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1.2748 1.6038 | 2008-7-15| 1.2330 2008-10-28 1.2813 1.2813 1.3972 -8.757

88.89 110.66 | 2008-8-15 87.13 2009-1-21 89.92 89.92 90.64 1.972

6.8458 7.2271 | 2008-2-13 ( 6.8061 2008-9-23 6.8519 6.8519 6.8277 -0.264

1.4253 2.0398 [2008-3-14| 1.3503 2009-1-23 1.4541 1.4541 1.4593 -2.328

0.6287 0.9850 | 2008-7-15( 0.6009 2008-10-27 0.6375 0.6375 0.7027 | -10.524

1.2351 1.3018 (2008-10-28| 0.9712 2008-2-28 1.2296 1.2296 1.2188 -1.324

7.7554 7.8176 | 2008-6-12 ( 7.7478 2008-10-31 7.7546 7.7546 7.7503 -0.067

1.5142 1.5349 |2008-11-21| 1.3451 2008-7-15 1.5099 1.5099 1.4301 -5.554

33.745 | 33.8155 | 2009-2-2 29.955 2008-3-26 33.685 33.685 32.793 -2.821

1390.30 | 1524.58 |2008-11-21] 935.50 2008-2-29 1379.60 1379.60 | 1259.55 | -9.404

36.081 | 36.3550 | 2009-2-2 23.058 2008-7-15 35.736 35.736 29.403 | -18.509

86.194 | 88.4630 |2008-11-21f 70.698 2008-3-17 85.999 85.999 81.308 6.009

1 1 3 6 9 1 2 3 4 5

1.2748 | 1.2746 | 1.2743 | 1.2738 | 1.2736 | 1.2741 | 1.2750 | 1.2779 | 1.2791 | 1.2773 | 1.2829

88.89 88.88 88.83 88.66 88.42 88.17 87.90 86.48 84.82 82.91 80.85

6.8458 | 6.8528 | 6.8737 | 6.9217 | 6.9737 | 7.0237 | 7.0737 | 7.2857 | 7.0893 | 6.8946 | 6.6993

1.4253 | 1.4251 | 1.4247 | 1.4244 | 1.4247 | 1.4253 | 1.4262 | 1.4300 | 1.4299 | 1.4286 | 1.4237

0.6287 | 0.6284 | 0.6274 | 0.6258 | 0.6239 | 0.6221 | 0.6204 | 0.6120 | 0.6030 [ 0.5938 | 0.5835

1.2351 | 1.2352 | 1.2356 | 1.2354 | 1.2341 | 1.2337 | 1.2333 | 1.2332 | 1.2266 | 1.2225 | 1.2151

7.7554 | 7.7552 | 7.7544 | 7.7524 | 7.7499 | 7.7491 | 7.7479 | 7.7253 | 7.6976 | 7.7139 | 7.6282

1.5142 | 1.5143 | 1.5147 | 1.5142 | 1.5135 | 1.5130 | 1.5125 - - - -

33.745 | 33.805 | 33.877 | 33.860 | 33.810 | 33.703 | 33.620 - - - -

1390.30 | 1399.50 | 1397.50 | 1397.25 | 1388.80 | 1379.48 | 1373.50 | 1342.37 | 1319.83 | 1319.00 | 1305.90

36.081 | 36.255 | 37.026 | 38.975 | 41.271 | 43.005 | 44.286 | 52.550 | 62.915 | 74.168 | 82.754
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NDF
6.8458 0.450% 0.811%
7 6.8457 0.001% 0.076% 0.324% 0.248% 0.912%
1 6.8737 -0.408% -4.891% 0.419% 5.310% 0.890%
3 6.9217 -1.109% -4.435% 1.184% 5.619% 0.990%
6 6.9737 -1.868% -3.737% 1.660% 5.397% 1.015%
1 7.0237 -2.599% -3.465% 1.824% 5.289% 0.965%
2 7.0737 -3.329% -3.329% 1.975% 5.304% 1.005%
3 7.2857 -6.426% -3.266% 1.630% 4.896% 1.160%
4 7.3291 -7.060% -2.411% 1.997% 4.408% 1.350%
5 7.5438 -10.195% -2.653% 2.257% 4.909% 1.490%
1
2 NDF
LIBOR  SWAP
3
4 NDF
NDF NDF
5
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YR A =T S S = N S A = M A A W = A A
88555858835 H65655¢c83588 43838
2008-12-31 09-1-26 09-1-27 09-1-28 09-1-29 09-1-30
120.6866 123.4787 123.3901 123.3155 1240952 124 5885
1
2
3 2006 1 3 2005 1
3 100 2006 12 29
107.2492
7.2492
4 Reuters
(Bloomberg) (http://www.chinabond.com.cn)
http://www.cmbchina.com CMBCNY1G
CNMB
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