


Aggregate Risk Analysis

Concentration/spread risk • 
Jump risk• 
Recovery sensitivity• 
Base-correlation sensitivity• 
Parallel risk• 
Loss VaR• 

Import and View:

Yield curves• 
Credit curves• 
Credit events• 
CDS indices• 
CDO tranches• 
Bond prices• 
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Risk Tools: Providing a Comprehensive View of Exposure

Credit Trader’s risk-reporting tools include pre-built worksheets for monitoring and 
stress-testing sensitivities and exposures for a book of trades or a subset of deals.

Through versatile pivot tables and charts, users can analyze aggregate risk based 
on a variety of factors, such as sector, region, rating or spread range. For example, 
users can fi lter portfolios spread range to fi nd high-risk constituents and identify 
hedging opportunities. This provides users with the fl exibility to drill down into trade 
details — offering in-depth transparency for complex.

Market Monitors: Fast Access to the Data You Need

Credit Trader features multiple worksheets for keeping track of important market 
data and calculated fi elds related to credit trading, from yield curves and credit 
curves to CDS and tranche spreads.

Users can easily import any type of data into Excel, or take advantage of built-
in adaptors for several leading data vendors. Credit Trader allows the user to 
manipulate and override market-data inputs, providing precise control over which 
data are fed into the pricing and risk calculations.

Sample Risk Tool: The Spread Worksheet

Easily import credit curves for specifi c index constituents
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