








The Ambit Capital Management solution 
provides a full range of approaches to 
regulatory credit risk and operational 
risk. The solution ensures that a bank is 
compliant with regulatory requirements, 
is able to set appropriate bank limits 
and can develop the most effective risk 
mitigation strategies.

Key Benefits

Integrated Regulatory and Economic 
Capital Solution
•	� Obtain a truly comprehensive view of 

risk through the solution’s advanced 
regulatory capital allocation and more 
effective management of economic 
capital. Economic capital has become 
an accepted (and generally considered 
a best practice) measure to assess 
capital under a banks Internal Capital 
Adequacy Assessment Process (ICAAP)

•	� Understand economic capital needs 
and maintain continuity against stress 
scenarios and optimize profitability 

Improved Visibility and Control  
over Data
•	� Increase transparency to audit trails 

with qualitative and quantitative 
disclosures, including composition of 
capital and risk measurement

•	� Proactively satisfy the needs of 
regulators and public disclosure 
requirements by ensuring full  
audit-ability 

Improved Efficiency
•	� Place more focus on determining risk 

appetite and understanding where 
vulnerabilities arise from

•	� Increase automation of business 
processes and free-up internal 
resources to focus on improving profit 
margins and customer service levels

Features

Basel II Ready with Advanced Reporting 
Capabilities
•	� Users can easily modify formulae and 

Basel rules to forecast the effects of 
potential regulatory changes. A user 
customizable CRM (Collateral and 
Guarantee) optimization algorithm 
provides fully auditable results

•	� The Ambit Capital Management 
solution uses industry standard OLAP 
reporting technology to facilitate the 
processing of calculations, including 
Basel modeling for risk-weighted 
assets, economic and regulatory capital, 
risk capital ratios and stress testing

SunGard’s Ambit banking solution 
suite helps retail, corporate and 
private banks to better manage their 
customers, staff and capital.  



•	� Support for all asset classes, 
credit, market and operational risk 
approaches, ensuring complete 
regulatory coverage

Flexible Technology with User-Friendly 
Stress Testing and UI Capable of 
Working on Multiple Databases
•�	� Business users can easily incorporate 

sophisticated macro and micro-
economic stress testing, with no 
programming required – this makes it 
easy to perform ad-hoc stress testing 
against multiple dimensions, on any 
factor in the model

•	� Multi-dimensional what-if analysis for 
advanced stress testing scenarios

•	� Increased flexibility allows banks to 
build on existing infrastructures and 
leverage what they already have while 
adding functionality as its needed

Credit Portfolio Management and  
Economic Capital
•	� Includes key economic capital 

methodologies, including CreditRisk+, 
CreditMetrics and SunGard’s 

own proprietary methodology, 
ConvergentCredit

•	� Provides a full range of approaches to 
regulatory credit risk and operational 
risk quantitative ‘Op-VaR’ analysis to 
support the calculation of AMA capital 
requirements

•	� Aggregator functions consolidate 
credit, market and operations risk  
into a single distribution, taking into 
account the correlations between 
different risk types

•	 �Capital allocation allocates the 
economic capital back down to the 
individual exposures. This allows for 
profitability and RAROC (Risk adjusted 
return on capital) analysis

As the global economy begins its recovery, 
banking leaders are refocusing on their core 
business principles.

SunGard is one of the world’s leading software and IT services companies 
with more than 25,000 customers in more than 70 countries, including the 
world’s 25 largest financial services companies.  


