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LSEG Yield Book Convertible

Bond Analytics

Analytics you can count on

Yield Book, with a history of over 35 years in fixed income
analytics, has introduced a comprehensive solution for convertible
bond analytics. By integrating LSEG’s extensive data resources,
the platform offers investors access to vital inputs such as
corporate actions, market data and dividend projections, essential
for valuing convertible bonds.

Flexible pricing framework

Yield Book analytics allows customers to select between
precalculated historical analytics utilising levels from LSEG’s Pricing
Services or provide their own levels and market data to leverage
Yield Book models for custom-made analytics. Users may also
overwrite terms and conditions for securities, to proxy potential
future issuance.

Security coverage

Fully modelled universe

— Complete coverage of the convertible asset class. Critical data
is rigorously maintained

Supported action types

— Conversions, hard and soft calls, puts, dividend protection,
contingent and mandatory conversations, make-whole clauses,
varying coupon schedule types, hypers/warrant kickers and
takeover protection

Model features and benefits

Numerical stability

Utilises an adaptive grid solution methodology that ensures risk
sensitivities are always stable, even under stress conditions.

Dividend projections

Allows calculation of analytics based on static dividend yield or
using projections from I/B/E/S®, the leader in market forecasting.

Extensive history

Static historical data and analytics are available since 2008. We
also offer the ability to back-populate history based on user-input
pricing assumptions.

Delivery options

Convertible analytics are now available via Yield Book’s Excel
add-in, REST API and classic GUI. The historical static analytics are
now available via Snowflake Data Share, allowing for delivery and
analysis in a market-leading data solution.

Use cases
Risk management

— Calculate a comprehensive set of analytics to gain a view on risk
for accurate reporting and hedging

— Determine relative value and assess trade ideas

— Conduct pricing validation and verification of quoted prices

Model outputs

— Fixed income measures

— Convertible-specific measures

— Fair value analytics

— Greeks

— Model-implied outputs (credit spread, volatility)

— Redemption probabilities
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LSEG Yield Book

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

© 2024 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.

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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