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The Portfolio Module provides a standardized platform for commercial real estate risk
management, reporting and pricing.

This powerful, enhanced product allows clients to perform stress tests and analyze the credit risk within commercial loan
holdings. The module provides a consistent, consolidated approach to commercial real estate risk management and
reporting.

The TreppLoan Portfolio module also offers the ability to create pricing runs on individual loans and portfolios. Using
user-defined spread tables, the product provides a three dimensional spread matrix based on LTV, DSCR and property

type.
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Pool Assumptions (opt'l) You may enter your pricing inputs directly in the table below, or seed them from:

® Apply Uploaded Pricing Inputs

O Apply Spread Table for Base Pricing Input

O Add/Subtract to all Lean Specific Adjustments l:l
Other Screen Options:

@ ClearAll [Bsse Pricing Input ¥
g Dt () Setall Pricing Method to: | Spread ta TSY v

s Dbksda 0 Change all Prices to: @
The calculations will occur in the background,
| To check the progress of the calculation, please see Portfolia == Processing Status,

Pricing Tools Options
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Product Highlights

«  Upload whole loan portfolios with ease

«  Run extensive stratification reports to quantify concentration risk and portfolio diversity
«  Benchmark portfolio concentrations versus the CMBS universe

«  Access in-depth market level statistics such as spreads and delinquencies

«  Incorporate third party probability of default (PD) models

+  Invoke pricing runs on individual loans and portfolios

«  Upload pricing inputs using variable assumptions

«  View maps for all properties within the portfolio

« Integrate seamlessly with the Research and Lead Finder modules of TreppLoan
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Contact Us

As the leading provider of CMBS and commercial mortgage information, analytics and technology, Trepp is committed to
providing cutting-edge, quality solutions to the securities and investment management industry.

To learn more about TreppLoan Portfolio or any of our innovative products and services, please call us at 212.754.1010.
You may also visit us on the web at www.trepp.com .
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