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Convertible Bond Price Index (Auction Market/Daily)
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[£ 8 # Al Issues]) N YT4100LLE Parity of 100 or more) [N )T4100K 55 parity of less than 100)
05.01

02 4 99. 33 0.25 32.12 334. 10 4 99. 33 0.25 32.12 334. 10
03
04
05

06 4 99. 31 0.25 31.98 339. 58 4 99. 31 0.25 31.98 339. 58
07
08

09 4 99. 31 0.25 32.15 333. 94 4 99. 31 0.25 32.15 333. 94

10 4 99. 36 0.25 31.87 336. 80 4 99. 36 0.25 31.87 336. 80

11 4 99. 35 0.25 32.17 325.89 4 99. 35 0.25 32.17 325. 89

12 4 99. 35 0.25 31. 66 334.33 4 99. 35 0.25 31. 66 334. 33

13 4 99. 35 0.25 31.21 342. 47 4 99. 35 0.25 31.21 342. 47
14
15

16 4 99. 35 0.25 30.72 346. 71 4 99. 35 0.25 30.72 346. 71

17 4 99. 14 0.25 30. 60 348. 15 4 99. 14 0.25 30. 60 348. 15

18 4 99. 15 0.25 30. 94 342.59 4 99. 15 0.25 30. 94 342.59

19 4 99. 14 0.25 30. 65 345. 82 4 99. 14 0.25 30. 65 345. 82

20 4 99. 14 0.25 30. 55 349. 80 4 99. 14 0.25 30. 55 349. 80
21
22

23 4 99. 14 0.25 30. 53 350. 64 4 99. 14 0.25 30.53 350. 64

24 4 99. 18 0.25 30. 63 350. 25 4 99. 18 0.25 30. 63 350. 25

25 4 99. 20 0.25 30. 58 352. 41 4 99. 20 0.25 30. 58 352. 41

26 4 99. 15 0.25 30. 60 350. 72 4 99. 15 0.25 30. 60 350. 72

27 4 99. 15 0.25 30. 38 353. 66 4 99. 15 0.25 30. 38 353. 66
28
29

30 4 99. 16 0.25 30. 46 351.79 4 99. 16 0.25 30. 46 351.79

31 4 99. 19 0.25 31.12 345. 67 4 99. 19 0.25 31.12 345. 67

(Tv%j) 4 99.23 0.25 31.10 | 343.96 4 99.23 0.25 31.10 343. 96
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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} x 100
3

Issues transferred to the "Securities to be Delisted’” are excluded for computation of the Convertible Bond Price Index.



