
Value Decomposition: Using your own costs to service and finance the asset, earnings from float and ancillary fees, MSR
Decomposition quantifies the contribution of up to seven components of MSR total value.

Hedging: Combine MSR assets with user defined hedges such as an MBS/TBA swap.

MSR Tail Risk: MSRK quantifies tail risk using AD&Co’s proprietary stress scenarios in its 20 - scenario grid to simulate 
economic stresses and model risk. MSRK probability weights these 20 scenarios so the user can define the confidence
level.

Advanced and Traditional CCAR: MSRK can run both the traditional Comprehensive Capital Analysis and Review (CCAR) 
model and our proprietary and more Advanced Comprehensive Capital Analysis and Review (ACCAR) model.

What If Analysis: MSRK 
allows users to customize 
servicing assumptions and 
economic scenarios to better 
align with user servicing 
practices and performance.

Looking to assess the real value of
your mortgage servicing rights? 

For more info or product demo contact support@ad-co.com 

MSRKinetics (MSRK) is your answer. Andrew Davidson & Co. has created an MSR
valuation and risk analysis tool. We’ve integrated our flagship LoanDynamics borrower
behavior model and our OAS Subroutine suite of Home Price, Interest Rate, and
Unemployment models with a servicing cash flow engine to provide solutions for valuation,
credit analysis and hedging.

www.ad-co.com 

MSRKinetics is
available via
Desktop, Cloud,
or REST API.

Andrew Davidson & Co. is a leading provider of risk intelligence solutions. Founded in 1992 by Andrew
Davidson, we are internationally recognized for our leadership in the development of financial research
and analytics for loans and MBS products, valuation and hedging strategies, housing policy and GSE
reform, and credit-risk transfer transactions. With over 30 years of risk management experience and a
deep base of market knowledge, our team of experts turn data into meaningful insights. 
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