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Yield Book Add-In European whole loan analysis 

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 their product suites.

Analysing whole loans in Yield Book 
The Yield Book Add-In allows users to easily analyse individual residential mortgage loans directly inside Microsoft Excel® .  
This is reinforced by flexible pricing assumptions including prepayments, delinquencies, default rates, and loss severities for 
loans that are originated or purchased in secondary markets. Loans can be analysed individually or grouped together when 
calculating cash flows, analytical measures and running scenario analysis.  

Key benefits

Yield Book – An LSEG Business

Yield Book is extending its strong prepayment modelling capabilities to the European market, starting with the UK RMBS 
prepayment model. The Yield Book models are interest rate sensitive, robust and transparent, and provide wide market 
coverage.

The Yield Book Structuring Tool is an application designed for origination teams who wish to structure new RMBS deals in  
the primary market. This tool allows users to group collateralized securities, cut the collateral into tranches, evaluate each 
tranche’s price, using Yield Book’s trusted analytics.

Flexible templates Powerful analytics Customised reports

Easy ingestion of data from the 
standardised loan templates provided 
by ESMA, ECB, FCA and BoE or bespoke 
residential mortgage loan portfolios 
into Yield Book environment. 

Generation of cashflows for your 
residential mortgage loan portfolio 
that can be used to run further analysis, 
including price/yield analytics (yield, 
duration, convexity, discount margin, 
spread and more) and scenario analysis, 
across a wide range of interest rate 
shifts as well as CPR/CDR/loss severity 
assumptions.

Yield Book’s open architecture, 
whereby users can customize the 
inputs and output, allows to generate 
bespoke analytics and reports that can 
be easily automated and shared across 
multiple users.
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For more information contact us at sales@yieldbook.com or visit our website: www.yieldbook.com
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