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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.
guote 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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Star is average, Crosses are spot

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.

SCBC (COVERED BEOND CORP)

Mame Time to mat | Yield percent | Keyfigure | Average | Std_Dev | Min | Min_Date | Max | Max_Date | Z_Score

SCRC 141 0,50 0,09 0,09 008 000 008 15-11-2012 009 11-12-2019 152
SCBC 142 1,25 016 0,16 0,15 001 014 18-11-2019 017 02-12-2018 074
SCBC 143 250 024 024 022 002 019 20-11-2019 026 02-12-2019 1,00
SCBC 144 351 030 0,30 029 002 025 20-11-2019 034 02122018 023
SCBC 145 449 042 042 041 003 035 20-11-2019 047 02-12-2019 020
SCBC 147 550 0,63 0,63 0,61 003 055 20-11-2019 065 02-12-2018 065
SCRC 151 10,49 0,98 0,98 097 002 095 11-12-2019 100 13-12-2019 055

SEBB (SEB BOLAN)

Mame Time to mat | Yield percent | Keyfigure | Average | 5id_Dev | Min | Min_Date Max | Wax_Date | Z_Score

SEBE 573 050 0,08 0,08 008 000 008 06-12-2018 008 13-12-2018 005
SEBB 574 2,00 0,20 020 019 001 017 18-11-2012 022 02-12-2019 068
SEBE 575 301 027 027 026 002 024 19-11-2012 030 02-12-2018 024
SEBE 578 396 036 036 0,35 002 031 20-11-2019 040 02-12-2018 035
SEBB 575 401 036 036 0,36 002 032 20-11-2012 040 02-12-2018  -006
SEBE 579 5,01 0,49 0,49 048 003 043 20-11-2019 053 02-12-2018 038
SEBE 554 19,78 157 157 1,56 002 151 20-11-2012 161 02-12-2018 053

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