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52 52

1.5706 1.6018 |[2008-4-22  1.3361 2007-8-16 1.5706 1.5755 1.4591 7.645

106.80 123.68 2007-7-9 95.78 2008-3-17 106.80 106.22 111.72 4.602

6.8590 7.6108 | 2007-8-17| 6.8506 2008-7-4 6.8590 6.8543 7.2971 6.387

1.9823 2.1162 |2007-11-9| 1.9338 2008-1-22 1.9823 1.9923 1.9850 -0.136

0.9635 0.9668 | 2008-6-30 | 0.7676 2007-8-17 0.9635 0.9586 0.8752 10.090

1.0194 1.0866 |2007-8-16| 0.9059 2007-11-7 1.0194 1.0216 0.9984 -2.055

7.7997 7.8306 2007-8-1 7.7499 2007-10-31 7.7997 7.7969 7.7994 -0.003

1.3619 1.5437 |[2007-8-16 ( 1.3468 2008-4-23 1.3619 1.3598 1.4400 5.739

30.440 | 33.1625 |2007-8-16| 29.951 2008-3-26 30.440 30.360 32.428 6.531

1050.60 | 1057.40 |2008-5-21| 899.70 | 2007-10-31 | 1050.60 1047.00 | 936.05 | -10.903

23.486 | 25.9198 |2007-8-21 | 23.297 2008-4-22 23.486 23.445 24.635 4.891

72.731 | 82.1320 |2007-8-16| 70.698 2008-3-17 72.742 72.463 76.695 -5.169

1 1 3 6 9 1 2 3 4 5

1.5706 | 1.5701 | 1.5682 | 1.5633 | 1.5563 | 1.5495 | 1.5431 | 1.5293 | 1.5277 | 1.5261 | 1.5306

106.80 | 106.76 | 106.62 | 106.26 | 105.66 | 105.09 | 104.51 | 101.84 | 98.91 95.65 92.95

6.8590 | 6.8545 | 6.8375 | 6.7800 | 6.6795 | 6.6019 | 6.5075 | 6.2985 | 6.2935 | 6.2685 | 6.3735

1.9823 | 1.9812 | 1.9777 | 1.9688 | 1.9558 | 1.9434 | 1.9320 | 1.8971 | 1.8759 | 1.8644 | 1.8573

0.9635 | 0.9626 | 0.9596 | 0.9517 | 0.9398 | 0.9299 | 0.9193 | 0.8803 | 0.9103 | 0.8387 | 0.8535

1.0194 | 1.0195 | 1.0198 | 1.0205 | 1.0212 | 1.0218 | 1.0225 | 1.0234 | 1.0213 | 1.0152 | 1.0105

7.7997 | 7.7984 | 7.7945 | 7.7862 | 7.7787 | 7.7732 | 7.7684 | 7.7442 | 7.7105 | 7.6787 | 7.6197

1.3619 | 1.3613 | 1.3598 | 1.3563 | 1.3511 | 1.3465 | 1.3419 | 1.3344 | 1.3236 | 1.3129 #N/AN.A.

30.440 | 30.460 | 30.415 | 30.290 | 30.095 | 29.943 | 29.810 | 29.240 | 28.815 | 28.290 | 28.115

1050.60 | 1050.75 | 1052.20 | 1053.60 | 1053.90 | 1054.10 | 1054.20 | 1050.80 | 1044.90 | 1040.00 | 1040.00

23.486 | 23.493 | 23.501 | 23.571 | 23.704 | 23.841 | 24.026 | 24.764 | 25.821 | 27.621 | 29.426
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NDF
6.8590 2.125% 2.570%
7 6.8585 0.007% 0.380% 2.450% 2.070% 2.914%
1 6.8375 0.313% 3.761% 2.461% -1.300% 3.740%
3 6.7775 1.188% 4.753% 2.789% -1.963% 3.700%
6 6.6805 2.602% 5.205% 3.113% -2.092% 3.670%
1 6.5923 3.888% 5.184% 3.196% -1.988% 3.660%
2 6.5075 5.125% 5.125% 3.294% -1.831% 3.730%
3 6.2850 8.369% 4.100% 3.528% -0.572% 3.930%
4 6.2850 8.369% 2.715% 3.885% 1.170% 4.125%
5 6.3800 6.984% 1.702% 4.117% 2.415% 4.175%
1
2 NDF
LIBOR  SWAP
3
4 NDF
NDF NDF
5
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2007-12-31 | 2008-6-30 2008-7-1 2008-7-2 2008-7-3 2008-7-4
110.7196 115.8375 115.7922 115.3498 116.0306 115.9422

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)
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