Loan-SPA

STRUCTURING, PRICING & ANALYTICS SOLUTION FOR LOANS

In response to the growing needs in the whole loan market, Beyondbond has developed Loan-SPA
(Structuring, Pricing, and Analytics), a state-of-the-art mortgage analytic tool that combines securitization
structuring and optimizing OC structure loan pricing model. Fully accessible on the web, Loan-SPA is a
complete collateral solution. Through the powerful optimizer and pricing engine, you can easily price a portfolio
within a few minutes and, more importantly, you get the best, optimized price. The engine can handle any type of
structure and fit the best result for you. LOAN-SPA becomes a must-have suite for decision-making, loan pricing,

structuring, and trading.
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FEATURES

Deal lets you start a deal or simply duplicate your favorite
deals. At the deal structure screen, users can adopt a
sample deal from a list of existing deal structure templates
or create a deal structure paydown from scratch, and input
all the deal-related parameters.

The Collateral screen contains whole loan information.
Users can either upload their own collateral files, or easily
input/modify them on one screen.

The Bond screen lets you create bond structures. For the OC
deal, you can run the Optimizer to get the best bond struc-
ture.

Optimizer is the most powerful tool for OC deals. It not
only provides the most efficient and optimized results, but is
also extremely fast.

eyondbond

The Pricing screen performs the most important pricing
job. Based on the arbitrage analysis and loan pricing
tools, users get the best price.

The Cashflow screen depicts how your deal and bonds will
look in the future, while the Cashflow graph clearly presents
the interest and principal distribution.

The Scenario screen gives you great flexibility when
creating scenario assumptions. You can input your own
interest rates, prepayment and default assumptions, or
simply apply S&P scenarios.

Report generates whole-package reports, containing the
deal, collateral, bonds, pricing, and cashflow informa-
tion.




Collateral Information p

LOAN-SPA not only allows you to
input or upload collaterals, but also
provides summary analysis of the
collateral. The Collateral Information
screen is well-organized and easy to

modify.
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4 Optimizer
Creates bonds from the collaterals. The Optimizer
automatically generates the bond size, optimizes
the OC target, and takes care of pass-through,
floater, and fixed rate tranches for you. Input the
parameters and bond requirements, and go grab a
cup of coffee. LOAN-SPA will quickly do the

For more information, please call us at 646-313-3330, email us at info@beyondbond.com, or visit us at www.beyondbond.com




