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(009 1 19 )

52 52

1.3302 1.6038 | 2008-7-15| 1.2330 2008-10-28 1.3267 1.3972 1.3972 -4.796

90.60 110.66 | 2008-8-15 87.14 2008-12-17 90.72 90.64 90.64 0.052

6.8362 7.2508 | 2008-1-21( 6.8061 2008-9-23 6.8376 6.8277 6.8277 -0.124

1.4661 2.0398 |[2008-3-14 | 1.4354 2008-12-31 1.4733 1.4593 1.4593 0.468

0.6772 0.9850 | 2008-7-15( 0.6009 2008-10-27 0.6733 0.7027 0.7027 -3.622

1.2426 1.3018 (2008-10-28| 0.9712 2008-2-28 1.2432 1.2188 1.2188 -1.913

7.7590 7.8176 | 2008-6-12 ( 7.7478 2008-10-31 7.7597 7.7503 7.7503 -0.113

1.4920 1.5349 |2008-11-21| 1.3451 2008-7-15 1.4897 1.4301 1.4301 -4.146

33.523 | 33.6340 |2008-10-28| 29.955 2008-3-26 33.355 32.793 32.793 -2.181

1362.60 [ 1524.58 |2008-11-21] 935.50 2008-2-29 1358.20 1259.55 | 1259.55 | -7.563

32.932 | 33.0115 | 2009-1-19 | 23.058 2008-7-15 32.530 29.403 29.403 | -10.717

83.923 | 88.4630 |2008-11-21| 70.698 2008-3-17 84.212 81.308 81.308 3.216

1 1 3 6 9 1 2 3 4 5

1.3302 | 1.3299 | 1.3290 | 1.3271 | 1.3251 | 1.3235 | 1.3227 | 1.3175 | 1.3099 | 1.2998 | 1.2870

90.60 90.59 90.55 90.44 90.29 90.13 89.94 88.84 87.23 85.98 84.90

6.8362 | 6.8471 | 6.8662 | 6.9124 | 6.9712 | 7.0012 | 7.0412 | 7.2162 | 7.1687 | 7.1215 | 7.0745

1.4661 | 1.4658 | 1.4650 | 1.4639 | 1.4628 | 1.4622 | 1.4619 | 1.4577 | 1.4488 | 1.4300 | 1.4113

0.6772 | 0.6767 | 0.6750 | 0.6727 | 0.6692 | 0.6660 | 0.6629 | 0.6493 | 0.6361 [ 0.6181 | 0.6057

1.2426 | 1.2428 | 1.2430 | 1.2427 | 1.2421 | 1.2413 | 1.2402 | 1.2321 | 1.2246 | 1.2174 | 1.2161

7.7590 | 7.7588 | 7.7581 | 7.7558 | 7.7541 | 7.7540 | 7.7535 | 7.7451 | 7.7355 | 7.7175 | 7.6318

1.4920 | 1.4919 | 1.4918 | 1.4913 | 1.4908 | 1.4855 | 1.4885 - - - -

33.523 | 33.594 | 33.670 | 33.664 | 33.539 | 33.409 | 5.788 - - - -

1362.60 | 1370.00 | 1369.50 | 1368.50 | 1365.00 | 1359.25 | 1359.50 | 1331.95 | 1318.35 | 1303.50 | 1295.20

32.932 | 33.365 | 35.171 | 36.915 | 39.032 | 41.045 | 41.970 | 51.980 | 64.025 | 77.921 | 94.070
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NDF
6.8362 0.250% 0.818%
7 6.8435 -0.107% -5.599% 0.243% 5.842% 0.910%
1 6.8662 -0.439% -5.271% 0.359% 5.630% 0.900%
3 6.9124 -1.115% -4.459% 1.143% 5.602% 0.878%
6 6.9711 -1.975% -3.950% 1.589% 5.538% 0.885%
1 7.0012 -2.414% -3.218% 1.760% 4.978% 0.898%
2 7.0412 -2.999% -2.999% 1.890% 4.889% 0.930%
3 7.2162 -5.559% -2.819% 1.318% 4.137% 1.040%
4 7.2933 -6.687% -2.281% 1.622% 3.902% 1.190%
5 7.4448 -8.904% -2.304% 1.770% 4.074% 1.385%
1
2 NDF
LIBOR  SWAP
3
4 NDF
NDF NDF
5
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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
1 E-4-L002
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
1 E-5-5002

£-T-5002

2009-1-16

123.1556

2009-1-15

123.3339

2009-1-14

122.9551

2009-1-13

122.8434

2009-1-12

122.6228

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

11
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