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Current levels on Danish covered bullets and changes during the past day, week and month
The shown issuer is Nykredit
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Danish covered bullets
The solid line illustrates the current level and the dashed line illustrates the level 1 month ago
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Danish covered bullets
Hedged with DKK 1D, 3M and 6M
The solid line illustrates the current level and the dashed line illustrates the level 1 month ago
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Danish covered bullets
Hedged with EUR 1D, 3M and 6M
The solid line illustrates the current level and the dashed line illustrates the level 1 month ago
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Danish covered bullets
Time series on generic 1.0, 3.0 and 5.0 year point
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Danish covered bullets
Time series on generic 1.0, 3.0 and 5.0 year point
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Danish covered bullets
Time series on generic 1.0, 3.0 and 5.0 year point
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Danish covered bullets
Time series on generic 1.0, 3.0 and 5.0 year point
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Convexity-adjusted returns and carry + roll on Danish Bonds
Callable bonds, covered bullet bonds and government bonds
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Danish covered bullets vs callable bonds
Spread to 6m DKK SWAP and Danish goverment bonds
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Danish covered bullets vs credit
5Y Danish covered bullet relative to Europe Senior Financial Index and Europe Crossover Index
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Danish Floating Rate Notes
Spreads and returns
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Danish Floating Rate Notes
Spreads to Danish bond and swap curves
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Danish Floating Rate Notes
Greenium: the excess pickup compared to non-green bond with matching issuer and maturity
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Danish Floating Rate Notes
Generic time series. The shown issuer is Nykredit.
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Danish Floating Rate Notes
Pickup using forward curves over 12 months horizon period. Minimum oustanding amount: DKK 1bn
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Danish Floating Rate Notes
The big overview - part 1 of 2

Back to contents -> The big overview - part 2 of 2
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Danish Floating Rate Notes
The big overview - part 2 of 2

Back to contents -> The big overview - part 1 of 2
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Estimated expiry in Danish covered bullets and floating rate notes
1 year ahead
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Estimated expiry in Danish covered bullets and floating rate notes
Danish covered bullets and floating rate notes expiring on 01 January 2023 by issuer
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Estimated expiry in Danish covered bullets and floating rate notes
10 years ahead
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Historic estimated distribution of underlying loans in Danish covered bullets and floating rate notes
Year: 2022
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Historic estimated distribution of underlying loans in Danish covered bullets and floating rate notes
Year: 2021
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Development in outstanding amount across Danish bond markets
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Development in daily issuance in Danish covered bullets and callable bonds
Data seen on OMX
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Denmark covered: development in yield plus roll
Generic year point: 1Y vs 2Y, 1Y vs 3Y, 3Y vs 5Y and 5Y vs 7Y
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Denmark covered: development in asset swap spread plus roll
Generic year point: 1Y vs 2Y, 1Y vs 3Y, 3Y vs 5Y and 5Y vs 7Y
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Denmark covered vs Denmark gov: development in yield plus roll
Generic year point: 2Y, 3Y, 5Y and 7Y
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Relative value on 1.0 year point
The upper table shows current values. The lower table shows excess pickup on alternatives to Danish covered.

Back to contents -> Change in relative value on 1.0 year point -> Boxplot 1.0 year point
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Change in relative value on 1.0 year point
The table shows the changes during the past 2 weeks.
The lower charts compare Danish covered bullets to Swedish covered bonds (Bostäder) and French covered bonds (CFF).

Back to contents -> Current relative value on 1.0 year point -> Boxplot 1.0 year point
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Change in relative value on 1.0 year point
The boxplot shows normalized spreads between Danish covered bullets and Swedish Covered Bonds (Bostäder) 

Back to contents -> Current relative value on 1.0 year point
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Relative value on 2.0 year point
The upper table shows current values. The lower table shows excess pickup on alternatives to Danish covered.

Back to contents -> Change in relative value on 2.0 year point -> Boxplot 2.0 year point
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Change in relative value on 2.0 year point
The table shows the changes during the past 2 weeks.
The lower charts compare Danish covered bullets to Swedish covered bonds (Bostäder) and French covered bonds (CFF).

Back to contents -> Current relative value on 2.0 year point -> Boxplot 2.0 year point
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Change in relative value on 2.0 year point
The boxplot shows normalized spreads between Danish covered bullets and Swedish Covered Bonds (Bostäder) 

Back to contents -> Current relative value on 2.0 year point
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Relative value on 3.0 year point
The upper table shows current values. The lower table shows excess pickup on alternatives to Danish covered.

Back to contents -> Change in relative value on 3.0 year point -> Boxplot 3.0 year point
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Change in relative value on 3.0 year point
The table shows the changes during the past 2 weeks.
The lower charts compare Danish covered bullets to Swedish covered bonds (Bostäder) and French covered bonds (CFF).

Back to contents -> Current relative value on 3.0 year point -> Boxplot 3.0 year point
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Change in relative value on 3.0 year point
The boxplot shows normalized spreads between Danish covered bullets and Swedish Covered Bonds (Bostäder) 

Back to contents -> Current relative value on 3.0 year point
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Relative value on 4.0 year point
The upper table shows current values. The lower table shows excess pickup on alternatives to Danish covered.

Back to contents -> Change in relative value on 4.0 year point -> Boxplot 4.0 year point
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Change in relative value on 4.0 year point
The table shows the changes during the past 2 weeks.
The lower charts compare Danish covered bullets to Swedish covered bonds (Bostäder) and French covered bonds (CFF).

Back to contents -> Current relative value on 4.0 year point -> Boxplot 4.0 year point
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Change in relative value on 4.0 year point
The boxplot shows normalized spreads between Danish covered bullets and Swedish Covered Bonds (Bostäder) 

Back to contents -> Current relative value on 4.0 year point
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Relative value on 5.0 year point
The upper table shows current values. The lower table shows excess pickup on alternatives to Danish covered.

Back to contents -> Change in relative value on 5.0 year point -> Boxplot 5.0 year point
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Change in relative value on 5.0 year point
The table shows the changes during the past 2 weeks.
The lower charts compare Danish covered bullets to Swedish covered bonds (Bostäder) and French covered bonds (CFF).

Back to contents -> Current relative value on 5.0 year point -> Boxplot 5.0 year point
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Change in relative value on 5.0 year point
The boxplot shows normalized spreads between Danish covered bullets and Swedish Covered Bonds (Bostäder) 

Back to contents -> Current relative value on 5.0 year point
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Relative value on 6.0 year point
The upper table shows current values. The lower table shows excess pickup on alternatives to Danish covered.

Back to contents -> Change in relative value on 6.0 year point -> Boxplot 6.0 year point
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Change in relative value on 6.0 year point
The table shows the changes during the past 2 weeks.
The lower charts compare Danish covered bullets to Swedish covered bonds (Bostäder) and French covered bonds (CFF).

Back to contents -> Current relative value on 6.0 year point -> Boxplot 6.0 year point
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Change in relative value on 6.0 year point
The boxplot shows normalized spreads between Danish covered bullets and Swedish Covered Bonds (Bostäder) 

Back to contents -> Current relative value on 6.0 year point
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Relative value on 7.0 year point
The upper table shows current values. The lower table shows excess pickup on alternatives to Danish covered.

Back to contents -> Change in relative value on 7.0 year point -> Boxplot 7.0 year point
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Change in relative value on 7.0 year point
The table shows the changes during the past 2 weeks.
The lower charts compare Danish covered bullets to Swedish covered bonds (Bostäder) and French covered bonds (CFF).

Back to contents -> Current relative value on 7.0 year point -> Boxplot 7.0 year point
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Change in relative value on 7.0 year point
The boxplot shows normalized spreads between Danish covered bullets and Swedish Covered Bonds (Bostäder) 

Back to contents -> Current relative value on 7.0 year point
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