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Convertible Bond Price Index (Daily)
(M ¥. %)
fg | W EAUERE | wsRel | 5D 20D BRI BIRUIRE | epemie | S0 7o | 0D BRI BRI | ememie | U g | 0D R
¥ | 0 W ¥ B R B & | F OB ¥ BT B E B K| OB F BT E
[£ % A1l Issues] N YF4100LLLE parity of 100 or more] [N Y74100K 8 Parity of less than 100]
04.01 5 99. 03 0. 20 40. 38 191. 55 5 99. 03 0.20 40. 38 191. 55
02 5 99. 06 0. 20 40. 67 189. 84 5 99. 06 0.20 40. 67 189. 84
03
04
05 5 99. 00 0. 20 41. 24 185. 05 5 99. 00 0.20 41. 24 185. 05
06 5 99. 02 0. 20 40.70 189. 38 5 99. 02 0.20 40. 70 189. 38
07 5 99. 13 0. 20 40. 97 188. 89 5 99.13 0.20 40.97 188. 89
08 5 99. 18 0. 20 40. 29 193.12 5 99. 18 0.20 40. 29 193. 12
09 5 99. 30 0. 20 40. 32 191. 45 5 99. 30 0.20 40. 32 191. 45
10
11
12 5 99. 33 0. 20 40. 40 191. 03 5 99. 33 0.20 40. 40 191. 03
13 5 99. 32 0. 20 40. 26 192. 67 5 99. 32 0.20 40. 26 192. 67
14 5 99. 36 0. 20 40. 62 188. 66 5 99. 36 0.20 40. 62 188. 66
15 5 99. 50 0. 20 41.02 186. 57 5 99. 50 0.20 41.02 186. 57
16 5 99. 66 0. 20 40. 44 191.75 5 99. 66 0.20 40. 44 191. 75
17
18
19 5 99. 62 0. 20 39. 54 198. 54 5 99. 62 0.20 39. 54 198. 54
20 5 99. 63 0. 20 39. 58 197.79 5 99. 63 0.20 39. 58 197.79
21 5 99. 58 0. 20 40.51 190. 53 5 99. 58 0.20 40.51 190. 53
22 5 99. 74 0. 20 39.93 193.90 5 99. 74 0.20 39.93 193. 90
23 5 100. 02 0. 20 39. 89 195. 32 5 100. 02 0.20 39. 89 195. 32
24
25
26 5 100. 09 0. 20 40.78 189. 27 5 100. 09 0.20 40.78 189. 27
27 5 100. 11 0. 20 40. 92 186. 64 5 100. 11 0.20 40.92 186. 64
28 5 100. 18 0. 20 40. 02 194. 00 5 100. 18 0.20 40. 02 194. 00
29
30 5 100. 18 0. 20 40. 48 189. 07 5 100. 18 0.20 40. 48 189. 07
(Tvi.g) 5 99.53 0.20 40.43 | 191.19 5 99.53 0.20 40. 43 191.19
(E) 1 RYT g (Rl dsfiiks) X< 100 2 Y (CBAE—/YT 1) /RYT 4} X100
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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.



