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Introduction

Counterparty credit quality 

has remained a steadfast 

market concern since 2008 

saw a near overnight decline 

in the value of mark-to-

market financial assets. 

This was among the reasons 

the Basel Committee 

on Banking Supervision 

introduced BCBS 279 or the 

Standardized Approach for 

Counterparty Credit Risk 

(SA-CCR). SA-CCR aims to 

replace the old standards and 

will provide consistency with 

all new capital requirements 

calculations; it will replace 

the Current Exposure Method 

(CEM) and the Standardized 

Method (SM) and it will 

contribute to the overall 

capital requirements floor 

for those banks that use the 

Internal Model Method (IMM) 

for counterparty credit risk. 

Simplify Counterparty Credit Risk 

Capital Requirements

SA-CCR, as opposed to CEM, is a particularly computationally intensive 

lift involving a more granular risk-sensitive methodology that would 

differentiate between margined and non-margined trades and would 

recognize the benefits of netting. It requires the calculation of the Potential 

Future Exposure (PFE) and Replacement Cost (RC) across asset classes, 

netting and hedging sets, down to trade level details. 

The SA-CCR Accelerator takes the SA-CCR methodology and makes 

each stage of the calculation available for analysis and interactive 

decomposition. 

Maintaining an adequate (but not excessive) capital ratio while generating 

a solid return on investment is not a mutually exclusive task. Disparate 

systems have to talk to each other, integrate with one another and pivot 

across common fields. Consolidating data from different source systems 

into a single common platform with the ability to execute sophisticated 

analytical queries will guarantee superior performance. 

Your regulatory capital depends on it.

ActiveViam for SA-CCR

Adhering to SA-CCR requires a solution with an acrobatic display of 

flexibility.  ActiveViam’s SA-CCR accelerator was designed to tackle this 

very function head-on. 

The SA-CCR Accelerator is a lightweight solution that sits on top of a firm’s 

existing architecture, consumes data from multiple trade and position 

keeping systems and performs non-linear calculations on voluminous 

amounts of complex data in milliseconds as it updates in real-time. 

Incremental updates are performed and only those metrics that are 

impacted by any data change (i.e., trade, reference, market data, etc.) are 

refreshed. 

 



A Leg Up on Complex Portfolios

Multi-dimensionality is endemic to all derivatives, but this particular regulation’s intricacies require a sea 

change in the way you approach calculating these capital requirements and in reporting the results to 

bank supervisors.  

This requires a tool that has the ability to consolidate massive volumes of data both at an aggregate and 

at a transactional  (sensitivities or trade) level for accurate analysis while providing real-time visibility at 

every step of the way.

The ActiveViam Platform is tailored for this kind of use and affords you a world-class solution to implement 

the calculations to appropriately calibrate and optimize your capital.

ActiveViam SA-CCR Accelerator
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The SA-CCR Accelerator scales and adapts to multiple hierarchies and dimensions 

that span all lines of a client’s business. For this reason, we are in a unique position to 

help meet the cumbersome SA-CCR regulation. 

Drill down to any metric across geography, internal group, legal entity structure, desk, 

portfolio, book, all the way down to the trade level detail and view the incremental 

impact on SA-CCR. Substitute a set of interest rate swaps with a maturity date further 

out the curve to see the change in the aggregated add-on charge and ultimately the 

exposure number. 

Use What-If scenarios to test how selling a credit default swap on a particular sector 

(or multiple sectors) impacts the capital calculation. Test a set of margined trades 

against unmargined trades and see the results on a series of configurable dashboards. 

Keep the scenario you wish and discard the rest. Users can set predefined limits, 

create alerts and be notified in real-time when they are exceeding a predefined 

credit capital allowance. All results are immediately available on interactive, flexible 

dashboards. 
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ActiveViam provide precision data analytics tools to help organisations  make better decisions 

faster. 

ActiveViam started in 2005 with the vision of leveraging in-memory technology to create  

an analytics platform where businesses could leverage the largest data sets without restrictions, 

keep them up-to-date in real time and use them to empower their decision makers.

Our goal at ActiveViam, is to let organisations not only make decisions faster, but better;  

to not only reach their data, but their potential; to not only see their data, but find their way into 

the future.

ActiveViam is a privately owned company with offices in Paris, London, New York and Singapore.  

For more information please visit:  www.activeviam.com
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