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Empyrean Solutions



ALM  • CAPITAL & LIQUIDITY STRESS TESTING  •  FTP  •  ECL  •  DEPOSIT ANALYTICS  •  BUDGETING & PLANNING  •  PROFITABILITY

March 2024 Release
(2024.03)

July 2024 Release
(2024.07)

December 2024 Release
(2024.12)

E M P Y R E A N  A L M  –  R E L E A S E  C A L E N DA R  
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RELEASED

▪ Model Selectors – ability to assign 
behavioral models via lookup tables 
[demo]

▪ Draw models – ability to model draw on 
unfunded commitment amounts [demo]

▪ Index expansion – system will 
automatically continue equations through 
forecast and implied forward 
environments

▪ Index Adjusted Securities (e.g. US TIPS)
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▪ Minor enhancements:

o User defined Group ID's for interest 
rates and behavioral models [demo]

o Financial statement grouping 
improvements

o Database viewers: ability to view CP 
tables from local CP or Dataverse 
[demo]

o LET function: ability to assign 
intermediate calculations to user 
named variables in equations
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IN PROCESS

▪ FTP Enhancements:

o Ability to utilize cash flow methods for 
add-on components

o New Option Cost method for assigning 
FTP charge for customer options

o Implied Forward environment for 
generating FTP cash flows
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▪ Credit enhancements:

o Incorporation of unfunded 
commitments into exposure-at-
default (based on loan equivalency 
factor)

o Support for loss timing (recovery lags)

▪ Support for forward starting transactions 
in gap reports

▪ Ability to import multiple CSV files

* A d d i t i o n a l  “ s m a l l e r ”  i t e m s  a r e  p l a n n e d  i n  e a c h  r e l e a s e .  P r i o r i t i e s  a r e  s u b j e c t  t o  c h a n g e .
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PLANNED & SUBJECT TO CHANGE

▪ More FTP enhancements:

o Post FTP to income statement

o Post FTP to funding center entity

o Ability to assign FTP models to posting 
accounts

E M P Y R E A N  A L M  –  R 3  2 0 2 4  ( y e a r - e n d )

▪ Finance Leases – leases where control of 
the underlying asset is transferred to 
lessee at the end of the contract

▪ Current position / marginals results 
separated in UI and in BS/IS Results 
database tables

* A d d i t i o n a l  “ s m a l l e r ”  i t e m s  a r e  p l a n n e d  i n  e a c h  r e l e a s e .  P r i o r i t i e s  a r e  s u b j e c t  t o  c h a n g e .
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FUTURE & SUBJECT TO CHANGE

▪ Fully distributed simulations (including 
single sims)

▪ Support for multi-currency

▪ More cost-effective solution for 
structured securities (alternative to 
Moody's/Intex)

E M P Y R E A N  A L M  –  R OA D M A P

▪ Assignment of simple beta to non-
maturity partitions (instead of relying on 
equation based non-linked index)

▪ Tax equivalent yield reporting

▪ Save instrument level KRD results

▪ Additional methods for providing external 
principal and interest cash flows by 
scenario

* A d d i t i o n a l  “ s m a l l e r ”  i t e m s  a r e  p l a n n e d  i n  e a c h  r e l e a s e .  P r i o r i t i e s  a r e  s u b j e c t  t o  c h a n g e .
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E M P Y R E A N  A L M  –  P R I O R I T I E S  P O L L

▪ Scan QR code to 
complete survey
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