
 

 

 

 



 

 

 

 

 

 



 

 

 

 

 
 

 



 

 

 

 

 

 



 

 

 

 



 

 

 

 

 

 

𝐶𝐼𝑀 =
𝐼𝑇𝑊𝑖 ∗ 100

𝑁𝐶𝑆𝑃𝑡
 

 

𝐶𝐼𝑀

𝐼𝑇𝑊𝑖

𝑁𝐶𝑆𝑃𝑡

𝐶𝐼𝑀 =
𝐼𝑇𝑊𝑖 ∗ 100

𝑁𝐶𝑆𝑃𝑡
∗ 𝐴𝐹

𝐼𝑇𝑊𝑖

𝑁𝐶𝑆𝑃𝑡

𝐴𝐹

𝐴𝐹 =
∑ 𝐶𝐼𝑀𝑟 ∗ 𝑁𝐶𝑆𝑃𝑖

100

𝐶𝐼𝑀𝑟

𝑁𝐶𝑆𝑃



 

 

 

 



 

 

 

 

 

𝐼𝑛𝑑𝑒𝑥𝐸𝑅 = 𝐼𝑛𝑑𝑒𝑥𝐸𝑅𝑡−1 ∗ (1 + DE𝑅)

𝐼𝑛𝑑𝑒𝑥𝐸𝑅

𝐼𝑛𝑑𝑒𝑥𝐸𝑅𝑡−1



 

 

 

 

𝑫𝑬𝑹  

 

 

𝐷𝐸𝑅 = ( 
WAV

𝑃𝑊𝐴𝑉
− 1)  

 

𝑊𝐴𝑉 = ∑ 𝐶𝐼𝑀1 ∗ 𝑌𝐿𝑅𝑊 ∗
𝐿𝐶𝑆𝑃𝑡

𝐿
+ 𝐶𝐼𝑀2 ∗ 𝑌𝑁𝑅𝑊 ∗

𝑁𝐶𝑆𝑃𝑡

𝐿
𝑖

 

𝐶𝐼𝑀1

𝑌𝐿𝑅𝑊

𝐿𝐶𝑆𝑃𝑡

𝐶𝐼𝑀2

𝑌𝑁𝑅𝑊

𝑁𝐶𝑆𝑃𝑡

𝐿

i                                 

𝑃𝑊𝐴𝑉 = ∑ 𝐶𝐼𝑀1𝑡−1 ∗ 𝑌𝐿𝑅𝑊 ∗
𝐿𝐶𝑆𝑃𝑡−1

𝐿
 + 𝐶𝐼𝑀2𝑡−1 ∗ 𝑌𝑁𝑅𝑊 ∗

𝑁𝐶𝑆𝑃𝑡−1

𝐿
𝑖

 

𝐶𝐼𝑀1𝑡−1

𝑌𝐿𝑅𝑊

𝐿𝐶𝑆𝑃𝑡−1

𝐶𝐼𝑀2𝑡−1

𝑌𝑁𝑅𝑊

𝑁𝐶𝑆𝑃𝑡−1

𝐿



 

 

 

 

 

BCLMTTR t   =  BCLMTTR𝑡−1 x  (
𝐼𝑛𝑑𝑒𝑥𝐸𝑅

𝐼𝑛𝑑𝑒𝑥𝐸𝑅𝑡−1
+  IR 𝑡) 

BCLMTTR t   

BCLMTTR𝑡−1

𝐼𝑛𝑑𝑒𝑥𝐸𝑅

𝐼𝑛𝑑𝑒𝑥𝐸𝑅𝑡−1

TBD 𝑡
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1
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 

 

http://www.bloomberg.com/professional/product/indices/bloomberg-equity-indices-resources


 

 

 

 

 


