
Multi-Asset Class Portfolio  
Excel Template

A comprehensive cloud-based template that allows users to create, 

perform and monitor extensive scenarios for cash flow and performance 

analytics across their multi-asset structured finance portfolios while 

leveraging the stable performance of the Amazon Lambda framework.

Key Features

»	 Single interface to evaluate multiple asset classes  
Asset Classes include: Agencies, RMBS, ABS, CMBS, and CLOs. 

»	 Ability to run and recall custom scenarios across portfolios 
The Multi-Asset Class Portfolio Excel Template allows users to run up to 10 custom 
scenarios to stress their portfolio of various asset classes and view price/yield analytics. 
Users can input a static or dynamic (where applicable) curve for prepayment, default, 
severity, delinquency, interest rates, etc.

»	 Bring in performance data for your portfolio 
Users can also easily create a custom snapshot of performance data for any bond including 
market color data, deal / bond / collateral-level data, and other key performance metrics.

»	 Integrated with BWIC functionality* 
Investors can pull in the latest BWIC list and pair them with associated performance, 
pricing assumptions and analytical datapoints to assist in evaluating BWIC Lists. 
*Solve BWIC functionality is only available with a third-party subscription.

»	 Single deal valuation 
For an in-depth analysis of a deal, users can run multiple scenarios in the Single Deal 
Valuation tab to further analyze, test and stress a bond from their portfolio.

»	 Analyze your cash flow results visually  
Users can analyze their bond and collateral cash flows with dynamic graphs that represents 
the cash flows.
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»	 View the total rate of return on your investments. 
Users can run scenarios within the Horizon Calculator to determine the total rate of return   
of their investment.

»	 Accessible to all Moody’s Analytics Structured Finance Portal (SF Portal) subscribers 
The Multi-Asset Class Portfolio Excel Template is easily accessible via SF Portal or can be 
obtained through your Moody’s Analytics representative. It works with existing asset class 
library subscriptions.
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