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Yield Book Advanced
Mortgage Analytics (AMA)

Big mortgage data, simplified.

Streamline your complex mortgage data process using AMA's web-based interface
that effortlessly grants you access to trusted analytics, enabling you to protect market
share, take advantage of opportunities and better understand risk.

AMA is a high-performance, ultra-dynamic, cloud-based data analytics platform
that provides mortgage capital market professionals full flexibility and transparency to
manipulate and extract data, with speed for any type of user.

AMA key highlights.

Leverage dynamic Create custom cohorts on 150+ loan and pool level attributes to compare
cohorting trends across collateral types and servicers, and for ad-hoc reporting

Investigate spec Drill down by spec pool story, servicer and dozens of loan level attributes
pool performance to analyse spec pool performance for cash window or single issuer pools

Define custom bands  Define custom bands on loan level attributes including loan amount,

and peer groups loan-to-value ratio, loan age and peer groups by servicer, issuer and geo
Deploy disruptive Achieve high-performance information capture, cleansing, enrichment,
technology and storage of loan-level mortgage data in a central location

Access dynamic Easily access 130+ potential “group by” dimensions in addition to user
computing engine defined bands and peers, 600+ measures, including on-the-fly loan-level

prepayment speed calculations
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ADVANCED MORTGAGE ANALYTICS
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Source: Yield Book. For illustrative purposes only.

AMA solutions

— Slice and dice single family agency loan level data

— Build and save reports that automatically update, and seamlessly export data into tabular format for easy
distribution across your enterprise

— Isolate hidden prepayment stories and analyse lender pooling strategies to maximise best execution and
capturing easy wins

— Historical measures, including UPB, SMM, Delinquencies, Moneyness

— 1mo, 3mo, 6mo, 12mo, 24mo and lifetime CPR timeseries

— Track and monitor pre and post servicing transfer prepayment performance by issuer and servicer

— Unified data model across agencies

— S-Curve and Aging Curve charting analytics
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Contact us

To learn more, contact us at sales@yieldbook.com or visit our website: solutions.yieldbook.com

Americas +1 646 989 2200 Asia-Pacific
EMEA +44 20 7334 8963 Tokyo +813 64411015
APAC +886 2 8729 5130

© 2023 London Stock Exchange Group plc and its applicable group undertakings (the “LSE Group”). All rights reserved.

“The Yield Book®” is a trademark and/or service mark owned or licensed by The Yield Book Inc., and all other trademarks and service marks used herein (whether registered or
unregistered) are trademarks and/or service marks owned or licensed by the applicable member of the LSE Group or their respective licensors. Microsoft and Excel are trademarks
of the Microsoft group of companies.

All information is provided for information purposes only. All information and data contained in this publication is obtained by the LSE Group, from sources believed by it to be
accurate and reliable. Because of the possibility of human and mechanical error as well as other factors, however, such information and data is provided “as is” without warranty
of any kind.

No member of the LSE Group nor their respective directors, officers, employees, partners or licensors make any claim, prediction, warranty or representation whatsoever, expressly
or impliedly, either as to the accuracy, timeliness, completeness, merchantability of any information or of results to be obtained from the use of the Yield Book products, including
but not limited to data and analytics or the fitness or suitability of the Yield Book products for any particular purpose to which they might be put. Any representation of historical
data accessible through Yield Book products is provided for information purposes only and is not a reliable indicator of future performance.

No responsibility or liability can be accepted by any member of the LSE Group nor their respective directors, officers, employees, partners or licensors for (a) any loss or damage in
whole or in part caused by, resulting from, or relating to any error (negligent or otherwise) or other circumstance involved in procuring, collecting, compiling, interpreting, analysing,
editing, transcribing, transmitting, communicating or delivering any such information or data or from use of this document or links to this document or (b) any direct, indirect, special,
consequential or incidental damages whatsoever, even if any member of the LSE Group is advised in advance of the possibility of such damages, resulting from the use of, or
inability to use, such information.

No member of the LSE Group nor their respective directors, officers, employees, partners or licensors provide investment advice and nothing contained herein or accessible
through Yield Book products, including statistical data and industry reports, should be taken as constituting financial or investment advice or a financial promotion. Past
performance is no guarantee of future results. Charts and graphs are provided for illustrative purposes only.

This document may contain forward-looking assessments. These are based upon a number of assumptions concerning future conditions that ultimately may prove to be
inaccurate. Such forward-looking assessments are subject to risks and uncertainties and may be affected by various factors that may cause actual results to differ materially.

No member of the LSE Group nor their licensors assume any duty to and do not undertake to update forward-looking assessments.

No part of this information may be reproduced, stored in a retrieval system or transmitted in any form or by any means, electronic, mechanical, photocopying, recording or
otherwise, without prior written permission of the applicable member of the LSE Group. Use and distribution of the LSE Group data requires a licence from Yield Book and/or their
respective licensors.
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