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1.2594 1.6038 | 2008-7-15| 1.2330 2008-10-28 1.2669 1.2669 1.3972 -9.859

97.17 110.66 | 2008-8-15 87.13 2009-1-21 97.58 97.58 90.64 -6.721

6.8452 7.1141 2008-3-6 6.8061 2008-9-23 6.8400 6.8400 6.8277 -0.255

1.4199 2.0398 [2008-3-14| 1.3503 2009-1-23 1.4318 1.4318 1.4593 -2.702

0.6342 0.9850 | 2008-7-15( 0.6009 2008-10-27 0.6390 0.6390 0.7027 -9.748

1.2812 1.3018 (2008-10-28| 0.9745 2008-3-7 1.2763 1.2763 1.2188 -4.872

7.7568 7.8176 | 2008-6-12 ( 7.7478 2008-10-31 7.7553 7.7553 7.7503 -0.084

1.5543 1.5561 2009-3-2 1.3451 2008-7-15 1.5469 1.5469 1.4301 -7.991

35.169 | 35.2040 | 2009-3-2 29.955 2008-3-26 34.933 34.933 32.793 -6.756

1570.65 | 1595.50 | 2009-3-2 940.00 2008-3-5 1534.35 1534.35 | 1259.55 | -19.807

36.173 | 36.5584 | 2009-2-18 | 23.058 2008-7-15 35.914 35.914 29.403 | -18.716

88.642 | 88.8220 | 2009-3-2 70.698 2008-3-17 88.008 88.008 81.308 9.020

1 1 3 6 9 1 2 3 4 5

1.2594 | 1.2593 | 1.2591 | 1.2591 | 1.2598 | 1.2607 | 1.2617 | 1.2677 | 1.2754 | 1.2859 | 1.2954

97.17 97.17 97.12 96.98 96.70 96.38 96.03 94.25 91.68 88.87 85.98

6.8452 | 6.8475 | 6.8568 | 6.8786 | 6.9085 | 6.9575 | 7.0054 | 7.1500 | 7.0912 | 7.0329 | 6.9745

1.4199 | 1.4198 | 1.4197 | 1.4197 | 1.4200 | 1.4207 | 1.4214 | 1.4255 | 1.4306 | 1.4314 | 1.4408

0.6342 | 0.6338 | 0.6327 | 0.6305 | 0.6280 | 0.6259 | 0.6240 | 0.6124 | 0.6039 | 0.5906 | 0.5822

1.2812 | 1.2812 | 1.2812 | 1.2805 | 1.2788 | 1.2773 | 1.2758 | 1.2705 | 1.2662 | 1.2585 | 1.2492

7.7568 | 7.7564 | 7.7551 | 7.7523 | 7.7506 | 7.7498 | 7.7487 | 7.7293 | 7.6779 | 7.7153 | 7.6296

1.5543 | 1.5544 | 1.5549 | 1.5547 | 1.5540 [ 1.5530 | 1.5524 - - - -

35.169 | 35.279 | 35.346 | 35.346 | 35.289 | 35.131 | 35.129 - - - -

1570.65 | 1569.80 | 1574.50 | 1572.00 | 1568.00 | 1549.30 | 1552.50 | 1510.20 | 1494.70 | 1486.70 | 1487.70

36.173 | 36.260 | 36.707 | 38.062 | 40.224 | 42.331 | 44.113 | 52.293 | 61.424 | 73.333 | 82.003
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NDF
6.8452 0.400% 0.812%
7 6.8465 -0.020% -1.028% 0.378% 1.406% 0.954%
1 6.8568 -0.169% -2.034% 0.496% 2.530% 1.160%
3 6.8786 -0.489% -1.956% 1.264% 3.221% 0.962%
6 6.9085 -0.925% -1.851% 1.803% 3.654% 0.994%
1 6.9575 -1.641% -2.188% 1.956% 4.145% 1.018%
2 7.0054 -2.341% -2.341% 2.119% 4.461% 1.077%
3 7.1500 -4.454% -2.252% 1.648% 3.900% 1.355%
4 7.2154 -5.409% -1.837% 2.020% 3.857% 1.565%
5 7.3653 -7.599% -1.956% 2.344% 4.301% 1.783%
1
2 NDF
LIBOR  SWAP
3
4 NDF
NDF NDF
5

@ﬁﬁ'ﬁﬁ 10 12 -



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
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1 S-T-2002
1 S-TT-L00Z
1 £-6-L00Z
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1 5-5-400F
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1 £-4-000Z
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1 S-E-000Z
1 S-T-000Z
1 E-FT-5002
1 5-6-G008
1 £-4-G00Z
1 £-5-G00Z
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100 2006
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126.9341

120.6866
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(Bloomberg)

4




2009 3 2
163




