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Five practitioner documents operationalise the validation framework in the paper. Three are freely

available; two are available on request from the author.
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DOCUMENTS FREELY AVAILABLE ON REQUEST

01 CRAQ Vendor Validation Checklist rree - cc Bv-nc-ND 4.0
Twenty-four questions, in four sections, for organisations selecting or reviewing a commercial CRQ platform —

what to ask, what a good answer looks like, and the red flag when it is not. Three blocking checks and a four-tier

fitness-for-purpose assessment.

A fuller practitioner guide to these red flags exists — what each one means, what a good answer sounds like, and how to follow up. It

is not part of the free set; contact the author for more details.

02 FAIR Validation Catalog AvaiLABLE oN REQUEST

Twenty pass/fail checks with evidence requirements for analyst-driven FAIR scenario models: scenario definition,
input evidence and calibration, sensitivity and reasonableness, implementation and monitoring. Depth scales with

the assurance level.

03 Frequency-Severity Loss Distribution Validation Catalog avaiasLE on REQUEST

Twenty-five checks for models that convolve a frequency and a severity distribution: data integrity, distributional
tests (overdispersion, zero inflation, tail fit), tail estimation and risk measures, monitoring, and aggregation under

dependence.

04 Minimal Model Documentation Template rree - cc By 4.0

Fifteen fields that establish a documentation floor for any CRQ model, six of which are the minimum for screening-

level use. Classification is by the decisions a model informs, not by its complexity.

05 VaR, CVaR/TVaR, and Expected Shortfall: A Practitioner's Reference rree cc By 4.0

What the two measures report, why coherence and tail sensitivity matter for heavy-tailed losses, the robustness
trade-off, the regulatory direction, and the practical recommendation to report both — with the VaR-CVaR gap as

the primary diagnostic.
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