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Convertible Bond Price Index (Daily)
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[£ % A1l Issues] N YF4100LLLE parity of 100 or more] [N Y74100K 8 Parity of less than 100]
03.01 5 98. 29 0. 20 36. 31 223. 94 5 98. 29 0.20 36. 31 223.94
02 5 98. 17 0. 20 36. 24 224. 62 5 98. 17 0.20 36. 24 224. 62
03 5 98. 21 0. 20 36. 26 224.75 5 98. 21 0.20 36. 26 224.75
04 5 98. 23 0. 20 35.79 229. 30 5 98. 23 0.20 35.79 229. 30
05 5 98. 31 0. 20 36. 29 226.01 5 98. 31 0.20 36. 29 226.01
06
07
08 5 98. 34 0. 20 36. 92 221.19 5 98. 34 0.20 36.92 221.19
09 5 98. 43 0. 20 37.12 218.88 5 98. 43 0.20 37.12 218.88
10 5 98. 50 0. 20 36. 89 219.02 5 98. 50 0.20 36. 89 219. 02
11 5 98. 56 0. 20 37.28 212.98 5 98. 56 0.20 37.28 212.98
12 5 98. 57 0. 20 37. 46 211. 16 5 98. 57 0.20 37. 46 211. 16
13
14
15 5 98. 55 0. 20 37.73 208. 80 5 98. 55 0.20 37.73 208. 80
16 5 98.51 0. 20 37.81 209. 53 5 98.51 0.20 37.81 209. 53
17 5 98.51 0. 20 38.29 204. 14 5 98.51 0.20 38. 29 204. 14
18 5 98.51 0. 20 37.78 208. 22 5 98.51 0.20 37.78 208. 22
19 5 98. 66 0. 20 38.09 207. 12 5 98. 66 0.20 38.09 207. 12
20
21
22
23 5 98. 66 0. 20 38.07 207. 11 5 98. 66 0.20 38.07 207. 11
24 5 98. 42 0. 20 38. 76 202. 38 5 98. 42 0.20 38.76 202. 38
25 5 98. 43 0. 20 39.03 199. 84 5 98. 43 0.20 39. 03 199. 84
26 5 98. 66 0. 20 39.13 200. 47 5 98. 66 0.20 39. 13 200. 47
27
28
29 5 98. 56 0. 20 38. 96 201. 80 5 98. 56 0.20 38.96 201. 80
30 5 98. 65 0. 20 39. 44 196. 78 5 98. 65 0.20 39. 44 196. 78
31 5 98. 87 0. 20 40. 00 197. 22 5 98. 87 0.20 40. 00 197. 22
(Tvi.g) 5 98. 48 0.20 37.711 | 211.60 5 98.48 0.20 31N 211. 60
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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.



