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Zinseszins und (Ab)diskontierung
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Formelsammlung
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Zinseszins-Rechenbeispiel (y = 5%)

[ o | 1.00 1.00 1.00
1.05 1.05 1.05
1.10 1.10 1.11
1.16 1.16 1.16
[ 4 ] 1.22 1.22 1.22
[ 5 | 1.28 1.28 1.28
[ ¢ | 134 1.34 1.35
1.41 1.41 1.42
| s | 1.48 1.48 1.49
[ o | 1.55 1.56 1.57
1.63 1.64 1.65
1.71 1.72 1.73
1.80 1.81 1.82
1.89 1.90 1.92
1.98 2.00 2.01
2.08 2.10 2.12
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Der Trick mit der logarithmischen Skala

m@. Fur stetige Verzinsung:
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Strips - Obligationen mit einem Mittelfluss
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S 06/15/11

99.979 / 99.980

Hochschule Luzern
Wirtschaft

( 0.15 /14) BVAL @13:00

ISSUER INFO

REDEMPTION INFO

SECURITY INFORMATION NAME STRIPS MATURITY DT 6/15/11
(CYPE US GOVT NATIONAL NEXT CALL DT
CPN TYPE NONE WORKOUT DT 6/15/11
MTY/REFUND TYP NORMAL IDENTIFICATION #'s RISK FACTOR 0.14
CALC TYP (  1)STREET CONVENTION | CUSIP 912834AK4
DAY COUNT( 1)ACT/ACT MLNUM H2B48 ISSUANCE INFO
MARKET ISS uUs GOVT ISIN US912834AK46 ISSUE DATE 12/15/08
COUNTRY/CURR USA/ DOL BBGID BBGOOOFJ99C9
SECURITY TYPE Usw
AMT UNSTRIPPED 1(MM) PRC @ ISSUE
AMT STRIPPED 1(MM)
MIN PIECE .01
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Mittelfluss einer gewohnlichen Anleihe
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Country CH Currency CHF
Collateral Type Bonds
Calc Typ( 129)ISMA CONVENTION

Moody's Aaa
Fitch AAA
Composite AAA

aturity 4/28/2021 Series
NORMAL ISSUE SIZE
ICoupon 2 Fixed Amt Issued/Outstanding
ANNUAL GERMAN:30/360 CHF 3,434,481.00 (M)/
Announcement Dt 4/13/10 CHF 3,434,481.00 (M)
Int. Accrual Dt 4/28/10 Min Piece/Increment
1st Settle Date 4/28/10 1,000.00/ 1,000.00
1st Coupon Date 4/28/11 Par Amount 1,000. 00|

Iss Pr 100.0000

NO PROSPECTUS

10, 2. Juni 2011

BOOK RUNNER/EXCHANGE
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