” RiskMetrics® Counterparty Credit Risk

Comprehensive and integrated, MSCI’s CCR analytics suite is here to enhance your counterparty credit

risk management

Key benefits and features

Comprehensive range of counterparty credit risk analytics
allows clients to:

+ Calculate counterparty exposure measures including

current exposure, potential future exposure and stressed
exposure

+ Calculate CVA analytics including unilateral or bilateral
CVA and DVA, marginal and incremental CVA, and CVA
sensitivities and wrong-way risk

+ Measure and assess risk mitigation in incorporating
simulation of cash or physical collateral, Netting and
collateral agreements

+ Understand the contribution of trades to portfolio results
and report on risk concentration and utilization

PPE profiles provide a forward looking exposure profile
against user-defined time horizons.
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MSCI

An integrated platform for both counterparty and market risk,
MSCI’s Counterparty Credit Risk (CCR) analytics incorporates
common pricing models, market data and risk analytics, to
provide users with risk information across a broad range

of OTC products. This analytics suite is integrated with our
flagship RISKMANAGER solution.

Stress testing capabilities including:

+ CCR-related stress testing including spread shocks, interest
rate shocks, recovery rate shocks and jump-to-default

+ Access to a library of historical stress events and
hypothetical scenarios

Integrated market and default probability data to drive
CCR analytics.

Regulatory risk reporting for Basel 3.

Risk mitigation summary view helps to show efficiencies
realized from netting.
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Enterprise services and solutions Client service and support

Enterprise services and solutions comprise three core core + Support from a highly trained 24x5 client service team
offerings designed to deliver tailored solutions to address working from multiple offices around the world

your specific challenges + Consultants to ensure business continuity, provide

+ Professional services expertise and disseminate best practices
End-to-end services to support operational needs
assessment, design and client onboarding

+ Professionals to ensure the client receives the resources

needed to effectively implement and utilize our products
- Data management

Fully automated process managing 70+ million imported
positions with 700+ quality checks

+ Operational support
Content operations and process management supporting
critical business continuity processes
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About MSCI

MSCl is a leading provider of critical decision support tools and services for the global investment community. With over 45
years of expertise in research, data and technology, we power better investment decisions by enabling clients to understand
and analyze key drivers of risk and return and confidently build more effective portfolios. We create industry-leading research-
enhanced solutions that clients use to gain insight into and improve transparency across the investment process.

To learn more, please visit www.msci.com.

The information contained herein (the “Information’) may not be reproduced or disseminated in whole or in part without prior written permission from MSCI. The Information may not be used to verify or
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and the user of the Information assumes the entire risk of any use it may make or permit to be made of the Information. NONE OF MSCI INC. OR ANY OF ITS SUBSIDIARIES OR ITS OR THEIR DIRECT OR
INDIRECT SUPPLIERS OR ANY THIRD PARTY INVOLVED IN THE MAKING OR COMPILING OF THE INFORMATION (EACH, AN “MSCI PARTY") MAKES ANY WARRANTIES OR REPRESENTATIONS AND, TO
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POSSIBILITY OF SUCH DAMAGES. The foregoing shall not exclude or limit any liability that may not by applicable law be excluded or limited

©2019 MSCI Inc. All rights reserved | CFS0719

I v I S C I Riskmetrics® Counterparty Credit Risk | msci.com




