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2008 6 13

07 CPO1 99.9615 4.05% 0.049 2007-6-29 20 100 3.78% A-1/AAA
07 CPO1 99.8413 4.37% 0.058 2007-7-5 5 100 4.59% A-1/A
07 CPO1 98.7959 7.13% 0.112 2007-7-24 5 100 4.40% A-1/A+
07 CP0O3 96.116 3.95% 0.169 2007-8-13 25 96.11 - A-1/AA+
07 CPO1 96.0043 4.33% 0.167 2007-8-13 3 100 4.80% A-1/A+
07 CPO1 99.9572 4.63% 0.172 2007-8-15 12 100 4.51% A-1/AA-
07 CPO1 99.8612 5.59% 0.265 2007-9-18 4 100 5.25% A-1/AA-
07 CPO1 99.9136 5.54% 0.334 2007-10-12 10 100 5.41% A-1/AA-
07 CPO1 100.0457 5.22% 0.339 2007-10-15 10 100 4.81% A-1/AA+
07 CP02 100.2718 5.10% 0.361 2007-10-23 4 100 5.90% A-1/AA-
07 CP02 100.3042 5.25% 0.363 2007-10-24 20 100 4.80% A-1/AAA
07 CPO1 97.7136 9.33% 0.399 2007-11-6 20 100 4.60% A-1/AAA
07 CP02 100.0727 6.43% 0.410 2007-11-9 3 100 6.70% A-1/A+
07 CP02 100.3128 6.10% 0.415 2007-11-12 8 100 5.40% A-1/AA
07 CPO02 100.4349 5.28% 0.418 2007-11-13 13 100 6.40% A-1/AA-
07 CPO1 93.7647 6.74% 0.450 2007-11-23 8 93.98 - A-1/AA-
07 CPO1 93.6644 6.84% 0.481 2007-12-6 10 100 6.00% A-1/AA
08 CPO1 94.7408 5.23% 0.618 2008-1-24 9 94.07 - A-1/AA-
08 CPO1 100.2622 5.81% 0.620 2008-1-25 4 100 6.30% A-1/AA-
08 CPO1 99.86 6.40% 0.639 2008-2-2 9.5 100 6.26% A-1/AA-
08 CPO1 100.4288 5.64% 0.696 2008-2-22 5 100 6.30% A-1/AA-
08 CP02 100 6.07% 0.740 2008-3-10 4 100 6.10% A-1/AA-
08 CPO1 100.5785 5.04% 0.690 2008-3-10 4 100 6.04% A-1/AA-
08 CPO1 94.9187 5.23% 0.753 2008-3-14 8.9 94.56 - A-1/AA
08 CPO1 100.4959 6.41% 0.827 2008-4-10 3 100 6.97% A-1/A+
08 CPO1 100.2284 6.60% 0.786 2008-4-16 3 100 6.95% A-1/A+
08 CP02 100.91 5.84% 0.842 2008-4-16 3 100 6.90% A-1/A+
08 CPo1 100 5.39% 0.913 2008-5-12 5 100 5.40% A-1/AA
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2008 6 13
1 3.51% 4.20% 4.86%
2 3.72% 4.46% 5.13%
3 3.80% 4.66% 5.29%
5 4.01% 4.74% 5.53%
7 4.14% 4.88% 5.60%
10 4.31% 5.00% 5.69%
15 4.49% 5.17% 5.83%
20 4.55% 5.31% 5.99%
5 1 0.51% 0.68% 0.67%
10 1 0.81% 0.80% 0.83%
20 1 1.04% 1.11% 1.13%
0) ( )
08 67 1 | ose10 | 9610 4.0583 150
08 68 3 | 08612 100 4.56% 20
08 69 025 | 08612 | 99.16 3.3978 70
2008 @y 3 | 08-6-10 100 5.74% 140
2008 5 | 08-6-10 100 6.34% 60
G )
08 10 5 | 08611 100 4.90% 200
08 11 20 | 08611 100 5.25% 150
08 11 5 | 08613 100 +065% | 100
08  CPOL 1 08-6-6 100 5.50% 9 AA-
08 cro1 | 1 08-6-6 100 5.20% 7 AA
08  CPOL 1 | o0se-10 100 5.70% 10 AA-
08  CPOL 1 | os613 100 i 48 i
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2006 10 3 -2008 6 12
150
130
110
9 -
70
50
Jun-07  Aug-07 Oct-07 Dec-07 Feb-08 Apr-08 Jun-08
08-6-5 08-6-6 08-6-10 08-6-11 08-6-12
121.66 120.74 119.94 119.84 119.21
1
2
6
3 1
4
5 Reuters (Bloomberg)
(Chinabond) Cmbchina
<CMBCNY D> <CNMB>
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2006 12 1 -2008 6 12

116
115
114
113
112
111
110
109
108

107
Jun-07 Aug-07 Oct-07 Dec-07 Feb-08 Apr-08 Jun-08

08-6-5 08-6-6 08-6-10 08-6-11 08-6-12

114.2945 114.3922 115.1933 115.0888 115.6435

3 Reuters (Bloomberg)
(Chinabond) Cmbchina
<CMBCNY 1G> <CNmMB>
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