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1.3975 1.6038 | 2008-7-15| 1.2330 2008-10-28 1.3998 1.3230 1.3972 0.026

95.08 110.67 | 2008-8-15 87.12 2009-1-21 94.78 98.63 90.68 -4.623

6.8239 6.9563 | 2008-5-27 ( 6.8061 2008-9-23 6.8232 6.8210 6.8277 0.056

1.5883 2.0157 [ 2008-7-15| 1.3503 2009-1-23 1.5934 1.4790 1.4593 8.835

0.7799 0.9850 | 2008-7-15( 0.6009 2008-10-27 0.7827 0.7256 0.7027 10.987

1.1269 1.3065 2009-3-9 0.9825 2008-5-29 1.1195 1.1925 1.2188 8.151

7.7513 7.8176 | 2008-6-12 ( 7.7478 2008-10-31 7.7522 7.7501 7.7503 -0.013

1.4490 1.5582 2009-3-3 1.3451 2008-7-15 1.4420 1.4812 1.4301 -1.307

32.611 | 35.2530 | 2009-3-3 30.175 2008-6-3 32.664 33.077 32.793 0.557

1248.83 | 1597.45 | 2009-3-6 995.85 2008-7-10 1247.68 1282.95 | 1259.55 0.859

31.138 | 36.5584 | 2009-2-18 | 23.058 2008-7-15 31.052 33.100 29.403 -5.571

80.245 | 89.6240 | 2009-3-4 71.314 2008-7-15 79.958 84.614 81.308 -1.307

1 1 3 6 9 1 2 3 4 5

1.3975 | 1.3974 | 1.3970 | 1.3963 | 1.3952 | 1.3945 | 1.3941 | 1.3945 | 1.3985 | 1.4060 | 1.4106

95.08 95.07 95.04 94.98 94.87 94.71 94.52 93.19 90.89 88.10 85.20

6.8239 | 6.8231 | 6.8200 | 6.8035 | 6.7670 | 6.7245 | 6.6865 | 6.5630 | 6.5018 | 6.4408 | 6.3800

1.5883 | 1.5883 | 1.5880 | 1.5879 | 1.5872 | 1.5866 | 1.5863 | 1.5843 | 1.5807 | 1.5695 | 1.5766

0.7799 | 0.7794 | 0.7781 | 0.7747 | 0.7700 | 0.7655 | 0.7610 | 0.7403 | 0.7200 [ 0.7017 | 0.6885

1.1269 | 1.1269 | 1.1268 | 1.1263 | 1.1255 | 1.1245 | 1.1238 | 1.1245 | 1.1216 | 1.1144 | 1.1077

7.7513 | 7.7508 | 7.7491 | 7.7448 | 7.7408 | 7.7381 | 7.7353 | 7.7243 | 7.6882 | 7.6088 | 7.5223

1.4490 | 1.4491 | 1.4494 | 1.4495 | 1.4495 | 1.4557 | 1.4499 - - - -

32.611 | 32.571 | 32.441 | 32.234 | 32.006 | 31.856 | 31.709 - - - -

1248.83 | 1248.76 | 1251.98 | 1250.80 | 1245.65 | 1243.73 | 1242.98 | 1234.92 | 1220.09 | 1210.03 | 1198.28

31.138 | 31.175 | 31.356 | 31.822 | 32.550 | 33.326 | 34.046 | 37.514 | 40.591 | 45.845 | 50.350
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6.8239 0.150% 0.822%
7 6.8230 0.013% 0.688% 0.282% -0.406% 0.965%
1 6.8200 0.057% 0.686% 0.313% -0.373% 0.950%
3 6.8035 0.299% 1.196% 0.660% -0.536% 1.030%
6 6.7670 0.834% 1.668% 1.201% -0.466% 1.230%
1 6.7245 1.457% 1.942% 1.378% -0.565% 1.280%
2 6.6865 2.014% 2.014% 1.531% -0.482% 1.330%
3 6.5630 3.823% 1.894% 1.255% -0.638% 1.610%
4 6.4998 4.750% 1.559% 1.851% 0.292% 1.930%
5 6.4371 5.669% 1.388% 2.260% 0.872% 2.250%
1
2 NDF
LIBOR  SWAP
3
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NDF NDF
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120
124
119
114
100
104
KR S SO S SO S A SO SO S T A O A S S S SO A SO SO O S W W W
(R N N A T = M A A T = T M A T =N A
S8 585535588 5gb65656¢8353838 48333
2008-12-31 09-5-18 09-5-19 09-5-20 09-5-21 09-5-22
120.6866 122.0648 121.7742 121.3422 121.0123 120.7938
1
2
3 2006 1 3 2005 1
3 100 2006 12 29
107.2492
7.2492
4 Reuters
(Bloomberg) (http://www.chinabond.com.cn)
http://www.cmbchina.com CMBCNY1G
CNMB
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