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Yield Book European Asset-Backed Securities 

For more than 30 years, Yield Book has been a trusted source of fixed income analytics for institutional buy-and sell-side 
clients globally. Building upon this legacy, Yield Book has added an enhanced framework for analysing and valuing UK and 
European Asset-Backed Securities (ABS) into our product suites. 

Analysing European ABS in Yield Book 
Clients can easily access UK and European ABS data, cash flows, and analytics within the Yield Book desktop platforms, Yield 
Book API, and Yield Book Add-in®, with the ability to flexibly define and produce portfolio analyses and reports. In addition, a 
core component of Yield Book’s capabilities is its inherent open architecture, whereby users can customise the inputs and 
outputs for truly bespoke analytics.

 
Key features and benefits

Yield Book – An LSEG Business

Comprehensive 
coverage

Offering deal, tranche, and collateral coverage of 500+ European RMBS, Auto ABS, 
Consumer ABS, Credit Card ABS across UK, Spain, Netherlands, Italy, Germany, France, 
Portugal and other countries.

Powerful  
analytics

Providing an extensive set of tools to analyse your securities, including a wide range of 
price/yield analytics (yield, duration, convexity, discount margin, spread and more), and 
scenario analysis capabilities, including user-defines interest rate shocks, prepayment, 
default and recovery assumptions. 

Cashflow  
modelling

Yield Book’s in-house Cash Flow Modelling Team models deal cash flows based on the 
prospectus and updates them regularly based on the remittance reports provided by  
the trustees.

Whole Loan 
capabilities

Users can easily analyze individual residential mortgage loans directly inside Microsoft 
Excel® by generating cashflows and calculating analytical measures such as yield,  
average life, and duration and more.

Prepayment  
models

With over 30 years experience, Yield Book has perfected their prepayment modelling 
methodology and are introducing it to the UK RMBS market. Yield Book models are interest 
rate sensitive, robust and transparent, providing wide market coverage.
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For more information contact us at sales@yieldbook.com or visit our website: www.yieldbook.com
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