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52 52

1.5630 1.6018 |2008-4-22 | 1.3264 2007-6-13 1.5630 1.5788 1.4590 7.125
104.43 124.14 | 2007-6-22 95.78 2008-3-17 104.43 99.70 111.72 6.976
7.0100 7.7250 |2007-4-30( 6.9741 2008-4-17 7.0100 7.0120 7.2971 4.096
1.9858 2.1162 |2007-11-9 1.9338 2008-1-22 1.9858 1.9837 1.9849 0.043
0.9333 0.9541 | 2008-4-23 | 0.7676 2007-8-17 0.9333 0.9131 0.8752 6.650
1.0139 1.1197 [2007-4-30| 0.9059 2007-11-7 1.0139 1.0254 0.9984 -1.534
7.7915 7.8306 2007-8-1 7.7499 2007-10-31 7.7915 7.7833 7.7994 0.101
1.3616 1.5458 |2007-6-11| 1.3468 2008-4-23 1.3616 1.3757 1.4400 5.754
30.340 | 33.4550 |2007-5-23| 29.951 2008-3-26 30.340 30.380 32.428 6.882
995.28 | 1031.80 |2008-3-17 | 899.70 2007-10-31 995.28 991.00 936.05 -5.951
23.624 | 26.0827 |2007-6-13 | 23.297 2008-4-22 23.624 23.494 24.635 4.279
72.790 | 83.2720 |2007-6-13 | 70.698 2008-3-17 72.790 71.802 76.695 -5.092

1.5630 | 1.5626 | 1.5611 | 1.5566 | 1.5497 | 1.5437 | 1.5390 | 1.5292 | 1.5301 | 1.5325 | 1.5410

104.43 | 104.38 | 104.24 | 103.86 | 103.36 | 102.85 | 102.33 | 100.09 | 97.47 94.90 92.30

7.0100 | 7.0035 | 6.9740 | 6.8875 | 6.7380 | 6.6399 | 6.4340 | 6.1080 | 5.9780 | 6.0230 | 6.0530

1.9858 | 1.9849 | 1.9818 | 1.9731 | 1.9602 | 1.9488 | 1.9388 | 1.9077 | 1.8879 | 1.8756 | 1.8702

0.9333 | 0.9326 | 0.9299 | 0.9224 | 0.9111 | 0.9001 | 0.8897 | 0.8543 | 0.8264 | 0.8021 | 0.7843

1.0139 | 1.0140 | 1.0143 | 1.0146 | 1.0152 | 1.0157 | 1.0165 | 1.0193 | 1.0184 | 1.0160 | 1.0133

7.7915 | 7.7896 | 7.7839 | 7.7736 | 7.7604 | 7.7496 | 7.7401 | 7.6986 | 7.6672 | 7.5976 | 7.5276

1.3616 | 1.3613 | 1.3597 | 1.3568 | 1.3531 | 1.3493 | 1.3452 | 1.3292 | 1.3036 | 1.2807 | 1.2946

30.340 | 30.358 | 30.308 | 30.075 | 29.765 | 29.615 | 29.373 | 28.740 | 28.441 | 28.140 | 27.540

995.28 | 995.30 | 995.30 | 995.30 | 994.30 | 993.29 | 993.65 | 980.80 | 988.95 | 983.25 | 978.35

23.624 | 23.633 | 23.644 | 23.720 | 23.905 | 24.065 | 24.232 | 25.100 | 26.161 | 27.427 | 28.687




10 2008 4 28

122
2008 4 25
NDF
7.0100 2.313% 2.110%
7 7.0108 -0.011% -0.595% 2.789% 3.384% 2.890%
1 6.9765 0.478% 5.735% 2.881% -2.853% #VALUE!
3 6.8855 1.776% 7.104% 2.913% -4.192% 2.965%
6 6.7400 3.852% 7.703% 3.080% -4.623% 2.993%
1 6.5964 5.900% 7.867% 3.164% -4.703% 3.033%
2 6.4375 8.167% 8.167% 3.235% -4.932% 3.090%
3 5.9750 14.765% 7.128% 3.299% -3.830% 3.210%
4 5.9540 15.064% 4.788% 3.559% -1.229% 3.310%
5 5.9240 15.492% 3.666% 3.784% 0.117% 3.410%
1
2 NDF
LIBOR  SWAP
3
4 NDF
NDF NDF
5
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111
103
107
105
103
101
99 ——
TT T TTYYTeYvTYveTTOYTOYTOTOT
8 2 § 8 5 8 8 5 & 8 5 & 8 5 & 8 &8 5 5 B
2007-12-31 | 2008-4-21 | 2008-4-22 | 2008-4-23 | 2008-4-24 | 2008-4-25
110.7196 112.1299 112.2323 112.4248 112.7912 112.5584
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)
http://www.cmbchina.com CMBCNYIG
CNMB
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