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52 52

1.4744 | 1.4967 [2007-11-23| 1.2868 2007-1-12 1.4744 1.4591 | 1.4591 1.049
108.60 | 124.14 |[2007-6-22| 107.23 | 2007-11-26 | 108.60 111.72 | 111.72 2.868
7.2750 | 7.8195 | 2007-1-8 | 7.2705 2008-1-3 7.2750 7.2971 | 7.2971 0.304
1.9741 2.1162 |2007-11-9| 1.9186 2007-3-5 1.9741 1.9850 1.9850 -0.549
0.8722 0.9400 |2007-11-7| 0.7676 2007-8-17 0.8722 0.8752 0.8752 -0.337
1.0029 1.1876 2007-2-8 0.9059 2007-11-7 1.0029 0.9984 0.9984 -0.449
7.8025 | 7.8306 | 2007-8-1 | 7.7499 | 2007-10-31 [ 7.8025 7.7994 | 7.7994 | -0.039
1.4338 | 1.5479 |2007-1-12| 1.4308 2008-1-4 1.4338 1.4400 | 1.4400 0.432
32.441 | 33.4550 |2007-5-23| 32.211 2007-11-9 32.441 32.428 | 32.428 | -0.040
941.80 952.40 |2007-8-17| 899.70 2007-10-31 941.80 936.05 936.05 -0.611
24403 | 26.6225 |2007-1-12 | 24.208 2007-11-23 24.403 24.635 24.635 0.950
75.793 | 85.4300 |2007-1-26| 74.484 2007-11-23 75.793 76.695 76.695 -1.176

1 1 3 6 9 1 2 4 5
1.4744 | 1.4745 | 1.4747 | 1.4744 | 1.4726 | 1.4696 | 1.4663 | 1.4545 | 1.4499 | 1.4484 | 1.4509
108.60 | 108.52 | 108.25 | 107.60 | 106.77 | 106.06 | 105.41 | 103.07 | 100.48 | 97.50 94.64
7.2750 | 7.2685 | 7.2265 | 7.1275 | 6.9815 | 6.8307 | 6.6850 | 6.2932 | 6.0770 | 5.8870 | 5.9020
1.9741 | 1.9737 | 1.9723 | 1.9687 | 1.9618 | 1.9538 | 1.9462 | 1.9196 | 1.8999 | 1.8881 | 1.8819
0.8722 | 0.8719 | 0.8706 | 0.8669 | 0.8599 | 0.8518 | 0.8431 | 0.8085 | 0.7783 | 0.7562 | 0.7386
1.0029 | 1.0029 | 1.0027 | 1.0025 | 1.0034 | 1.0043 | 1.0054 | 1.0163 | 1.0214 | 1.0258 | 1.0276
7.8025 | 7.8005 | 7.7940 | 7.7830 | 7.7722 | 7.7660 | 7.7620 | 7.7380 | 7.7077 | 7.6770 | 7.6375
1.4338 | 1.4329 | 1.4298 | 1.4251 | 1.4182 | 1.4131 | 1.4100 | 1.3933 | 1.3662 | 1.3648 | 1.3431
32.441 | 32.424 | 32.336 | 32.151 | 31.896 | 31.711 | 31.501 | 31.141 | 29.872 | 29.013 | 28.204
941.80 | 941.80 | 941.10 | 939.30 | 936.70 | 932.05 | 938.80 | 931.40 | 931.60 | 939.95 | 939.85
24.403 | 24.406 | 24.407 | 24.426 | 24.476 | 24.571 | 24.708 | 25.455 | 26.311 | 27.177 | 28.045
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NDF
7.2750 4.250% 2.306%
7 7.2737 0.018% 0.932% 4.478% 3.546% 2.934%
1 7.2245 0.694% 8.330% 4.515% -3.815% 5.000%
3 7.1285 2.014% 8.055% 4.620% -3.435% 3.440%
6 6.9740 4.137% 8.275% 4.468% -3.807% 3.495%
1 6.8295 6.124% 8.165% 4.224% -3.941% 3.535%
2 6.6825 8.144% 8.144% 4.053% -4.092% 3.630%
3 6.2320 14.337% 6.928% 3.543% -3.385% 3.713%
4 6.3000 13.402% 4.281% 3.613% -0.668% 3.802%
5 5.8900 19.038% 4.453% 3.772% -0.682% 3.985%
1
2 NDF
LIBOR  SWAP
3
4 NDF
NDF NDF
5
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2006-12-29 | 2007-12-31 | 2008-1-1 | 2008-1-2 | 2008-1-3 | 2008-1-4
107.2492 110.7196 110.6522 | 110.3369 | 110.5788 | 110.5628
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 CMBCNYIG
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