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52 52

1.4158 1.6038 | 2008-7-15| 1.2330 2008-10-28 1.3998 1.3230 1.3972 1.335

95.34 110.67 | 2008-8-15 87.12 2009-1-21 94.78 98.63 90.68 -4.883

6.8291 6.9485 2008-6-5 6.8061 2008-9-23 6.8232 6.8210 6.8277 -0.020

1.6190 2.0157 [ 2008-7-15| 1.3503 2009-1-23 1.5934 1.4790 1.4593 10.938

0.8011 0.9850 | 2008-7-15( 0.6009 2008-10-27 0.7827 0.7256 0.7027 14.004

1.0915 1.3065 2009-3-9 0.9929 2008-6-2 1.1195 1.1925 1.2188 11.657

7.7523 7.8176 | 2008-6-12 ( 7.7478 2008-10-31 7.7522 7.7501 7.7503 -0.026

1.4441 1.5582 2009-3-3 1.3451 2008-7-15 1.4420 1.4812 1.4301 -0.973

32.625 | 35.2530 | 2009-3-3 30.175 2008-6-3 32.664 33.077 32.793 0.513

1255.25 | 1597.45 | 2009-3-6 995.85 2008-7-10 1247.68 1282.95 | 1259.55 0.343

30.970 | 36.5584 | 2009-2-18  23.058 2008-7-15 31.052 33.100 29.403 -5.061

80.433 | 89.6240 | 2009-3-4 71.314 2008-7-15 80.433 84.614 81.308 -1.076

1 1 3 6 9 1 2 3 4 5

1.4158 | 1.4157 | 1.4155 | 1.4148 | 1.4138 | 1.4135 | 1.4135 | 1.4161 | 1.4222 | 1.4333 | 1.4397

95.34 95.33 95.31 95.24 95.12 94.94 94.73 93.22 90.64 87.67 84.55

6.8291 | 6.8277 | 6.8225 | 6.8065 | 6.7640 | 6.7270 | 6.6825 | 6.5600 | 6.4981 | 6.4366 | 6.3750

1.6190 | 1.6190 | 1.6187 | 1.6184 | 1.6179 | 1.6176 | 1.6174 | 1.6152 | 1.6119 | 1.6147 | 1.6221

0.8011 | 0.8006 | 0.7993 | 0.7958 | 0.7910 | 0.7867 | 0.7823 | 0.7630 | 0.7432 | 0.7270 | 0.7144

1.0915 | 1.0915 | 1.0913 | 1.0909 | 1.0903 | 1.0893 | 1.0887 | 1.0884 | 1.0868 | 1.0819 | 1.0763

7.7523 | 7.7518 | 7.7503 | 7.7463 | 7.7417 | 7.7393 | 7.7363 | 7.7192 | 7.6862 | 7.6098 | 7.5233

1.4441 | 1.4441 | 1.4443 | 1.4443 | 1.4443 | 1.4507 | 1.4440 - - - -

32.625 | 32.365 | 32.240 | 32.010 | 31.695 | 31.750 | 31.365 - - - -

1255.25 | 1254.75 | 1252.50 | 1249.50 | 1246.50 | 1245.00 | 1242.00 | 1239.00 | 1193.00 | 1208.50 | 1172.10

30.970 | 30.942 | 31.011 | 31.520 | 32.335 | 33.254 | 34.024 | 37.656 | 41.060 | 45.100 | 49.375




2009 5 31

176
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NDF
6.8291 0.200% 0.821%
7 6.8280 0.015% 0.802% 0.291% -0.510% 0.960%
1 6.8225 0.096% 1.151% 0.316% -0.835% 0.950%
3 6.8065 0.330% 1.321% 0.656% -0.665% 1.113%
6 6.7640 0.953% 1.905% 1.240% -0.665% 1.155%
1 6.7270 1.494% 1.992% 1.425% -0.567% 1.205%
2 6.6825 2.146% 2.146% 1.600% -0.546% 1.330%
3 6.5600 3.940% 1.951% 1.324% -0.627% 1.610%
4 6.4450 5.624% 1.841% 1.905% 0.064% 1.920%
5 6.3800 6.576% 1.605% 2.388% 0.783% 2.210%
1
2 NDF
LIBOR  SWAP
3
4 NDF
NDF NDF
5
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2009
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114

109
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1 £-5-6002
1 £-£-6002
1 E-T-6002
1 E-TT-2002
1 £-6-2002
1 £-4-2002
1 £-5-2002
1 £-£-2002
1 E-T-2002
1 E-TT-L00E
1 £-6-L002
1 E-4-4002
1 £-5-4002
1 E-5-4002
1 E-T-4002
1 E-TT-9003F
1 £-6-0002
1 E-4-000Z
1 B-5-5002
1 B-5-500Z
1 E-T-D00Z
1 E-TT-5003
1 £-6-5002
1 B-4-5002
1 £-5-5002
1 £-5-5002

£-T-5002

2009-5-29

120.5458

2009-5-28

121.2110

2009-5-27

121.3254

2009-5-26

120.8642

2009-5-25

120.8042

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

11

10
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