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ABOUTKRIS NEWS RESEARCH KAMAKURA CONTACTUS

The world’s
best performing

quantitative
credit modeling technology

DEFAULT PROBABILITIES

y
KRIS provides a full term structure of default for both corporate and sovereign credit names based upon a multiple models approach
I Kamakura default probabilities are updated daily and cover more than 29,000 companies in 36 countries

I IMPLIED SPREADS, IMPLIED RATINGS AND DEFAULT CORRELATIONS

Kamakura Risk Information In addition to default probabilities, KRIS provides additional quantitative measures of credit worthiness such as implied spreads and
Services (KRIS) provides credt implied ratings for 29,000+ global companies. KRIS default cormrelations are available across the entire KRIS universe of corporate

names for all models and default terms
professionals with the data, tools
and insights necessary to

TROUBLED COMPANY INDEX
The Kamakura Troubled Company Index provides a daily measure of global credit quality based on the aggregate level of default

manage risks inherent in credit probabilities in the KRIS coverage universe
portfolios and to optimize credit CREDIT PORTFOLIO MANAGEMENT
investment decisions. KRIS is KRIS provides users with the ability to create and track credit name portfolios and to view these portfolios in a variety of online

utilized by major financial analytical reports or downloaded for further analysis

instifutions and regulators around CREDIT PORTFOLIO ANALYSIS AND SIMULATION

KRIS Portfolio Analysis provides users with an integrated, easy to use and powerful Monte Carlo based credit portfolio simulation and
. . reporting engine. KRIS Portfolio Analysis allows sophisticated investors and credit managers to more accurately model complex
accurately pricing credit risk. credit portfolios and to gain greater understanding of the valuation and loss distributions inherent in credit portfolios

the world as a means of
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Portfolio Setup  Default Probabilities  Implied Spreads  ImpliedRating  Risk Map Troubled Companyindex  Download
Correlation Tickers - Model KDP-ic5 » Term 1Year ~ ({2
DEFAULT CORRELATIONS
Enter up to 10 tickers
Ticker Country Company Name Ticker 1 Country 1 Ticker 2 Country 2 Correlation
c USA = CITIGROUR INC 7203 JPN bir IRL 0.7990
ROYAL BANK OF SCOTLAND 7203 LEL ¢ g DL
rbs GBR ~ GROUP 7203 JPN mi A 0.1128
bir RL ~ BANK OF IRELAND 7203 JPH rbs GER 0.8217
bir IRL C USA 0.7285
7203 PN~ TOYOTA MOTOR CORP = i = TR N
mi ITA - MILAMO ASSICURAZIONI bir IRL rbs GBR 0.7638
USA c UsA mi A 01079
USA~ C USA rbs GBR 0.9680
mi A rbs GBR 0.1503
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EKRIS

Implied Spreads ~ ImpliedRating ~ Chatt  Download
CreditClass PublicFirm »  Ticker 9501 JPN v [ (@)  Date 2011+ Jul v 18 »  Temm Annualized +

TOKYO ELECTRIC POWER CO INC Profile Term Structure Risk Drivers Stress Test Histary
Model 1 Month (%) 3 Month (%) 6 Month (%) 1 Year (%) 2 Year (%) 3 Year (%) 4 Year (%) 5 Year (%) 1 Year (%) 10 Year (%)
KDPc5 47.38 45.63 38.56 2577 15.93 11.33 8.87 T42 T.57 T44
KDP-jc4 1.79 6.13 10.52 15.04 18.98 15.35 12.36 10.50 N/A N/A
KDP-jm& 3743 3742 31.84 2091 12.80 9.09 713 6.00 6.41 6.34
KDP-ms5 935 10.19 10.90 1091 925 7.89 6.90 6.15 5.16 447
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