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(2008 4 18 )

52 52

1.5817 1.5983 |2008-4-17 | 1.3264 2007-6-13 1.5817 1.5788 1.4590 8.406
103.67 124.14 | 2007-6-22 95.78 2008-3-17 103.67 99.70 111.72 7.760
6.9935 7.7345 | 2007-4-24( 6.9741 2008-4-17 6.9935 7.0120 7.2971 4.341
1.9980 2.1162 |2007-11-9 1.9338 2008-1-22 1.9980 1.9837 1.9849 0.657
0.9347 0.9498 | 2008-2-28  0.7676 2007-8-17 0.9347 0.9131 0.8752 6.805
1.0042 1.1248 |[2007-4-24| 0.9059 2007-11-7 1.0042 1.0254 0.9984 -0.577
7.7943 7.8306 2007-8-1 7.7499 2007-10-31 7.7943 7.7833 7.7994 0.065
1.3554 1.5458 |2007-6-11| 1.3495 2008-4-17 1.3554 1.3757 1.4400 6.246
30.380 | 33.4550 |2007-5-23| 29.951 2008-3-26 30.380 30.380 32.428 6.741
997.95 | 1031.80 |2008-3-17 | 899.70 2007-10-31 997.95 991.00 936.05 -6.203
23.464 | 26.0827 |2007-6-13 | 23.331 2008-4-17 23.464 23.494 24.635 4.989
72.012 | 83.2720 |2007-6-13 | 70.698 2008-3-17 72.012 71.802 76.695 -6.106

1.5817 | 1.5813 | 1.5800 | 1.5758 | 1.5689 | 1.5625 | 1.5570 | 1.5419 | 1.5380 | 1.5437 | 1.5512

103.67 | 103.61 | 103.46 | 103.08 | 102.58 | 102.09 | 101.60 | 99.39 96.25 93.05 91.27

6.9935 | 6.9812 | 6.9307 | 6.7977 | 6.6167 | 6.4609 | 6.2997 | 5.9289 | 5.7352 | 5.7002 | 5.6652

1.9980 | 1.9971 | 1.9941 | 1.9856 | 1.9727 | 1.9606 | 1.9498 | 1.9179 | 1.9067 | 1.8961 | 1.8908

0.9347 | 0.9339 | 0.9312 | 0.9238 | 0.9125 | 0.9015 | 0.8912 | 0.8563 | 0.8340 | 0.8128 | 0.7962

1.0042 | 1.0043 | 1.0045 | 1.0051 | 1.0061 | 1.0072 | 1.0086 | 1.0157 | 1.0113 | 1.0088 | 1.0055

7.7943 | 7.7923 | 7.7863 | 7.7755 | 7.7605 | 7.7471 | 7.7371 | 7.6906 | 7.6584 | 7.5278 | 7.4443

1.3554 | 1.3548 | 1.3531 | 1.3497 | 1.3456 | 1.3407 | 1.3366 | 1.3219 | 1.2913 | 1.2749 | 1.2883

30.380 | 30.460 | 30.320 | 29.840 | 29.623 | 29.230 | 29.205 | 28.515 | 28.230 | 27.530 | 26.930

997.95 | 997.45 | 997.50 | 997.50 | 997.39 | 997.17 | 996.95 | 995.68 | 993.60 | 989.30 | 985.80

23.464 | 23.477 | 23.514 | 23.607 | 23.754 | 23.954 | 24.184 | 25.174 | 26.289 | 27.527 | 28.768
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NDF
6.9935 2.375% 2.328%
7 6.9955 -0.029% | -1.491% 2.806% 4.297% 2.870%
1 6.9465 0.672% 8.065% 2.874% 5.191% | #VALUE!
3 6.8150 25520 | 10.209% | 2.908% -7.302% | 2.900%
6 6.6385 5076% | 10.152% | 3.019% -7.134% | 2.950%
1 6.4733 7.438% 9.918% 3.045% -6.873% | 3.000%
2 6.3225 9.595% 9.595% 3.068% -6.527% | 3.049%
3 5.9150 15.421% | 7.434% 3.044% -4391% | 3.185%
4 5.7350 17.995% | 5.671% 3.309% 2.362% | 3.286%
5 5.6960 18553% | 4.347% 3.560% -0.787% | 3.350%
1
2 NDF
LIBOR  SWAP
3
4 NDF
NDF NDF
5
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2007-12-31 | 2008-4-14 | 2008-4-15 | 2008-4-16 | 2008-4-17 | 2008-4-18
110.7196 111.9309 112.2524 111.9761 112.4402 112.4869
1
2
3 2006 1 3 2005 1
3 100 2006 12 29
107.2492

7.2492
4 Reuters
(Bloomberg) (http://www.chinabond.com.cn)
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