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1.5708 1.6038 |[2008-7-15( 1.3361 2007-8-16 1.5708 1.5755 1.4591 7.659

107.85 119.83 2007-8-8 95.78 2008-3-17 107.85 106.22 111.72 3.584

6.8185 7.6108 | 2007-8-17| 6.8100 2008-7-17 6.8185 6.8543 7.2971 7.019

1.9917 2.1162 |2007-11-9| 1.9338 2008-1-22 1.9917 1.9923 1.9850 0.338

0.9562 0.9849 | 2008-7-15| 0.7676 2007-8-17 0.9562 0.9586 0.8752 9.261

1.0197 1.0866 |2007-8-16| 0.9059 2007-11-7 1.0197 1.0216 0.9984 -2.089

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

1.3603 1.5437 |[2007-8-16 ( 1.3451 2008-7-15 1.3603 1.3598 1.4400 5.863

30.450 | 33.1625 |2007-8-16| 29.951 2008-3-26 30.450 30.360 32.428 6.496

1010.50 | 1057.40 |2008-5-21| 899.70 | 2007-10-31 | 1010.50 1047.25 | 936.05 -7.368

23.383 | 25.9198 |2007-8-21 | 23.057 2008-7-15 23.383 23.445 24.635 5.354

72.860 | 82.1320 |2007-8-16| 70.698 2008-3-17 72.860 72.463 76.695 -5.000

1 1 3 6 9 1 2 3 4 5

1.5708 | 1.5702 | 1.5683 | 1.5633 | 1.5562 | 1.5498 | 1.5440 | 1.5334 | 1.5318 | 1.5308 | 1.5338

107.85 | 107.81 | 107.67 | 107.28 | 106.63 | 106.00 | 105.36 | 102.32 | 99.18 95.92 92.95

6.8185 | 6.8140 | 6.7971 | 6.7388 | 6.6260 | 6.5336 | 6.4740 | 6.1946 | 6.1145 | 6.1496 | 6.1996

1.9917 | 1.9906 | 1.9871 | 1.9776 | 1.9656 | 1.9544 | 1.9448 | 1.9186 | 1.9028 | 1.8893 | 1.8824

0.9562 | 0.9554 | 0.9523 | 0.9446 | 0.9336 | 0.9245 | 0.9152 | 0.8866 | 0.8632 | 0.8436 | 0.8248

1.0197 | 1.0198 | 1.0201 | 1.0207 | 1.0213 | 1.0217 | 1.0221 | 1.0197 | 1.0167 | 1.0116 | 1.0066

7.7997 | 7.7986 | 7.7952 | 7.7867 | 7.7766 | 7.7694 | 7.7639 | 7.7397 | 7.7061 | 7.6595 | 7.6130

1.3603 | 1.3598 | 1.3582 | 1.3546 | 1.3494 | 1.3449 | 1.3398 | 1.3253 | 1.3059 | 1.3033 #N/A N.A.

30.450 | 30.493 | 30.433 | 30.253 | 30.025 | 29.858 | 29.690 | 28.775 | 28.250 | 27.575 | 26.950

1010.50 | 1007.40 | 1012.00 | 1014.35 | 1017.00 | 1018.99 | 1016.50 | 1019.50 | 1016.50 | 1015.50 | 1016.50

23.383 | 23.389 | 23.397 | 23.445 | 23.563 | 23.688 | 23.817 | 24.337 | 25.171 | 26.664 | 28.150
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NDF
6.8185 2.500% 2.529%
7 6.8185 0.000% 0.000% 2.389% 2.389% 3.080%
1 6.7965 0.323% 3.872% 2.458% -1.414% #VALUE!
3 6.7388 1.169% 4.676% 2.793% -1.882% 3.300%
6 6.6275 2.801% 5.602% 3.112% -2.491% 3.355%
1 6.5371 4.127% 5.503% 3.185% -2.318% 3.385%
2 6.4400 5.551% 5.551% 3.272% -2.279% 3.430%
3 6.1850 9.291% 4.542% 3.618% -0.924% 3.590%
4 6.1250 10.171% 3.281% 3.974% 0.693% 3.675%
5 6.1500 9.804% 2.366% 4.189% 1.823% 3.805%
1
2 NDF
LIBOR  SWAP
3
4 NDF
NDF NDF
5
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2007-12-31 | 2008-7-21 | 2008-7-22 | 2008-7-23 | 2008-7-24 | 2008-7-25
110.7196 115.7156 | 116.1844 | 116.2659 | 116.1866 | 116.4282
1
2
3 2006 1 3 2005
3 100 2006 12 29
107.2492
7.2492
4 Reuters
(Bloomberg) (http://www._chinabond.com.cn)
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