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Credit Connect 8.1
Daily collateral, margin, liquidity, and credit risk
scoring at your fingertips

Understanding your counterparty credit risk and exposure has never been more important.
With real-time credit risk management across all commodities and every business transaction,
Allegro sets a new industry standard in comprehensive functionality. Credit Connect works
with the Allegro Credit component and automates the import of credit rating and fundamental
data from the Interactive Data Corporation.
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Credit Connect provides an interface between Allegro and SIRS to provide actionable
credit market intelligence needed to help analyze counterparty credit risk, exposure, and
liquidity implications. This component enables users to gain instant access to the latest
credit and financial data including credit ratings, company financials, credit metrics, default
data, market implied ratings, CDS pricing, and other key credit data for portfolio analysis. A
separate agreement with Interactive Data Corporation will be required. Credit Connect re-
duces the time needed to analyze creditadjusted financials, identifies outliers on specific per-
formance metrics, and provides credit risk insight by accessing current and historical credit
ratings. With the combination of Allegro Credit and Credit Connect, risk managers can moni-
tor the most current daily collateral, margin, and liquidity requirements, and construct credit
risk scoring models by integrating current and accurate rating agency data with proprietary
information.

Features & Benefits

« Comprehensive credit management for automated decision making and portfolio management
« Manage risk more profitably with real-time access to Moody’s, S&P. and Fitch data

« Monitor daily collateral, margin and liquidity requirements, and construct credit risk scoring models by
integrating current and accurate rating agency data with proprietary information

« Access detailed information required to evaluate critical trade and investment decisions

« A powerful early-warning screening tool to identify and effectively manage credit risk issues
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Traders and marketers depend on accurate credit scoring and ratings to ensure that
counterparty transaction risk is minimized. Credit risk is felt across the entire business process,
from the front office, where traders and marketers are buying and selling commodities with
counterparties, through the middle and back office where counterparty credit information is
collected, analyzed and integrated into the company’s overall trading and risk management
systems. Credit Connect combined with Allegro Credit streamlines and automates the flow of
timely, accurate, and comprehensive credit data to addresses credit risk across the entire
enterprise. This functionality enables the retrieval of real-time data directly into Allegro,
eliminating time intensive manual inputs and errors. Once current and accurate counterparty
credit data has been acquired, collateral data gives clients a comprehensive view of each
counterparty’s liquidity position. Allegro Credit and Credit Connect provide the tools your
organization needs to ensure that your credit risk management business processes are among
the industry’s best.
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Counterparty credit ratings and credit metrics in Credit Connect

Allegro is a global leader in commodity trading and risk management solutions for power and gas utilities, refiners,
producers, commodity traders, and commodity consumers. With more than 26 years of deep industry expertise,
our enterprise platform drives profitability and efficiency across front, middle, and back offices, while managing
the complex logistics associated with physical commodities. Allegro provides customers with agile solutions to
manage risk across gas, power, coal, crude, petroleum, agricultural, emissions, and other commodity markets,
allowing decision makers to hedge and execute with confidence. Allegro has recently been recognized as the Energy
Risk Software House of the Year and received The Energy Business Awards Gold Award for Excellence. Headquar-
tered in Dallas, Texas, Allegro has offices in Calgary, Houston, London, Singapore and Zurich, along with a global
network of partners.
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