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1.2668 1.6038 | 2008-7-15| 1.2330 2008-10-28 1.2691 1.2691 1.4589 | -13.169

94.38 114.66 |2007-12-27| 90.93 2008-10-24 95.53 95.53 111.75 18.411

6.8820 7.4151 | 2007-12-6 | 6.8061 2008-9-23 6.8347 6.8347 7.3037 6.127

1.5182 2.0679 |[2007-12-3 | 1.4558 2008-11-13 1.5377 1.5377 1.9851 | -23.521

0.6429 0.9850 | 2008-7-15( 0.6009 2008-10-27 0.6553 0.6553 0.8751 | -26.538

1.2426 1.3018 (2008-10-28| 0.9712 2008-2-28 1.2399 1.2399 0.9984 [ -19.652

7.7508 7.8176 | 2008-6-12 ( 7.7478 2008-10-31 7.7503 7.7503 7.8001 0.635

1.5251 1.5349 |2008-11-21| 1.3451 2008-7-15 1.5132 1.5132 1.4401 -5.573

33.348 | 33.6340 |2008-10-28| 29.955 2008-3-26 33.289 33.289 32.432 -2.745

1436.83 | 1524.58 [2008-11-21| 918.70 2007-12-7 1468.75 1468.75 | 935.37 | -34.900

27.951 | 28.0032 |[2008-12-1| 23.058 2008-7-15 27.923 27.923 24.601 | -11.988

86.647 | 88.4630 |2008-11-21| 70.698 2008-3-17 86.517 86.517 76.695 12.976

1 1 3 6 9 1 2 3 4 5

1.2668 | 1.2665 | 1.2663 | 1.2661 | 1.2662 | 1.2671 | 1.2679 | 1.2679 | 1.2674 | 1.2662 | 1.2657

94.38 94.37 94.23 93.97 93.58 93.26 92.89 91.51 89.69 87.72 85.88

6.8820 | 6.8932 | 6.9350 | 7.0475 | 7.1189 | 7.1775 | 7.2130 | 7.4600 | 7.3560 | 7.2529 | 7.1495

1.5182 | 1.5180 | 1.5184 | 1.5190 | 1.5199 | 1.5213 | 1.5223 | 1.5195 | 1.5153 | 1.5091 | 1.5033

0.6429 | 0.6425 | 0.6419 | 0.6396 | 0.6377 | 0.6355 | 0.6332 | 0.6217 | 0.6052 [ 0.5905 | 0.5798

1.2426 | 1.2429 | 1.2425 | 1.2408 | 1.2369 | 1.2343 | 1.2312 | 1.2274 | 1.2148 | 1.2105 | 1.2016

7.7508 | 7.7502 | 7.7478 | 7.7469 | 7.7511 | 7.7509 | 7.7516 | 7.7473 | 7.6605 | 7.7093 | 7.6236

1.5251 | 1.5250 | 1.5245 | 1.5222 | 1.5167 | 1.5127 | 1.5042 - - - -

33.348 | 33.378 | 33.390 | 33.373 | 33.260 | 33.161 | 33.040 - - - -

1436.83 | 1432.10 | 1432.43 | 1427 .43 | 1422.93 | 1414.48 | 1420.68 | 1397.36 | 1398.61 | 1408.98 | 1423.34

27.951 | 28.130 | 29.436 | 31.180 | 32.886 | 34.393 | 35.491 | 43.281 | 51.833 | 61.223 | 70.121
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NDF
6.8820 0.625% 1.500%
7 6.8809 0.016% 0.833% 1.211% 0.378% 1.984%
1 6.9350 -0.770% -9.241% 1.901% 11.143% 2.250%
3 7.0475 -2.405% -9.619% 2.217% 11.836% 1.815%
6 7.1200 -3.458% -6.917% 2.591% 9.508% 1.690%
1 7.1775 -4.294% -5.725% 2.680% 8.405% 1.550%
2 7.2130 -4.810% -4.810% 2.766% 7.576% 1.500%
3 7.4600 -8.399% -4.291% 2.078% 6.369% 1.450%
4 7.6000 -10.433% -3.606% 2.310% 5.916% 1.450%
5 7.6000 -10.433% -2.717% 2.546% 5.263% 1.680%
1
2 NDF
LIBOR  SWAP
3
4 NDF
NDF NDF
5
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1 £-5-5002
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S-T-5002

2008-11-28

125.4074

2008-11-27

125.2198

2008-11-26

125.3024

2008-11-25

125.3716

2008-11-24

125.3165

2007-12-31

110.7196

1

2005

3

1

2005
12

29

100 2006

107.2492

7.2492

Reuters

(http://www.chinabond.com.cn)

4

(Bloomberg)

CMBCNYIG

http://www.cmbchina.com
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