SaaS ESG Platform

Create accurate analysis and share your ESG strategy

Scaled Risk



«

Scaled Risk est au coeur de notre
Datahub, centralisant efficacement
toutes les données métiers et
permettant de fournir rapidement
des analyses et des rapports
complexes.

BNP PARIBAS

ASSET MANAGEMENT

In a nutshell

Enterprise clients

Staff in Paris

Raised in 2019

\
*
RegTech of the year 2018
(AGEFI)




De la donnée brute a la valeur métier.

En centralisant la donnée,
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Scaled Risk

Data prep &
Calculation

Dashboards

Plus value métier

Data reconciliation &
tabular output

Issuer analysis
ESG Impact
Simulation & Back testing
Predictive models

Reporting generation

Scaled Risk



Analyses ESG, recherche et reportings

Q

Data aggregation &
centralized access

Une plateforme unique pour stocker et
accéder a toutes les données brutes de
vos fournisseurs

Réconciliation des données extra-
financiéres et financiéres, matching
émetteur & positions

Mise a jour automatiques et historisation

()

Operational dashboards
& self-service reporting

Des scores ESG et ODD granulaires par
pays, portefeuille ou émetteurs.

Analyses granulaires sur vos
portefeuilles et notations multi-level.

Reporting internes, réglementaires et
clients.

Custom ESG models,
simulation & backtesting

Acceés pour les analystes & quant aux
données mise en qualité via ODBC, REST
APl ou SDK Python

Execution des modeles et scénatios via
vos outils habituels (R, Python...)

Model Management et collaboration via
nos tableaux de bords personnalisés.
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Q Data aggregation & centralized access

DASHBOARDS ® 2 ARCELOR* Q
Data Management No active filter = 0 time machine [ new meorr | > MATCHED COLUMNS T Show all versions 91 rows Al data loade
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*  Acces simplifier a la donnée via un moteur de

*  Importez manuellement ou connectez vos .
recherche « Google Like »

données

. . . Recherches croisées.
*  Connection aux providers

. . . . Export Excel
. Mises a jour automatisées. P
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o) Operational dashboards & self-service reporting
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Des dashboards préconfigurés pour visualiser vos

données agrégées.

Réconcilier vos données financiéres et extra-financiéres
grace a notre module de data-preparation

Mise a jour automatique des dashboards lorsque de
nouvelles données sont intégrées.

Overview du portefeuille
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Use filters and drill-down features to quickly switch
from global strategies to granular issuer ratings

Add text and images to build an A4 reporting template
and print or export in PDF

Go further by connecting your own reporting tools to
Scaled Risk via our ODBC connector
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& Zeppelin nowsbook - Job
Régression MSCI & =
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spark-scaledrisk. pyspark

k. read_option(“type”, "NSCI_G").option("forceScan,
from pyspark.ml.regression inport LinearRegression

“true") Format (“cem. scaledrisk. spark. SARelat ionProvider”) . losd(). registerTenpTable("MSCT_G")

Hsql

select = from MSCLG linit 10

N e o &

ISSUER_NAME

WOODWARD, INC.

THE GOLDMAN SACHS GROUP,
INC.

VISAINC
Globant SA

FACEBOOK, INC

AMAZON.COM, INC.

NETFLIX, INC.

TESLA, INC.

ADVANCED MICRO DEVICES, ING.
TRIPADVISOR, INC.

%sql ' > Xoyspark p
select ISSUER_NAME, IVA_INDUSTRY, IVA_PREVIOUS_RATING from Ir - logisticRegression(maxIter-10, regParam-0.3, clastichetParam-0.8)
SCL_G
# Fit the model
- lrModel = 1r.fit(MSCI_G)
- settings #
ISSUERID 18t B & s lE & sallings o
J*
OGrouped @ Stacked @ ISSUER_NAME "
1IDO00000002145285 98 34 M
1IDO00000002168063 nu 400
as0| # Fit the model
alehodel - nlr. FLE(MSCI_G)
1IDO000O000Z196957 nu 300 # Print the cosfficients and intercepts for logistic regression with multinomial
11D000000002700235 nu Family
250 print("Hultinonial coefficients: * + str{ulrhodel.coefFicienthatrix))
1ID000000002638848 nu
200|

1ID000000002157075 nu
1ID000000002177083 nu

1ID000000002594B78 nu I lI
11D000000002123799 nu ’ . .
0 |
BB B

1ID000000002634131 nu

al intercepts: * + str(alrModel. interceptvector))

Connect Excel to access the platform data and run Excel
models

Connect your Python and R tools through our APl and
SDK

Run Python and R models on Scaled Risk data and store
the results in the platform

DASHBOARDS

Simulation m o

Select Portfolio ESG D Latest Return D Latest Sharpe 9 Latest

= o]

1222 1.06

™ Reference (1) .
<= Vol D Latest VaR 99 D Latest

[ simulation2 (1)

)
/

F 2%

Bsimutation_1_Total_10 (1)
0 ST 0 8.68 -8.77

| D Latest
CLEAR SELECTION 0K

sbel poto] LS

srinvest FRO000051732 63.56 30 190.68 5493001EZOOAGGPT. ATO.PA

*  Build new rating methodologies based on provider
or internal ratings

*  Simulate and backtest scenarios using portfolio and
market data available in Scaled Risk

*  Elegantly share results through Scaled Risk’s
dashboards
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