unknown,   

Actual sale proceeds,   

Adjustment factor to reconcile  

$ gross contractual charge-offs to  

$ net charge-offs,   

Age,   

Basel II Expected Loss Given Default (ELGD),   

Basel II Exposure at Default (EAD),   

Basel II Loss Given Default (LGD),   

Basel II Probability of Default (PD),   

Delinquency Status,   

Education level,   

Geography,   

Interest Rate,   
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Original FICO or equivalent,   

Original FICO Score or Equivalent,   

Original Loan-to-Value Ratio,   

Original LTV (or CLTV for 2nds),   

Original LTV,   

Original Term < = 48 months,   

Original Term >72 months,   

Original Term 49-60 months,   

Original Term 61-72 months,   

Product Type,  

Projected value,   

Secured or unsecured 

 
Month to Date would be used for the following measures 

 
# Accounts charged-off,   

# Accounts in Repayment,   

# Accounts that were 30+ DPD in last 24 months,   

# Accounts,   

# New accounts,   

# New Disbursements,   

$ Bankruptcy charge-offs,   

$ CDR [0% through 1.99%),   

$ CDR [2% through 3.99%),   

$ CDR [4% through 5.99%),   

$ CDR [6% through 7.99%),   

$ CDR [8% through 9.99%),   

$ CDR = N/A,   

$ CDR > 10%,   

$ Commitment (HELOC only),   

$ Commitment decreases (HELOC only),   

$ Commitment increases (HELOC only),   
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$ Commitments,   

$ Current month repossession,   

$ Ever 30DPD in the last 12 months,   

$ Ever 60DPD in the last 12 months,   

$ Foreclosure,   

$ Gross contractual charge-offs,   

$ Joint Application,   

$ Loss Mitigation,   

$ Modifications,   

$ Net charge-offs,   

$ New accounts,   

$ New commitments (HELOC only),   

$ New commitments,   

$ New Disbursements,   

$ New foreclosure,   

$ New REO,   

$ O/S for accounts that were 30+ DPD in last 24 months,   

$ of Unpaid principal balance In Deferment,   

$ of Unpaid principal balance In Forbearance,   

$ of Unpaid principal balance In Grace,   

$ of Unpaid principal balance with Co-Signer,   

$ Origination Channel (Direct),   

$ Outstanding in Repayment,   

$ Outstanding,   

$ Real estate owned (REO),   

$ Receivables,   

$ Recoveries,   

$ REO,   

$ Repossession,   

$ Unpaid principal balance,   

$ Vehicle type car/van,   
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$ Vehicle type sport/luxury/convertible,   

$ Vehicle type SUV/truck,   

$ Vehicle type unknown,   

Actual sale proceeds,   

Adjustment factor to reconcile $ gross contractual charge-offs to $ net charge-
offs,   

Age,   

Basel II Expected Loss Given Default (ELGD),   

Basel II Exposure at Default (EAD),   

Basel II Loss Given Default (LGD),   

Basel II Probability of Default (PD),   

Delinquency Status,   

Education level,   

Geography,   

Interest Rate,   

Original FICO or equivalent,   

Original FICO Score or Equivalent,   

Original Loan-to-Value Ratio,   

Original LTV (or CLTV for 2nds),   

Original LTV,  Original Term < = 48 months,   

Original Term >72 months,   

Original Term 49-60 months,   

Original Term 61-72 months,   

Product Type,   

Projected value,   

Secured or unsecured 

 

 

  

  
  

  

 

  

Oracle Financial Services Software Confidential - Restricted  Page 196 



Oracle Financial Services Enterprise Stress Testing and Capital Planning 
Analytics Release 8.0.1.0.0 
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77  FFRR  YY--1144  MMoonntthhllyy  

The Capital Assessments and Stress Testing Report (FR Y-14M report) collects detailed data on bank 
holding companies’ (BHCs) loan portfolios, which will be used to support supervisory stress testing 
models and for continuous monitoring efforts. The FR Y-14M report is comprised of three loan- and 
portfolio-level collections, and one detailed address matching collection. These consist of Domestic First 
Lien Closed-end 1-4 Family Residential Loan, Domestic Home Equity, Address Matching, and Domestic 
Credit Card data collections. 

77..11  DDoommeessttiicc  FFiirrsstt  LLiieenn  CClloosseedd--eenndd  11--44  FFaammiillyy  RReessiiddeennttiiaall  LLooaann  DDaattaa  
DDiiccttiioonnaarryy  

This report is a Domestic First Lien Closed-end 1-4 Family Residential Loan Data Dictionary. 
The relevant loan population includes all Domestic First Lien Closed-end 1-4 Family 
Residential loans directly held on the BHC’s portfolio and all loans serviced by the BHC in that 
period. Loans should be reported based on the loans security, counterparty, or purpose and 
also the Lien status. The reporting includes both Loan Level and Portfolio level information. 

Refer to Reporting Form FR Y-14M for further details. 

77..22  DDoommeessttiicc  HHoommee  EEqquuiittyy  LLooaann  aanndd  HHoommee  EEqquuiittyy  LLiinnee  DDaattaa  DDiiccttiioonnaarryy  

This report is a Domestic Home Equity Loan and Home Equity Line Data Dictionary. 

The relevant loan population includes all Domestic junior lien closed-end loans secured by 1-
4 family residential real estate, directly held on the BHC’s portfolio and all loans serviced by 
the BHC in that period. Loans should be reported based on the loans security, counterparty, 
or purpose and also the Lien status. The reporting includes both Loan Level and Portfolio 
level information. 

Refer to Reporting Form FR Y-14M for further details. 
 

77..33  AAddddrreessss  MMaattcchhiinngg  LLooaann  LLeevveell  DDaattaa  CCoolllleeccttiioonn  

This report is an Address Matching Loan Level Data Collection. 

For every loan reported on the FR Y-14M First Lien Closed-end 1-4 Family Loan or Home 
Equity Loan and Home Equity Line of Credit Schedules, the BHCs shall provide the 
information set forth in this schedule. These schedules have been expanded to include REO 
loans, and such loans will also be included in the Address Matching data collection. 

Refer to Reporting Form FR Y-14M for further details. 

77..44  DDoommeessttiicc  CCrreeddiitt  CCaarrdd  DDaattaa  CCoolllleeccttiioonn  DDaattaa  DDiiccttiioonnaarryy  

This report is a Domestic Credit Card Data Collection Data Dictionary. The various types of 
Credit Cards that need to be reported here are: 
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a) General Purpose Credit Cards: These are credit cards that can be used at a wide variety of 
merchants, including any who accept MasterCard, Visa, American Express or Discover credit 
cards. Include affinity, co-brand cards in this category, and student cards if applicable. 

b) Private Label Credit Cards: These credit cards, also known as Proprietary Credit Cards, 
are tied to the retailer issuing the card and can only be used in that retailer's stores. Include 
oil & gas cards in this loan type, and student cards if applicable. 

c) Business Card: Include small business credit card accounts where the loan is underwritten 
with the sole proprietor or primary business owner as applicant. Report at the control account 
level or the individual pay level (not at the sub-account level). 

d) Corporate Credit Cards: Employer-sponsored credit cards for use by a company's 
employees. 

e) Other: Other cards accounts to consumers, small business, or corporations. 

The reporting includes both Loan Level and Portfolio level information. 

Refer to Reporting Form FR Y-14M for further details. 
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88    OOCCCC  DDFFAASSTT  1100--5500BB  

The company-run Dodd-Frank Act Stress Test (DFAST) will cover a nine-quarter planning horizon 
beginning on the first day of a stress test cycle (on October 1) and position information as of 
September 30 of a reporting year (for a total of ten quarters of information reported). 

 

Covered national banks and federal savings associations (hereafter referred as "national banks and 
federal saving associations"), will report on the OCC DFAST 10-50 ("DFAST 10-50") templates their 
quantitative projections of losses, resources available to absorb those losses, balance sheet positions 
and capital composition on a quarterly basis over the duration of the scenario and planning horizon. 

88..11  OOCCCC  DDFFAASSTT  1100--5500BB  RReessuullttss  SScchheedduullee  

88..11..11  SSuubbmmiissssiioonn  CCoovveerr  SShheeeett  

Dashboard Name FR Y-14 DFAST 

Subject Area Comprehensive Capital Analysis and Review (CCAR) 

Report Name Submission Cover Sheet 

Report Description / 
Information This report is a coversheet meant to accompany the Results template. 

Dimensions 

 

Prompt level Dimension 

• Entity Id 

• Date 

• Run 

Report Dimension 

• Institution Name 

• OCC Charter ID 

• Institution Type 

• Planning Horizon 

• Submission Date 

• When Completed 

Regulatory Report 
Code DFAST 

 

 

88..11..11..11  SSuummmmaarryy  SScchheedduullee  

Dashboard Name FR Y-14 DFAST 

Subject Area Comprehensive Capital Analysis and Review (CCAR) 
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Report Name Summary Schedule 

Report Description / 
Information 

 This report shows the consolidated values of other reports/worksheets 
in the Summary Schedule. All values on this sheet will flow directly from 
other schedules. 

Dimensions 

 

Prompt level Dimension 

• Entity Id 

• Date 

• Run 

Report Dimension 

• Reporting Lines 

• Scenario 

• Dimdates 

Base Measures 

 

Computed Measures 

• Aggregations as mentioned in report. 

Regulatory Report 
Code DFAST 

 

88..11..11..22  BBaasseelliinnee  SScceennaarriioo  IInnccoommee  SSttaatteemmeenntt  

Dashboard Name FR Y-14 DFAST 

Subject Area Comprehensive Capital Analysis and Review (CCAR) 

Report Name Baseline Scenario Income Statement 

Report Description / 
Information 

The Income Statement worksheet collects actual data and projections 
for the main components of the income statement for the Baseline 
scenario. The report is designed to show the Net Charge-offs, Pre 
Provision net revenue and Net income after taxes. 

Dimensions 

 

Prompt level Dimension 

• Entity Id 

• Date 

• Run 

Report Dimension 

• Reporting Lines 

• Scenario 

• Dimdates 

Base Measures 

 

Measures 

• Reporting line Amount 

Computed Measures 
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• Aggregations as mentioned in report. 

Regulatory Report 
Code DFAST 

 

88..11..11..33  AAddvveerrssee  SScceennaarriioo  IInnccoommee  SSttaatteemmeenntt  

Dashboard Name FR Y-14 DFAST 

Subject Area Comprehensive Capital Analysis and Review (CCAR) 

Report Name Adverse Scenario Income Statement 

Report Description / 
Information 

The Income Statement worksheet collects actual data and projections 
for the main components of the income statement for the Adverse 
scenario. The report is designed to show the Net Charge-offs, Pre 
Provision net revenue and Net income after taxes. 

Dimensions 

 

Prompt level Dimension 

• Entity Id 

• Date 

• Run 

Report Dimension 

• Reporting Lines 

• Scenario 

• Dimdates 

Base Measures 

 

Measures 

• Reporting line Amount 

Computed Measures 

• Aggregations as mentioned in report. 

Regulatory Report 
Code DFAST 

 

88..11..11..44  SSeevveerreellyy  AAddvveerrssee  SScceennaarriioo  IInnccoommee  SSttaatteemmeenntt  

Dashboard Name FR Y-14 DFAST 

Subject Area Comprehensive Capital Analysis and Review (CCAR) 

Report Name Severely Adverse Scenario Income Statement 

Report Description / 
Information 

The Income Statement worksheet collects actual data and projections 
for the main components of the income statement for the Severely 
Adverse scenario. The report is designed to show the Net Charge-offs, 
Pre Provision net revenue and Net income after taxes. 
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Dimensions 

 

Prompt level Dimension 

• Entity Id 

• Date 

• Run 

Report Dimension 

• Reporting Lines 

• Scenario 

• Dimdates 

Base Measures 

 

Measures 

• Reporting line Amount 

Computed Measures 

• Aggregations as mentioned in report. 

Regulatory Report 
Code DFAST 

 

88..11..11..55  BBaasseelliinnee  SScceennaarriioo  BBaallaannccee  SShheeeett  aanndd  CCaappiittaall  

Dashboard Name FR Y-14 DFAST 

Subject Area Comprehensive Capital Analysis and Review (CCAR) 

Report Name Baseline Scenario  Balance Sheet and Capital 

Report Description / 
Information 

The Balance Sheet and Capital worksheet collects actual data and 
projections for Loans, Securities and other assets, Liabilities and 
Equity Capital for the Baseline scenario. 

Dimensions 

 

Prompt level Dimension 

• Entity Id 

• Date 

• Run 

Report Dimension 

• Reporting Lines 

• Scenario 

• Dimdates 

Base Measures 

 

Measures 

• Reporting line Amount 

Computed Measures 

• Aggregations as mentioned in report. 

Regulatory Report 
Code DFAST 
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88..11..11..66  AAddvveerrssee  SScceennaarriioo  BBaallaannccee  SShheeeett  aanndd  CCaappiittaall  

Dashboard Name FR Y-14 DFAST 

Subject Area Comprehensive Capital Analysis and Review (CCAR) 

Report Name Adverse Scenario Balance Sheet and Capital 

Report Description / 
Information 

The Balance Sheet and Capital worksheet collects actual data and 
projections for Loans, Securities and other assets, Liabilities and Equity 
Capital for the Adverse scenario. 

Dimensions 

 

Prompt level Dimension 

• Entity Id 

• Date 

• Run 

Report Dimension 

• Reporting Lines 

• Scenario 

• Dimdates 

Base Measures 

 

Measures 

• Reporting line Amount 

Computed Measures 

• Aggregations as mentioned in report. 

Regulatory Report 
Code DFAST 

 

88..11..11..77  SSeevveerreellyy  AAddvveerrssee  SScceennaarriioo  BBaallaannccee  SShheeeett  aanndd  CCaappiittaall  

Dashboard Name FR Y-14 DFAST 

Subject Area Comprehensive Capital Analysis and Review (CCAR) 

Report Name Severely Adverse Scenario Balance Sheet and Capital 

Report Description / 
Information 

The Balance Sheet and Capital worksheet collects actual data and 
projections for Loans, Securities and other assets, Liabilities and Equity 
Capital for the Severely Adverse scenario. 

 

Dimensions 

 

Prompt level Dimension 

• Entity Id 

• Date 

• Run 

Report Dimension 
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• Reporting Lines 

• Scenario 

• Dimdates 

Base Measures 

 

Measures 

• Reporting line Amount 

Computed Measures 

• Aggregations as mentioned in report. 

Regulatory Report 
Code DFAST 

 

88..11..22  SScceennaarriioo  SScchheedduullee  

88..11..22..11  CCoovveerr  SShheeeett  

Dashboard Name FR Y-14 DFAST 

Subject Area Comprehensive Capital Analysis and Review (CCAR) 

Report Name Cover Sheet 

Report Description / 
Information This report is a coversheet meant to accompany the Results template. 

Dimensions 

 

Prompt level Dimension 

• Entity Id 

• Date 

• Run 

Report Dimension 

• Institution Name 

• RSSD ID 

• OCC Charter ID 

• Submission Date 

Regulatory Report 
Code DFAST 

88..11..22..22  SScceennaarriioo  VVaarriiaabbllee  DDeeffiinniittiioonnss  

Dashboard Name FR Y-14 DFAST 

Subject Area Comprehensive Capital Analysis and Review (CCAR) 

Report Name Scenario Variable Definitions 

Report Description / 
Information 

This worksheet is used to list and define the variables included in the 
stress scenarios. 
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Dimensions 

 

Prompt level Dimension 

• Entity Id 

• Date 

• Run 

Report Dimension 

• Variable definition 

• Variable names 

• Scenario 

Regulatory Report 
Code DFAST 

  

88..11..22..33  DDFFAASSTT  BBaasseelliinnee  SScceennaarriioo  

Dashboard Name FR Y-14 DFAST 

Subject Area Comprehensive Capital Analysis and Review (CCAR) 

Report Name DFAST Baseline Scenario 

Report Description / 
Information 

This worksheet is used to report the as-of-date and projected variables 
included in the DFAST baseline scenario. 

Dimensions 

 

Prompt level Dimension 

• Entity Id 

• Date 

• Run 

Report Dimension 

• Variable names 

• Scenario 

• Dimdates 

Base Measures 

 

Measures 

• Actual and Projected Value 

Regulatory Report 
Code DFAST 

  

88..11..22..44  DDFFAASSTT  AAddvveerrssee  SScceennaarriioo  

Dashboard Name FR Y-14 DFAST 

Subject Area Comprehensive Capital Analysis and Review (CCAR) 
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Report Name DFAST Adverse Scenario 

Report Description / 
Information 

This worksheet is used to report the as-of-date and projected variables 
included in the DFAST Adverse scenario. 

Dimensions 

 

Prompt level Dimension 

• Entity Id 

• Date 

• Run 

Report Dimension 

• Variable names 

• Scenario 

• Dimdates 

Base Measures 

 

Measures 

• Actual and Projected Value 

Regulatory Report 
Code DFAST 

  

88..11..22..55  DDFFAASSTT  SSeevveerreellyy  AAddvveerrssee  SScceennaarriioo  

Dashboard Name FR Y-14 DFAST 

Subject Area Comprehensive Capital Analysis and Review (CCAR) 

Report Name DFAST Severely Adverse Scenario 

Report Description / 
Information 

This worksheet is used to report the as-of-date and projected variables 
included in the DFAST Severely Adverse scenario. 

Dimensions 

 

Prompt level Dimension 

• Entity Id 

• Date 

• Run 

Report Dimension 

• Variable names 

• Scenario 

• Dimdates 

Base Measures 

 

Measures 

• Actual and Projected Value 

Regulatory Report 
Code DFAST 
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88..11..33  CCoonnttaacctt  IInnffoorrmmaattiioonn  

88..11..33..11  CCoovveerr  SShheeeett  

Dashboard Name FR Y-14 DFAST 

Subject Area Comprehensive Capital Analysis and Review (CCAR) 

Report Name Cover Sheet 

Report Description / 
Information 

 

This Template should contain cover sheet information. 

Dimensions 

 

Prompt level Dimension 

• Entity Id 

• Date 

• Run 

Report Dimension 

• Institution Name 

• RSSD ID 

• OCC Charter ID 

• Submission Date 

Regulatory Report 
Code DFAST 

88..11..33..22  DDiirreeccttoorryy  

Dashboard Name FR Y-14 DFAST 

Subject Area Comprehensive Capital Analysis and Review (CCAR) 

Report Name Directory 

Report Description / 
Information 

The Contact Information Template should contain contact information 
for the Results and Scenario Variables Templates. 

Dimensions 

 

Prompt level Dimension 

• Entity Id 

• Date 

• Run 

Report Dimension 

• DFAST $10-50B Schedules 

• Last Name 

• First Name 

• Title 

• Email 

Oracle Financial Services Software Confidential - Restricted  Page 208 



Oracle Financial Services Enterprise Stress Testing and Capital Planning 
Analytics Release 8.0.1.0.0 

• Phone 

• Fax 

Regulatory Report 
Code DFAST 
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99  OOBBIIEEEE  RReeppoorrtt  

99..11  HHooww  ttoo  ccrreeaattee  nneeww  rreeppoorrtt  iinn  OOBBIIEEEE  

This section focuses on creating a customized report using the OBIEE and Oracle EST & CP 
Analytics. To create a custom report and add it to an existing dashboard page, perform the 
following steps. 

1. Login to the application. 

2. Click Analysis under the Analysis and Interactive Reporting option within the 
Create section on Left Hand Side (LHS) pane of the screen. 

 

 

3. Select the Subject Area (Regulatory Reporting), as highlighted in the following figure, 
to view the metadata objects in order to create reports. 
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4. Once you select the Subject Area you can view all the presentation items on LHS of 
the screen. Select the columns one after the other as shown in the following diagram. 

 
 

 

 

 

 

5. You can put filters to restrict the data. To apply filters, click the filters icon as 
highlighted in the following figure and select the columns to which filters needs to be 
added. 

 
 

 

 
 

Expand the group and 

double click the required 

columns to be added to 

the report. Similarly, 

follow the same steps to 

add other columns to 

report 

Filter 
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6. Repeat Step 5 to add all the relevant filters to the earlier report and upon adding all 
the filters, the report should look similar to the one highlighted as seen in the following 
screenshot. 

 

7. Click the Results tab to configure the results of the analyses. 

8. The default view is the table view. You have the option of deleting the table view and 
adding any one of the views as highlighted in the following figures. For more 
information on the descriptions of each view refer to the Oracle Business Intelligence 
Enterprise Edition User Guide. 
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9. You also have the option of modifying the layout of a graph, table and so on by 
clicking the Edit icon as shown in the following figure. 

 

 

 
 

 

10. To modify steps in selecting data you can click the Selection Steps pane, shown in 
the following figure. 
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11. Click the List drop-down to view all columns or measures or to select a particular 
column or measure. 

12. To configure the beginning of the list of steps for each column, select Start with, 
which is automatically populated, when you select columns or hierarchies. 

13. In Then New Step the following options are displayed: 

• Select Members — Displays the New Select Members dialog where you create a new step 
with the specified members. 
 

• Add Groups or Calculated Items — Displays a submenu with the following options: 
 
 

• Select Existing Groups and Calculated Items — Displays the New Select Existing 
Groups and Calculated Items where you select an existing group or calculated item. 

• New Group — Displays the New Group dialog where you add a new group. 
 

• New Calculated Item — Displays the New Calculated Item dialog where you add a 
new calculated item. 
 
 

• Apply a Condition: Displays the New Condition Step dialog, where you create a new 
condition step. 

 

NOTE:  In each of the options above, you can select the following actions:  

Add — adds the selected members to the selection.  

Keep only — Keeps only the selected members and removes all others.  

Remove - Removes the selected members from the selection 

 

Oracle Financial Services Software Confidential - Restricted  Page 214 



Oracle Financial Services Enterprise Stress Testing and Capital Planning 
Analytics Release 8.0.1.0.0 

14. Click the Save icon and select the dashboard page in which you wish to save the 
report. 

You can now successfully view the report that you have just created. 
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CCoommmmoonn  OOBBIIEEEE  EErrrroorrss  aanndd  RReessoolluuttiioonnss  

1. Cannot connect to Oracle database. 
 
Cause & solution: 

a. Login to the RPD and verify all the connection credentials like Data source name, 
User name, Password. 

b. Also verify if the “tnsnames.ora” file is placed in the correct path (refer to Installation 
manual – Section 3.1.1Step 7). 
 
 

2. The Servers are up, the login page is visible, but unable to login. 
 
Cause & solution: 

a. This is probably due to GUID error. 
b. Refer to Installation manual -- Chapter 4D. Deployment1.7. 

 
 

3. Unable to view the dashboards. 
 
Cause & solution: 

a. Check if the shipped catalogue is configured in the OBIEE setup (refer to Installation 
manual – Chapter 4) 

b. If the dashboards are not visible even after configuration, please check with the 
system administrator on access controls provided for the dashboard. 
 
 

4. Dashboards are visible, but a message “Matching result sets not found” is displayed for all the 
reports. 
 
Cause & solution: 

a. This message is displayed if the report does not have any data in the corresponding 
fact tables or dimension tables. 

b. Load the fact tables and dimension tables to view the data. 
c. Refer to download specifications and seeded data files to understand the fact and 

dimension table specifications. 
 
 
 

5. Dashboard does not refresh with new data or modified data. 
 
Cause & solution: 

a. This is probably due to caching of dashboard pages in the server. 
b. Caching needs to be set on the server. Refer to config note – Section 2.2  b  xvii 
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AAccrroonnyymmss  

            

CCAR   Comprehensive Capital Analysis and Review  

BHC Bank Holding Company 

MIS Management Information System 

NIM Net Interest Margin 

LOB line of business 

FFIEC Federal Financial Institutions Examination Council 

RWA Risk weighted Asset 

PPNR Pre-Provision Net Revenue 

DFAST Dodd-Frank Act Stress Test 

 

 

 

 

Oracle Financial Services Software Confidential - Restricted  Page 217 



 

 
Oracle Enterprise Stress testing and Capital Planning Analytics, Release 8.0.1.0.0, User Guide 

July 2015 

Version number 1.0 

Oracle Corporation 

World Headquarters 

500 Oracle Parkway 

Redwood Shores, CA 94065 

U.S.A. 

Worldwide Inquiries: 

Phone: +1.650.506.7000 

Fax: +1.650.506.7200 

www.oracle.com/ financial_services/ 

 

Copyright © 2014 Oracle Financial Services Software Limited. All rights reserved.  

No part of this work may be reproduced, stored in a retrieval system, adopted or transmitted in any form or by any means, electronic, 

mechanical, photographic, graphic, optic recording or otherwise, translated in any language or computer language, without the prior written 

permission of Oracle Financial Services Software Limited. 

Due care has been taken to make this User Manual and accompanying software package as accurate as possible. However, Oracle Financial 

Services Software Limited makes no representation or warranties with respect to the contents hereof and shall not be responsible for any loss or 

damage caused to the user by the direct or indirect use of this User Manual and the accompanying Software System. Furthermore, Oracle 

Financial Services Software Limited reserves the right to alter, modify or otherwise change in any manner the content hereof, without obligation 

of Oracle Financial Services Software Limited to notify any person of such revision or changes.  

All company and product names are trademarks of the respective companies with which they are associated. 

 

 


	1 Introduction
	1.1 Overview
	1.2 Assumptions

	2 Understanding Data Population
	2.1 Data Flow
	2.2 Data Mapping
	2.3 Data Requirement
	2.3.1 Input Data Preparation
	2.3.2 Data Population
	2.3.3 Run/Execution expectations
	2.3.4 Relationship between Run and Stress
	2.3.5 Projection Data

	2.4 Report Specific Notes
	2.4.1 General Notes
	2.4.2 Counterparty Template in Annual Schedule
	2.4.3 Aggregation for Weighted Average measures 
	2.4.4 Seeded / Sample Data
	2.4.5 Data Quality checks

	2.5 Updating Reporting Flag
	2.6 Report Format Conversion

	3 Report Access and Generation - Management Information System (MIS) Reporting
	3.2 Home
	3.2.1 Break-up of Total Assets
	3.2.2 Break-up of Total Liabilities
	3.2.3 Break-up of Total Assets by Lines of Business
	3.2.4 Break-up of Total Liabilities by Lines of Business
	3.2.5 NIM Speedometer
	3.2.6 Capital Adequacy
	3.2.7 Key Ratios

	3.3 Key Reports
	3.3.1 Loan and Security Categories to be included in the Loss Estimates
	3.3.2 Resources to Absorb Losses
	3.3.3 Post-Scenario Tier 1 Capital
	3.3.4 Credit Risk Variance Analysis
	3.3.5 Credit Exposure Analysis
	3.3.6 Portfolio Analysis
	3.3.7 Delinquency Analysis

	3.4 Balance Sheet
	3.4.1 Balance Sheet Analysis

	3.5 Balance Sheet - Key Indicators 
	3.5.1 Total Assets
	3.5.2 Total Liabilities
	3.5.3 Total Customer Assets
	3.5.4 Total Customer Liabilities
	3.5.5 Key Balance Sheet Indicators across Scenarios

	3.6 Capital Analysis
	3.6.1 Available Capital
	3.6.2 Required Capital
	3.6.3 Capital Adequacy
	3.6.4 Capital Ratios
	3.6.5 Capital Analysis across Legal Entities

	3.7 Capital Components
	3.7.1 Break-up of Available Capital
	3.7.2 Break-up of Required Capital by Risk Categories
	3.7.3 Credit Risk Capital Analysis
	3.7.4 Market Risk Capital Analysis
	3.7.5 Operational Risk Capital Analysis
	3.7.6 Interest Rate Risk on Banking Book Capital Analysis
	3.7.7 Capital Analysis across Scenarios

	3.8 Income Statement 
	3.8.1 Income Statement Analysis

	3.9 Income Statement - Key Indicators
	3.9.1 Commission
	3.9.2 Net Interest Income
	3.9.3 Fees
	3.9.4 Net Credit Loss
	3.9.5 Key Income Statement Indicators across Scenarios

	3.10 Income Statement – LOB
	3.10.1 Income Statement across lines of Business

	3.11 IS Variance Analysis
	3.11.1 Income Statement Variance Analysis

	3.12 Performance Measures
	3.12.1 Return on Total Assets
	3.12.2 Return on Capital Employed
	3.12.3 Risk Weighted Assets & RAROC
	3.12.4 Risk-Adjusted Performance Measure across legal Entities
	3.12.5 Key performance Indicators
	3.12.6 Performance Analysis

	3.13 NII Impact Analysis
	3.13.1 NIM at a Glance
	3.13.2 Impact of FX Fluctuation
	3.13.3 Impact of Volume Movement
	3.13.4 Impact of Yield & Margin Rates

	3.14 Net Loss Analysis
	3.14.1 Net Loss Rate Time Series
	3.14.2 Net Loss across Credit Portfolio:
	3.14.3 Net Loss Rate across Scenarios

	3.15 Liquidity Analysis
	3.15.1 Liquidity Gap Analysis
	3.15.2 Liquidity Ratios
	3.15.3 Liquidity Coverage Ratio by Significant Currency
	3.15.4 Net Stable Funding Ratio Components


	4 Report Access and Generation – REGULATORY REPORTING
	5 FR Y -14 Annual
	5.1 Summary Schedule
	5.1.1 Summary Submission Cover Sheet
	5.1.2 Income Statement Worksheet
	5.1.3 Balance Sheet Worksheet
	5.1.4 Capital – CCAR
	5.1.5 Capital – DFAST
	5.1.6 General RWA
	5.1.7 Advanced RWA
	5.1.8 Retail Balance and Loss Projections Worksheet
	5.1.9 Retail Repurchase Worksheet
	5.1.10 Retail ASC 310-30 (SOP03-3) Credit Mark Submission Worksheet 
	5.1.11 Projected OTTI for AFS Securities and HTM Securities by CUSIP
	5.1.12 High-Level OTTI Methodology and Assumptions for AFS and HTM Securities by Portfolio
	5.1.13 Projected OTTI for AFS and HTM Securities by Portfolio
	5.1.14 Projected OCI & Fair Value for AFS Securities
	5.1.15 Actual AFS and HTM Fair Market value Sources by Portfolio
	5.1.16 Trading Worksheet
	5.1.17 Counterparty Credit Risk Worksheet
	5.1.18 BHC Operational Risk Scenario Inputs and Projections Worksheet
	5.1.19 PPNR Projections Worksheet
	5.1.20 PPNR Net Interest Income (NII) Worksheet
	5.1.21 PPNR Metrics Worksheet

	5.2 Scenario Schedule
	5.2.1 Scenario Cover Sheet
	5.2.2 Scenario Variable Definitions
	5.2.3 Scenario Variable Projections – Supervisory Baseline Scenario
	5.2.4 Scenario Variable Projections – Supervisory Adverse Scenario
	5.2.5 Scenario Variable Projections – Supervisory Severely Adverse Scenario
	5.2.6 Scenario Variable Projections- BHC Baseline
	5.2.7 Scenario Variable Projections- BHC Adverse
	5.2.8 Scenario Variable Projections- Additional Scenario

	5.3 Regulatory Capital Transition Schedule
	5.3.1 Regulatory Capital Transitions Coversheet
	5.3.2 Regulatory Capital Transitions - Capital Composition
	5.3.3 Regulatory Capital Transitions - Exception Bucket Calculator
	5.3.4 Risk-weighted Assets (RWA) – Advanced Approach
	5.3.5 Risk Weighted Assets (RWA) – General Approach
	5.3.6 Regulatory Capital Transitions - Leverage Exposure
	5.3.7 Regulatory Capital Transitions - Planned Actions

	5.4 Regulatory Capital Instruments Schedule
	5.4.1 Regulatory Capital Instruments – Cover Sheet
	5.4.2 Projected Capital Actions and Balances Worksheet

	5.5 Operational Risk Schedule
	5.5.1 BHC Operational Loss Historical Capital
	5.5.2 BHC Legal Reserves Reporting Schedule

	5.6 Counterparty Credit Risk/ CVA Data Schedule
	5.6.1 Counterparty Credit Risk Cover Sheet
	5.6.2 Top counterparties comprising 95% of firm CVA, ranked by CVA
	5.6.3 Top 20 counterparties ranked by Federal Reserve Severely Adverse Scenario Stressed CVA
	5.6.4 Top 20 counterparties ranked by BHC Scenario Stressed CVA
	5.6.5 Top 20 Counterparties Ranked by Net CE
	5.6.6 Top 20 counterparties ranked by Federal Reserve Severely Adverse Scenario Stressed Net CE
	5.6.7 Top 20 counterparties ranked by BHC Scenario Stressed Net CE
	5.6.8 Top 20 collateralized counterparties ranked by Gross CE (counterparties with at least one netting set with a CSA agreement in place)
	5.6.9 Top 20 collateralized counterparties ranked by Federal Reserve Severely Adverse Scenario Stressed Gross CE (counterparties with at least one netting set with a CSA agreement in place)
	5.6.10 Top 20 collateralized counterparties ranked by BHC Scenario Stressed Gross CE (counterparties with at least one netting set with a CSA agreement in place)
	5.6.11 Aggregate CVA by ratings and collateralization: Aggregate CVA
	5.6.12 Aggregate CVA by ratings and collateralization: Additional/offline CVA Reserves
	5.6.13 Aggregate CVA by ratings and collateralization: Collateralized netting sets (netting sets with a CSA agreement in place) sorted by Internal Rating 
	5.6.14 Aggregate CVA by ratings and collateralization: Uncollateralized netting sets (netting sets without a CSA agreement in place), sorted by Internal Rating
	5.6.15 EE profile by counterparty:  Top counterparties comprising 95% of firm CVA, ranked by CVA
	5.6.16 Credit quality by counterparty:  Top counterparties ranked by CVA comprising 95% of firm CVA
	5.6.17 CVA sensitivities and slides
	5.6.18 Securities Financing Transactions (SFT) Securities Financing Transactions (SFT) - Top 20 SFT Counterparties by Cash Posted
	5.6.19 Securities Financing Transactions (SFT) - Aggregate SFTs by Internal Rating


	6 FR Y – 14 Quarterly
	6.1 Regulatory Capital Transitions
	6.1.1 Coversheet
	6.1.2 Capital Composition
	6.1.3 Exception Bucket Calculator
	6.1.4 Risk Weighted Assets (RWA) - Advanced
	6.1.5 Risk Weighted Assets (RWA) - General
	6.1.6 Leverage Exposure
	6.1.7 Planned Actions

	6.2 Regulatory Capital Instruments Schedule
	6.2.1 Coversheet
	6.2.2 Regulatory Capital Instruments as of Quarter end
	6.2.3 Regulatory Capital Instrument Repurchases/Redemptions during Quarter
	6.2.4 Regulatory Capital Instruments Issuances during Quarter

	6.3 Trading
	6.4 Securities
	6.4.1 Securities Cover Sheet
	6.4.2 AFS and HTM Securities 1
	6.4.3 AFS and HTM Securities 2

	6.5 PPNR Schedule
	6.5.1 PPNR Submission Worksheet
	6.5.2 PPNR Net Interest Income (NII) Worksheet
	6.5.3 PPNR Metrics Worksheet

	6.6 Retail fair Value Option/Held for Sale (FVO/HFS) Schedule
	6.6.1 FVO/HFS Coversheet
	6.6.2 Retail FVO/HFS Loans

	6.7 Mortgage Servicing Right data Collection
	6.7.1 General Information
	6.7.2 Current Capitalization Rate Information
	6.7.3 Valuation Information
	6.7.4 MSR Valuation Sensitivity Analysis
	6.7.5 Detailed Valuation Information

	6.8 Operational Risk Schedule
	6.8.1 Operational Loss History – Loss Data Collection schedule
	6.8.2 Operational Loss History – Internal Business Line
	6.8.3 Operational Loss History – Unit of Measure
	6.8.4 Operational Loss History – Threshold Information
	6.8.5 Legal Reserves Frequency

	6.9  Supplemental Schedule
	6.9.1 Supplemental Information

	6.10 Retail
	6.10.1 INTERNATIONAL AUTO LOAN
	6.10.2 US AUTO LOAN
	6.10.3 INTERNATIONAL CREDIT CARD
	6.10.4 INTERNATIONAL HOME EQUITY
	6.10.5 INTERNATIONAL FIRST LIEN MORTGAGE
	6.10.6 INTERNATIONAL OTHER CONSUMER SCHEDULE
	6.10.7 US OTHER CONSUMER
	6.10.8 INTERNATIONAL SMALL BUSINESS
	6.10.9 US SMALL BUSINESS
	6.10.10 STUDENT LOAN

	6.11 Wholesale Risk
	6.11.1 Corporate Loan Data Schedule
	6.11.2 Commercial Real Estate (CRE) Schedule
	6.11.3 Notes to Corporate Loan Data and CRE Schedules


	7 FR Y-14 Monthly
	7.1 Domestic First Lien Closed-end 1-4 Family Residential Loan Data Dictionary
	7.2 Domestic Home Equity Loan and Home Equity Line Data Dictionary
	7.3 Address Matching Loan Level Data Collection
	7.4 Domestic Credit Card Data Collection Data Dictionary

	8  OCC DFAST 10-50B
	8.1 OCC DFAST 10-50B Results Schedule
	8.1.1 Submission Cover Sheet
	8.1.2 Scenario Schedule
	8.1.3 Contact Information


	9 OBIEE Report
	9.1 How to create new report in OBIEE




