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52 52

1.2775 1.6038 | 2008-7-15| 1.2330 2008-10-28 1.2862 1.2813 1.3972 -8.564

91.72 110.67 | 2008-8-15 87.12 2009-1-21 91.89 89.92 90.68 -1.136

6.8341 7.1735 | 2008-2-18 ( 6.8061 2008-9-23 6.8336 6.8519 6.8277 -0.094

1.4258 2.0398 [2008-3-14| 1.3503 2009-1-23 1.4355 1.4541 1.4593 -2.297

0.6496 0.9850 | 2008-7-15( 0.6009 2008-10-27 0.6568 0.6375 0.7027 -7.550

1.2453 1.3018 (2008-10-28| 0.9712 2008-2-28 1.2354 1.2296 1.2188 -2.126

7.7537 7.8176 | 2008-6-12 ( 7.7478 2008-10-31 7.7530 7.7546 7.7503 -0.044

1.5169 1.5349 |2008-11-21| 1.3451 2008-7-15 1.5091 1.5099 1.4301 -5.719

34.251 | 34.2555 |2009-2-16| 29.955 2008-3-26 34.039 33.685 32.793 -4.257

1427.28 | 1524.58 |2008-11-21] 935.50 2008-2-29 1404 .35 1379.60 | 1259.55 | -11.751

35.113 | 36.4545 | 2009-2-5 23.058 2008-7-15 34.626 35.736 29.403 | -16.262

86.693 | 88.4630 |2008-11-21| 70.698 2008-3-17 86.041 85.999 81.308 6.623

1 1 3 6 9 1 2 3 4 5

1.2775 | 1.2774 | 1.2770 | 1.2768 | 1.2770 | 1.2775 | 1.2783 | 1.2825 | 1.2855 | 1.2880 | 1.2960

91.72 91.72 91.68 91.54 91.29 91.01 90.69 89.35 87.23 84.60 82.12

6.8341 | 6.8375 | 6.8475 | 6.8648 | 6.8883 | 6.9165 | 6.9458 | 7.0500 | 6.9995 | 6.9495 | 6.8995

1.4258 | 1.4257 | 1.4255 | 1.4254 | 1.4258 | 1.4268 | 1.4277 | 1.4324 | 1.4350 | 1.4367 | 1.4389

0.6496 | 0.6492 | 0.6482 | 0.6461 | 0.6439 | 0.6415 | 0.6393 | 0.6278 | 0.6172 [ 0.6067 | 0.5948

1.2453 | 1.2454 | 1.2455 | 1.2451 | 1.2440 | 1.2426 | 1.2412 | 1.2376 | 1.2351 | 1.2246 | 1.2134

7.7537 | 7.7531 | 7.7516 | 7.7478 | 7.7452 | 7.7427 | 7.7404 | 7.7127 | 7.6622 | 7.7122 | 7.6265

1.5169 | 1.5169 | 1.5172 | 1.5170 | 1.5162 | 1.5149 | 1.5144 - - - -

34.251 | 34.271 | 34.376 | 34.376 | 34.326 | 34.230 | 34.136 - - - -

1427.28 | 1426.84 | 1426.98 | 1425.48 | 1416.98 | 1407.93 | 1397.48 | 1365.24 | 1332.40 | 1310.88 | 1295.68

35.113 | 35.208 | 35.802 | 37.348 | 39.403 | 41.393 | 43.011 | 50.324 | 58.901 | 69.910 | 79.518
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NDF
6.8341 0.300% 0.830%
7 6.8400 -0.086% -4.502% 0.359% 4.860% 0.966%
1 6.8475 -0.196% -2.353% 0.461% 2.814% 1.000%
3 6.8648 -0.448% -1.794% 1.238% 3.031% 0.944%
6 6.8883 -0.792% -1.585% 1.735% 3.320% 0.989%
1 6.9165 -1.206% -1.608% 1.887% 3.495% 1.006%
2 6.9458 -1.634% -1.634% 2.034% 3.668% 1.045%
3 7.0500 -3.159% -1.592% 1.652% 3.244% 1.390%
4 7.1400 -4.476% -1.515% 2.014% 3.529% 1.603%
5 7.2900 -6.671% -1.711% 2.343% 4.054% 1.885%
1
2 NDF
LIBOR  SWAP
3
4 NDF
NDF NDF
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1 £-5-6002
1 S-E-6002
1 S-T-600Z
1 S-TT-2002
1 S-6-8008
1 S-4-B00F
1 5-5-8008
1 S-E-B002
1 S-T-2002
1 S-TT-L00Z
1 £-6-L00Z
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124.9011

2009-2-13
2005
CMBCNYIG
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124.7819
3

2009-2-12

1
Reuters

29
(http://www.chinabond.com.cn)

2009-2-11
124 4737
2005

12

{ §-4-L00Z
{ £-5-L00Z
{ £-6-L00Z
{ E-T-L00Z
{ £-TT-89002
{ £-6-89007
{ £-L-800F
{ £-§-900Z
{ £-6-800Z
{ £-T-800Z
{ £-TT-5002
{ £-6-5002
{ £-L-500Z
{ £-§-500F
Y £-E-500Z
£-T-500E o

2 16
124.9410

2009-2-10
100 2006

2009

2009-2-9
1241530

2008-12-31
120.6866
107.2492

7.2492

http://www.cmbchina.com

(Bloomberg)
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119
114
109
104
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