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1.5180 | 1.5239 |2008-2-29| 1.3073 2007-3-5 1.5180 1.5180 | 1.4590 4.037
103.75 | 124.14 |[2007-6-22 | 103.70 2008-2-29 103.75 103.75 | 111.72 7.682
7.1115 | 7.7567 | 2007-3-6 | 7.1038 2008-2-29 7.1115 7.1115 | 7.2971 2.610
1.9891 2.1162 |2007-11-9| 1.9186 2007-3-5 1.9891 1.9891 1.9849 0.209
0.9308 0.9498 | 2008-2-28| 0.7676 2007-8-17 0.9308 0.9308 0.8752 6.359
0.9879 1.1823 2007-3-5 0.9059 2007-11-7 0.9879 0.9879 0.9984 1.058
7.7815 | 7.8306 | 2007-8-1 | 7.7499 | 2007-10-31 | 7.7815 7.7815 | 7.7994 0.231
1.3954 | 1.5458 |[2007-6-11| 1.3915 2008-2-29 1.3954 1.3954 | 1.4400 3.196
30.925 | 33.4550 |2007-5-23| 30.678 2008-2-29 30.925 30.925 | 32.428 4.860
942.30 955.75 |2008-1-22 | 899.70 2007-10-31 942.30 942.30 936.05 -0.663
24.014 | 26.2857 | 2007-3-5 23.970 2008-2-28 24.014 24.014 24.635 2.583
73.714 | 84.3800 | 2007-3-9 73.560 2008-2-29 73.714 75.178 76.695 -3.887

1 1 3 6 9 1 2 4 5
1.5180 | 1.5177 | 1.5166 | 1.5130 | 1.5067 | 1.5012 | 1.4965 | 1.4842 | 1.4792 | 1.4840 | 1.4898
103.75 | 103.69 | 103.54 | 103.21 | 102.81 | 102.44 | 102.06 | 100.31 | 97.90 95.52 92.80
7.1115 | 7.1010 | 7.0515 | 6.9275 | 6.7570 | 6.6128 | 6.4690 | 6.0488 | 5.8413 | 5.7513 | 5.7913
1.9891 | 1.9883 | 1.9851 | 1.9760 | 1.9618 | 1.9485 | 1.9370 | 1.9008 | 1.8795 | 1.8648 | 1.8568
0.9308 | 0.9301 | 0.9273 | 0.9194 | 0.9070 | 0.8945 | 0.8825 | 0.8378 | 0.8058 | 0.7787 | 0.7573
0.9879 | 0.9880 | 0.9885 | 0.9898 | 0.9922 | 0.9945 | 0.9967 | 1.0068 | 1.0133 | 1.0145 | 1.0143
7.7815 | 7.7815 | 7.7786 | 7.7685 | 7.7558 | 7.7445 | 7.7334 | 7.6795 | 7.6427 | 7.5540 | 7.4865
1.3954 | 1.3949 | 1.3934 | 1.3904 | 1.3864 | 1.3837 | 1.3802 | 1.3659 | 1.3368 | 1.3314 | 1.3145
30.925 | 30.865 | 30.665 | 30.360 | 30.070 | 29.865 | 29.660 | 29.035 | 28.303 | 27.457 | 26.632
942.30 | 942.30 | 942.60 | 943.00 | 943.70 | 944.31 | 945.65 | 948.50 | 944.03 | 934.90 | 931.10
24.014 | 24.022 | 24.075 | 24.204 | 24.419 | 24.645 | 24.874 | 25.998 | 27.152 | 28.331 | 29.514
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NDF
7.1115 3.188% 2.494%
7 7.0990 0.176% 9.165% 3.138% -6.028% 2.837%
1 7.0440 0.949% 11.390% 3.111% -8.279% 2.855%
3 6.9250 2.623% 10.490% 3.058% -7.433% 3.070%
6 6.7510 5.069% 10.139% 2.931% -71.207% 3.093%
1 6.6075 7.087% 9.449% 2.779% -6.670% 3.128%
2 6.4650 9.091% 9.091% 2.709% -6.382% 3.310%
3 6.0550 14.856% 7.171% 2.510% -4.661% 3.430%
4 5.9000 17.036% 5.384% 2.783% -2.601% 3.560%
5 5.7425 19.251% 4.500% 3.080% -1.420% 3.440%
1
2 NDF
LIBOR  SWAP
3
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2007-12-31 | 2008-2-25 | 2008-2-26 | 2008-2-27 | 2008-2-28 | 2008-2-29
110.7196 111.7392 111.3377 111.1005 111.2750 111.1972
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107.2492
7.2492
4 Reuters
(Bloomberg) (http://www.chinabond.com.cn)
http://www.cmbchina.com CMBCNY G
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