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(2008 8 15 )

52 52

1.4688 1.6038 |[2008-7-15( 1.3451 2007-8-22 1.4688 1.5603 1.4589 0.673

110.54 117.95 |[2007-10-15( 95.76 2008-3-17 110.54 107.92 111.75 1.099

6.8732 7.6046 |2007-8-22 | 6.8110 2008-7-16 6.8732 6.8319 7.3037 6.264

1.8662 2.1161 |2007-11-9( 1.8513 2008-8-15 1.8662 1.9841 1.9851 -5.990

0.8662 0.9850 |2008-7-15( 0.7893 2007-8-20 0.8662 0.9423 0.8751 -1.014

1.0593 1.0729 |2008-8-12| 0.9058 2007-11-7 1.0593 1.0246 0.9984 -5.745

7.8126 7.8194 | 2007-8-20| 7.7500 2007-10-31 7.8126 7.8017 7.8001 -0.161

1.4183 1.5349 |[2007-8-21( 1.3451 2008-7-15 1.4183 1.3674 1.4401 1.541

31.345 | 33.1300 |2007-9-19| 29.955 2008-3-26 31.345 30.629 32.432 3.470

1040.85 | 1057.30 |2008-5-21| 899.69 | 2007-10-31 | 1040.85 1012.15 | 935.37 | -10.134

24.609 | 25.9087 |2007-8-22 | 23.058 2008-7-15 24.609 23.432 24.601 -0.033

77.180 | 82.1320 |2007-8-16| 70.698 2008-3-17 77.180 73.227 76.695 0.632

1 1 3 6 9 1 2 3 4 5

1.4688 | 1.4682 | 1.4663 | 1.4616 | 1.4551 | 1.4499 | 1.4457 | 1.4408 | 1.4437 | 1.4488 | 1.4563

110.54 | 110.49 | 110.34 | 109.93 | 109.24 | 108.60 | 107.91 | 104.85 | 101.64 | 98.31 95.20

6.8732 | 6.8734 | 6.8745 | 6.8495 | 6.8005 | 6.7443 | 6.7045 | 6.5545 | 6.4957 | 6.4374 | 6.3790

1.8662 | 1.8652 | 1.8618 | 1.8536 | 1.8425 | 1.8333 | 1.8257 | 1.8052 | 1.7920 | 1.7799 | 1.7777

0.8662 | 0.8654 | 0.8628 | 0.8568 | 0.8490 | 0.8416 | 0.8346 | 0.8120 | 0.7967 | 0.7795 | 0.7673

1.0593 | 1.0594 | 1.0597 | 1.0603 | 1.0602 | 1.0597 | 1.0592 | 1.0545 | 1.0513 | 1.0490 | 1.0461

7.8126 | 7.8115 | 7.8075 | 7.7991 | 7.7888 | 7.7813 | 7.7769 | 7.7380 | 7.6895 | 7.7025 | 7.6535

1.4183 | 1.4179 | 1.4166 | 1.4129 | 1.4080 | 1.4037 | 1.3983 - - - -

31.345 | 31.390 | 31.410 | 31.337 | 31.175 | 31.027 | 30.925 - - - -

1040.85 | 1041.15 | 1040.30 | 1046.60 | 1044.10 | 1045.55 | 1047.43 | 1046.28 | 1042.45 | 1041.10 | 1040.20

24.609 | 24.583 | 24.684 | 24.763 | 24.991 | 25.098 | 25.271 | 26.160 | 27.190 | 29.000 | 31.295
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NDF
6.8732 2.250% 2.553%
7 6.8755 -0.033% -1.745% 2.398% 4.143% 2.792%
1 6.8745 -0.019% -0.227% 2.466% 2.693% #VALUE!
3 6.8495 0.345% 1.379% 2.809% 1.429% 3.285%
6 6.8005 1.058% 2.115% 3.118% 1.003% 3.323%
1 6.7443 1.875% 2.501% 3.177% 0.676% 3.333%
2 6.7045 2.454% 2.454% 3.255% 0.801% 3.440%
3 6.5545 4.637% 2.292% 3.386% 1.093% 3.580%
4 6.4000 6.885% 2.244% 3.715% 1.470% 3.700%
5 6.2315 9.336% 2.2571% 3.946% 1.689% 3.668%
1
2 NDF
LIBOR  SWAP
3
4 NDF
NDF NDF
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