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07 CPO1 99.9615 4.05% 0.011 2007-6-29 20 100 3.78% A-1/AAA
07 CPO1 100.0024 4.38% 0.019 2007-7-5 5 100 4.59% A-1/A
07 CPO1 98.7959 7.13% 0.074 2007-7-24 5 100 4.40% A-1/A+
07 CP0O3 96.116 3.95% 0.131 2007-8-13 25 96.11 - A-1/AA+
07 CPO1 96.0043 4.33% 0.128 2007-8-13 3 100 4.80% A-1/A+
07 CPO1 99.9759 4.58% 0.134 2007-8-15 12 100 4.51% A-1/AA-
07 CPO1 99.8612 5.59% 0.227 2007-9-18 4 100 5.25% A-1/AA-
07 CPO1 99.8559 5.78% 0.296 2007-10-12 10 100 5.41% A-1/AA-
07 CPO1 100.0457 5.22% 0.301 2007-10-15 10 100 4.81% A-1/AA+
07 CP02 100.2718 5.10% 0.322 2007-10-23 4 100 5.90% A-1/AA-
07 CP02 100.3178 3.74% 0.325 2007-10-24 20 100 4.80% A-1/AAA
07 CPO1 97.7136 9.33% 0.361 2007-11-6 20 100 4.60% A-1/AAA
07 CPO02 100.565 5.06% 0.372 2007-11-9 3 100 6.70% A-1/A+
07 CPO02 100.2564 4.68% 0.377 2007-11-12 8 100 5.40% A-1/AA
07 CPO02 100.3515 5.34% 0.380 2007-11-13 13 100 6.40% A-1/AA-
07 CPO1 94.2304 5.92% 0.412 2007-11-23 8 93.98 - A-1/AA-
07 CPO1 93.6644 6.84% 0.443 2007-12-6 10 100 6.00% A-1/AA
08 CPO1 93.6044 7.07% 0.580 2008-1-24 9 94.07 - A-1/AA-
08 CPO1 100.2622 5.81% 0.582 2008-1-25 4 100 6.30% A-1/AA-
08 CPO1 100.3871 5.51% 0.601 2008-2-2 9.5 100 6.26% A-1/AA-
08 CPO1 100.4288 5.64% 0.658 2008-2-22 5 100 6.30% A-1/AA-
08 CP02 100 6.07% 0.702 2008-3-10 4 100 6.10% A-1/AA-
08 CPO1 100.5514 5.04% 0.644 2008-3-10 4 100 6.04% A-1/AA-
08 CPO1 95.151 4.82% 0.715 2008-3-14 8.9 94.56 - A-1/AA
08 CPO1 100.4959 6.41% 0.789 2008-4-10 3 100 6.97% A-1/A+
08 CPO1 100.1118 6.71% 0.734 2008-4-16 3 100 6.95% A-1/A+
08 CP02 100.2265 6.62% 0.803 2008-4-16 3 100 6.90% A-1/A+
08 CPO1 100 5.39% 0.874 2008-5-12 5 100 5.40% A-1/AA
08 CPO1 100.3584 5.12% 0.943 2009-6-10 9 100 5.50% A-1/ AA-
08 CPO1 100.2846 4.90% 0.943 2009-6-10 7 100 5.20% A-1/AA
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1 3.51% 4.23% 4.90%
2 3.80% 4.49% 5.16%
3 3.91% 4.72% 5.34%
5 4.21% 4.94% 5.58%
7 4.37% 5.05% 5.72%
10 4.56% 5.23% 5.91%
15 4.70% 5.36% 6.03%
20 4.75% 5.48% 6.15%
51 0.70% 0.70% 0.69%
10 1 1.05% 0.99% 1.02%
20 1 1.25% 1.24% 1.25%
0) «c )
08 73 1 08-6-24 96.10 4.0583 50
08 74 3 08-6-26 100 4.56 10
08 75 0.25 08-6-26 99.16 3.3978 120
08 04 0.75 08-6-26 97.02 4.0916% 266.5
08 CPO1 1 08-6-20 100 5.50% 28 AA-
08 CPO1 1 08-6-23 100 5.23% 10 AA
08 CPO1 1 08-6-25 100 5.04% 10 AA+
08 CP02 1 08-6-25 100 5.22 7 AA
08 CP02 1 08-6-25 100 5.80% 7 AA-
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2006 10 3 -2008 6 26
150
130
110
90
70
50
Jun-07  Aug-07  Oct-07 Dec-07 Feb-08 Apr-08  Jun-08
08-6-20 08-6-23 08-6-24 08-6-25 08-6-26
118.72 119.63 120.87 120.94 121.11
1
2
6
3 1
4
5 Reuters (Bloomberg)
(Chinabond) Cmbchina
<CMBCNY D> <CNMB>
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117 ¢
116
115
114
113
112
111
110
109
108
107

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

08-6-20 08-6-23 08-6-24 08-6-25 08-6-26

115.6281 116.0162 115.9550 115.9401 115.7267

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