
Asset Arena RISK

CREATE RISK REPORTS AND OPTIMIZE YOUR 
PORTFOLIO FROM A RISK/RETURN PERSPECTIVE 

Asset Arena Risk integrates Asset Arena 
accounting and portfolio management 
components with APT’s statistical market 
risk models to create risk reports and 
optimize the portfolio from a risk/return 
perspective.

Asset Arena Risk helps your businesses 
to effectively monitor and manage 
investment risks. The product provides 
the basis for immediate action to address 
the potential downside for you and your 
customer base in all market conditions. 
Our risk models cover 300,000 equities, 
bonds, currencies, indexes, commodities, 
funds and other assets across all countries 
and include specialist regional models.

Asset Arena Risk’s reports can be tailored 
for any interested party including senior 
management, risk managers, quantitative 
analysts, portfolio managers, investors, 
clients, trustees, compliance, auditors, 
regulators and partners.

Asset Arena Risk helps Investment Firms 
to identify where their investments 
might be over-contributing or under 
contributing to risk and/or performance 
and recommend appropriate action.

Your risk management system 
needs to be:
•	� Flexible to provide a whole range of 

measures for a 360-degree view of  
your risks

•	 �Responsive to rapidly changing 
circumstances in global financial 
markets

•	� Robust to provide risk forecasts which 
account for fat tails

• 	�Incorporate historical market shocks 
into your risk analysis, as well as 
scenarios you think may occur in the 
near future.

•	� Identify the biggest contributors to 
your risk, either by position or by factor 
exposures

•	� Identify the best hedging strategies to 
mitigate the market risk aggregated at 
any level within the enterprise

Asset Arena Risk allows you to:
•	� Provide your management, clients and 

regulators with the risk information 
they need

•	� Develop a clearer understanding of the 
dynamics of risk across all asset classes

•	� Measure and monitor the risks 
associated with any market position  
or portfolio

•	� Model and attribute portfolios risks 
so as to make better management, 
trading and hedging decisions

•	� Aggregate risk across the enterprise 
to identify the systematic factors which 
have the greatest impact on the firm

Asset Arena Risk provides:
• 	� The widest range of global multi-asset 

class coverage, including derivatives
•	� A data-rich solution so that client data 

requirements are minimised
•	� Coherent approach to risk on absolute 

or benchmark-relative basis, for every 
kind of investment strategy

•	� Full range of robust and responsive risk 
measures and key indicators

•	� Flexible technology options including 
web- and Excel-based risk reporting, 
out-of-the box desktop tools, or 
fully-programmable components for 
complete integration

•	� Ease of integration to client front, 
middle or back office systems for rapid 
implementation

•	� Solutions fully integrated with other 
SunGard Asset Arena products

•	� More than twenty years of experience 
in supporting more than 200 investment 
firms with innovative risk solutions




