Issues transferred to securities to be delisted are excluded for computation of the Convertible Bond Price Index.

B %
43 LiGERif JRIMR T AOE T LB MR ER (B
Convertible Bond Price Index (Daily)
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[£ % A1l Issues] [N Y74100LL L Parity of 100 or more] [N Y74100K 8 Parity of less than 100]
09. 01 8 108. 16 0.53 69. 63 118.53 2 137.28 1.08 140. 10 0. 00 6 98. 46 0.35 46. 14 158. 71
02 8 107. 31 0.54 67.51 124.99 2 134. 05 1. 10 136. 14 0. 00 6 98. 40 0.35 44. 64 167. 17
03 8 106. 88 0.54 66. 99 128.71 2 132. 45 1. 11 135.58 0. 00 6 98. 36 0.35 44.12 172. 39
04 7 107. 60 0. 46 66. 12 143.73 2 131.78 1.12 134. 44 0. 00 5 97.93 0.20 38.79 202.01
05
06
07 7 107. 56 0. 46 66. 89 142. 05 2 131.78 1.12 136. 77 0. 00 5 97. 88 0.20 38.94 200. 33
08 7 107. 31 0. 46 66. 87 138. 57 2 132.53 1.12 135. 24 0. 00 5 97. 22 0.20 39.53 194. 80
09 7 107.51 0. 46 66. 64 140. 82 2 133. 15 1.12 135. 24 0. 00 5 97. 25 0.20 39.21 197. 78
10 7 108. 51 0. 46 67.71 138.25 2 136. 00 1. 10 138. 04 0. 00 5 97. 52 0.20 39. 58 194. 13
11 7 107.76 0. 46 66. 94 141. 44 2 133. 50 1.12 136. 49 0. 00 5 97. 47 0.20 39. 13 198. 89
12
13
14 7 107. 04 0.47 65. 99 146. 68 2 130. 85 1. 14 134.98 0.00 5 97.51 0.20 38.39 206. 58
15 7 107. 14 0.47 66. 00 145. 80 2 131.28 1.13 134. 90 0.00 5 97. 49 0.20 38. 44 205. 19
16 7 107. 06 0.47 65. 48 146. 58 2 130. 70 1. 14 133. 86 0.00 5 97.61 0.20 38.13 206. 14
17 7 106. 13 0.48 65. 92 144. 86 2 127.50 1.18 135. 45 0.00 5 97. 58 0.20 38.11 205. 16
18 5 97.51 0. 20 37.73 208. 10 5 97.51 0.20 37.73 208. 10
19
20
21
22
23
24 5 97. 49 0. 20 38. 68 200. 40 5 97. 49 0.20 38. 68 200. 40
25 5 97. 50 0. 20 37.48 210.77 5 97. 50 0.20 37.48 210.77
26
27
28 5 97. 46 0. 20 36. 81 218.57 5 97. 46 0.20 36.81 218.57
29 5 97. 45 0. 20 37.06 215.38 5 97. 45 0.20 37.06 215.38
30 5 97.87 0. 20 37.27 215.81 5 97. 87 0.20 37.27 215.81
(Tvi.g) 7 104.28 0.39 57.56 | 161.58 2 132.53 1.12 | 135.94 - 5 97.68 0.22 39.38 198. 86
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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
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