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Counterparty Credit Review

Overview

/credit-risk

Supported counterparty types

TYPE PRIMARY SOURCES IDENTIFIER

Al SpacMan ~
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http://localhost:3000/credit-risk
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Profile tabs

1. Overview

J — INVESTMENT GRADE , WATCH , ELEVATED , or HIGH RISK , with a one-
paragraph rationale

o — legal name, jurisdiction, registration, type, parent (if any)
o — total assets, regulatory capital, primary regulator
o and for scheduling periodic refreshes

2. Financial Health

° — total assets, deposits, equity, loans, NPL ratio, ROA, ROE, NIM, CET1, leverage ratio
(FFIEC Call Report fields)

o — balance sheet (FOCUS), net capital, aggregate indebtedness, customer
reserve, AI/NC ratio

o — KRW-denominated capital adequacy and asset quality from FSS DART
o — local supervisory disclosures
o — AUM trajectory, leverage, top exposures from Form ADV and 13F

3. People & Governance

4. Risk Flags
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Capital adequacy issues (CET1trending below threshold, net-capital coverage tight)

Concentration risk (single-name deposit concentration, top-counterparty exposure)

Recent regulatory actions or material litigation

e Going-concern language in audited statements

Liquidity stress indicators (deposit outflows, secured funding reliance)

5. Sources

Analyst notes and Al synthesis

o — generated from the underlying filings to summarize trends and
flag anomalies (handled by the analyst routing in /docs/analysts )

o — free-form notes appended to a profile by the reviewing user,
persisted per counterparty and included in the PDF export

Document uploads

credit-risk-uploads

Export

J — a workpaper-style reportincluding the five tabs, Al summary, and analyst notes, suitable
for distribution to a credit committee
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http://localhost:3000/docs/analysts
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Data sources at a glance

call report.db

Access and pricing

/credit-risk /pricing

Related modules

Bond Risk Calculator

Analysts
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http://localhost:3000/credit-risk
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e K-Factor (MIFIDPRU) — K-TCD capital charge for trading counterparty exposures
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http://localhost:3000/docs/kfactor

