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NDF
6.8272 0.200% 0.823%
7 6.8250 0.032% 1.680% 0.321% -1.350% | 0.960%
1 6.8235 0.054% 0.650% 0.435% -0.215% 1.050%
3 6.8120 0.223% 0.891% 1.073% 0.182% 1.029%
6 6.7750 0.765% 1.529% 1.621% 0.092% 1.133%
1 6.7850 0.618% 0.824% 1.786% 0.962% 1.248%
2 6.7765 0.743% 0.743% 1.931% 1.188% 1.350%
3 6.7595 0.992% 0.495% 1.534% 1.039% 1.650%
4 6.7435 1.226% 0.407% 1.932% 1.524% 1.939%
5 6.8030 0.354% 0.088% 2.251% 2.162% 2.278%
1
2 NDF
LIBOR  SWAP
3
4 NDF
NDF NDF
5



1

1 E-5-600Z
1 S-E-6B00Z
1 5-T-600&
1 B-TFT-2002
1 5-6-8008
1 S£-4-B00Z
1 £-5-E00%
1 S-E-B00Z
1 S-T-B00Z
1 S-TFT-400Z
1 B-6-400F
1 S-4-L00Z
41 £-5-L00Z
1 S-E-L00Z
41 S-T-L00Z
1 S-TT-8002
1 5-6-000F
1 5-4-000Z
1 £-5-0002
1 £-E-0002
1 S-T-0002
1 S-TT-5002
1 £-6-G00%
1 S-4-G00Z
1 5-5-5008
H S-E-G002
S-T-5002

171
2009-4-24
124.0183
2005
CMBCNYIG

2009 4 27

124.4106
3

2009-4-23

1
Reuters

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

1247857
2005

2009-4-22
12

27

4

2009-4-21
1249586
100 2006

2009

2009-4-20
124.9713

2008-12-31
120.6866
107.2492

7.2492

http://www.cmbchina.com

120

124

119

114

100

104
(Bloomberg)

1
2
3
4

11

10

CNMB



2009 4 27
171




