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FEl= (Y1-YB) x365 + (MBZM147 A% ) + DT1 +@
FHl= (Y2-YB) x365 + (MBEM2#7K4) + DT2 + @
Hep: M1= $E—({EHEAFTEA 5

DT1= S—{HHHARTEH

Y1 = S5—{EH I FEG

M2 = 55 (8 HEFTE R )

DT2 = &5 & H#AfT{E H

Y2 = 55 {8 HHIFESEG

MB= SR (—H)

DB= A#%H (—5%)

= HBEE ( MEREF)

30/360 REETRIE®

AR ITEREEH 30 X 54 360 X -
DBD =(Y2-Y1)x360+(M2+M1)x30+(DT2-DT1)
Her o Ml= S—{EHHER G

DT1 = F—{lE HiHFEH

Y1= {8 HHIFTEFED

M2 = 55 (& H IR E H

DT2 = 5 —{& HHART{EH

8 30860 FHEFELELSFAIINE ¢ Lynch, Jobn I, Jr., and Jan H. Mayle. Standard Securities
Calculation Methods. New York: Securities Industry Association, 1956
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