
STS & BOE Cashflow Model Solution

Moody’s Analytics helps issuers and sponsors of asset-backed securities 

comply with select transparency requirements under the Securitization 

Regulation (EU) 2017/2402 and under the Bank of England regulation 

asset purchase program for asset-backed securities.  

What we offer

» Moody’s can create liability cashflow models eligible for the Simple, Transparent and
Standardized (‘STS’) regulation and eligible for the Bank of England transparency
requirements.

» Models are accessible online via our flagship solution, Structured Finance Portal and can
be shared free of charge upon request with potential investors . Both STS Verification
International (SVI) and Prime Collateralized Securities (PCS) verification agents are
familiar with Moody’s Analytics models.

» Each cashflow model is supported by a dedicated analyst over the subscription period.

Preliminary model, 
delivered within 5 

working days

Ongoing model 
updates prior to 
the closing date, 
delivered within 

hours

Post-closing deal 
maintenance and 

updates 

Dedicated Support

1 In line with Article 22(3) of the Securitization Regulation (EU) 2017/2402
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Custom scenarios

» Cash flow forecasts are based on deterministic parameters such as CPR, CDR, recovery
constants or vectors; stochastic parameters; and Moody’s Analytics Economic Scenarios

Coverage

» Moody’s Analytics models thousands of securitizations across different asset classes (ABS/
RMBS) and jurisdictions

» Moody’s Analytics has supported over 30 arrangers and is currently supporting 70 STS live
models

http://moodysanalytics.com/ProductRequest


CONTACT DETAILS 
 
Visit us at moodysanalytics.com or contact us at a location below.

AMERICAS
+1.212.553.1653
clientservices@moodys.com

EMEA
+44.20.7772.5454
clientservices.emea@moodys.com

ASIA  (EXCLUDING JAPAN)
+852.3551.3077
clientservices.asia@moodys.com

JAPAN
+81.3.5408.4100
clientservices.japan@moodys.com
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CONTACT US
 Find out more information about Moody’s Analytics award 

winning products and solutions.

www.moodysanalytics.com/contact-us
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