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Index Composition

Description

Index Composition is a tool for analysing Nordea Markets’ official bond indices. The tool brings the
opportunity to see the composition of available indices, compare multiple indices, compare
historical composition, etc.

Settings

Date: Specifies the date of the index composition.
Index: Specifies the index to analyse.
Group by: Specifies where to show single underlying bonds or group them by bond series.

Compare two indices

Enable to compare two indices on the same date. The comparison will be based on bond series.
Index 1: Specifies the first index to compare
Index 2: Specifies the second index to compare

Compare index on different dates

Enable to compare the same index on multiple dates to se historical development of the
composition of the index.

Index: Specifies the index to compare

First date: Specifies the first date to compare
Second date: Specifies the first date to compare
Third date: Specifies the first date to compare
Fourth date: Specifies the first date to compare

Maturity (YYYY): Specifies the year of maturity of underlying bonds to be included in
comparison.

Coupon (%): Specifies the coupon of underlying bonds to be included in comparison.

Interest only: Specifies if underlying bonds to be included in the comparison should be
interest only.
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Standard report view
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Isin Name Nominal Amount | Market Value | Nominal Weight | Market Weight | Dirty Price | BV | BPY 3M | BPY 6M | BPY 1Y | BRV 2Y | BPV 5¥ | BBV 7Y | BPV 10Y | BRV 15Y | BRV 20V | BRV 257 | BP
0,5% 2040 2575 24838 550 % 534 % 9663 663 900 0035 o11 050 080 083 137 2,10 0,97 0,02
0,5% 2050 2843 2671 718 % 581% 9393 864 000 001 007 040 075 084 146 152 137 182
0,5% 205010 0,5% 205010 948 584 238% 225% 9317 1038 000 001 005 030 08 078 178 221 18 216
192040 1362040 562 5,64 142% 144% 10040 407 002 006 018 061 073 058 075 09 021 -0
1% 2050 132050 5937 8717 2255% 2221% 9754 686 000 003 012 051 079 08 113 116 085 111
1% 205010 1% 2050 10 7548 75,88 1981 % 1934 % 9669 820 000 002 011 045 072 073 135 1,62 134 1,52
15% 2037 1,5% 2037 11,76 1214 287 % 308 % 10323 234 003 008 022 088 087 043 0,38 010 023 -001
15% 3040 15% 2040 2,80 10,07 247% 257% 10277 193 003 008 023 066 062 040 020 014 034 010
15%2050  15% 2050 2326 2963 738% 755% 1027 356 002 007 019 080 073 061 068 043 00 043
1,5% 205010 1,5% 2050 10 16,93 17,01 427 % 433% 10047 443 002 006 018 056 08 057 08 071 026 066
2% 2047 2% 2047 2912 3023 735% 770% 10383 098 004 009 024 084 0F1 043 023 022 054 018
2% 204710 2% 2047 10 12,20 12,61 308 % 321% 10340 078 004 010 024 080 081 046 020 028 -063 018
232050 2% 2050 2847 2933 718 % 747% 10303 115 004 Q0% 023 080 057 042 030 006 034 005
23205010 2% 205010 1597 1634 403 % 416% 10233 150 004 010 022 055 057 042 039 0 04 016
25%2047  25% 2047 562 589 142% 150% 10479 062 030 032 005 032

Compare two indices
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BOND SERIES COMPARISON =
Index 0,5% 2040 | 0,5% 2050 | 0,5% 2050 10 | 13 2040 | 13 2050 | 13 205010 | 1,5% 2037 | 1,5% 2040 | 1,5% 2050 | 1,5% 2050 10 | 2% 2047 | 2% 2047 10 | 2% 2050 | 2% 205010 | 2,5% 2047
DK Mig Callable CM 3¥  3319%  000% 000% 212% 1131% 018%  626%  550%  1093% 478% 1832% 7719% 1638 % 8543 3EE%
DK Mig Callable CM5Y  5379%  537% 145%  159% 2021%  1557%  372% 316%  822% 441%  984% 4139%  932% 506 197%

Difference 206%  53T% S145%  054%  -889%  -1540%  254%  234%  270% 036% 348% 358%  725% 348%  189%
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Compare single index on multiple dates
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0,5% 2040 0,5% 2050 10 19 2050 1,5% 2037 1,5% 2047 1,5% 2050 10 2% 2047 2% 2050 2 5% 2047
0.5% 2050 1% 2040 1% 2050 10 1,5% 2040 1,5% 2050 2% 2037 2% 204710 2% 205010 2,5% 2047 10
Band series
BOND SERIES COMPARISON - DK MTG CALLAELE =
Date 0,5% 2040 | 0,5% 2050 | 0,5% 2050 10 | 1% 2040 | 1% 2050 | 1% 205010 | 1,5% 2037 | 1,5% 2040 | 1,5% 2047 | 15% 2050 | 1,5% 2050 10 | 2% 2037 | 2% 2047 | 2% 204710 | 2% 2050 | 2% 2050 10 | 2,5%
01-04-2020  650%  718% 2399  1429% 2255%  1981%  297%  247%  000%  738% 427%  000% 735% 308%  718% 403 %
02-01-2020  547%  605% 192%  149% 1928%  1674%  3M % 270%  000%  B1% 4E0%  000% 9% 3809  833% 501%
0-10-2018  276%  340% 000% 207% 1238%  1003%  472%  324%  195%  922% 527%  167% 1228% 621% 1038% 780 %




