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52 52

1.3687 1.6038 | 2008-7-15| 1.2330 2008-10-28 1.3921 1.3972 1.3972 -2.035

92.90 110.67 | 2008-8-15 87.15 2008-12-17 91.83 90.68 90.68 -2.390

6.8319 7.2789 2008-1-8 6.8061 2008-9-23 6.8300 6.8277 6.8277 -0.062

1.4463 2.0398 |[2008-3-14 | 1.4354 2008-12-31 1.4548 1.4593 1.4593 -0.893

0.7094 0.9850 | 2008-7-15( 0.6009 2008-10-27 0.7112 0.7027 0.7027 0.954

1.2196 1.3018 (2008-10-28| 0.9712 2008-2-28 1.2050 1.2188 1.2188 -0.066

7.7529 7.8176 | 2008-6-12 ( 7.7478 2008-10-31 7.7510 7.7503 7.7503 -0.034

1.4694 1.5349 |2008-11-21| 1.3451 2008-7-15 1.4577 1.4301 1.4301 -2.676

33.003 | 33.6340 |2008-10-28| 29.955 2008-3-26 32.818 32.793 32.793 -0.636

1313.48 | 1524.58 |2008-11-21] 933.75 2008-1-11 1322.10 1259.55 | 1259.55 | -4.106

29.142 | 30.5350 | 2009-1-1 23.058 2008-7-15 29.405 29.403 29.403 0.897

82.533 | 88.4630 |2008-11-21| 70.698 2008-3-17 81.839 81.308 81.308 1.507

1 1 3 6 9 1 2 3 4 5

1.3687 | 1.3682 | 1.3667 | 1.3648 | 1.3624 | 1.3616 | 1.3608 | 1.3566 | 1.3513 | 1.3439 | 1.3368

92.90 92.89 92.87 92.74 92.55 92.34 92.03 90.75 89.12 87.27 85.57

6.8319 | 6.8402 | 6.8710 | 6.9085 | 6.9613 | 6.9800 | 7.0018 | 7.1700 | 7.4647 | 7.7569 | 8.0500

1.4463 | 1.4459 | 1.4451 | 1.4442 | 1.4445 | 1.4451 | 1.4458 | 1.4432 | 1.4357 | 1.4319 | 1.4254

0.7094 | 0.7088 | 0.7070 | 0.7040 [ 0.7009 | 0.6980 | 0.6953 | 0.6823 | 0.6652 | 0.6484 | 0.6381

1.2196 | 1.2198 | 1.2203 | 1.2198 | 1.2179 | 1.2163 | 1.2132 | 1.2051 | 1.1979 | 1.1855 | 1.1766

7.7529 | 7.7525 | 7.7513 | 7.7487 | 7.7474 | 7.7471 | 7.7473 | 7.7433 | 7.7195 | 7.7113 | 7.6256

1.4694 | 1.4695 | 1.4698 | 1.4704 | 1.4703 | 1.4624 | 1.4724 - - - -

33.003 | 32.979 | 32.933 | 32.855 | 32.673 | 32.540 | 32.408 - - - -

1313.48 | 1315.35 | 1316.95 | 1317.70 | 1316.20 | 1312.80 | 1313.45 | 1314.61 | 1318.50 | 1340.15 | 1372.55

29.142 | 29.303 | 30.573 | 32.212 | 33.562 | 34.500 | 36.112 | 42.190 | 50.419 | 60.074 | 71.395
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NDF
6.8319 0.100% 0.917%
7 6.8391 -0.105% -5.495% 0.314% 5.809% 1.009%
1 6.8710 -0.572% -6.868% 0.430% 7.298% #VALUE!
3 6.9085 -1.121% -4.485% 1.413% 5.897% 0.930%
6 6.9613 -1.894% -3.788% 1.753% 5.541% 0.890%
1 6.9800 -2.168% -2.890% 1.906% 4.797% 0.840%
2 7.0018 -2.487% -2.487% 2.024% 4.511% 0.860%
3 7.1700 -4.949% -2.506% 1.627% 4.132% 1.015%
4 7.3500 -7.584% -2.595% 1.937% 4.531% 1.080%
5 7.4915 -9.655% -2.506% 2.160% 4.666% 1.360%
1
2 NDF
LIBOR  SWAP
3
4 NDF
NDF NDF
5
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1

2009

129

124

119

114

109

104

g9

1 E-T-600Z
1 E-TT-2008
1 £-6-2002
1 E-4-8002
1 £-5-2002
1 E-5-8002
1 E-T-2002
1 E-TT-A00F
1 £-6-L002
1 B-4-4002
1 £-5-4002
1 E-5-L002
1 £-T-L00Z
1 E-TT-900Z
1 E-6-0002
1 £-4-0002
1 &-5-0002
1 £-£-0002
1 &-T-5002
1 E-TT-5008
1 E-6-5002
1 £-4-5002
1 £-5-5002
1 E-5-5002

£-T-5002

2009-1-2

121.2922

2009-1-1

120.3722

120.6866

121.0243

2008-12-29 | 2008-12-30 | 2008-12-31

120.5039

2008-12-31

120.6866

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

CNMB

12
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