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Breakeven InflationBreakeven InflationBreakeven InflationBreakeven Inflation

Breakeven Inflation (BEI) 

= Gov. Fixed Rate Yield – ILB Yield
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Inflation Risk Premium

Inflation Expectation

Real Yield

Breakeven 
Inflation
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1. Purpose

2. Subpurpose

3. Trade Date/ Time

6. Counter Party

7. Bond Symbol

8. Yield/ Price (%)3. Trade Date/ Time

4. Settlement Date

5. Buy/Sell

8. Yield/ Price (%)

9. Volume (Unit)

10. Fin Rate/ Term





Daily ReportDaily ReportDaily ReportDaily Report
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Unadjusted Clean Price (%) x Index Ratio

Adjusted Gross Price (%)

+
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Unadjusted AI (%) x Index Ratio
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