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Calculating partial durations for a portfolio of 250 pass-through mortgages 

Your requirement Our solution

Meet time-sensitive deadlines • Reduce the time needed for calculations; run analytics for holdings faster including pricing and risk  
    measures, return attribution, scenario analysis, tracking error, Value at Risk and cash flow analysis.

Manage large jobs easily and  
cost effectively

• Avoid having to modify Yield Book processes, synchronize data across multiple licenses, manually  
    distribute the workload and piece together the results in one output; streamline your processing  
    through a single Yield Book license.

Yield Book® Boost offers more calculations in less time. By accelerating 
calculation speed, it allows time-sensitive projects to be completed  
quickly and deadlines to be met. 

Moreover, it reduces variable usage charges by offering an allowance of 
4,000 extra CPU minutes each month, for every Yield Book Boost license 
bought, to accommodate calculation-intensive jobs. 

Yield Book Boost

Yield Book Boost functionality
• Speed: By sending calculations to multiple servers, Yield Book Boost expedites the production of derived analytics.

• Flexibility: Yield Book Boost works for on-demand, overnight batch, and interactive calculations.

• Adaptability: Yield Book Boost can be dynamically attached to any license or calculation task where additional computational power is needed.

Boost level Calculation time 
(minutes)

Calculation time 
reduction

No Boost 44.8    0%

1 Boost 22.8 49%

2 Boost 15.3 66%

3 Boost 11.3 75%

4 Boost 9.7 78%

5 Boost 8.2 82%

6 Boost 7.2 84%

7 Boost 6.4 86%

8 Boost 4.2 91%

Example

No Boost

Holdings The Yield Book

Server

Servers

Outputs

Critical analytics delivered faster

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 20 7334 8963  |  Asia Pacific +852 2164 3288, +65 6818 6291  |  Japan +81 3 4563 6345

Boost x4

  

Source: FTSE Russell as of June 2018. For illustrative purposes only.
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© 2019 London Stock Exchange Group plc and its applicable group undertakings (the “LSE Group”). The LSE Group includes (1) FTSE International Limited (“FTSE”), (2) Frank Russell Company (“Russell”), (3) FTSE 
Global Debt Capital Markets Inc. and FTSE Global Debt Capital Markets Limited (together, “FTSE Canada”), (4) MTSNext Limited (“MTSNext”), (5) Mergent, Inc. (“Mergent”), (6) FTSE Fixed Income LLC (“FTSE FI”) 
and (7) The Yield Book Inc (“YB”). All rights reserved. 

FTSE Russell® is a trading name of FTSE, Russell, FTSE Canada, MTSNext, Mergent, FTSE FI, YB. “FTSE®”, “Russell®”, “FTSE Russell®”, “MTS®”, “FTSE4Good®”, “ICB®”, “Mergent®”, “The Yield Book®”  and all other 
trademarks and service marks used herein (whether registered or unregistered) are trademarks and/or service marks owned or licensed by the applicable member of the LSE Group or their respective licensors 
and are owned, or used under licence, by FTSE, Russell, MTSNext, FTSE Canada, Mergent,  FTSE FI, YB.  FTSE International Limited is authorised and regulated by the Financial Conduct Authority as a benchmark 
administrator.

All information is provided for information purposes only. All information and data contained in this publication is obtained by the LSE Group, from sources believed by it to be accurate and reliable. Because of the 
possibility of human and mechanical error as well as other factors, however, such information and data is provided “as is” without warranty of any kind. No member of the LSE Group nor their respective directors, 
officers, employees, partners or licensors make any claim, prediction, warranty or representation whatsoever, expressly or impliedly, either as to the accuracy, timeliness, completeness, merchantability of any 
information or of results to be obtained from the use of the FTSE Russell Indexes or the fitness or suitability of the FTSE Russell Indexes for any particular purpose to which they might be put. Any representation 
of historical data accessible through FTSE Russell Indexes is provided for information purposes only and is not a reliable indicator of future performance.

No responsibility or liability can be accepted by any member of the LSE Group nor their respective directors, officers, employees, partners or licensors for (a) any loss or damage in whole or in part caused by, 
resulting from, or relating to any error (negligent or otherwise) or other circumstance involved in procuring, collecting, compiling, interpreting, analysing, editing, transcribing, transmitting, communicating or 
delivering any such information or data or from use of this document or links to this document or (b) any direct, indirect, special, consequential or incidental damages whatsoever, even if any member of the LSE 
Group is advised in advance of the possibility of such damages, resulting from the use of, or inability to use, such information. 

No member of the LSE Group nor their respective directors, officers, employees, partners or licensors provide investment advice and nothing contained in this document or accessible through FTSE Russell 
Indexes,  including statistical data and industry reports, should be taken as constituting financial or investment advice or a financial promotion. 

This publication may contain forward-looking assessments. These are based upon a number of assumptions concerning future conditions that ultimately may prove to be inaccurate. Such forward-looking 
assessments are subject to risks and uncertainties and may be affected by various factors that may cause actual results to differ materially. No member of the LSE Group nor their licensors assume any duty to and 
do not undertake to update forward-looking assessments.

No part of this information may be reproduced, stored in a retrieval system or transmitted in any form or by any means, electronic, mechanical, photocopying, recording or otherwise, without prior written permission 
of the applicable member of the LSE Group. Use and distribution of the LSE Group data requires a licence from FTSE, Russell, FTSE Canada, MTSNext, Mergent, FTSE FI, YB, and/or their respective licensors. 
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