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Selected Inflation-Linked Bonds Markets: Market Cap in USD
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M("L’;‘g :;Te Rsaf;:g M;a‘:?:; Country Allocation (%NAV breakdown)
Americas 1,364 e I:iaqtér S?;i" Au?&ali?:an ada
United States 1,304  AA+U Aaa <1% 2% Erance
Canada 60 AAA Aaa New Zealand 9%
Eurozone 1,529 <1% Geg;? ny
United Kingdom 890 AAuU Aa2 Japan
France 279 AAu Aa2 2%
Italy 184  BBBuU Baa2 Sweden
Germany 85 AAAU Aaa 1%
Sweden 30 AAAU Aaa
Spain 54 BBB+ Baa2
Denmark 7 AAA Aaa
Asia-Pacific 119 us UK
Japan 72 A+u Al 43% 30%
Australia 34 AAAU Aaa
New Zealand 13 AA Aaa
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T ARUE PREESFERECRA AR T AN A RER R
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(-)#R—Tips» & * i § & H §Ip &(CPI) ¥ 5 & paie 5
BPE P AEZR LPRVILER S R SR
CPI=index ratio=(CPI current / CPI base) -

B EP 4o

LY 15§ £ &5 dFo il FAER %
%ﬁﬁQS'ﬂLﬁ £ 2.0% 0 M3t x e/l E 129 % /362 %
4 B 1.24249

HpWRGFFRY Y gUEWEZ A FLHF X s 4F (adjusted

Notional):*+ & » 3+ 5 =3 N deT
adjusted Notional=wm Fg™*3 %24y #=10,000,000%1.24249=12,424,900 -
* £=12,424,900%(99.5/100)=$12,362,775.50

J&3 41 4=12,362,775.50 x 2.0% x (29/362)=$19,907.30

i & 77=$12,362,775.50+$19,907.30=$12,382,682.8

21 - FEXHERE PWRLLFEREETE S
Nominal Treasury Bond a = InIlatm(nT—ILl:Sn)k e Bundn
10, 000, 000. 00 Notional 10, 000, 000. 00
N/A Index Ratio 1.24249

N/A Adjustied Notional 12,424, 900. 00
99.5 Price 99.5
9,950, 000. 00 Principal 12, 362, 775. 50
16, 022. 10 Accrued Interest 19, 907. 30
9, 966, 022. 10 Total Proceeds 12, 382, 682. 80
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(= )L [ opsEd S i % (AUD)R * B § & 4 i 4p i
Hfe s all-in ARG e 4 BT FOBESFE RFFIL
G R RADETE G

B E 4o

MR 1y pad FRd R X
995 F 2 2.0% > Mt #K/l#E 129 % /362 %
i W4y e 1.0933

B 10587 [RGB

ACGB 2 08/ 21/ 35 Corp 1 Send (VCON) 99 Hedge 97 Settings T—

26/201 1 le Date 03/26/158=0 16:07:11
Trade Information

HEATHER HEANEY

BNP PARIBAS ASSET MGMT USA HOLDS INC
10000 M

| 99.322000] N 2.629000]

| 99.500000]

E LETFrIpt.)

Trade Numbers

7k %R : Bloomberg
FH 995 L T RE PRSP L o AE I ERR
% 99.322 -

2R BRI R AT S

Notional 10, 000, 000, 00
Index Ratio 1.0933
Adjusted Notional 10, 933, 000. 00

Price 99, 322
Principal 9, 932, 200. 00
Accrued Interest 17, 800. 00
Total Proceeds 9, 950, 000. 00
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(Z)®WE p e gd X Gilt (GBP) - #* F & fdp#k
(Retail Price Index » RPl) ¥ 53 f %% 5 » RPI gt
CPl ¢ Z Rz 4 REZE D Gilt FL24H 3
dirty price ¥ X & 7 B3+ J1 4 2 & f Rl A £330
A RE YRR E . LR ILTEF Y BT p Wk

o

B 4o o

CAEES Y LR ER A E
%+ 99.5 0 FEAIF 2.0% > it % #/l # 129 X/362 % -
i 3, fic 1.588709677

adjusted Notional= Fz™*:f %45 #=10,000,000x1.588709677
=15,887,096.77
#~ £ =10,000,000x%(99.5/100)=$9,950,000.00
&34 4=15,887,096.77 x 2.0% x (29/362)=$25,454.46
i, £ %7 =99,950,000.00+$25,454.46=$9,975,454.45

hOERE PASERBE KPR R

Inflation-Linked Bond

(Gilt)
Notional 10, 000, 000. 00
Index Ratio 1. 588709677
Ad justed Notional 15, 887, 096. 77
Price 99.5
Principal 9, 950, 000, 00
Accrued Interest 25, 454, 46
Total Proceeds 9, 975, 454. 45
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Highest growth rate: Asia-Pacific region
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