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2008 5 9
07 CP02 96.6288 3.65% 0.038 2007-5-24 30 96.64 - A-1
07 CP02 96.4876 3.75% 0.068 2007-5-31 25 96.5 - A-1
07 CP01 99.8733 4.57% 0.144 2007-6-29 20 100 3.78% A-1
07 CP01 99.8413 4.37% 0.153 2007-7-5 5 100 4.59% A-1
07 CPO1 98.7959 7.13% 0.208 2007-7-24 5 100 4.40% A-1
07 CP0O3 95.9588 4.57% 0.264 2007-8-13 25 96.11 - A-1
07 CpPO1 96.0043 4.33% 0.262 2007-8-13 3 100 4.80% A-1
07 CpPO1 99.8795 4.87% 0.268 2007-8-15 12 100 4.51% A-1
07 CP0O1 99.95 5.29% 0.361 2007-9-18 4 100 5.25% A-1
07 CpP0O1 99.9714 5.38% 0.429 2007-10-12 10 100 5.41% A-1
07 CPO1 | 100.0457 5.22% 0.434 2007-10-15 10 100 4.81% A-1
07 CP02 100.0329 4.67% 0.456 2007-10-23 4 100 5.90% A-1
07 CP02 100.3042 5.25% 0.459 2007-10-24 20 100 4.80% A-1
07 CPO1 97.7136 9.33% 0.495 2007-11-6 20 100 4.60% A-1
07 CP02 100.0727 6.43% 0.505 2007-11-9 3 100 6.70% A-1
07 CP02 100.3128 6.10% 0.511 2007-11-12 8 100 5.40% A-1
07 CP02 100.6126 5.07% 0.514 2007-11-13 13 100 6.40% A-1
07 CpP0O1 100.7254 5.06% 0.545 2007-11-23 8 93.98 - A-1
07 CpPO1 93.6644 6.84% 0.577 2007-12-6 10 100 6.00% A-1
08 CP01 94.7408 5.23% 0.713 2008-1-24 9 94.07 - A-1
08 CpPO1 93.7654 6.68% 0.715 2008-1-25 4 100 6.30% A-1
08 CPO1 100.8532 5.00% 0.735 2008-2-2 9.5 100 6.26% A-1
08 CpPO1 100.4288 5.64% 0.791 2008-2-22 5 100 6.30% A-1
08 CP02 100 6.07% 0.836 2008-3-10 4 100 6.10% A-1
08 CpPO1 100 6.04% 0.804 2008-3-10 4 100 6.04% A-1
08 CpPO1 100.5181 5.51% 0.848 2008-3-14 8.9 94.56 - A-1
08 CpPO1 100.4959 6.41% 0.921 2008-4-10 3 100 6.97% A-1
08 CP01 100.2284 6.60% 0.915 2008-4-16 3 100 6.95% A-1
08 CP02 100.4213 6.34% 0.937 2008-4-16 3 100 6.90% A-1
; (DEE R
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20086 5 9
1 3.25% 4.12% 4.85%
2 3.55% 4.41% 5.14%
3 3.66% 4.60% 5.25%
5 3.85% 4.73% 5.36%
7 3.99% 4.81% 5.44%
10 4.12% 4.95% 5.56%
15 4.33% 5.15% 5.80%
20 4.40% 5.23% 5.90%
5 1 0.61% 0.61% 0.51%
10 1 0.88% 0.83% 0.71%
20 1 1.16% 1.10% 1.05%
() X
08 52 1 | 0856 96.10 4.0583 330
08 53 3 | 0858 100 4.56% 430
08 54 0.25 08-5-8 99.16 3.3978 160
08 06 30 08-5-8 100 4.50% 280
08 09 3 08-5-9 100 4.58% 143.9
08 CP02 1 08-5-6 100 5.8% 4
08 MTN1 3 08-5-5 100 5.30% 28 AAA
08 MTNL 3 08-5-6 100 5.30% 50 AAA
08 MTN1 3 08-5-7 100 5.30% 20 AAA
08 10 08-5-8 100 5.20% 40 AAA
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2006 10 3 -2008 5 7
155
135 ¢
115 ¢
95
75
55
Jun-07 Aug-07 Oct-07 Dec-07 Feb-08 Apr-08 Jun-08
08-4-30 08-5-4 08-5-5 08-5-6 08-5-7
140.5 140 139.76 139.2 137.9
1
2
6
3 1
4
5 Reuters (Bloomberg)
(Chinabond) Cmbchina
<CMBCNY D> <CNMB>
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2006 12 1 -2008 5 7
114 -
113
112 r
111 r
110
109 r
108
107
Jun-07 Aug-07 Oct-07 Dec-07 Feb-08 Apr-08 Jun-08
08-4-30 08-5-4 08-5-5 08-5-6 08-5-7
113.0727 113.4127 113.3825 113.8131 113.0727
1
2
3 Reuters (Bloomberg)
(Chinabond) Cmbchina
<CMBCNY 1G> <CNMB>
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