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Recon

A faster way to insights

Recon is a fully automated tool designed to alleviate the reconciliation challenges between collateral manager and
trustee data, thereby enabling fast, accurate trade execution.

KEY FEATURES

Automated data processing
Seamlessly extract and normalize data from trustee and source systems to ensure consistency and efficiency.

Flexible data schema

Accommodates diverse data types such as assets, coverage tests, quality tests, and more, enabling adaptability
to complex requirements.

Customizable business validation
Define user-specific validation rules to ensure data integrity and compliance with business logic.

Automated reconciliation

Compare trustee and source system data effortlessly, with online exception reporting to quickly identify
discrepancies.

Comprehensive audit logging
Track data back to its source and maintain a full history of changes for transparency and compliance.

Robust data APIs
Enable seamless data transfer to and from upstream and downstream systems for streamlined integration.
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PORTFOLIO ANALYSIS MODULE

An optional module that provides additional analytics, monitoring and reporting capabilities including:
— Real-time calculations
— Trending and reporting capabilities at the deal and portfolio level

— Comprehensive monitoring of deals from both the source system and trustee point of view
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Coverage Test Reconcilation O & Quality Test Reconciliation O @
Coverage Test Source System Result Trustee Report Result Test Name Source System Result Trustee Report Result Source System Value Trustee Report V
Class C Interest Coverage Test 28 552 Pass Pass a5
Class C Principal Coverage Test 1.22 1.22 Pass Pass 0.48
Class D Interest Coverage Test 236 498 Pass Pass 0.6
Class D Principal Coverage Test 144 114 Pass Pass 0.42

KEY BENEFITS

— Accelerates resolution of data discrepancies: Automates reporting of mismatches between trustee and
collateral manager to enable faster issue resolution and minimize potential trade execution delays.

— Enhances operational efficiency: Eliminates reliance on spreadsheets and other offline processes,
streamlining workflows and reducing internal costs.

— Facilitates audit compliance: Tracks and logs historical data discrepancies to support audit processes with
full transparency and traceability.
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Exceptions at various data levels

Recon Brochure 2



MOODY’S

Brochure

Moody's Industry [ON"4 Par by Seniority ® e O Start typing to search
Start typing
DEAL105
Others
& DEALiO8
Automotive ®  DEALZG
Others Banking, Finance,
Insurance &Real... N\A B | DEAZTR
L\ Capital Equipment DEALZS
. DFAI30
Transportation: Consumer ~—— > Chemicals, Plastics, & Rubber
I e P— Construction & Building o)
Services: Consumer ~—— & Containers, Packaging & Glass 5 break
Services: Business ~~._J " Healthcare & Pharmaceuticals Trustee A..  Trustee M.
Media: Broadcasting &
Subscription... T
High Tech Industries
Hotel, Gaming & Leisure SrSec * loanXid
[ bani
BreakSummary © & o
break dealld amValue atValue loanxid Days in snapshotDate > seniority
Trustee Additional DEAL37 LX196992 4/18/25 Update on Every Change
Ability to create widgets for various datapoints
Portfolio Analysis Data Managemen Reconciliation Documents Administration
Recon Test Model 71 Recon Test Madel Apr 25, 2025 12:00:50 AM + Widget T @ & O Filters +
Breaks by LoanX © & Par Amount by Issuer @& - dealld
loanXid currentParAmount seniority trustee country dealld issuerName currentParAmount ~ O  start typing to search,
00206RMM1 | 325000 Senior Unsec | US Bank United States | DEAL105 Asda 13.7M ® DeaLios
345000 Senior Unsec | US Bank United States | DEALSO Masmovil 12.83M ® DEeAL108
400000 Senior Unsec US Bank United States | DEAL108 ThyssenKrupp 12.7M ™ DEALG
DEALA2 Asda 12.35M ©  DeAZR
DEAL76 Masmovil 12.18M ®  oeA
DEALST QUIMPER AB 10.49M SEAIGn
450000 Senior Unsec | US Bank United States | DEALB3 Ramudden 10.28M
DEALSS CRH 9.6M o
495000 Senior Unsec | US Bank United States | DEAL77 Zegona 9.28M > break
525000 Senior Unsec | US Bank United States | DEAL7S o Gatenes a.87M
Trustee A.,  Trustee M...
620000 Senior Unsec | US Bank United States | DEALB6 QUIMPER AB 8.81M
655000 Senior Unsec US Bank United States | DEAL43 Elsan 8.6IM w
015271AWS | 400000 Senior Unsec | US Bank United States | DEAL105 Greenwich Bidco Ltd 8.55M * loanXld
DEAL42 Masmovil 8.5M
NAA
DEAL76 ThyssenKrupp 8.5M m .
450000 Senior Unsec | US Bank United States | DEALB3 REFRESCO 8.37M o
DEALBS Zegona 8.33M 3 ity
500000 Senior Unsec | US Bank United States | DEAL108 CRH 8.32M
Update on Every Change
DEAL6S Action 8.23M

® Convriaht 9095 Mandv's Analvtics Ine and/or its licansors and affiliates. All rnhts reserved Rulld: 49 3

Break Summary report

Recon Brochure



MOODY’S

Mooby’s @ USBank_Datafile_04.18 xisx
ANALYTICS 07 MB - Submitted 2025-04-21 23:49:23 by ABS Support Maody

Facility:  Alps asset management Yocument Type Loan Tape Effective Date 2025-04-18 Mapping:  US Bank Report

TEXT

TEXT

TEXT

NUMERIC

DATE

Moody Industry - Map to

Ability to map various documents to standard schema
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Moody’s Recon streamlines reconciliation between collateral
manager and trustee data, ensuring fast and accurate trade execution
while improving operational efficiency and reducing costs. It’s
automated features, customizable validations, and comprehensive
audit logging enable asset managers to resolve data discrepancies
quickly, enhance compliance, and focus on portfolio performance.
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CONTACT US

AMERICAS

+1.212.553.1653
clientservices@moodys.com

ASIA (Excluding Japan)

+852.3551.3077
clientservices.asia@moodys.com

+81.3.5408.4100
clientservices.japan@moodys.com
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