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52 52

1.2874 1.6038 | 2008-7-15| 1.2330 2008-10-28 1.2718 1.2691 1.4589 | -11.757

93.28 114.66 |2007-12-27| 90.93 2008-10-24 92.84 95.53 111.75 19.801

6.8809 7.4007 |[2007-12-10( 6.8061 2008-9-23 6.8812 6.8347 7.3037 6.145

1.4920 2.0578 [2007-12-12| 1.4471 2008-12-4 1.4685 1.5377 1.9851 | -24.839

0.6640 0.9850 | 2008-7-15( 0.6009 2008-10-27 0.6464 0.6553 0.8751 | -24.121

1.2481 1.3018 (2008-10-28| 0.9712 2008-2-28 1.2703 1.2399 0.9984 [ -20.010

7.7512 7.8176 | 2008-6-12 ( 7.7478 2008-10-31 7.7508 7.7503 7.8001 0.630

1.5098 1.5349 |2008-11-21| 1.3451 2008-7-15 1.5236 1.5132 1.4401 -4.613

33.514 | 33.6340 |2008-10-28| 29.955 2008-3-26 33.553 33.289 32.432 -3.227

1448.15 | 1524.58 |2008-11-21] 919.05 2007-12-10 | 1475.60 1468.75 | 935.37 | -35.409

27.988 | 28.2766 |[2008-12-5| 23.058 2008-7-15 28.173 27.923 24.601 | -12.102

85.931 | 88.4630 |2008-11-21| 70.698 2008-3-17 87.121 86.517 76.695 12.043

1 1 3 6 9 1 2 3 4 5

1.2874 | 1.2869 | 1.2862 | 1.2851 | 1.2849 | 1.2854 | 1.2862 | 1.2867 | 1.2877 | 1.2851 | 1.2837

93.28 93.28 93.21 93.03 92.65 92.27 91.86 90.23 88.41 86.44 84.68

6.8809 | 6.8891 | 6.9197 | 6.9947 | 7.1197 | 7.1647 | 7.2347 | 7.5257 | 7.7714 | 8.0152 | 8.2597

1.4920 | 1.4917 | 1.4910 | 1.4908 | 1.4926 | 1.4944 | 1.4960 | 1.4955 | 1.4897 | 1.4875 | 1.4778

0.6640 | 0.6635 | 0.6623 | 0.6599 | 0.6582 | 0.6562 | 0.6540 | 0.6399 | 0.6254 | 0.6108 | 0.5989

1.2481 | 1.2485 | 1.2483 | 1.2474 | 1.2439 | 1.2401 | 1.2368 | 1.2292 | 1.2243 | 1.2124 | 1.2030

7.7512 | 7.7503 | 7.7471 | 7.7442 | 7.7485 | 7.7507 | 7.7519 | 7.7592 | 7.7226 | 7.7097 | 7.6240

1.5098 | 1.5098 | 1.5098 | 1.5081 | 1.5038 | 1.5008 | 1.4963 - - - -

33.514 | 33.489 | 33.484 | 33.464 | 33.379 | 33.343 | 33.164 - - - -

1448.15 | 1446.05 | 1434.05 | 1425.55 | 1423.55 | 1420.55 | 1424.05 | 1412.35 | 1426.95 | 1454.65 | 1488.95

27.988 | 28.135 | 29.232 | 31.054 | 32.989 | 34.620 | 35.686 | 42.685 | 52.260 | 62.105 | 72.165
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NDF
6.8809 0.125% 1.442%
7 6.8675 0.195% 10.154% 0.919% -9.236% 1.853%
1 6.9025 -0.314% -3.767% 1.868% 5.634% 1.700%
3 6.9525 -1.041% -4.162% 2.186% 6.348% 1.508%
6 7.0300 -2.167% -4.334% 2.551% 6.885% 1.450%
1 7.0650 -2.676% -3.567% 2.619% 6.186% 1.370%
2 7.1250 -3.548% -3.548% 2.693% 6.240% 1.283%
3 7.3250 -6.454% -3.281% 2.233% 5.514% 1.595%
4 7.8000 -13.357% -4.667% 2.458% 7.125% 1.320%
5 7.6000 -10.451% -2.7122% 2.652% 5.374% 1.499%
1
2 NDF
LIBOR  SWAP
3
4 NDF
NDF NDF
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1 £-T-6002
1 E-TT-B003
1 £-6-2002
1 B-4-8002
1 £-5-2002
1 B-5-800Z
1 E-T-2002
1 B-TT-400F
1 £-6-L002
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1 E-5-4002
1 £-£-L002
1 E-T-L00Z
1 E-TT-900Z
1 E-6-0002
1 £-4-0002
1 B-5-5002
1 £-£-0002
1 E-T-5002
1 E-TT-5008
1 B-6-5002
1 £-4-5002
1 £-5-5002

S-5-G00Z
£-T-5002

2008-12-5
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2008-12-3

124.7864
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124 .0909

2008-12-1

124.4728

2007-12-31

110.7196
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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

CNMB
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