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Reports – Limit Reporting and Alerts 
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Reports – Exposure vs Limit 
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Reports – Drilldown by Legal Agreement 

ISDA exposure  
undercollateralized 

Non-ISDA exposure  
undercollateralized 
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Reports – Netting Assumption Effects 

Reduce exposure or  
potential for  

Netting Agreement ? 
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Reports – Stress Testing 
Increase in CE Decrease in CE 
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Reports – Future Exposure Profiles 



www.riskmetrics.com 7 

Reports – Credit Valuation Adjustment (CVA) 

CVA = Credit Charge + Credit Benefit 
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Reports – Credit Valuation Adjustment (CVA) 


