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Yield Book Calculator

Complexity made simple

The Yield Book® Calculator is a quick and efficient tool for analyzing single securities, using Yield Book's trusted models
and analytics.

Examine bond characteristics and risk measures, run scenario analysis, and view projected cash flows and historical trends, all with this powerful and

easy-to-use tool.

Your requirement Our solution
Comprehensive coverage Coverage includes government bonds, agencies and supranationals, corporates, mortgages, futures, and more.
Powerful analytics Yield Book Calculator provides an essential set of tools to analyze your securities, including individual

security price/yield and option adjusted calculations, risk analysis (partial durations and other sensitivity
measures), scenario analysis, and 1 for 1 swap evaluation.

Ease of use Bond lists can be quickly and easily imported into Yield Book Calculator. History folders allow for search
of previously viewed bonds.

Personal file folders can be created to manage lists of securities, providing easier access to these securities
for the next time you need them.

Flexible reporting Reporting is available in a variety of formats including PDF and CSV files, allowing for easy export of analysis.

Accessibility Yield Book Calculator is available over the internet, providing easy access to the latest versions with no
updates or installations necessary.

Powerful analytics
Prlcmg and risk anaIySIS FNMA12.1 PA CUSIP: 3136A3T24
CMO Coupon: 2.2500 FIX Bond: AD/PAC1 Principal: REG ISIN: US3136A3T241
. . . .
« Measure the effect of options using Yield Book's 200 path Price/Yield
: : Pricing Set g
Monte Carlo simulation. e =
Auto P/Y v | Level 98.981 Calculate | o uUsD B swap | Government
« Run calculations to determine a security's risk characteristics Volatilty: |jLMM OIS s 15 Curve Date e @
Prepay Model(21.3) v | 100 | Settlement Date | MARKET =]
<
such as: Curve Swap v | usD 22
Tenor 025 | 050 1 2 3 s 10 20 30
. . Yield 1.741 | 1.818 | 2.037 | 2276 | 2.420 | 2.533 | 2.710 | 2.816 | 2.818
- Effective duration SwapSpread| 1741 | 1818 | 255 | 207 | 213 | 75 | 43 | 22 | -108 1
Curve Detail 0 5 10 15 20 25 30 35 40 45 S0 55 60
- Effective convexity Prices Settlement Date: 01/25/2018| | Additional Durations
) Flat Price 98981 Full Price 99131  Volatility Duration 0.084 CC Spread Duration 0.220
- Effective DVO1 Yield 244118 Accrued Interest 0.15000  Spread Duration 5011 Prepay -0.008
. . Nominal Measures Option Model Measures  Distribution| ~ Spread DVO1 0.0497 Turnover -0.009
- Partial durations S
pread -11.1 OAS 42 Spread Convexity 0.505 Refinancing 0.004
Duration 4.811 Effective Duration 5337  ZSpread Duration - Elbow Shift 0.001
- OAS, and more Convexity 0469 Effective Convexity 0912 Effective CVO1 -0.0090
WAL 5477 Yield Curve Margin 204 |partial Vegas Additional Measures
» Customize your analysis assumptions including: Yot 0.0477  Effective V01 00529 shift Years to Maturity 23750
Prepayment Model Projection Partial Measures 1 0.00263 ¢4 nyexity Effect 21.855
. . . . ; 2 0.00577
- Yield curve (historical or live) Summa.. | Detail Graph Duration oWl 5 003898 ETEctive Yield 2143
CPR v | 1vear 0.15370 0.00152 4 0.02561 Effective WAL 5.803
- Prepay model 2Year 0.21540 000214 5 0.01066 Forward WAL 578
18 3 Year 039590 000392 Forward Yield 2433
- Volatility model 14 5 Year 113810 001128 Window 02/2018-10/2041
10 10 Year 206760 002050 Annualized Yield 2.456
- Settlement date " 20 Year 133350  0.01322

« Evaluate trade ideas:

- 1for 1 swap functionality
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Scenario analysis
Customize your analysis

» Shock yield curves and select basis point shifts.

« Define your own mortgage prepayment speeds or use the
predefined prepayment models.

« Set horizon period, re-investment rate, and timing of the rate
shifts. Choose from a variety of horizon pricing methods.

« Analyze up to seven scenarios simultaneously and customize

each of them independently.

Review the output

» Generate results based on your scenarios including total return
statistics, horizon measures, and projected cash flows.

« View results and indicative data in an interactive format.

« Choose between tabular or graphical display for securities,

sectors, and index historical data.

Mortgage-related analytical functions

FNMA12.1 PA

€MO Coupon: 2.2500 FIX Bond: AD/PACT Principal: REG

R &

1. Pricing 2. Scenarios

Auto P/Y v | Level | 98981  atsSettlement | Caleulate | 3

Settlement Priceson  01/26/2018| | Option Model Measures

Scenario Analysis

2

Flat Price 989810 OAS 2aa9
Accrued Interest 0.15625  Effective Duration 534400

Full Price 99.1373  Effective Yield 000000 ¢
Yield 244080 Option Value 0.00000 %

°
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[F] | [© Ssecurity Analysis | £ UserBonds | 34% HistoricalData | 58 1/1Swap

CUSIP: 3136A3TZ4

ISIN: US3136A3TZ41
3.Results

Cash Flows
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Results

Returns and Payments | Horizon Measures | Cash Flows

- Graph: [ CashFlows | v

Date Principal Payment. Interest Payment Balance
02/25/2018 1665 0.188 100.000 (4|
03/25/2018 1513 0184 98.335 |~
04/25/2018 1.683 0.182 96.821
05/25/2018 1656 0178 95.138
06/25/2018 1757 0175 93.483
07/25/2018 1727 0172 91.725
08/25/2018 1633 0.169 89.999
09/25/2018 1681 0.166 88.365
10/25/2018 1315 0.163 86.685
11/25/2018 1417 0.160 85370
12/25/2018 1.253 0.157 83.952

« Actual vs. Projected Prepayments function allows for comparison of the actual experience against the model. Prepayment speed analysis is available

for MBS /ABS (excludes CMBS).

« Indicative Data is available for all security types and includes information on cumulative losses and delinquencies as well as historical prepayment rates.

« Weighted Average Life (WAL) Sensitivity function calculates WAL over a given range of prepayment speeds. WAL sensitivity analysis is available for

CMO/ABS securities.

» Price and Risk Matrix provides multiple price and prepayment speed combinations in one step.

For more information contact us at sales@yieldbook.com or visit our website: ftserussell.com/analytics/yield-book
Americas +1 646 989 2200 | Europe +44 207334 8963 | Asia Pacific +852 2164 3288, +65 6818 6291 | Japan +81 3 4563 6346
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