LSEG Yield Book

Yield Book Calculator

Complexity made simple

The Yield Book® Calculator is a quick and efficient tool for analyzing single securities, using Yield Book’s
trusted models and analytics.

Examine bond characteristics and risk measures, run scenario analysis, and view projected cash flows
and historical trends, all with this powerful and easy-to-use tool.

Your requirement Our solution

Comprehensive coverage Coverage includes government bonds, agencies and supranationals, corporates, mortgages, futures,
and more.
Powerful analytics Yield Book Calculator provides an essential set of tools to analyze your securities, including individual

security price/yield and option adjusted calculations, risk analysis (partial durations and other sensitivity
measures), and scenario analysis.

Flexible reporting Reporting is available in a variety of formats including PDF and CSV files, allowing for easy export
of analysis.
Accessibility Yield Book Calculator is available over the internet, providing easy access to the latest versions with

no updates or installations necessary.

Powerful analytics WeldBook

Pricing and risk analysis
— Measure the effect of options using Yield Book’s 200 path
Monte Carlo simulation.

— Run calculations to determine a security’s risk characteristics
such as:

— Effective duration
— Effective convexity
— Effective DVO1
— Partial durations
— OAS, and more
— Customize your analysis assumptions including:

— Yield curve (hIStoncal or ||ve) Source: Yield Book. For illustrative purposes only.

Prepay model
— Volatility model

Settlement date
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Scenario analysis —
Customize your analysis P - oo
— Shock yield curves and select basis point shifts. B =
Bond Analytics 1200
— Define your own mortgage prepayment speeds or use the f— L .
redefined prepayment models. = . .
° ; P p 4 ) - ¥ - —
— Set horizon period, re-investment rate, and timing of the rate o .

shifts. Choose from a variety of horizon pricing methods. B - )

— Analyze up to seven scenarios simultaneously and customize
each of them independently.
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Review the output e

— Generate results based on your scenarios including total return
statistics, horizon measures, and projected cash flows.

. L . . . . Source: Yield Book. For illustrative purposes only.
— View results and indicative data in an interactive format. parp Y

Mortgage-related analytical functions

— Actual vs. Projected Prepayments function allows for comparison of the actual experience against the model. Prepayment speed
analysis is available for MBS/ABS (excludes CMBS).

— Indicative Data is available for all security types and includes information on cumulative losses and delinquencies as well as historical
prepayment rates.

— Weighted Average Life (WAL) Sensitivity function calculates WAL over a given range of prepayment speeds. WAL sensitivity analysis
is available for CMO/ABS securities.

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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