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DMB Underlying Loan Information 

Description 

The DMB Underlying information (DMB pool) report is a tool analysing the underlying loan 

structure of Danish Callable Mortgage Bonds. 

Settings 

It is possible to specify the following settings in Relative Value 

Date: Defines the date for when the calculations should be done, i.e. trade date. Default is today 

i.e. real-time. 

Percentage: Whether the results should be related to outstanding amount or in nominals. 

Historical Date: The historical date to compare results with. 

Report elements 

DMBA report elements are described below. 

 

In the table above, simple static (and quote) for the individual bonds are shown.  
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In the table above, key figures for the individual bonds are shown. 

 

In the table, the borrower composition is shown (in this table in relative term). 
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In graph above, the change in borrower groups is illustrated.   


