Measurement and Management of
credit risk with ORRP CreditRisk

ORRP CreditRisk is the new portfolio model from msg for banking, designed for the comprehensive measurement and

management of credit risk.

Proven model on state-of-the-art technology

ORRP CreditRisk replaces the established portfolio model
GCPM, which has been successfully utilized by our clients for

With meaningful KPIs, such as expected loss, credit value at
risk (credit VaR) or risk contribution per borrower, you can
over 20 years. identify and manage risky investments effectively
Our modern solution offers a detailed overview of your

institution’s credit risk situation. Utilizing Monte Carlo

simulations, various economic developments are simulated

and the effects on the credit portfolio are measured.

MSsg

@ Ganenl Configu ition w Portfoha Definitions =
& S @ LogOut
A Procen-Contl . Portfolio Definitions Lo
Deutsch @ Change Language
I Credit Rink - Iconiesl 18 tngian | Systeesinformation
Name ¥ Descrigtion I ¥ Selection Conditions T Last Changed At 5 Bditor @ Documsens
B Simulation Pacaettrs (BFA T) :
| o s Tota e 035024 1 2EET PV admin u £ o
amulabon Parammters (M)
LR carency == EURS 031372024 12:16:16 PM s g &0
O Seanaiod -
e ot EUR cumency 1= EUR 03/13/2024 121610 FM adriy gezn0
B Strews Scenaion
Aoty Sedasion Proprastary Butnes GealType = PROPRAETARY 031 3/2024 121543 PM admin ge£0
\GD Sanasics Country Code US EvdinasiPannerCountsy = e US 03/13/2024 121531 FM ademin QL0
@ CCF Scenarios 155 Saa Level Rise (owrency == ‘TUR AND (deatChenttags Physiabschefisicen == ‘Floods' OR deadCil. 081 5/2024 120246 PV admin g 20
B Businass Sacior Samardos 5o Other ervice JCEhTTINL brasinercPartnenC lenttagr Branche 1 s 5 O3/26/202E TAESA PN orrp_credt g0
Besiness Sector Mippings B - AL ertertpinment jod recration EurtingpiPartnerC enttagt Branche = = R OHI6/I022 TATZE P orvp eredt 920
B3 Confguration = M - Professsonal scentific aed techeal _ ErtinessParnerClentigs Brancha = = "M O26/2022 THESL M onp_coedit g2 0
M Portfolio Delinitions L. Real Extate activities bingssPartnerClianttage Branche xa 3262002 TREIO B o cradit ge0
B Eateg Systematics I - bdnrmation and communication ErtinutiPanerCentiagh Brancha = = 'F DS26/2002 THEST PM  arrp tradt Q20
B G0 Systematics 1+ Accomaodation businessPartnerC lenttags Branche == T 05/26/2022 TS0 PM  omp_credt 0 £ 0
[ CCF Syatematics H - Tranigertation s srage ErstinetiPartnerd enttagi Brancha = s "B OIBA002 TREAI P orep eredt Q20
B Sueness Sector Systema.. G - Wiholesale and retail trade: repair of .. btinessPariner{lenttagr.Branche = = ‘G- OB26/2022 Tk 11 PM o credit ‘ n
g
Bz Premeam ¥ - Constructon Bt P ar Tl antagh Branche = = T 03/26/2022 TAZ26FM  omp_credt 020
51
B ndsicual Trarsaction LG... £ - Wter supply. Bewerage. washs mana. EuingsiParsnerC lantiagy Branche 3= T OS/26/2022 TAE2X P orp_credt a0

BB ot b

<

Reparting Date: 7 (1]

Twasetzshows < [1]> 100/ page

value —inspired by people

.Msg



Together with our customers, we continuously develop our solution both technically and professionally.

Risk measurement in default
and migration mode

As a user of ORRP CreditRisk,
you will benefit from the following:

FR

Provision of key risk figures
for the ICAAP (economic and
normative perspective)
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High-performance simulation,
even of portfolios with a large
number of borrowers
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Very detailed mapping
of risk networks

Integrated simulation
of realization risks

Provision of credit risk figures
for LS| or ECB stress test

Further information

see
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Risk & Regulatory Reporting with ORRP

Video about the solution with SAP PaPM

We would be happy to present our solution to you in person —either directly at your premises
or as part of an online appointment.

Holger Diirr
Principal Business Consultant
Holger.Duerr@msg.group
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https://www.msgforbanking.de/risk-regulatory-reporting-mit-orrp
https://vimeo.com/939068158/176c4e9152?share=copy
https://vimeo.com/939068158/176c4e9152?share=copy
https://www.msgforbanking.de/risk-regulatory-reporting-mit-orrp

