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Input Data : Implicit Interest

Price

1+1R: { 1+1Rs Coupon 1 Year 2 Year

. 1006
1012
.1031
.1029
.1034
. 1062
. 1042
L1045
. 1052
. 1057
.1119
.1128
.1145
.1139
1206
1182
.17
L1170
L1172

98. 3750 1. 0964
98. 3750 1. 0961
98. 1875 1. 0965
08.2813 L 1. 0960
98. 0938 . 0968
97.5938 . 0984
97. 6250 . 0991
97. 6250 . 0991
97.5625 . 0992
97.4375 . 0997
96. 2188 . 1041
95. 6876 . 1068
95. 1875 . 1091
95. 0000 - 1106
95.0313 - 1107
94. 3438 . 1125
93.5313 . 1123
94. 2500 . 1140
93. 8750 . 1160

. 0978 0. 0925 1.0993
-0978 0. 0925 1.0993
- 0987 0. 0925 1. 0994
. 0083 0. 0925 1. 0987
- 0990 0. 0925 - 0999
. 1010 0. 0925 -1017
- 1008 0. 0925 1024
-1009 0. 0925 1024
.1012 0. 0925 1028
1017 |- 0.0925 1035
. 1067 0. 0925 1071
.1088 0. 0925 1101
- 1109 0. 0925 1132
L1117 0. 0925 1157
- 1140 0. 0925 1147
1144 0. 0925 1163
.1139 0. 0925 1139
. 1150 0. 0925 1169
-1164 0. 0925 .1184
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Conventional Method I New Method
d & AAAAS 23 J & A QA 7 2
99,7487 1.3737 97. 9769 —0.3981
99. 8395 1.5245 97. 8251 —0.5499
99.7235 1.5360 97. 3474 (. 8401
99. 7988 1.5175 97.3913 —0. 8500
99. 6984 1. 6046 97.2759 ‘ -0.8179
99. 3479 1. 7541 96. 5912 —1.0026
99. 1734 1. 5484 97. 0962 —0.5288
99. 1734 1.5484 97. 0211 —0. 6039
99. 2233 1. 6608 . 96. 8500 —0.7126
99, 1485 1.7110 96. 7310 —0. 7065
97. 8655 1. 6467 95. 2345 —0.9843
97. 2814 1.5939 . 95. 0406 —0. 6469
96. 9187 1.7312 © 94.6538 —0. 5337
96. 7984 1.7984 94. 8193 —0. 1807
96. 5100 1.4787 93. 2680 —1.8233
96. 0323 1.6885 93. 7916 —0.5522
95, 5580 1.0267 94. 0372 —0. 4941
95. 4639 1.2135 94. 0838 —0.1662
94. 8760 1. 0010 94. 0476 0. 1726
MSE: 2.3713 MSE: 0. 5747
VMSE: 1.5399 VMSE: 0. 7581
MAE: 1.5241 , MAE: 0.6634 ¢
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