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Price/Yield Analysis

» DMs/Yields are available for a range of Citi’s evaluated tranche prices, across a variety of economic  
scenarios including prepayments, defaults, reinvestments, and call options.  

Deal Analysis

» Important deal metrics highlighting collateral exposures in headline industries and distressed assets. 

Manager Analysis

» Data aggregations that help expand scope of analysis beyond trustee reports, utilizing Moody’s 
Analytics proprietary data scrubbing and normalization techniques.

»  Comparative analytics for manager’s performance across important data points, such as default rate, 
equity return, loan purchase price/spread, and assets under management.

The Moody’s Analytics Structured Finance Portal is now powering a select offering of best-in-

class CLO Analytics and Data, available on Citi VelocitySM. Moody’s Analytics in-depth analytical 

capabilities combined with Citi’s rich pricing data allows us to introduce a more efficient and 

consolidated analytical workflow for CLO trading.


