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Add instruments to portfolio

If you have not yet read the guide "Portfolio creation
and saving", consider doing so before continuing.

Create a portfolio, add instruments and select Bond
Calculator under Analytics Tools. If you already had a
portfolio created, drag and drop it on to Bond
Calculator.

Manual partfolio I Y

/ | Add new portfolio

Partfalio

Start
My workspace Par
Portfolio
Portfolio Information Portfolio @= Ny Analysis Tools &3]
: I >
Financial Policies @ No positions have been added. > Bond Calculator
Manual portfolio @ LT ?

Migroups - | dkD002030 Q,

STAMDARD INSTRUMENTS

eos DK0002030097 (NDA 2 01Janl6 Blt AR (2))
eoe DK0002030923 (NDA 2 01)an25 Blt A (2))
eoe DKO002030170 (NDA 2 010ct32 (2))

eoe DKO002030766 (NDA 2 010ct37 (2))

eos DKO002030253 (NDA 2.5 010ct27 (2))

eos DKOO02030683 (NDA 2.5 010ct47 (2))

eoe DKO002030840 (NDA 2.5 010ct47 IO (2))
ooe DKO0D2030337 (NDA 3 010ct47 (2))

=os DK0002030410 (NDA 3 010ct47 10 (2))

lose
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Change date to use quotes

General settings and curves from historical date.
Today’s date is real-time

To run Bond Calculator, press the big play-icon

Start

By default, calculations with be done in real-time for a Myworkspace  Portfolia ~ Bond Galculator X
series of predefined key figures.

€ Bond Calculator Date 15/01/2020 Belect key figures Meore Settings »

Portfolio

W Select key figures

Select key figure mo;

SeIeCt pred efl ned IiSt Of key flg u res e default selection of key figures is dependant on the mode selected above
S u C h aS Stan d ard , key fi g u res Static Data Interactive Pricing Info Risk Figures Delta Ladder Repo Other

related to Risk and All e O S e eas © he P e P
You can also choose each individual e
key figure to include in the analysisbhy — .
checking the key figure’s checkbox e o
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Output

Each bond has its own row and shows static data and
key figures based on what was chosen in the setting
“Select key figures” at the top of the report.

Status: Shows timestamp of
the curve and the calculation

ISIN: This cell can be
status

overwritten with another ISIN
causing the whole row to

recalculate for the new ISIN. Curve: Shows the discounting

curve used by default

VSCEMARIO: PAR +0
1SIM Mame Coupon | Time Price Yield Spread [Default) | ASW AccImt | PV Y5 BRY Mod Dur | Mac Dur Curve Status

DK0O02030337 MDA 3 010ct47 () 3.000 15:42:29 107.4250 2380 % -19.8 0.131% 107.556% 227.2915 -2.0370  -1L893% 113956 DKKSWAP Disc OIY |15:42:53 - Calculations succeeded
DEQDOL10Z2424 §DE 0.5 15Aug27 0.500 154252 106.8350 -0.387 % -4.0 41| 02123 107.0473 -3.9543 8.0065 74754 ?4444| DEMGOV 15:42:53 - Calculotions succeeded
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More Settings

Select More Settings at the top of the report to enable
greater customization of the report.

SCEMARIO: PAR +0

Number of empty rows: :
ISIM Marme

Enter 3 to add 3 empty rows — NDA 3 020047 2

to the report output. Type an DEODD1102424 | DE 0.5 15Aug27
ISIN into the empty row to

Start

My workspace Portfolio *
< Bond Calculator Date 15/01/2020 Select key figures
Other

Mumber of empiy rows 0.

Spread currencies

calculate key figures DaEnthI"h:'iur'tgagEBonds e " o
Fast DME Calculations [ Spread currency 2 EUR
Vol shift {bp} 0.
Enable multiple spread
currencies:
Calculates spread for up to _ _
two currencies for the F&S‘E DMB Calculations: VOl shift (bp) N Spread (DKK Gov) | Spread (EUR Gov)
following key figures: Danish !\/Iort.gag(_e Bond Shifts the_ vola_ltlllty surface 127 395
_ Spread (Gov) calculation time |s_re_3duced by X basis points 04 7.2
_ Spread (Libor 3M) at the cost of precision
- Spread (Libor 6M)
- Spread (OIS)
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Start

Scenarios Adds new user-defined scenarios w 'y i

Bond Calculator

¥ .'ﬂ Par -100 Portfolio
- - - - 'j F'ar '?5 lanual portfolio
It is possible to calculate key figures for multiple > . ot e ® Z
. . . ‘ ar - All groups -
scenarios simultaneously by selecting them at the -
il Par -25 oo NDA 3 010ct47 (2)
bottom-left corner of the report. 9] i Por +0
- . :ﬂ Par +25
The most common parallel-shift scenarios can be pr—
selected from the beginning. If more customized 2 Par 75
scenarios are needed, they can be created by V] 4 Par +100
pressing &. ] & Sohency Down
ﬁ Solvency Up
SCENARIO: PAR -100
1SIM Mame Coupon | Time Price Yield Spread [Default)
DEOMI2030337 | NDA 3 010ct47 (2) 3,000 16:15:00 107 4250 2380 % -658 Additional report content v
DEODD1102424 | DE 0.5 15Aug27 0,500 1e:i500| 1068340 -0,389 % 106,1 Scenarios @ v
[ 8 Par-100
SCENARIO: PAR +0 £ gpers
1SIM Mame Coupon | Time Price Yield Spread [Default) ] i Par-50
DX0002030337 | NDA 3 010ct47 (2) 3,000 161500 | 1074250 2,380 % -256 [ 4 Par-25
DEODD1102424 | DE 0.5 15Aug27 0,500 18:15:00 106,8340 -0,389 % 6,1 4 Par +0
[] 8 Par+25
[[] 4 Par+30
SCENARIO: PAR +100 £) g parets
1SN Mame Coupon | Time Price Yield Spread [Cefault) [ z4 Par +100
DKDID2030337 | MDA 3 010ct47 (2] 3000 16:15:00 107,4250 2380 % 154 [ i Solvency Down
DEODD1102424 | DE 0.5 15Aug27 0,500 16:15:00 106,834 0,389 % 939 [l i Soivency Up
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Saving a Bond Calculator report Al ™

When the portfolio, key figures and settings have been /:d#[lﬁ

set up, it can be saved to be easily accessed again. _
Add to My Reports: Press the save-icon

MNordea Analytics X

Report name:

Report name: You will be prompted to ——»  |Bond Calculator
name the report containing your
portfolio and selection of key figures.

Add to My Reports and save Workspace

|

v | 43 N Search Deskiop L

Save workspace: If you have not saved

the workspace yet, you will be askedto —
do so now. This is the step that saves

your settings, so they can be opened

later after closing Nordea Analytics.

File name:

Save as type: | Nordea Analytics Workspaces (*.naw) = \

 Hide Folders Save [ cancel
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Opening a saved Bond Calculator report

There are two ways of opening a saved report

(workspace).

2) Alternative, the most
recently used workspaces will
be shown in the bottom right
of the front page

In the bottom right corner, the

title My Reports will show up

with the saved Bond Calculator —*
report (or the name chosen on

the previous slide).

1) Select Start, Open and
then find the (workspace) file
saved on the previous slide

My Reports

Recent workspaces
Bond Calculator.naw

Time Series.naw

Bond Calculator

=
=3

&=
4

MNew Workspace
Save

Save As

&

7 Show Workspace Explarer

Analytics Search..

» Analytics Settings

Benchmarks & Scenarios

Disclaimer

Tech Info

Recent Workspaces:

Recent Applications:
Asset Manager

DMB Calculator

Bond Calculator

Time Series

Yield Forecasts

FX Forwards

Swaps

Curves

Index Composition (DK)
FX Forecasts

Exit Analytics
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