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Convertible Bond Price Index (Daily)
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10. 01 5 97.78 0. 20 36. 59 223.79 5 97.78 0.20 36. 59 223.79
02 5 97.78 0. 20 35.52 230. 02 5 97.78 0.20 35.52 230. 02
03
04
05 5 97. 74 0. 20 34.91 237. 06 5 97. 74 0.20 34.91 237. 06
06 5 97. 64 0. 20 35.22 234. 26 5 97. 64 0.20 35.22 234. 26
07 5 97. 45 0. 20 35.79 225. 34 5 97. 45 0.20 35.79 225.34
08 5 97. 43 0. 20 35.39 227.99 5 97. 43 0.20 35. 39 227.99
09 5 97. 38 0. 20 35.97 222. 36 5 97.38 0.20 35.97 222.36
10
11
12
13 5 97. 46 0. 20 36. 34 215.62 5 97. 46 0.20 36. 34 215. 62
14 5 97. 47 0. 20 35. 87 220. 09 5 97. 47 0.20 35.87 220. 09
15 5 97. 43 0. 20 36. 60 215. 44 5 97.43 0.20 36. 60 215. 44
16 5 97. 43 0. 20 36. 39 218.68 5 97.43 0.20 36. 39 218.68
17
18
19 5 97. 46 0. 20 36. 42 219.02 5 97. 46 0.20 36. 42 219. 02
20 5 97. 46 0. 20 36. 94 218.10 5 97. 46 0.20 36.94 218.10
21 5 97. 62 0. 20 36. 77 221.62 5 97. 62 0.20 36. 77 221.62
22 5 97. 66 0. 20 36. 63 221.73 5 97. 66 0.20 36. 63 221.73
23 5 97. 59 0. 20 36. 52 223.33 5 97.59 0.20 36.52 223.33
24
25
26 5 97. 60 0. 20 36. 86 219. 34 5 97. 60 0.20 36. 86 219. 34
27 5 97. 56 0. 20 36. 34 224.93 5 97. 56 0.20 36. 34 224.93
28 5 97. 10 0. 20 35.98 228.32 5 97. 10 0.20 35.98 228.32
29 5 97. 30 0. 20 35. 56 234. 39 5 97. 30 0.20 35. 56 234.39
30 5 97. 27 0. 20 36. 71 227.21 5 97. 27 0.20 36.71 227.21
31
(::vig) 5 97. 51 0.20 36.16 | 224.22 5 97.51 0.20 36.16 224.22
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Note : 1 Parity Price=(Stock Price/Conversion Price) x100 2 Disparate Ratio= { (Market Price of C.B. —Parity Price) /Parity Price] x100
3 Issues transferred to securities to be delisted are excluded for computation of the Convertible Bond Price Index.



