
Asset Scenarios

Moody’s Analytics Asset Scenarios depict the plausible future paths of 

variables that are related in economically coherent ways. The scenarios 

deliver the results of thousands of simulated future rates, yields, returns, 

and asset prices, plus other economic risk drivers produced by an 

arbitrage-free modeling framework.

Receive regularly updated, standard, and custom model calibrations and 
scenarios

» Benefit from sophisticated models that realistically capture the dynamics of the financial 
markets with annual, bi-annual, or quarterly scenario updates.

» Leverage calibration and direct delivery of economic scenario sets to clients.

» Receive a configurable solution to meet specific client demands.
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» Benefit from comprehensive asset class coverage, including fixed income, credit, equity, 
property, and alternatives.

Leverage models calibrated across more than 30 economies, including emerging 
markets

» Help evaluate the performance of current and alternative investment portfolios against the 
efficient frontier.

» Perform risk decompositions to evaluate diversification benefits between asset classes and 
between assets and liabilities.

» Assess the impact of variations in economic views, asset exposures, asset allocations, and 
risk budgets on portfolios.

» Support more reliable asset allocation and portfolio construction decisions.

» Manage and validate in-house economic and capital market assumptions.

http://moodysanalytics.com/ProductRequest


CONTACT US
 Find out more information about Moody’s Analytics award 

winning products and solutions.

www.moodysanalytics.com/contact-us

CONTACT DETAILS 
Visit us at moodysanalytics.com or contact us at a location below.

AMERICAS
+1.212.553.1653
clientservices@moodys.com

EMEA
+44.20.7772.5454
clientservices.emea@moodys.com

ASIA  (EXCLUDING JAPAN)
+852.3551.3077
clientservices.asia@moodys.com

JAPAN
+81.3.5408.4100
clientservices.japan@moodys.com
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