Laneportfoljens I6ptidsutveckling 2006 - 2007
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Rénteantaganden
Léng rénta, 5ar (+ 50 punkter) 4,64% 4,64% 4,64% 4,64% 4,64%
Kort rénta, 1 ar (+ 20 punkter) 4,17% 4,17% 4,17% 4,17% 4,17%
Subrénta 4,41% 4,41% 4,41% 4,41% 4,41%
Andel langt 65% 65% 65% 65% 65%
Kiinslighetsanalys (netto)
Réntekostnad 1-12M 13-24M 25-36M 37-48M 37-48M
Réntan +1% (tkr) 36 578 775 51652 358 62 874369 75253 189| 85214587
Réntan -1% (tkr) -36 595 874 -51 725 569 -62 905 214| -75 275 896| -85 235 874
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Derivat:

Instrument. Motpart: Belopp: Loptid: Typ:

Svenska Bostader

Ranteswap Sthim Stad 500 000 14-maj-09 5,03% Fast
Valutaexponering:

Valuta Forfall Rénta Belopp Motvarde avista  Motvarde termin  Vinst/forlust
Summa:

Periodens transaktioner:

jan 5,85 SEB 75436 751 | 0,8%

feb 5,88 SBAB 0 0,0%
mars 5,95 Sthims stad 9627 606 452 | 99,2%

april 6,02 9703 043 203

maj 6,04

juni 6,08
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Langivare, andel av portfolj
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