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(1) £+AX|$ (Total Return Index)
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(3) =7t4X|4 (Clean Price Index)

* =

Price)2 2 X|=& LEot7| Z0| O[Xt MEXFY2 X|=0f ZSE[X] &S

_ (Pe— AlLy) — (Pp—y — Alip—y)
it =
P q

Ziot A BF =UE
P B35 i 9 t AT dirty Price T+1G Y CH7F ALE)

Al 3= i 2 t A™IHX| Z2t0o|xt

Mol ZIUOIXE MAE A2E0l oot dutgts ZdteE X4 =X E7t4(Clean



CR. t A E X[ F=AE
Ry 3= i 2t AE 55 F=4E
we 35 i 2| HE (52H[F)

(Eh K== A4

IDX, = IDX,_, X (1 + TR,)
IDX,: t A” K==

CR; t A X[ F=AE

(4) HEX|E

(?h Bz w0l

(Avg. Duration), = Z w; X (Dutation);
i

(Lh BR ZHAE]

(Avg. Convexity), = Z w; X (Convexity);,
i

(Ch W& YT™M

(Avg.YTM), = Z w; X (YTM),;
i




4.iNAV A=

7} iNAV 4HE Process

PDF B &T-12)

- MY ARLENZRE 2

« PDF 57t ®&(1 2EH9l)

—

- T AL 2HHE

L}, iNAV A4t

(1) iNAV (Indicative Net Asset Value)
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714 AE Process
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