
ESG
ESG DATA INCL. 
COLLATERAL PHYSICAL 
RISK, CO2, TRANSITION 
RISK, INFORM IFRS 9, RWA,
AND IRB MODULE RATINGS

UNIFIED BCBS239 RISK DATAMANAGEMENT 

COLLATERAL
COLLATERAL
MANAGEMENT
SYSTEM

DATA  INBOUND
EXPOSURE, PRODUCT,
INDUSTRY, MACRO
SCENARIO

Optimized Data
Lineage MODELLING

PD, LGD, EAD, CCF
MODELS USED FOR
IFRS 9 AND IRB

EAD
IFRS 9
OPTIMIZED EAD 

EAD & CVA
NET EAD AND OTHER 
RISK MITIGATION /
OPTIMIZATION FOR
CRR/ECONOMIC CAP.

IFRS 9
IFRS 9
CALCULATION

Aryza's solution hinges on efficient BCBS239 Risk Data Management, integrating streamlined architecture, precise
computation, and transactional analysis with robust reporting, regulatory readiness, and analytics capabilities.

IRB
INTERNAL RATING-
BASED CAPITAL
DETERMINATION
ACCORDING TO BASEL,
ICAAP

BASEL 4 RWA
RISK WEIGHTED ASSETS
DETERMINATION
ACCORDING TO
STANDARDIZED
APPROACH

More Information:
www.aryza.com/products/aryza-evaluate

https://www.aryza.com/products/aryza-evaluate/

