M()()DY’S CDOEdge Deal Creator

ANALYTICS A CLO/CDO Deal Structuring Tool

CDOEdge Deal Creator is revolutionizing the structuring workflow

by bringing together CDOEdge and Structured Finance Portal, two
widely used products for generating model indicative rating and pricing
CLOs. With the new CDOEdge Deal Creator module, underwriters can
build a single CLO model for both ratings analysis and primary market
analytics. The CDOEdge Deal Creator module allows deal models to be
easily sent to issuers, marketing teams and investors. Our easy to use,
trackable deal sharing capabilities allow models to be shared with the
investor community without subscription, via the Structured Finance
Portal platform. By combining the ability to conduct ratings analysis
and pricing in the same tool, CDOEdge Deal Creator simplifies the
underwriting process, reducing the time to market, and expanding the
potential distribution for new issuance.

CDOEdge Deal Creator Capabilities
» Quick and efficient building of complex waterfall steps

» Replicates Moody's Investors Service quantitative binomial approach for rating
CLO transactions

» Submit models to Structured Finance Portal for sharing with issuers, marketing teams and
potential investors

» Ability to run cashflows with user-based assumptions and scenarios

» Analyze tranche sizing, yields and pricing for various structures
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Pre-Marketing Pricing Model Sharing Capabilities

» Pricing models can be shared and tracked via a simple Structured Finance Portal web link
for free accessibility and in-depth deal and cashflows for investor market analysis

» Potential investors do not need a Structured Finance Portal subscription in order to be able
to open the deal and run pricing/cashflow analysis

» Structured Finance Portal's full suite of comparative analytics functionality allows pre-close
deals to be analyzed and benchmarked against cohorts
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New Issuer Modeling Workflow

STEP1

@ -----eeeee.... Userstructures a CLO in CDOEdge
and publishes the model on
Structured Finance Portal
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STEP 2

... User shares a hyperlink for the
Structured Finance Portal model
to potential deal participants

Share Link
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STEP 3

Recipients of the hyperlink can
analyze the model free of charge
upon successful completion of a

B — two factor authentication protocol.

Link to deal

https://www.sfportal.com:443/login?module=stp&c m
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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 EMEA ASIA (EXCLUDING JAPAN) JAPAN
+1.212.553.1653 +44.20.7772.5454 +852.3551.3077 +81.3.5408.4100
clientservices@moodys.com clientservices.emea@moodys.com clientservices.asia@moodys.com clientservices.japan@moodys.com
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