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The SSFA Solution enables banks  
to fulfill Basel III requirements  
for securitizations.
NEW CALCULATIONS ARE DATA-INTENSIVE
As part of Basel III, bank regulators in the U.S. are adopting a new way to calculate 
risk-weighting and capital adequacy calculations. Called the Simplified Supervisory 
Formula Approach (SSFA), this calculation method measures a combination of the 
collateral performance and structural integrity of all securitized products, including 
mortgage- and asset-backed securities.

SSFA calculations are extremely data-intensive to produce. They require both 
a structural and collateral database as well as the ability to compute very large 
amounts of data. Effective January 1, 2015, all U.S.-domiciled banks will need to  
find an accurate and reliable provider or devote significant resources to this effort.

BLOOMBERG DELIVERS ACCURATE RESULTS
The Bloomberg SSFA solution speaks directly to this new requirement. It includes 
eleven fields that banks can use to fulfill the SSFA requirements, including the five 
input data requirements for the formula, five interim-step calculations and the final 
securitization risk weight factor (SRWF) for each securitized product.

This end-to-end solution includes everything banks need to calculate risk-weighting 
and capital adequacy requirements in accordance with Basel III. Drawing on 
Bloomberg’s virtually unmatched resources for both loan-level and structural data, it 
enables banks to manage all of the data requirements, perform the calculation and 
obtain the final risk-weighting assessment for more than 60,000 types of instruments.

EASY CONSUMPTION
Depending on the needs of your bank, the Bloomberg SSFA solution is available 
in two easy-to-consume file formats—a bulk “push” delivery for wider coverage 
and a per-security “pull” delivery for targeted security populations. Both files are 
backed by the vast data resources at Bloomberg, including collateral transparency 
data and sophisticated analytics. Banks can also expect expert support from our 
skilled analysts.

EXCELLENT DEPTH & COVERAGE
Powered by one of the industry’s most 
comprehensive databases, Bloomberg 
provides extensive, high-quality data for 
Basel III SSFA requirements.
 • 60,000+ instruments
 • Collateral transparency data
 • Sophisticated analytics

 
Specifically for SSFA,  
the solution includes:

 • W – 90+ Day Delinquency Pipeline
 • KG – Total Capital Requirements
 • Attachment Point of Position
 • Detachment Point of Position
 • Supervisory calibration parameter
 •  Five interim-step calculations 

including:
 • Category 1 Loans
 • Category 2 Loans
 • Tranche Thickness
 •  KA – Weighted Average Risk-

Weighting
 •  KSSFA – Structural Requirement
 •  Final Securitization Risk  

Weighting Factor
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TAKE THE NEXT STEP 
Learn more about how we can help your firm perform SSFA calculations.  
Visit bloomberg.com/enterprise or reach us at eprise@bloomberg.net.
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BLOOMBERG FOR ENTERPRISE
To succeed today, financial institutions must respond to challenges that are not 
addressed by traditional approaches. They require world-class solutions that 
integrate people, processes, information and technology for the front office, middle 
office and operations. Bloomberg partners with these institutions to protect and 
capitalize on data, manage risk, deliver transparency and control costs. Through 
enterprise-level expertise and three decades of deep industry experience, 
Bloomberg creates real value through the use of innovative technology that turns 
data into a strategic asset. 

ENTERPRISE ADVANTAGES
The SSFA solution delivers value across multiple areas of the bank.

Treasury departments gain an easy way to acquire and manage the data 
required to perform SSFA calculations properly for securitized products.

Risk managers will appreciate the confidence knowing risk-weightings 
are calculated consistently, drawing from data in one of the industry’s most 
comprehensive databases.

Compliance teams can be confident that calculations meet Basel III requirements 
and that they can answer regulatory requests for evidence of assignments.

Product control can make decisions knowing the Bloomberg’s SSFA coverage 
of structured products is comprehensive.
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