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(000 3 30 )

52 52

1.3200 1.6038 | 2008-7-15| 1.2330 2008-10-28 1.3288 1.2669 1.3972 -5.525

96.29 110.66 | 2008-8-15 87.13 2009-1-21 97.86 97.58 90.64 -5.865

6.8372 7.0231 2008-4-2 6.8061 2008-9-23 6.8325 6.8400 6.8277 -0.138

1.4170 2.0157 [ 2008-7-15| 1.3503 2009-1-23 1.4321 1.4318 1.4593 -2.898

0.6783 0.9850 | 2008-7-15( 0.6009 2008-10-27 0.6942 0.6390 0.7027 -3.466

1.2507 1.3065 2009-3-9 0.9820 2008-5-21 1.2421 1.2763 1.2188 -2.553

7.7502 7.8176 | 2008-6-12 ( 7.7478 2008-10-31 7.7502 7.7553 7.7503 0.001

1.5213 1.5582 2009-3-3 1.3451 2008-7-15 1.5146 1.5469 1.4301 -5.995

33.997 | 35.2530 | 2009-3-3 30.175 2008-6-3 33.768 34.933 32.793 -3.544

1391.30 | 1597.45 | 2009-3-6 971.35 2008-4-4 1348.18 1534.35 | 1259.55 | -9.470

34.052 | 36.5584 | 2009-2-18  23.058 2008-7-15 33.785 35.914 29.403 | -13.653

85.562 | 89.6240 | 2009-3-4 71.191 2008-4-22 85.111 88.008 81.308 5.232

1 1 3 6 9 1 2 3 4 5

1.3200 | 1.3199 | 1.3199 | 1.3202 | 1.3209 | 1.3217 | 1.3226 | 1.3245 | 1.3250 | 1.3245 | 1.3245

96.29 96.28 96.25 96.14 95.94 95.69 95.46 94.22 92.20 89.99 87.63

6.8372 | 6.8367 | 6.8349 | 6.8329 | 6.8229 | 6.8189 | 6.8149 | 6.8071 | 6.9009 | 6.9939 | 7.0871

1.4170 | 1.4170 | 1.4171 | 1.4175 | 1.4182 | 1.4190 | 1.4195 | 1.4181 | 1.4125 | 1.4054 | 1.4073

0.6783 | 0.6779 | 0.6769 | 0.6746 | 0.6718 | 0.6690 | 0.6662 | 0.6507 | 0.6358 | 0.6185 | 0.6041

1.2507 | 1.2507 | 1.2506 | 1.2493 | 1.2472 | 1.2455 | 1.2436 | 1.2382 | 1.2343 | 1.2230 | 1.2153

7.7502 | 7.7498 | 7.7486 | 7.7457 | 7.7421 | 7.7387 | 7.7354 | 7.7162 | 7.6784 | 7.6077 | 7.5212

1.5213 | 1.5216 | 1.5226 | 1.5232 | 1.5229 | 1.5231 | 1.5231 - - - -

33.997 | 33.990 | 33.996 | 33.948 | 33.873 | 33.766 | 33.693 - - - -

1391.30 | 1391.18 | 1395.50 | 1393.00 | 1389.00 | 1373.20 | 1374.50 | 1342.12 | 1313.06 | 1296.98 | 1287.10

34.052 | 34.113 | 34.383 | 35.067 | 36.045 | 37.695 | 38.696 | 44.720 | 51.370 | 58.113 | 69.514
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NDF
6.8372 0.250% 0.814%
7 6.8366 0.009% 0.450% 0.461% 0.011% 0.947%
1 6.8349 0.033% 0.395% 0.518% 0.123% 1.010%
3 6.8329 0.062% 0.249% 1.220% 0.971% 0.995%
6 6.8229 0.208% 0.417% 1.763% 1.346% 1.046%
1 6.8189 0.267% 0.356% 1.866% 1.510% 1.086%
2 6.8149 0.325% 0.325% 2.010% 1.685% 1.150%
3 6.8071 0.440% 0.220% 1.434% 1.214% 1.450%
4 6.9405 -1.511% -0.506% 1.735% 2.241% 1.750%
5 7.1129 -4.033% -1.024% 2.013% 3.037% 2.065%
1
2 NDF
LIBOR  SWAP
3
4 NDF
NDF NDF
5
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2009

129

124

119

114

109

104

g9

1 E-5-6002
1 E-5-600Z
1 B-T-600Z
1 E-TT-B003
1 £-6-2002
1 £-4-2002
1 £-5-2002
1 £-£-2002
1 E-T-2002
1 E-TT-A00F
1 B-6-4002
1 £-4-L002
1 £-5-L002
1 £-£-L002
1 E-T-L00Z
1 E-TT-9008
1 E-6-0002
1 B-4-500Z
1 £-5-9002
1 £-£-0002
1 £-T-9002
1 E-TT-5008
1 £-6-5002
1 E-4-5002
1 B-5-5002
H E-5-5002

£-T-5002

2009-3-27

124 .4065

2009-3-26

123.8367

2009-3-25

124.0033

2009-3-24

1244343

2009-3-23

123.8651

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

10
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