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1.2150 1.1970 1.1750
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(2009 4 20 )

52 52

1.2964 1.6038 | 2008-7-15| 1.2330 2008-10-28 1.3045 1.3250 1.3972 -7.214

98.70 110.67 | 2008-8-15 87.12 2009-1-21 99.15 98.98 90.68 -8.126

6.8334 7.0134 | 2008-4-28 ( 6.8061 2008-9-23 6.8325 6.8339 6.8277 -0.083

1.4564 2.0157 [ 2008-7-15| 1.3503 2009-1-23 1.4798 1.4324 1.4593 -0.202

0.7057 0.9850 | 2008-7-15( 0.6009 2008-10-27 0.7225 0.6913 0.7027 0.427

1.2303 1.3065 2009-3-9 0.9820 2008-5-21 1.2132 1.2602 1.2188 -0.936

7.7503 7.8176 | 2008-6-12 ( 7.7478 2008-10-31 7.7501 7.7504 7.7503 0.000

1.5093 1.5582 2009-3-3 1.3451 2008-7-15 1.5012 1.5229 1.4301 -5.244

33.825 | 35.2530 | 2009-3-3 30.175 2008-6-3 33.810 33.912 32.793 -3.053

1334.70 | 1597.45 | 2009-3-6 988.45 2008-4-24 1331.55 1383.10 | 1259.55 | -5.631

33.784 | 36.5584 | 2009-2-18 | 23.058 2008-7-15 33.463 33.954 29.403 | -12.968

86.510 | 89.6240 | 2009-3-4 71.191 2008-4-22 85.981 85.430 81.308 6.398

1 1 3 6 9 1 2 3 4 5

1.2964 | 1.2962 | 1.2959 | 1.2954 | 1.2948 | 1.2947 | 1.2946 | 1.2949 | 1.2938 | 1.2934 | 1.2943

98.70 98.66 98.63 98.52 98.32 98.06 97.78 96.18 94.13 91.56 89.23

6.8334 | 6.8332 | 6.8329 | 6.8269 | 6.8079 | 6.7949 | 6.7829 | 6.7259 | 6.8012 | 6.8759 | 6.9509

1.4564 | 1.4564 | 1.4563 | 1.4561 | 1.4561 | 1.4560 | 1.4553 | 1.4497 | 1.4420 | 1.4357 | 1.4298

0.7057 | 0.7053 | 0.7041 | 0.7016 | 0.6984 | 0.6953 | 0.6922 | 0.6749 | 0.6574 | 0.6393 | 0.6239

1.2303 | 1.2303 | 1.2302 | 1.2294 | 1.2279 | 1.2261 | 1.2247 | 1.2193 | 1.2128 | 1.2037 | 1.1952

7.7503 | 7.7500 | 7.7491 | 7.7465 | 7.7437 | 7.7415 | 7.7395 | 7.7293 | 7.7013 | 7.6078 | 7.5213

1.5093 | 1.5093 | 1.5094 | 1.5095 | 1.5093 | 1.5100 | 1.5092 - - - -

33.825 | 33.908 | 33.925 | 33.826 | 33.658 | 33.502 | 33.468 - - - -

1334.70 | 1334.60 | 1333.90 | 1332.10 | 1328.60 | 1322.60 | 1316.60 | 1286.90 | 1258.90 | 1242.90 | 1231.90

33.784 | 33.843 | 34.098 | 34.753 | 35.723 | 36.668 | 37.992 | 42.292 | 47.307 | 53.831 | 60.716
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NDF
6.8334 0.250% 0.811%
7 6.8325 0.012% 0.649% 0.334% -0.314% | 0.913%
1 6.8320 0.020% 0.237% 0.443% 0.205% 1.050%
3 6.8265 0.100% 0.401% 1.101% 0.700% 1.055%
6 6.8140 0.283% 0.566% 1.650% 1.084% 1.115%
1 6.7945 0.569% 0.758% 1.805% 1.047% 1.175%
2 6.7950 0.561% 0.561% 1.945% 1.384% 1.330%
3 6.7650 1.000% 0.499% 1.549% 1.050% 1.660%
4 6.7300 1.512% 0.502% 1.897% 1.395% 2.005%
5 6.8000 0.488% 0.122% 2.208% 2.086% 2.325%
1
2 NDF
LIBOR  SWAP
3
4 NDF
NDF NDF
5
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124.2836
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1
Reuters
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(http://www.chinabond.com.cn)

124.2040
2005

2009-4-15
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20

4

2009-4-14
124.0304
100 2006

2009

2009-4-13
124.0640

2008-12-31
120.6866
107.2492

7.2492
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(Bloomberg)
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