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Field Description 

ASSET Asset  Class  

GEO_AREA Geographical area 

GEO_ZONE_COUNTRY Country or geographical smaller area 

SECTOR Sector 

SUB_SECTOR Subsector 

DIMENSION Company size 

STYLE Investment style 

RATING Financial solidity and solvency 

MATURITY Duration 

CURRENCY EXPOSURE Currency exposure 

ASSET EXPOSURE Exposure to key asset class 

TYPE  Type 

ISSUER Issuer type 
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𝐼𝑡 = 𝐼0∏(1+ 𝑖𝑠)

𝑡

𝑠=1

𝑖𝑠
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