附表一：物價指數連動公債發行國家指數之選定

	國家
	首次發行日
	指數

	澳洲
	1985
	消費者物價

	巴西
	1991
	一般物價

	加拿大
	1991
	消費者物價

	智利
	1967
	消費者物價

	哥倫比亞
	1995
	消費者物價

	捷克
	1997
	消費者物價

	希臘
	1997
	消費者物價

	匈牙利
	1995
	消費者物價

	冰島
	1995
	消費者物價

	以色列
	1955
	消費者物價

	墨西哥
	1996
	消費者物價

	紐西蘭
	1995
	消費者物價

	波蘭
	1992
	消費者物價

	瑞典
	1994
	消費者物價

	土耳其
	1997
	消費者物價

	英國
	1981
	消費者物價

	美國
	1997
	消費者物價


資料來源：

”Gilts and the Gilt Market Review 1996/97,” Bank of England, List of Current Issuers of Inflation-Indexed Government Bonds, 1997.

資料整理：柯百鈴，「新種公債商品之研究」，公務出國報告，民國94年11月28日 。

附表二：非季節性調整之都市地區消費物價指數（NSA CPI-U）
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資料來源：’CPI Detailed Report- November 2007’， Bureau of Labor Statistics。
附表二(續)：非季節性調整之都市地區消費物價指數（NSA CPI-U）
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資料來源：’CPI Detailed Report- November 2007’， Bureau of Labor Statistics。

附表三：美國財政部首次發行TIPS之公告
[image: image3.png]EMBARGOED UNTIL 12:00 NOON CONTACT: Office of Financing
January 21, 1997 202/219-3350

TREASURY TO AUCTION $7,000 MILLION OF
10-YEAR INFLATION-INDEXED NOTES

The Treasury will auction $7,000 million of 10-year
inflation-indexed notes to raise cash.

Amounts bid by Federal Reserve Banks for foreign and
international monetary authorities will be added to the offering.

The auction will be conducted in the single-price auction
format. All competitive and noncompetitive awards will be at the
highest yield of accepted competitive tenders.

Tenders will be received at Federal Reserve Banks and
Branches and at the Bureau of the Public Debt, Washington, D. C.
This offering of Treasury securities is governed by the terms and
conditions set forth in the Uniform Offering Circular (31 CFR
part 356, as amended) for the sale and issue by the Treasury to
the public of marketable Treasury bills, notes, and bonds.

Because the issue date and the dated date are different in
this offering, Treasury wishes to clarify the formula which is
applicable to the price and accrued interest for the inflation-
indexed note. Therefore:

Index Ratiop, = Ref CPI,,.
Ref CPIpyepue

Where Date = Valuation date
Bidders should understand that the settlement amount for
these securities in this auction may be greater than the par
amount .

Details about the new security are given in the attached
offering highlights.

[elele}

For press releases, speeches, public schedules and official biographies, call our 24-hour fax line at (202) 622-2040





資料來源：美國財政部網站，www.treas.gov
附表三(續)：美國財政部首次發行TIPS之公告
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ffering Amount
Description of Offering:

$7,000 millicn

Jaruary 21, 199
STRIPS Informetion:
Due dates and CUSIP mumbers

Term and type of security . 10-year inflation- for additional TINTs:

indexed notes 91283
Series . . . . ... ... A-2007 July 15, 1997
CUSTP nurber . . . . . . . 912827 2M 3 Jamuary 15, 1998
Auction date . . . . . Jamary 29, 1997 July 15, 1998
Issue date . . . . . . . . Pebruary 6, 1997 January 15, 1999
Dated date . . - . . . . . January 15, 1997 July 15, 1999
Maturity date . . . . . . . Jamuary 15, 2007 Jaruary 15, 2000
Interest Rate . . . . . . . Determined based on the July 15, 2000

highest accepted bid
..... Determined at auction
Interest payment dates . July 15 and January 15
Minimum bid amount . . . . $1,000
Miltiples . . . . . . . . $1,000
Accrued intevest
payable by investor . .

January 15, 2001
July 15, 2001

Jauary 15, 2002
July 15, 2002

January 15, 2003
July 15, 2003

Jaruary 15, 2004

Real yield . . .

Determined at auction

ABHRBBEEBERRERELEBAYEE
PP S P A

Premium or discount . . . . Determined at auction July 15, 2004
January 15, 2005
July 15, 2005

STRIPS Information: - Jaruary 15, 2006

Minimm amount required . . Determined at auction July 15, 2006

Corpus CUSIP mmber . . . . 912820 BV 8 Jarwary 15, 2007

Submd £ Bid
Noncampetitive bids: Will be accepted in full up to $5,000,000 at the highest
accepted yield.

Campetitive bids:

(1) Must be expressed as a real yield with three decimals, e.g., 3.123%.

(2) Net long position for each bidder must be reported when the sum of the total b
amount, at all yields, and the net long position is $2 billion or greater.

(3) Net long position must be determined as of one half-hour prior to the closing
time for receipt of cawpetitive tenders.

35% of public offering
35% of public offering

Maxcimun Award
Receipt of Tenders:

Noncompetitive tenders: Prior to 12:00 noon Eastern Standard time on auction day.
Carpetitive tenders: Prior to 1:00 p.m. Eastern Standard time cn auction day.

Payment Terms: Full payment with tender or by charge to a funds account at a
Federal Reserve Bank on issue date.

1

CPI Base Reference Period . . . . . 1982-1984
Ref CPI 01/15/1997 . . . . . . . . . 158.43548
Ref CPI 02/06/1997 . . . . . . . . . 158.60000
Index Ratio 02/06/1997 . . . . . . . . 1.00104




資料來源：美國財政部網站，www.treas.gov
附表四： TIPS最新流通在外餘額與整體美國負債餘額月報表
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資料來源：http://www.treasurydirect.gov/，” Monthly Report of The Public Debt of The United Stated”, 資料日期：2007/11/30。
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