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RiskMetrics RiskManager provides risk analytics across a broad range of publicly traded instruments and private assets 
including Value-at-Risk simulation methodologies, robust stress tests, market exposure and sensitivity analysis. MSCI 
takes care of data loading, cleaning, normalization and validation from third party sources such as custodians and fund 
admins, while developing and operating production processes to calculate risk analytics for portfolios. Results are reported 
via an interactive web application, ready-to-use reports and/ or APIs.

Make better informed investment decisions with a multi-asset class, scalable and hosted solution for 
enterprise-wide risk management

Benefits and features

Extensive suite of risk measures for  

• Market risk

• Parametric, historical simulation and Monte-Carlo  
Value-at-Risk

• Market exposure and sensitivities

• Statistical and financial metrices

 

PROFESSIONAL SERVICES, PROCESS MANAGEMENT AND OPERATIONAL SUPPORT

MSCI’s RiskManager supports clients in their enterprise-wide risk management across all pillars. The full suite of Managed Solutions is 
designed to facilitate high quality and efficient implementations and operations.

REGULATORY
REPORTING

MARKET RISK

LIQUIDITY RISK

COUNTERPARTY 
CREDIT RISK 

Interactive analysis via 
web application

Ready-to-use reports 
generated via automated 
processes

Results sent directly to 
your data warehouse or 
3rd party systems via APIs

MSCI RISKMANAGERNORMALIZATIONDATA ACQUISITION DELIVERY

 

NORMALIZATION

All data standardized to form 
one integrated data set within 
a unified structure 

QUALITY ASSURANCE

Fully automated process 
runs +950 checks daily 
with an expanding set of 
diagnostic tools

CLIENT DATA 

+70M client positions/transactions

+100 custodian/fund admin feeds

MARKET DATA 

T&C for +22M securities

History for +2M risk factors

+370K benchmarks from ~80 vendors

+290K mutual funds and ETFs

• Liquidity risk

• Liquidation horizon, transaction costs and  
liquidation amount 

• Counterparty credit risk

• Potential future exposure and expected positive exposure

• Credit and debit value adjustment
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About MSCI 

MSCI is a leading provider of critical decision support tools and services for the global investment community. With over 50 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 
correct other data, to create indexes, risk models, or analytics, or in connection with issuing, offering, sponsoring, managing or marketing any securities, portfolios, financial products or other investment 
vehicles. Historical data and analysis should not be taken as an indication or guarantee of any future performance, analysis, forecast or prediction. None of the Information or MSCI index or other product 
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 is 
intended to constitute investment advice or a recommendation to make (or refrain from making) any kind of investment decision and may not be relied on as such. The Information is provided “as is” 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 A PARTICULAR 
PURPOSE. WITHOUT LIMITING ANY OF THE FOREGOING AND TO THE MAXIMUM EXTENT PERMITTED BY LAW, IN NO EVENT SHALL ANY OF THE MSCI PARTIES HAVE ANY LIABILITY REGARDING ANY 
OF THE INFORMATION FOR ANY DIRECT, INDIRECT, SPECIAL, PUNITIVE, CONSEQUENTIAL (INCLUDING LOST PROFITS) OR ANY OTHER DAMAGES EVEN IF NOTIFIED OF THE POSSIBILITY OF SUCH 
DAMAGES. The foregoing shall not exclude or limit any liability that may not by applicable law be excluded or limited.
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Exceptional stress testing capabilities 

• Ready-to-use library of historical events and hypothetical 
scenarios 

• User-defined stress tests combining granular

• Risk factor stress  tests

• Model parameter stress tests

• Propagate core risk factors shocks to all risk factors 
relevant to your portfolio 

Integrated security master and market data  

• Security master covering more than 22 million unique 
securities across the full spectrum of asset classes  

• More than 2 million quality-assured time series 

Constituent-level information for relative and look-through 
analysis

• 370K benchmarks

• +290K equity and fixed income mutual funds and ETFs

 MSCI Managed Solutions offer client-specific solutions 
comprising one or more of the following

• 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 950+ quality checks

• Reporting services 
Solutions that include standard, regulatory, ESG, liquidity or 
customizable reports tailored to your needs

Client service and support

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

• Client services professionals to help clients ensure business 
continuity, provide expertise, and disseminate  
best practices

• Trained professionals to help clients implement and utilize 
our products effectively 

With an efficient workflow, modeling transparency, and robust 
reporting tools, RiskManager is used by clients worldwide to 
help manage risk across asset classes, from holding level to 
the enterprise level.


