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DBRS CDO Toolbox Model Release

Dominion Bond Rating Service (DBRS) has today announced the release of its CDO Toolbox model on its
corporate website. The model release is an integral part of DBRS's global CDO strategy. The DBRS CDO group
has seen tremendous growth of CDO assets in the Canadian ABCP conduit market and has recently made new
appointments to expand its growth strategy in the global CDO market.

The CDO Toolbox is designed to analyze tranche ratings of single or multiple portfolios of credits, based on
default and correlation assumptions. The model is flexible and transparent, allowing the user to specify
correlation among the assets, recovery levels and default assumptions, amongst others.

The current model release is the latest update to the CDO Toolbox that the CDO group has developed to
facilitate the structuring process of CDO transactions. “The latest model release demonstrates DBRS's
responsiveness to the market’s requests for flexibility and transparency, in accordance to the evolving nature of
transactions being contemplated. The group will continue to update the CDO model and develop new ones to
cater to new structures and asset types in the CDO market,” says Jireh Wong, Senior Vice President — CDOs.

Furthermore, the CDO Toolbox gives users the capability to perform scenario tests. Users can set up scenarios
of credit migrations and defaults, and study the impact of those scenarios on the required tranche
subordinations for certain target ratings.

Please visit the link http://www.dbrs.com/cdotoolbox to download the model. If you have any support inquires
concerning the DBRS CDO Toolbox, please feel free to email modelsupport@dbrs.com.

DBRS is a recognized, international rating agency, providing timely and comprehensive rating opinions to the
world’s capital markets. Privately owned and independent, DBRS offers in-depth credit analysis of corporate,
financial institutions and government issues in North America, Europe, Asia and Latin America. DBRS's
extensive coverage of structured finance and securitization has solidified its standing as a leading provider of
comprehensive, in-depth credit analysis.

DBRS is headquartered in Toronto, with offices in New York, Chicago, London, Frankfurt and Paris, and covers
entities worldwide.
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