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Creating a portfolio

Manual partfolio I Y

| Add new 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 Time
Series under Analytics Tools. If you already had a
portfolio created, drag and drop it on to Time Series.
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General settings

To run Time Series, press the big play-icon

By default, data for the past year will be retrieved and
all series will be displayed in the same chatrt.

Series-specific settings can be changed from Edit Time

Series. This includes among others
1. Change dates to suit the analysis

« Key figure 2. Table settings

 Chart to show each series in

] ) Start
* Axis-settings

My workspace Portfolio = Time Series X

* Functionality to create ) . — _ o . L
custom series < Time Series Fro 03-07-2019 o 08-07-2020 clude Data [#] Include Statistics [#f] Minimize Statistics
Portfolio
Manual portfolio T
All groups - D\ G@

cos NDA 2.5 010ct37 (2)

3. Series-specific settings for each = NPA201an23BLA )

series. T

Edit Time Series Settings
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Instrument: Each series can be N _
_ . _ made up of two instruments. This AXIS: Which Y-axis the
Series-specific settings series can be references in other ~ S€fI€S is measured on Axis interval: How often the

series for greater flexibility chart have gridlines
Each instrument that has been added will
automatically have a standard series created.
A standard series, as opposed to a custom series, can
only show data for a single instrument, e.g. the yield of _ , i :
Input series, chart settings and k ure selection
a bond. .

. ) Disable al
A custom series is able to show the result of several

series being added, subtracted, multiplied and divided » NDA 23 01037 (2) Hene 1] Left ‘ Vield
with each other. For example, a custom series can - : .
calculate the spread between yields of two or more yo | O one 1|t ' el

series.
+ Add Custom Seri / /

Spread vs.: Add, subtract, Chart: Series with the same Key figure: Which key figure to
multiply or divide the key figure  Chart number will be displayed ~ retrieve. For curves, the tenor
of one instrument with the key ~ in the same chart should be entered instead to
figure of another instrument specify which point, in years, to

retrieve data for
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Output — Time Series

The output is split into three parts

Start

Chart

Statistical measures

Data

Correlations

My workspace Portfolio = Ti

< Time Series

Portfolio
Manual portiolio @ Y
Allgroups Q@

ese MDA 2.5 010ct37 (2)
ooe MDA 2 01an25 Blt A (2)

Edit Time Series Settings

From

2,00 % f\

1,00 %

0,00 %

-0,50 %

8jul19 7aug 19

STATISTICS

@NDA 25010ct37 (2)(vield) L @ NDA 2 01Jan25 Bit A (2)(Yield) L

Esep 19 Eokt™19 Snov 19 5 dec 19 4jan 20 3feb’20 4 mar 20 3apr20 3maj 20 2jun 20 2jul 20

Legend Start

End Max value  Max date Min value | Min date Mean St. Dev | Hist. Vo

NDA 2.

Oct37 (2)(Yield) 08-07-2019 08-07-2020 159 % 25-09-2019 174% 17-07-2019 1,86% 006% 141479

NDA 2 01J2n25 Bit A (2)(vield) 08-07-2019 08-07-2020 041% 23-03-2020  -057 % 16-08-2019 -022% 0,17% 5230792

DATA
Dates NDA 2.5 010ct37 (2)(¥iele) | NDA 2 01J2n25 Bit A (2){Yield)
08-07-2019 174 % 0,29%
09-07-2019 174% 0,26 %
10-07-2019 174% 0.23%
11-07-2019 174% 022%
12-07-2019 174 % 019%
15-07-2019 174% 022%
16-07-2019 174 % 023%
17-07-2019 174 % 027%
18-07-2019 175 %

19-07-2019 175 %

CORRELATIONS
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Custom Series

Select Edit Time Series Settings and press Add
Custom Series to create a new custom series.

Instrument 1 and 2 defines the instruments in the
custom series.

Adding NDA 2.5 010ct37 to Instrument 1 and NDA 2

Disable all

NDA 2.5 01037 (2) None
Fat

NDA201Jan25Blt A @) / - None
Fat

+ Add Custom Series

Input series, chart settings a|+ key figure selection

Input series, chart settings and key figure selection

Edit Time Series Settings

1| Left

1| Left

1 Yield

1 Yield

] Disable all
01Jan25 to Instrument 2 creates a spread series. ,
NDA 25 MOC3T (2) - None 1| Left 1 Yield
o
MDA 2 0Jan25 BlE A (2) J - MNone 1| Left 1 Yield
x y
Mone = - None 1| Left 1
x MDA 2.5 01037 (2)
MDA 2 01Jan25 BIt A (2)
None
A\ 4
MDA 25 MOAST (2) - MDA 2 O1Jan25 Blt A (2) 1| Left 1 Yield Yield
F.
.
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Manual portfolio b ?

Adding curves to portfolio e [ v st

Curves have a separate section since they are more
customizable.

My workspace

Portfolio

Start by searching for and adding the curve you want. 1. Create a portfolio Portiolio Information
and double-click on it o
Financial Palicies @
Manual portfolio P It Y

/’*"9”‘“9‘—>~ dkkswap al®
2. Search for the curve CuRves

sos DKKSWAP
/ sos DKKSWAP Disc OIS ?
sos DKKSWAP Fix 1D OIS

cow DKKSWAP Fix 1M OIS

3. Select the relevant curves

cow DKKSWAP Fix 1Y CIS
cow DKKSWAP Fix 3M QIS
cow DKKSWAP Fix 6M OIS
cow DKKSWAP Libor

cow DKKSWAP Libor 3M

4. Open the portfolio in Time
Series from the upper-right corner —_—

Analysis Tools @

Tirme Series
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Curves in Time Series application

Input series, chart settings and key figure selection

Disable all

DKKSWAP -
x

Mone

Series settings —

+ Add Custom Series

Instrument details of input series

Curve settings ———
ot

DKESWAP Spot

DEESWAFP | Curve

"/

Boot:

Use drop-down to

change curve type [

Forward Spot  —
Impl Fwd

Spot

1| Left 1

Forward: Used for
Forward Spot and Implied
Forward curves (X)

AN

Tenor: The point on the
curve to retrieve data for

Bootstrap 30560 Discrete

Spot: Zero coupon yields
Forward Spot: Zero coupon curve forwarded x years
Implied Forward: Implicit forward rate, which begins at t and matures at x+t years
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Curves in Curves application

Date: When the data for
the curve is retrieved

Curve and chart settings

Disable all
. . DEESWAFP - Mone
Series settings —
+ Add Custom Series

Instrument details of input series

Curve settings ———
e

DHKESWAP | Curve | DKESWAP Spot

Use drop-down to /:/

change curve type [

Forward Spot

Boot:

—>
Impl Fwd

Spot

1| Left 1

Forward: Used for

Forward Spot and Implied T° and From: The start
Forward curves (X) and end point of the curve

05-09-2020 0 30

Bootstrap 30360 Discrete

Spot: Zero coupon yields
Forward Spot: Zero coupon curve forwarded x years
Implied Forward: Implicit forward rate, which begins at t and matures at x+t years
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Output - Curves

The output is split into three parts

1. Chart

< Curves nclude Data [¥] Include Assets [7] Resolution (in years) o3 AT o
2. OUtpUt data Portfolio @ DKKSWAP (03-09-2020) L
Manual portfolio ® Y
3. Input data for generating CC =
the curve (press double R
arrows, ¥, to show)

DHKSWAP (03-03-2020)

00 -0350%

70 -011%
80 -007%
90 -003%

ASSETS AND QUOTES

DKKSWAP (03-09-2020)
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Saving a Time Series report

When the portfolio, key figures and settings have been
set up, it can be saved to be easily accessed again.

Add to My Reports: Press the save-icon

Mordea Analytics X

Report name:
Report name: You will be prompted t0 —————  [Time series

name the report containing your
portfolio and selection of key figures.

Add to My Reports and save Workspace

|

B Desktop > V)
Organiz New fold @
Save workspace: If you have not saved o
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.
Sa:z::yr:: Nordea Analytics Workspaces (*.naw) -
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Opening a saved Time Series 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 Time Series
report (or the name chosen
on the previous slide).

 ———

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

Workspaces Applications.

\

=3

Recen NOIKSD I
Time Series.naw

My Reports

Time Series

&P New Workspace

@ Save

E’J Save As

S Show Workspace Explorer
C‘\ Analytics Search..

3Q¢  Analytics Settings

i Benchmarks & Scenarios

?  Disclaimer

Q 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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