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(2008 5 9 )

52 52

1.5482 1.6018 | 2008-4-22 | 1.3264 2007-6-13 1.5482 1.5622 1.4590 6.107
102.86 124.14 | 2007-6-22 95.78 2008-3-17 102.86 103.91 111.72 8.609
6.9878 7.6958 |2007-5-15( 6.9741 2008-4-17 6.9878 6.9875 7.2971 4.426
1.9540 2.1162 |2007-11-9( 1.9338 2008-1-22 1.9540 1.9866 1.9849 -1.559
0.9435 0.9541 | 2008-4-23| 0.7676 2007-8-17 0.9435 0.9437 0.8752 7.816
1.0052 1.1126 [ 2007-5-14| 0.9059 2007-11-7 1.0052 1.0080 0.9984 -0.681
7.7955 7.8306 2007-8-1 7.7499 2007-10-31 7.7955 7.7937 7.7994 0.050
1.3637 1.5458 | 2007-6-11| 1.3468 2008-4-23 1.3637 1.3558 1.4400 5.591
30.730 | 33.4550 |2007-5-23| 29.951 2008-3-26 30.730 30.475 32.428 5.526
1043.50 | 1052.70 | 2008-5-9 899.70 2007-10-31 | 1043.50 1002.50 | 936.05 | -10.297
23.741 | 26.0827 |2007-6-13 | 23.297 2008-4-22 23.741 23.638 24.635 3.762
73.050 | 83.2720 |2007-6-13 | 70.698 2008-3-17 73.050 72.509 76.695 -4._753

1 1 3 6 9 1 2 3 4 5

1.5482 | 1.5477 | 1.5458 | 1.5408 | 1.5335 | 1.5273 | 1.5224 | 1.5129 | 1.5126 | 1.5167 | 1.5257

102.86 | 102.82 | 102.68 | 102.37 | 101.92 | 101.45 | 100.97 | 98.78 96.48 93.77 91.21

6.9878 | 6.9918 | 6.9818 | 6.9223 | 6.8188 | 6.6812 | 6.5498 | 6.1937 | 6.0937 | 6.1437 | 6.2387

1.9540 | 1.9530 | 1.9494 | 1.9404 | 1.9277 | 1.9167 | 1.9075 | 1.8788 | 1.8568 | 1.8464 | 1.8394

0.9435 | 0.9427 | 0.9397 | 0.9318 | 0.9202 | 0.9092 | 0.8992 | 0.8657 | 0.8400 | 0.8157 | 0.7958

1.0052 | 1.0054 | 1.0057 | 1.0062 | 1.0068 | 1.0068 | 1.0072 | 1.0098 | 1.0104 | 1.0080 | 1.0053

7.7955 | 7.7938 | 7.7874 | 7.7774 | 7.7648 | 7.7538 | 7.7453 | 7.7080 | 7.6775 | 7.6000 | 7.5395

1.3637 | 1.3634 | 1.3622 | 1.3595 | 1.3559 | 1.3518 | 1.3474 | 1.3323 | 1.3074 | 1.3018 | 1.2863

30.730 | 30.858 | 30.828 | 30.595 | 30.553 | 30.305 | 30.248 | 29.780 | 29.630 | 29.130 | 29.030

1043.50 | 1043.70 | 1045.30 | 1046.20 | 1046.00 | 1043.88 | 1045.65 | 1042.25 | 1033.05 | 1032.55 | 1036.65

23.741 | 23.744 | 23.766 | 23.821 | 23.994 | 24.181 | 24.391 | 25.401 | 26.632 | 28.069 | 29.510
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NDF
6.9878 2.063% 2.356%
7 6.9917 -0.056% -2.910% 2.423% 5.333% 3.015%
1 6.9825 0.076% 0.910% 2.550% 1.640% #VALUE!
3 6.9215 0.949% 3.795% 2.685% -1.110% 3.040%
6 6.8185 2.423% 4.846% 2.780% -2.066% 3.062%
1 6.6903 4.257% 5.677% 2.824% -2.853% 3.070%
2 6.5440 6.351% 6.351% 2.873% -3.479% 3.210%
3 6.2000 11.274% 5.486% 3.043% -2.443% 3.320%
4 6.0750 13.063% 4.177% 3.331% -0.847% 3.430%
5 6.0900 12.848% 3.068% 3.576% 0.508% 3.510%
1
2 NDF
LIBOR  SWAP
3
4 NDF
NDF NDF
5
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2007-12-31 | 2008-5-5 2008-5-6 2008-5-7 2008-5-8 2008-5-9
110.7196 113.4127 113.3825 113.8131 113.5760 113.5494
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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