Trusted by the Market. Driven by You.
www.yieldbook.com

ETF Analytics

Understand your ETF exposure in just a few clicks

Since the release of the first product in 2002, the fixed income ETF
market has experienced dramatic growth. An increasing number of
institutional money managers use ETFs to gain strategic or tactical
exposure to specific sectors and enhance investment strategies.

ETF data can be accessed inside The Yield Book and the Yield Book Add-In.
Users can access constituent-level profiles for available ETFs* to perform
portfolio risk and return analyses.
* Currently only available for select iShares ETFs.

Explore The Yield Book’s ETF
Capabilities

• Access the latest publicly-available ETF constituent data
• Evaluate risks and returns using The Yield Book’s trusted and market-tested models

Analyze Individual ETFs

• Gain an in-depth understanding of available ETFs:
–– Sector, issuer, and issue-level information
–– Measures such as price, yield, option-adjusted spread, convexity, effective convexity, effective
duration, and partial duration

Evaluate the Impact of ETF Trades
on Your Existing Portfolio

• Analyze how adding ETFs would affect your portfolio’s risk and return characteristics
• Benefit from extensive look-through to the bonds underlying available ETFs

Now available on The Yield Book

• Analysis of available ETFs and user-created ETFs by providing aggregated-cash-flow (ACF) measures such as market price, yield, spread, duration,
convexity, effective measures as well as fund-level aggregated cash flows
• Access to the constituent data of market-traded ETFs or the ability to build ETFs from user-provided data
• Conduct scenario ROR and return attribution analytics of the ETFs based on the ACF approach
• Tools to replicate optimal ETF benchmark exposures by minimizing tracking error to an index
Unbundle the Characteristics of a Portfolio with ETFs in the Yield Book Add-In

Source: FTSE Russell. For illustrative purposes only.
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Evaluate ETFs and their individual components

Analyze individual holdings, understand their risk and return characteristics, and assess whether they match your targeted asset allocation.
Descriptive Information

• Access comprehensive sets of data for your ETF holdings, such as bond indicatives, historical pricing, yield
curves, and more

Price / Yield Calculations

• Run calculations on your ETF holdings to determine risk characteristics such as effective duration, effective
convexity, effective DV01, partial durations, OAS, and more

Sector Distribution

• Understand the distribution of ETF holdings such as industry, rating, maturity, security type, and more
• Assess whether the individual holdings comply with your portfolio’s restrictions

Understand the impact of including ETFs in your portfolios
Run portfolio-level analyses to understand the impact of ETF holdings.
Sector and Issuer
Exposures

• Assess your combined portfolio’s sector-level exposures to industry, rating, geography, and more
• Understand your portfolio’s exposure to various issuer names
• Define your own sectors or use the predefined options available in The Yield Book

Holding Overlaps

• Identify individual holding overlaps between the ETF and the rest of your portfolio

Scenario and Cash Flow
Analysis

• Perform total return / horizon analysis on ETF and portfolio holdings, assuming various interest rate,
spread, volatility, foreign exchange, and prepayment scenarios
• Generate cash flow and return calculations based on your scenarios

Comparison with
Benchmark

• Measure the ETF’s tracking error to the underlying benchmark
• View aggregated sector and composite-level risk measures for the portfolio and ETF versus a benchmark,
to inform portfolio management decision-making

For more information, contact us at sales@yieldbook.com or visit our website: www.yieldbook.com
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© 2019 London Stock Exchange Group plc and its applicable group undertakings (the “LSE Group”). The LSE Group includes (1) FTSE International Limited (“FTSE”), (2) Frank Russell Company (“Russell”), (3) FTSE
Global Debt Capital Markets Inc. and FTSE Global Debt Capital Markets Limited (together, “FTSE Canada”), (4) MTSNext Limited (“MTSNext”), (5) Mergent, Inc. (“Mergent”), (6) FTSE Fixed Income LLC (“FTSE FI”)
and (7) The Yield Book Inc (“YB”). All rights reserved.

FTSE Russell® is a trading name of FTSE, Russell, FTSE Canada, MTSNext, Mergent, FTSE FI, YB. “FTSE®”, “Russell®”, “FTSE Russell®”, “MTS®”, “FTSE4Good®”, “ICB®”, “Mergent®”, “The Yield Book®” 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
and are owned, or used under licence, by FTSE, Russell, MTSNext, FTSE Canada, Mergent, FTSE FI, YB. FTSE International Limited is authorised and regulated by the Financial Conduct Authority as a benchmark
administrator.

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 FTSE Russell Indexes or the fitness or suitability of the FTSE Russell Indexes for any particular purpose to which they might be put. Any representation
of historical data accessible through FTSE Russell Indexes 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 in this document or accessible through FTSE Russell
Indexes, including statistical data and industry reports, should be taken as constituting financial or investment advice or a financial promotion.

This publication 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 FTSE, Russell, FTSE Canada, MTSNext, Mergent, FTSE FI, YB, and/or their respective licensors.
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