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52 52

1.3646 1.6038 | 2008-7-15| 1.2330 2008-10-28 1.3582 1.2669 1.3972 -2.331

96.66 110.67 | 2008-8-15 87.12 2009-1-21 95.95 97.62 90.68 -6.191

6.8333 7.0563 | 2008-3-24  6.8061 2008-9-23 6.8278 6.8400 6.8277 -0.081

1.4585 2.0192 [ 2008-3-27 | 1.3503 2009-1-23 1.4465 1.4318 1.4593 -0.057

0.6992 0.9850 | 2008-7-15( 0.6009 2008-10-27 0.6869 0.6390 0.7027 -0.496

1.2320 1.3065 2009-3-9 0.9820 2008-5-21 1.2407 1.2763 1.2188 -1.074

7.7503 7.8176 | 2008-6-12 ( 7.7478 2008-10-31 7.7505 7.7553 7.7503 0.000

1.5112 1.5582 2009-3-3 1.3451 2008-7-15 1.5162 1.5469 1.4301 -5.367

33.778 | 35.2530 | 2009-3-3 29.955 2008-3-26 33.782 34.933 32.793 -2.916

1392.23 | 1597.45 | 2009-3-6 971.35 2008-4-4 1412.25 1534.35 | 1259.55 | -9.530

33.342 | 36.5584 | 2009-2-18 | 23.058 2008-7-15 33.506 35.914 29.403 | -11.815

83.387 | 89.6240 | 2009-3-4 71.191 2008-4-22 83.841 88.008 81.308 2.557

1 1 3 6 9 1 2 3 4 5

1.3646 | 1.3645 | 1.3644 | 1.3645 | 1.3652 | 1.3660 | 1.3669 | 1.3705 | 1.3733 | 1.3746 | 1.3765

96.66 96.66 96.64 96.54 96.34 96.11 95.86 94.32 92.23 89.84 87.27

6.8333 | 6.8328 | 6.8310 | 6.8335 | 6.8355 | 6.8425 | 6.8485 | 6.8750 | 7.0592 | 7.2418 | 7.4250

1.4585 | 1.4585 | 1.4585 | 1.4588 | 1.4600 | 1.4612 | 1.4622 | 1.4641 | 1.4645 | 1.4658 | 1.4659

0.6992 | 0.6988 | 0.6975 | 0.6955 [ 0.6926 | 0.6898 | 0.6873 | 0.6736 | 0.6609 [ 0.6478 | 0.6293

1.2320 | 1.2320 | 1.2320 | 1.2309 | 1.2288 | 1.2270 | 1.2249 | 1.2206 | 1.2115 | 1.2026 | 1.1910

7.7503 | 7.7499 | 7.7486 | 7.7452 | 7.7420 | 7.7391 | 7.7360 | 7.7159 | 7.6806 | 7.6078 | 7.5213

1.5112 | 1.5113 | 1.5117 | 1.5121 | 1.5123 | 1.5127 | 1.5125 - - - -

33.778 | 33.705 | 33.645 | 33.618 | 33.523 | 33.408 | 33.323 - - - -

1392.23 | 1391.38 | 1384.48 | 1381.98 | 1375.98 | 1370.28 | 1359.48 | 1332.39 | 1301.54 | 1276.88 | 1265.18

33.342 | 33.396 | 33.673 | 34.339 | 35.409 | 36.616 | 38.277 | 43.889 | 50.684 | 57.519 | 69.487
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NDF
6.8333 0.250% 0.821%
7 6.8310 0.033% 1.717% 0.399% -1.318% 0.975%
1 6.8310 0.033% 0.395% 0.522% 0.127% 1.010%
3 6.8335 -0.004% -0.015% 1.223% 1.237% 1.065%
6 6.8355 -0.033% -0.066% 1.751% 1.817% 1.090%
1 6.8425 -0.135% -0.180% 1.861% 2.042% 1.110%
2 6.8485 -0.223% -0.223% 2.014% 2.2371% 1.135%
3 6.8750 -0.611% -0.306% 1.508% 1.814% 1.395%
4 7.0302 -2.882% -0.970% 1.834% 2.804% 1.685%
5 7.1856 -5.157% -1.315% 2.124% 3.439% 1.985%
1
2 NDF
LIBOR  SWAP
3
4 NDF
NDF NDF
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