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Mortgage Tools Historical Analysis 

Description 

The Mortgage Tools Historical Analysis (Historical analysis) report creates a statistical analysis of a 

chosen key figure or for fixed-rate noncallable bonds in general and Swedish mortgage bonds in 

particular. The key feature of the report is the possibility to easily perform relative value analysis of 

bond yields and spreads for different mortgage institutions. 

 

Settings 

It is possible to specify the following settings in Historical Analysis 

Mortgage Issuers:  A list of institutions to choose from. Mainly Swedish mortgage institutions but 

also other countries and government issuers. 

Date: Defines the date for when the calculations should be done. Default is today i.e. real-time. 

Save curve in real time: If chosen, the curves are saved and reused when changing input, e.g. 

quote of a bond. If not chosen, the newest curves are always used but this hurts performance. If 

Date is not the current date, this setting has no effect. 

History: Determines the period length for statistical analysis. Default is 1 month.  

Key figure: Determines the key figures used in the analysis.  

Spread curve: Determines which interest rate curve is used if the key figure is spread-related. 

Report elements 

The Historical Analysis report elements are described below. 

Example: 
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In the graph above the analysis for each bond is illustrated with minimum and maximum in the 

period along with the mean and spot values. 

 

In the tables above, the statistical analysis is shown for each bond in the series.  


