
Riskmetrics® Counterparty Credit Risk |  msci.com

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

RiskMetrics® Counterparty Credit Risk

  COMPANY: ING Holland CURRENCY: EUR
PORTFOLIO: Sample Portfolio ANALYSIS DATE: April 01, 2014

Exposure M it igat ion -  Nett ing
  A l l  N e t t e d N e t t i n g  A s  S p e c i fi e d N o  N e t t i n g

Counterparty Current Exposure % Utilization Current Exposure % Utilization Current Exposure % Utilization
Total 649,721,253 - 649,721,253 - 914,058,446 -

CPTY K 135,109,923 25.74 135,109,923 25.74 216,615,006 41.26

CPTY H 123,192,531 41.90 123,192,531 41.90 156,999,623 53.40

CPTY I 120,670,295 22.98 120,670,295 22.98 134,963,456 25.71

CPTY O 98,440,492 35.16 98,440,492 35.16 109,341,411 39.05

CPTY L 62,654,849 21.31 62,654,849 21.31 90,632,423 30.83

CPTY D 38,581,276 7.35 38,581,276 7.35 61,198,040 11.66

CPTY B 31,276,896 13.03 31,276,896 13.03 48,503,805 20.21

CPTY G 19,544,478 7.82 19,544,478 7.82 53,406,312 21.36

CPTY P 10,235,822 5.39 10,235,822 5.39 15,518,780 8.17

CPTY J 5,151,744 4.09 5,151,744 4.09 5,151,744 4.09
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Exposure M it igat ion -  Margining
  C o l l a t e r a l i z e d U n c o l l a t e r a l i z e d

Counterparty Current Exposure % Utilization Current Exposure % Utilization
Total 92,553,966 - 649,721,253 -

CPTY K 0 0.00 135,109,923 25.74

CPTY H 0 0.00 123,192,531 41.90

CPTY I 0 0.00 120,670,295 22.98

CPTY O 58,440,492 20.87 98,440,492 35.16

CPTY L 0 0.00 62,654,849 21.31

CPTY D 0 0.00 38,581,276 7.35

CPTY B 0 0.00 31,276,896 13.03

CPTY G 0 0.00 19,544,478 7.82

CPTY P 10,235,822 5.39 10,235,822 5.39

CPTY J 0 0.00 5,151,744 4.09
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  COMPANY: ING Holland CURRENCY: EUR
PORTFOLIO: Sample Portfolio ANALYSIS DATE: April 01, 2014

Exposure Profiles

 
  F u t u r e  E x p o s u r e  H o r i z o n s

Counterparty Time average Peak Value Peak Horizon Value % Utilization 1M 3M 6M 1Y 2Y 5Y
Total 21,942,028 27,222,403 1Y - - 24,821,975 24,881,616 19,476,875 27,222,403 24,600,354 20,266,007

CPTY K 4,635,994 6,263,012 1Y 525,000,000 1.19 5,727,307 5,847,781 901,895 6,263,012 5,631,606 4,283,106

CPTY H 3,480,655 6,014,820 6M 294,000,000 2.05 5,578,777 5,894,368 6,014,820 5,259,537 4,091,737 2,612,588

CPTY F 5,278,059 5,723,344 5Y 169,000,000 3.39 1,330,519 2,042,392 1,102,326 5,640,222 5,681,841 5,723,344

CPTY L 2,319,009 3,214,125 6M 294,000,000 1.09 3,082,789 2,515,011 3,214,125 2,654,733 2,424,175 2,141,009

CPTY G 2,912,446 3,209,797 1Y 250,000,000 1.28 3,026,530 2,683,831 2,739,418 3,209,797 2,977,812 2,884,397

CPTY B 1,299,017 2,884,029 3M 240,000,000 1.20 2,811,530 2,884,029 2,839,592 1,922,301 1,661,602 833,795
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PPE profiles provide a forward looking exposure profile 
against user-defined time horizons.

Risk mitigation summary view helps to show efficiencies 
realized from netting.

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

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.
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Concentrat ion by Counterpar t y
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Counterparty Present Value # Positions Notional CVA Current Exposure Limit % Utilization % Of Total CE
Total 649,357,926 541 16,640,589,842 (767,876) 92,553,966 - - 100.00

CPTY O 98,440,492 25 344,848,890 (7,350) 58,440,492280,000,000 20.87 63.14

CPTY E 1,084,912 1 13,133,915 - 21,084,912 - - 22.78

CPTY P 10,235,822 21 299,653,348 (6,063) 10,235,822190,000,000 5.39 11.06

CPTY A 2,614,137 2 64,530 (154) 2,614,137 50,000,000 5.23 2.82

CPTY M 178,603 8 87,226,603 (168) 178,603 72,000,000 0.25 0.19

CPTY B 31,276,896 28 1,526,064,260 (52,312) 0 240,000,000 0.00 0.00

CPTY C (363,328) 11 139,232,426 (5,164) 0 336,000,000 0.00 0.00

CPTY D 38,581,276 73 1,757,756,862 (1,523) 0 525,000,000 0.00 0.00

 
 

  COMPANY: ING Holland CURRENCY: EUR
PORTFOLIO: Sample Portfolio ANALYSIS DATE: April 01, 2014

Counterpar t y  Information
  E q u i t y C D S  s p r e a d s R a t i n g s C o u n t s

Counterparty Exposure Level Volatility Level Volatility Moodys Agreements Netting Set Parents Childs

CPTY O 58,440,492 3.8500 38.3414 151.6483 0.0000 Aa3 1 1 0 0

CPTY E 21,084,912 22.5980 30.9028 84.7154 39.3686 Aa3 1 1 0 0

CPTY P 10,235,822 18.4204 2.0289 39.1267 0.0000 Aa3 1 1 0 0
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The capital change summary 
report enables users to 
analyze their risk-based capital 
requirements for use in regulatory 
reporting.

Counterparty monitoring and 
watch lists can be configured to 
display market data information 
alongside risk analytics.

About MSCI 

MSCI 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.
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or service constitutes an offer to buy or sell, or a promotion or recommendation of, any security, financial instrument or product or trading strategy. Further, none of the Information or any MSCI index 
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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 
THE MAXIMUM EXTENT PERMITTED BY LAW, EACH MSCI PARTY HEREBY EXPRESSLY DISCLAIMS ALL IMPLIED WARRANTIES, INCLUDING WARRANTIES OF MERCHANTABILITY AND FITNESS FOR 
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Enterprise services and solutions 

Enterprise services and solutions comprise three core core 
offerings designed to deliver tailored solutions to address 
your specific challenges

•	 Professional services 
End-to-end services to support operational needs 
assessment, design and client onboarding

•	 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

Client service and support

•	 Support from a highly trained 24x5 client service team 
working from multiple offices around the world

•	 Consultants to ensure business continuity, provide 
expertise and disseminate best practices

•	 Professionals to ensure the client receives the resources 
needed to effectively implement and utilize our products 


