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Convertible Bond Price Index (Auction Market/Daily)
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pato | o | Adiwted | (SIS | parity ay | Dissarate | MU (U s | pigy g, | Diswarate | VR s | prigy p, | Disparate
Issues | Price Av. Issues | Price Av. Issues | Price Av.
[& 8 8 Al Issues]) [N UF4100LLE Parity of 100 or more] [N UT41005R% Parity of less than 100]
03.01 5 99.76 0. 20 34.27 | 258.57 5 99.76 0. 20 34. 27 258. 57
02 5 99.74 0. 20 33.33 | 266.61 5 99.74 0. 20 33.33 266. 61
03 5 99.70 0. 20 33.21 | 267.33 5 99.70 0. 20 33.21 267. 33
04 5 99.76 0. 20 33.32 | 266.54 5 99.76 0. 20 33.32 266. 54
05
06
07 5 100. 02 0. 20 32.88 | 272.24 5 100. 02 0. 20 32. 88 272. 24
08 5 100.01 0. 20 32.73 | 273.26 5 100.01 0. 20 32.73 273. 26
09 5 99.79 0. 20 33.12 | 267.47 5 99.79 0. 20 33.12 267. 47
10 5 99.76 0. 20 32.64 | 271.56 5 99.76 0. 20 32. 64 271. 56
11 5 99.76 0. 20 32.00 @ 278.98 5 99.76 0. 20 32.00 278. 98
12
13
14 5 99.10 0. 20 29.42 | 317.79 5 99.10 0. 20 29. 42 317.79
15 5 98.56 0. 20 26.31 | 375.88 5 98.56 0. 20 26. 31 375. 88
16 5 99.20 0. 20 28.29 | 345.13 5 99.20 0. 20 28. 29 345. 13
17 5 98.81 0. 20 28.35 | 345.81 5 98.81 0. 20 28. 35 345. 81
18 5 98.72 0. 20 29.31 | 325.29 5 98.72 0. 20 29. 31 325. 29
19
20
21
22 5 99.02 0. 20 30.53 | 308.00 5 99.02 0. 20 30. 53 308. 00
23 5 98.86 0. 20 29.98 | 320.27 5 98.86 0. 20 29. 98 320. 27
24 4| 98.69 0.25 31.22 | 319.92 4] 98.69 0.25 31. 22 319.92
25 4] 98.80 0.25 31.11 | 328.46 4] 98.80 0.25 31,11 328. 46
26
27
28 4] 98.78 0.25 31.18 | 329.11 4] 98.78 0.25 31.18 329. 11
29 4] 98.94 0.25 31.72 | 321.03 4] 98.94 0.25 31.72 321.03
30 4] 98.89 0.25 32.45 | 310.18 4] 98.89 0.25 32. 45 310. 18
31 4] 98.89 0.25 32.78 | 311.03 4] 98.89 0.25 32.78 311. 03
(?A:vm) 5 99. 25 0.21 31.37 @ 303.66 5 99. 25 0.21 31.37 303. 66
(k) SNUT o (BRAl/AsHflifg) X 100 2 b { (CBAIK—/SYT 1) //SUT 1) X100

Note :
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Post are excluded for computation of the Convertible Bond Price Index.
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1 Parity Price=(Stock Price/Conversion Price) x 100
3 Issues transferred to the 'Seiri
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2 Disparate Ratio= { (Market Price of C.B. —Parity Price)/Parity Price} x100



