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TR
2. EERRTAER, %~ (2nd) [CLR WORK] 5 .
3. N\ X011H, 51 T [ENTER) % .
o X T RAR ST ELHE , X01 2 A — AN HE A
o NPT XUAEICHE, Xo1 2 A XfH-.
4. FEIRYLARTG, T [ .
5. H A Yol fH, A5 ¥ T [ENTER) % .
o NPT AR ITECHE, AN X E H B R ) .
BRNE 1.
o TR TTHAE, WANE A YE.
6. HEEIRTF—MXET, T [ #.
7. EEFE3ILESRSH, BB ERTE RS WHEA .
HER:ERMNM W FE TR — RPN, %4 [ 5@ #EET.
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i E G AR

BRI EE

T [STaT] 4, G TAERM ST iz B

BN B 5 % B B 4018 535 (LIN, L, EXP, PWR, BX 1-V) .
HE N (2nd [SET) 8, HBITE BN SEEIE TR H K.
W 5R 4 17 % R U B , 1 IR B 1V

TN Q) BT AR

#ﬁ#%

WE TSt k)G, EEET M8, E YL R,
TERAF B, W E B[/ ASNTEM B R G S E SR ( x My ERRS) .
Wt F oGt iHE S I EMEIR n, X, Sk, oX, 2X, fl 2x2 fH .
HHEY

1. EERFST/ER, T [2nd [STAT] 8

2. TG 8, BHE X BR.

3. BEAN X 1H, )51 ENTER) £ .

4. MTMEERY EIT.

5 NPT, ITEMEE Y.

HE X

ERBGH TAER, #F [STAT] 4
BTFTO®HO#E, B3 v B8R,

BN Y {H, SAE1E T ENTER) 8.

BT O®ERXET,

N [CPT) 8, THE X 1E .

I

vk v e
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e TR
58 5 A A T A

BAE 4t/ E R TAER (2nd) [4%))
F R B 4 T /E R ((2nd] [ICONV])

H #1 T3 ([2nd) [DATE])

FIJJE 2 T /E 3% ((2nd) [PROFIT])

W 32 SV # T AE 3% ((2nd) [BRKEVN])
171k 2% T/E 2 ((2nd) [MEM])
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ZE ) RAITAER

B b/ SR TAERMB AT ot ZF
FE A N 3% 3 (cost-sell-markup) 8] &%
. %’T’?EX’E%E%H:/ SR TAER, ¥ [2nd) [2%]

o EAFNURALE L/ BRI, W [ B[ B

BUHHES W/ BRI TAERE T
2T -850 BR ZILRR
EFEVEES [4%] | oLD NS
VRS NEW BN/ HE
ABAH 7y B/ Ak B 4y B %CH W/ HE
EEIE #PD BN/ HE

FE R AT BRI AL T A T VAR AT 70 2K Seer " TAR R AZJLARA”
HERAE >/ BER TR

o T H/ BA TAER, #% 1 [2nd) [CLR WORK] 4 , K 224k 71 4 bt/ A
TAERAZITTE BN -

22 0 RNE 6 RNE
oLD 0 oLD 0
NEW 0 NEW 0

o BRI TS A AR Ju AN A% S B N BRI (R, 15 4% [2nd] [RESET] (ENTER) %
M BUE

o FEARLTT 2 BT S, BN =2 T0( OLD, NEW A %CH) HH AT AT 19 S
SR TR NS TC A (£ #PD=1 BTS00 ) o« — N IERIZ AL B 2 BEAUER
o RN — A | o EARGER T 2 R

o TEGRITHEA, MAZACIZBIOE, SRE TS AR 2 60 {E .
e oLD=H1H
o NEW=#%414
o %CH = f A FI %
o #PD= i HI%

o TERUA IR A, 1 N = ANAE J6( OLD. NEW A1%CH) A AT Al 5 /M i
SRIGTHHE R M CRIE .

e OLD=J{i A
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e NEW=EH

e %CH=JKH 7L

o #PD=1
TTEHE
1. BB E S SR TER, 5% 2nd) [4%) 8 . K 57RO M [ -
2. BB TAESR, % T [2nd) [CLR WORK] % .

3. EWMACRA TG, 1% F ) 5 (1] 8, H2Pr KR ER, A SE A
Ja % T [ENTER) §# - (AN Z N\ R AR K A2 T0(E - )

o WUBESH —FA=ANLITHMBHEANAEITIE: OLD, NEW, Fl %CH. 14
#PD B EH N1,

o B —HATUANE T =AAETCIE : OLD, NEW, %CH, 1 #PD.
o BMAMBE —BA=ZANTuF AT : oL, NEW, Fl %CH. K
#PD B EH N1,
4. BEUFEARMAATTHE, T OB #, ERRFENETER, REHRT
(CPT) % . i1 5 3% B %l .
Bl FETE S

5, THE M T (E $658 F S bR B $700 HI A AL 71 73 b o PSR TR B AR
7% I EUEARA Z D

2213 we B

HPRAAE ) BRI TAER (2nd] [4°%)] oLD= A
N R TN AE 658 oLD= 658.00<
N SERE 700 NEW= 700.00<
TR E . %CH= 6.38%
N7 R L. 7 %CH= -7.00<
TF BB SE R AE . NEW= 611.94%

R $700 1838 7E JR T $658 I K fill 1 116.38% . 18 20 7% 5 3K 45 1 35 S
bR {H N $611.94.,

il TR EF

1511995 4 LA fH $500 A% 22 . TL4E G, B PAS750 32 I 22, sefRdE i K
Rz

£ 303 g B
%jﬁx“/}{%ﬁﬁtt/ E*UI{’E [Ao/o] OI.D= %ﬁﬁ'fﬁ
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BIE i3 B
LN E PPN 500 OLD= 500.00<
N R SR S 0 A 750 NEWS= 750.00<
LD ¢ B #PD= 5.00<
TR K2R %CH= 8.45x
BER AWK ENLA5%.
B - T B R A 0 R
T H B R il A 4 $100, B A A $125. 15 $R AR .
23103 e Bx
HER T EATAER | [20d) [4%] oLD= A
HRTERE . [?C?a WORK] oLD= 0.00
By N SRR AR o 100 oLD= 100.00<
N . 125 NEWS= 125.00<
TS H 4y L %CH= 25.00%

B R NAE N25%.
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Fil F 7 #e T EHR

R 2 8 e T A 3R AT 4 R SR A R R 3R (B R 3R ) A
KPR AR A 2 ) e

o EFIUAAREH T AER, 1% [2nd) [ICONV]

o EAFIOM RE AL I, 1% ) B[,

FEHBRTE

E A F [iconv] | NOMm N
S 52 R ) R EFF NI
ERANTHED c/Y DN

R ESRE AL TN T IERH AT 52K, Seer "TAER A LRI,

FRES A el B

TE A0 E FI) 2 A [RE S5 52 R v S HABOR [F 18 T, bR B B A e L 2 (4

BEEE) R RSN,

%ﬂ%ﬁﬁ)ﬁﬁ%{ﬂﬁ P8, TEIX W, B 48R AT B 2 (NoMm) % e Jy 512 B

o iR Z (NOM) A2 G AR 2 9 DUAE SR S AL

o HESEERF] K (EFF) J2 T B I R N 3% 2 R UF B ST BR AR B AR R R .

HHETT

o EUMPTAH UM E AR U A N E WOV BOAME, AR R TERT G, iF
1% (2nd) [RESET] ENTER) % .

& RINE
NOM 0
EFF 0
c/Y 1

o (EFFE: TIER D, EiE KR NOM Al EFFAS T I B N BRI, (H A
/Y H, T [CLR WORK] % .

BHZTT
S HT DR UE A 2R B O B SRR M 3R, TR AR
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¥ A\ Nom RIEFF {&
i\ NOM 5K EFF {EL1F N 4F Fi % .

AR

1. AR RS TAER, # T [20d [IcONV] 42 . K 5o 24 57 79 NOM 8 .

2. EERRTAER, %~ (2nd) [CLR WORK] 5 .

3. FIANCEFIEI{E (NOM L EFF).

4, EIANCHALICE, % T 8 [) #, HE TR Nom B¢ EFF, Fi N EUE R
J5 4% N [ENTER) # .

5 MTRHEERoY WBEFE, Ta0ZBEIF%T e,

6. FEIFE AR T E) WME, #% T Q) 806 B EBER NOM B EFF, R

% B VS AR ORI

Al BRAT PP FRAUE B3R Oy 15%, 127 iH SRR 0 A7 . 4 1) 4F SR BR A 3R

NED?
BtE # BR
3 P e LA 2 icow] | Nom= Current
EPN TR IESS 15 [ENTER] NOM= 15.00<
SRV S o c/v= 4.00<
TR S B A . EFF= 15.87

B R HUE R N 15%, 14715 R (1 SE bR 4R R %R 08 15.87%.
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HHTIER

il 3 399 A 3 2 4R 48 5 9T R0 (8 B X #. T
1}%3‘}3%@&@ FI 3090 253 5 1) [ R R oF 55 H A A2 34

o ZFRHHITAER, $% T [2nd) DATE]

o EHMHMAIT, HZ O A

o FEEFE KRB ACT F1360) , $% T [2nd) [SET] 4,

02550 o — R — A
HETIERE T

Hi 1 [S';\‘;E] DT1 DN
EEF DT2 N
R LIRS DBD N
SE bR/ SE b R B v ACT* wHE
30/360 K Bt H ik 360* wWE

WE: R AR T A T R K247 7 2K See: "TAERA JURA,
ERAPILERET

o THFTH MM H ST A N EROVEIAME, BB T/ERT T, T
(2nd) [RESET] [ENTER] % .

BN BRE S RAE
DT1 12-31-1990 DBD 0
DT2 12-31-1990 KEGHED: | AcT

o HMWIT/ERY, BVEMB Y TAERLICHERARIMNE, HIFAEWK
Bt 5%, # T ([2nd) [CLR WORK] 8 .

WmABH
o IR oTL B F D12,
o fi\ DTL AN DT2 [ H 1, W3 4% 35 xQ el Wk =0 i % X

o fEit% pmamk pT2, WHMIN, HHEBSER A=A FRA%ES KER
2L (a0 wep) .

EENREGHESR ST HE

o TEIEFE ACT 1B N KRBT F LN, 1T 583 % B 4E A4 A 1Y s2 bR R 5
AL 35 X 1) 4F A

o TEIEFE 360 E A RE FILR, TFE A %A H30 K (B4 360 K) . A
Mt E R AT oep, {H EE S DTl B DT2,
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T H

1.
2.
3.

ik H W TAESR, 4% T (2nd) [DATE] #2 . 5 2 7K DT1{H
BEKR TAEZR, #% T [20d) [CLR WORK] £ .
W= T A4 JC{E . DT, DT2, F1 DBD.

HE: AERMN TR TE.

LN TTE, 5T [ B[ LR OR % T .

5. BN NHEUE, AJE1% T ENTER) .
6. EHSCRHO HILHBE, 4T () B H B %R ACT 51 360 24 )5 1% T [20d)

7.

[SET] B, 36 % HoAth R R HvH S ik

FOFEOR A TTIE, 1% T () B[] # UL EoR %A TT, RIEE T B
THR AR Rz S .

il A G 2 B AR R

—-4£2003 4£9 4 HRTRIGSTR, 5 10 AEIR $2003 411 A1 H o 50K
R EEHE R T ZOROAE?

BiE W B

EHHITIER. [DATE] DT1= 12-31-1990

[N = E T 9.0403 DT1= 9-04-2003<

BINEE ANEH M. °1°3 DT2= 11-01-2003<

%fﬁ‘:i%/i%%ﬁﬁﬁ ACT

igﬂﬁ/ﬁé% H 3 Te] B DBD= 58.00+
%%:EEET“WM\ HHEZ M A58 K, FrbAE S — L AT, ZHEH A 758K

SRR .
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Fil ¥ E TAER

TRIE R TERA T BERA . SMAMEFRE,
HAE: BEPAT IR R A, A AT 5 R
TrE%R.

o BIUIFHURIEZE T/EHK, %~ [2nd [PROFIT] 8 .

o BUFIUREFRAIC, W% [ 5 1.

. ?ﬁaﬁ)\ﬁﬁﬂ\aiu@éfnﬁﬁﬁ,ﬁi‘s)ﬁﬁﬁﬁﬂi%ﬂ@éfnﬁ@

FERITERE T
L % BR LA
A [PROFIT] csT N
AN SEL BN/ TE
FINEES MAR DN

VR AR M ARG U A R TN T R AT 0 2K Seer " TR R AR T RAL
55 3R & A R

U 3 R 0 FIX A ARIE S H BAAE A, HPE S SCR R .

o EAFE REMMEA L ZE, REEMKK—DE 2.

o MEFE REMMEA L E, REAN NS,
BRAEETERRET

o ELHBRANE AR TAFRA T E BB, % T (2nd) [CLR WORK] ## o [T 47 A
R TAERETREZRINEE

o TR 0T S 0 R SR O BRI, AL R R T R T, %
r [RESET] .

WERER
1. BEERPFRERTA/ER, T 2nd [PROFIT] 8 . 7R CST1H .

2. EAWACHAITLZ R, 1% T 0] 2k [ g I A2, AR
fH FF 4% T [ENTER) B2

3. EEF2L, N -ACMAEITTME.

4, BESRMA T, HF [ S [ B, A T, R T P A
S8 4 B B

s T E R
—EY R A D9 $125, BANIE R 9 20%. 5 4K H IR IR A .
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BiE e BR

BRI 2R TAESR [PROFIT] CST= 0.00
WANEM (125 [ENTER] | SEL= 125.00<
NGRS 20 MAR= 20.00<
TR A CST= 100.00 *

& R UG R 9 $100.
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WX LIER

R B4 0T I S A L B R AR A L B S AR
208 MR, WP TAER A5 W &5 P
DL R B — 52 R AT 7 A B A B KT

cooom 16 B IK B 5 P f (DR A = SN ) A E R 2
5555 i, & HETF5HiRE.

o BEAFEUUR P TAESR, % T [2nd) [BRKEVN] %2 .

o BFIUUR ST P AR T, 6% (1 Bk 1.

o A CRARITTHIME, M5 THE A R AR

JLHIE .
R ZRMHEERE (), WAKFNE (PFT) ENAE.
WX T/ERE T
L B TN LKA
BREEES [BRKEVN] | FC PN
BT AT AR A VC LN
E P NG
FAINE] PFT LN
WHER Q PN

VE R AR AR U S A AR T N T R AT 0 2K Seer " T AR R AR ST KA
ERBCSCRE TR T

o B T A WSO AR R AR U B O BRIME, 15 1% (20d) [CLR WORK] £ . T
W 521 i TAR R T BRIV E A F .

o BUERRFTAA VS A AR T M RO RN BAE, BRI A TR AR
IC., 15 4% [2nd] [RESET] [ENTER] %

T B WS P

1. BEAFWCSCF# TAE®R, 4% T [20d) BRKEVN] B . 2R FC& TG .

2. BT BUGERSMBIC, WMANTICMEIFET B,
3. EEE3IL, AHKDMBITTWE.

4. BEAFECORFIAZIGHIME, %N [ 80, BRPTE AT ER, REET
[CPT) B2 - it 5 &5 5 SR iZ it S AH .

A~ RO HE R

— RS 2w AR AR A $20. BT W] AR A D $15, [ GE A D4 $3,000 #E
Fzthh 2> R Re ik B S 2
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BiE g BR

7O TAER . [BRKEVN] | FC= A 5
PNER T Z NS 3000 ENTER] | FC= 3,000.00<
NER TR ¥ N 15 ENTER] | VC= 15.00<
N A 20 [ENTER] | P= 20.00<
FHEAE N BRINE PFT= 0.00
ITHEEEE. Q= 600.00%

&R 600 R A RE Ik BN T4 .
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g% TER

B AR RS0 A RS, FiERS LERTTHE
A CAEFE . BT A A28 28 T NN .
See: "T/EXK A juIA",

o EAFHUAF ik A8 TAER, 15 4% [2nd) [MEM].
o BEAFNUF kAR AR T, 1% [ 50,

E% s & mr DLd it ﬁﬂ%- [STQ), (RCL], LA J% FH 45 54 A7
AT LE R 2% . See: "7 1k 22 1R 1E".
FiESs TIERT T
Variables Key Display Variable Type
kw0 IMEM] Mo [TEDN
A2 1 M1 [FEPN
At 2 M2 [TEDN
0% 3 M3 [FEPN
Tk 4 M4 DA
RS M5 [FEPN
fFiE# 6 M6 [TEDN
12 7 M7 [FEPN
fFiE# 8 M8 [TEDN
%R 9 M9 [FEPN

R AR AR TS AR AR T N T R R

ERAFMES TERRT

FEAT it #% AR R b, ZL[R] NI % 9T A 10 /S A7 % &%, 4% T (20d) [CLR WORK] 6
fERTFpE s THER

1. AP B 2% T AE 3, 1 1% (2nd) MEM]. f
2. AT DL AT A A4
o RN ERITA 10 N7k %%, % T [2nd) [CLR WORK] %2 .

o WRIVAARERMOME, T QK0 R, 59—
o BEAERE RO, TEEEANEAEEE(MO-MO), BEN — R, SR JE H

ENTER] -

o TFEERE A . See: "TEIHAF FOR".

77328, See: "TAERAZ LR

i 7R MO,
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il S TAER

B i85 N

[T NRES ven] Mo= AT
1 ma. M4= 2 ATE
15 B ma. 0 Ma= 0.00<
& 47 95, 95 M4= 95.00<
fin E e5. 65 M4= 160.00<
2300 =30 M4= 130.00<
e LLos. 95 Ma= 12,350.00<
% LLe5. (E 65 M4= 190.00<
4 & 2nd R 2 M4= 36,100.00<
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M -2EER

% B S 2 85 B 448 BA I PLUS™ S8 A R A5 B
o 2

o HRRIRES

. FEEMFE

o IRR( N EBHRENZ) i1 5

« REZH RG(AOS™)

o HffE R

o BEAEMRE

o TIFEERS LSRRG R

A
ARENHH T ISR AEHB AR
1 i B 1E] pr4E

i= [e(yxl.n(:c+1))] -1

Horp PMT =0
y=C/Y +P/Y
z=(01xI/Y)+C/Y
/Y = FEEH 5
P/Y = FAS TR IR EL
AEE IS

i=(-FV+PV)"*N 1
He: PMT =0
P AR 57 i

~—N
0= PV + PMT x G; [ﬂ] + FVz(1+i)7Y

I/Y =100 x C/Y x [ew<l(=+1) _q]

Horp z=1
y=P/Y +C/Y
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Gi=1+i Xk

Hrp: k=0, JIARAS K
k=1, S0 A8 3K

PMTxG;—FVx1

N= In(i+4)
Hor 1#0
N = —(PV + FV) = PMT

b
&

i=0

i PV+FV
PMT = & X [PV+ Y _1]

Hor i#£0
PMT = — (PV+FV)+N

Hor: i=0
_ PMTxG, _ PMTXGi
Hr: i#0

PV = —(FV + PMT x N)

o i=0

FV = PG (14 )Y x (PV 4 PMIxG)
Ho i#0

FV = —(PV + PMT x N)

Hor: i=0

W R - 2% (5 B
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o AT K

HiHE bal(), pmt2 = npmt
ik bal(0) = RND(PV)
M m =12 PME2 5 % 4

l, = RND[RNDI12 (—i x bal (m — 1))]
{ bal(m) = bal(m — I — l,, + RND(PMT)

g R bal() = bal(pmt2)
Y Prn() = bal(pmt2) — bal(pmtl)
SInt() = (pmt2 — pmtl + 1) x RND(PMT) — SPrn()
Horpr RND =¥ 875 (i 42 % & 1 /N B B0k A7 DY 4 N
RND12 =4 & F N #1112 /N i 5L
KRG A S AR BH T PMT, PV, I/ Y, F1 pmt1 J pmi2{f) {8 .

WER

N g (1—(1+i)_"j)
NPV =CF + % CFj(1+1i) Tl
]:

Hr

T IUAE BT I8 I M AE (CFO). J5 82 3L (CF)) A B I 1 A58
(nj), LA RS 5E R A (i)

IRR =100x i
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PN B0 B 4 2 Bk T W0 46 B0 4 IR (CFO0), G 2E B &3 (CF)).
i=1/Y +100

i3 1

R4 WA R UL T, B8 H Z AT — A B EE A 10 557 0 4%

_ RV+ 100xR 4 100xR
- [y [

Ho o PRI= DASE T (1$100 1B 51 27 () B 1%

RV = $100 [ K il 75 ) £ 36 A {EL( RV = 100, Bk Fff A7 K AL Ek
FRLHIAE DL LASR)

R = £FFI 3 ( HI /N i R 277 5 CPN_100)

M = R BRAIE 77 38 B0 4 2 SR B0 AR AR ) (iR T
fER BN 5k2)

%?R S HERCH(BIMH . BRI Sl HSE) ;R

255 H BT S S R AL
Y= HﬁﬁL I3 FAEIE H A T IR RS 2 ( LLNER OR)
(YLD =-100)
/;{U\Ex%%‘%ﬁﬂﬁﬁﬁza%%ﬁﬁﬂﬁﬁ%ﬁ(EﬂF\jiJrﬂE‘E@ﬁ
o
R —UUE TS E&H E’Ji)ﬂﬁ AR T ETREHI G RFE. 5=
W57 A 48 Sz 05 B8R

TELE MM MG DL, 208 H 20— A 250 A 9 57 27 e i
RV, E) (PRI, (A R
- [EEERE

R4 E WL R M 0L T, £ H 2 Bl — A B S 0 O A%

1Source for bond formulas (except duration): Lynch, John J., Jr., and Jan H. Mayle.
Standard Securities Calculation Methods. New York: Securities Industry Association,
1986.
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PRI = RV by
(1+%)N—1+DTSC K=1( %)K—HDTSC
R A
— 1100 x X E]
Horp N = g H(WEH) MEEH(2IEHE
Welal H o S2H H%) 2 T E A E
TEIAR . (G SRR ECE B B L
BE KT E R EE: LM F
f1:2.4=3)
DSC = MEESH B — A58 H K
K= SR
TR U RSP PME, ROREFR . 58 WS T R kA A
BOBE. 8 =005 TSR E .
L EMEITEI T, 38 H Z aiE it 50T 019 £5% 25 Wi ik < 0 ¢ £
it HZ N — A B2 Hﬂm#m%"/\fe IR R M 2R,
o v B 2245 2 2 1A B 2 1 N R S

R A
AIZPARXVXE

Hor: Al = N FLE
PAR= THME ( 1) £2 A7 1) A 6 30)

#rIE

RDV = CST — SAL—-%it#11H

DEP,RDV,CST, 8 SAL jyy s e et 45 51 5 1 /N 47 5 00 4 i N

BE&ITIHE

CST—SAL
LIF

sy, et X FSTYR

i Jg —H 8 L)J5: DEP = RDV
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ST IH

(LIF+2—-YR—FSTYR)x(CST—SAL
((LIFx(LIF+1))+2

LIFx(CST-SAL)
st (CIP(EIFrD)e2

&5 — L5 : DEP = RDV

x FSTYR

RBUBRITIHIE

RBVxDB%
LIFx100

Horp RBV & YR =114

CSTxDB%
% —4F.  LIFx100 x FSTYR

CSTxDB%
s, zirxao. > BPV. 4 RDV x FSTYR

% DEP > RDV , i DEP = RDV

it HE s — 4, DEP = RDV

gt

HE: ANXFEEHT x M y.
5B n M FRUETT 2 (0X):

=2
Y- 1
n 2

7 BE n1 B FRHETT 22 (s4):

W R - 2% (5 B
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[Ezz—@ﬂ—m] 1
n—1 2

=_ =
T T T

EP=]

LR 24 304 P 22 6 ) Kt » & L A el A A

p = M2y 2)
(¥ 22)-3 )2

o= EyE0
ro bz
GRS 33

EFF =100 x (eC/Y x In(x+1) -1
oA z=.01x NOM +CY
NOM =100 x C/Y x (e1+C/Y x IN(z+1) —1

Hr: z=.01 x EFF

B S

NEW = OLD(1+ %) #PD

Hor OLD = IH{&
NEW = #i {8
%CH = 20 H 45 b
#PD = JH JH %L
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AR

GrossProfit M argin = SellingPrice

-ﬁﬁffﬁﬁi — %?‘5’?_ }"'JE-#- % 100

Er

WS 4

SellingPrice—Cost

PFT = PQ — (FC + VCQ)

Hor: PFT = F]i
P =1k
FC = [ 58 i A
VC = 0] 45 g A
O=HEE

347 18] £ [a] & K %

EHHTAER, ardm ANBit 5198051 H1 HZE 20794E12 A31 HHHEREW

NSRS
SeFR/ SO R Bk

W 2T A BB R SRR R AL

DBD (H AT R H) = K40 1K %0 1

K% 1= (Y1-YB) Q365
+(MB | M1 i) K %)
+DT1

(Y1-YB)
+—3

K% 1= (Y2-YB) x 365
+(MB 2 M2 19 R #)
+DT2

(Y2-YB)
+—3

W R - 2% (5 B
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F

ML=E—ANHWEA &

DM=%*¢H%%EH
= H{— A HWATEER

M2 B Z/ANHWAEA 0

DT2=5_AHMEH

Y2 =5 A HW T EES
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Day Type 30/360

This day counting convention is much less intuitive. The general
assumption is that each month has 30 days and therefore each year has
360 days. Obviously, this is not the case and so adjustments are
incorporated. We follow Jan Mayle's Standard Securities Calculation
Methods (19893) for this algorithm. We introduced Julian numbers with
actual calendar dates. That is not possible here, so our function will
produce the number of days between two dates. We adopt the following
notation:

M1, M2—month of first and second date.
D1, D2—day of first and second date.
Y1, Y2—year of first and second date.

We observe the following rules:

1. If D2 is the last day of February, D1 is the last day of February, then change
D2 to 30.

2. If D1 is the last day of February, then change D1 to 30.
3. 1f D2 is 31 and D1 is 30 or 31, then change D2 to 30
4.1 D1 is 31, then change D1 to 30.

Therefore, the number of days between two dates under the 30/360 day
count method is

Number of Days = (Y2 - Y1)*360 + (M2 - M1)*30 +(D2 - D1)
Other general rules, other than those above, include:
1. A year always has 360 days.

2. Days per period is equal to 360 divided by the number of periods. For
example, monthly periods would be 30 (= 360/12).

3. Remaining days in a pericd is equal to the total number of days in the period
minus the number of days accrued,
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