
Intex Cashflow & Data 
Streamlined

Apply your assumptions to project cashflows and 
bring Intex deal analysis into portfolio manage-
ment.

Waterfall & Performance Data for 
Integrated Portfolio Management, Risk 
& Operational Control

Principia SFP integrates Intex performance 
data and cashflow models into a proven 
platform for the business wide management 
of structured finance and fixed income 
investments. The coverage, deal analytics 
and cashflow forecasting capabilities of 
Intex are preserved and augmented within 
Principia’s portfolio management, risk 
surveillance, accounting and operational 
control platform.

Intex modeled deals and performance 
statistics can be seen alongside internal 
credit analysis and other data providers to 
ensure a single portfolio view, integrated 
risk management and operational control 
across the breadth of structured finance and 
fixed income assets, associated hedges and 
liabilities.

Comprehensive Performance Data

■ ■ Analyze performance metrics and 
track tranche, collateral or credit 
enhancement for Intex modeled deals

■ ■ Integrate Intex performance data 
with other data sources and internal 
analysis for a view across all assets 
(ABS, CMBS, RMBS, CDO, Covered 
Bonds etc)

■ ■ Set risk limits to performance variables 
(30/90 day delinquency, LTV etc) and 
portfolio exposures (concentrations, 
ratings, stratifications, interest rates 
etc)

■ ■ Time series of historical KPIs for trend 
analysis, risk surveillance and audit 

■ ■ Consolidate data sources for deal 
summary, tranche detail (e.g. 
composition and stratification) and 
collateral performance reports

■ ■ Maintain compliance with investment 
policy, imposing asset surveillance 
and diversification controls.

Cashflows integrated with Risk and 
Operations

■ ■ Apply your own forecasting 
assumptions to project cashflows

■ ■ Full prepay, default and delinquency 
static and vector assumptions and 
automated integration with AD&Co

■ ■ Stress test model assumptions to see 
impact on value, yield or OAS

■ ■ Dynamic linking of amortization 
across hedges and underlying assets

■ ■ Consistent interest rate models used 
across all assets to reduce model noise

■ ■ Full suite of structured finance deal 
cashflow, portfolio and compliance 
(composition, rating, market risk) 
reports available out-of-the-box

■ ■ Total control over factor and interest 
information in advance of data 
delivery, for accurate accounting and 
cashflow management.
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Intex Cashflow & Data 
Streamlined
Principia Structured Finance Platform

Available as an installed solution or via the web, Principia SFP is the benchmark 
operational solution for the management of structured finance investments. No other 
commercial or in-house system offers the same breadth of functionality to support fixed 
income, complex structured credit investments, as well as the spectrum of funding and 
hedging instruments.

With Principia, businesses can gain a deeper insight into their investments on a unified 
platform, proactively manage and monitor risk exposures, demonstrate due diligence 
and increase overall efficiencies across the credit investment business.

Organizations can employ out-
of-the-box investment analysis, 
portfolio management, risk 
and operational functionality, 
or rapidly implement business 
specific workflows, reports 
and processes using Principia’s 
powerful customization 
framework.

Software-as-a-Service
SaaS provides access to the 
breadth of Principia SFP, limiting 
customization and infrastructure 
costs. The software is hosted by 
Principia and accessed on the 
web via a monthly subscription.

Deeper Investment Analysis
■■Unify performance and deal data 
from any source, for on-demand 
portfolio analysis

■■Assess future performance with 
advanced cashflow analytics and 
forecasting

■■Slice and dice by any combination 
of collateral, deal or portfolio 
characteristics.

Proactive Risk Management
■■Analyze, monitor and report on 
collateral performance

■■Stress test by default, delinquency, 
prepayment or interest rates

■■Process and disseminate risk reports 
for any stratification of the business

■■Reduce barriers to maintaining 
investor and regulatory compliance.

Streamlined Operations
■■Centrally manage multiple 
portfolios to increase efficiency and 
transparency

■■Integrate portfolio management, 
risk control and accounting on a 
single operational backbone

■■Eliminate inconsistencies from 
front to  back office with audit and 
workflow control.
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