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2008 4 30
07 CP02 96.459 4.67% 0.077 2007-5-24 30 96.64 - A-1
07 CP02 96.4735 3.85% 0.106 2007-5-31 25 96.5 - A-1
07 CP0O1 97.1667 3.55% 0.182 2007-6-29 20 100 3.78% A-1
07 CP0O1 99.8413 4.37% 0.192 2007-7-5 5 100 4.59% A-1
07 CP0O1 98.7959 7.13% 0.246 2007-7-24 5 100 4.40% A-1
07 CP03 99.9626 4.44% 0.302 2007-8-13 25 96.11 - A-1
07 CPO1 96.0043 4.33% 0.301 2007-8-13 3 100 4.80% A-1
07 CPO1 99.5281 5.93% 0.306 2007-8-15 12 100 4.51% A-1
07 CPO1 99.7697 5.17% 0.399 2007-9-18 4 100 5.25% A-1
07 CP0O1 100.3461 4.55% 0.467 2007-10-12 10 100 5.41% A-1
07 CP0O1 100.0457 5.22% 0.473 2007-10-15 10 100 4.81% A-1
07 CP02 100.0329 4.67% 0.495 2007-10-23 4 100 5.90% A-1
07 CP02 100.3042 5.25% 0.497 2007-10-24 20 100 4.80% A-1
07 CP0O1 100.177 4.43% 0.533 2007-11-6 20 100 4.60% A-1
07 CP02 98.1346 10.28% 0.543 2007-11-9 3 100 6.70% A-1
07 CP02 100.3128 6.10% 0.549 2007-11-12 8 100 5.40% A-1
07 CP02 99.8031 5.65% 0.552 2007-11-13 13 100 6.40% A-1
07 CP0O1 100.7254 5.06% 0.583 2007-11-23 8 93.98 - A-1
07 CP0O1 93.6644 6.84% 0.615 2007-12-6 10 100 6.00% A-1
08 CP0O1 94.8886 5.04% 0.751 2008-1-24 9 94.07 - A-1
08 CPO1 93.7654 6.68% 0.753 2008-1-25 4 100 6.30% A-1
08 CP0O1 99.6466 6.68% 0.773 2008-2-2 9.5 100 6.26% A-1
08 CPO1 100.4288 5.64% 0.829 2008-2-22 5 100 6.30% A-1
08 CP02 100.5424 5.42% 0.874 2008-3-10 4 100 6.10% A-1
08 CP0O1 100.4402 5.50% 0.850 2008-3-10 4 100 6.04% A-1
08 CP0O1 100.5181 5.51% 0.886 2008-3-14 8.9 94.56 - A-1
08 CP0O1 100.4959 6.41% 0.959 2008-4-10 3 100 6.97% A-1
08 CP0O1 100 6.97% 0.967 2008-4-16 3 100 6.95% A-1
08 CP02 100.4213 6.34% 0.975 2008-4-16 3 100 6.90% A-1
: (DEE R
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2008 4 30
1 3.23% 4.19% 4.91%
2 3.53% 4.39% 5.14%
3 3.67% 4.63% 5.28%
5 3.79% 4.72% 5.37%
7 3.94% 4.78% 5.44%
10 4.07% 4.91% 5.52%
15 4.19% 5.06% 5.71%
20 4.28% 5.10% 5.76%
51 0.57% 0.53% 0.46%
10 1 0.85% 0.72% 0.60%
20 1 1.06% 0.91% 0.84%
C )
()
08 49 1 08-4-29 96.10 4.0583 520
08 50 3 08-4-29 100 4.56% 410
08 51 0.25 08-4-29 99.16 3.3978 60
08 CPO1 1 08-4-24 100 5.86% 4 AA-
08 Al 0.71 08-4-28 100 4.8% 5 AAA
5.01%
08 A2 1.71 08-4-28 100 1 +0.87%) 27.03 AAA
6.04%
08 B 2.71 08-4-28 100 1 +1.90%) 3.43 A
08 C 3.2 08-4-28 100 - 2.202 -
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2006 3 -2008 4 24
155
135
115 ¢
95
75
55
Jun-07 Aug-07 Oct-07 Dec-07 Feb-08 Apr-08
08-4-18 08-4-21 08-4-22 08-4-23 08-4-24
141.4 141.31 140.91 141.57 141.67
1
Reuters (Bloomberg)
(Chinabond) Cmbchina
<CMBCNYID> <CNMB>
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2006 12 1 -2008 4 26
113
112 ¢
111
110 r
109 -
108 -
107
Jun-07 Aug-07 Oct-07 Dec-07 Feb-08 Apr-08
08-4-18 08-4-21 08-4-22 08-4-23 08-4-24
112.6961 112.3543 112.4365 112.2249 112.7809
1
2
3 Reuters (Bloomberg)
(Chinabond) Cmbchina
<CMBCNY 1G> <CNmMB>

. DEHES



