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(2008 5 16 )

52 52

1.5578 1.6018 | 2008-4-22 | 1.3264 2007-6-13 1.5578 1.5622 1.4590 6.768
104.07 124.14 | 2007-6-22 95.78 2008-3-17 104.07 103.91 111.72 7.346
6.9890 7.6760 |[2007-5-21( 6.9741 2008-4-17 6.9890 6.9875 7.2971 4.408
1.9575 2.1162 |2007-11-9( 1.9338 2008-1-22 1.9575 1.9866 1.9849 -1.385
0.9556 0.9559 |2008-5-16| 0.7676 2007-8-17 0.9556 0.9437 0.8752 9.193
0.9992 1.0900 [2007-5-21| 0.9059 2007-11-7 0.9992 1.0080 0.9984 -0.085
7.8001 7.8306 2007-8-1 7.7499 2007-10-31 7.8001 7.7937 7.7994 -0.009
1.3675 1.5458 | 2007-6-11| 1.3468 2008-4-23 1.3675 1.3558 1.4400 5.302
30.590 | 33.4550 |2007-5-23| 29.951 2008-3-26 30.590 30.475 32.428 6.009
1038.00 [ 1052.70 | 2008-5-9 899.70 2007-10-31 | 1038.00 1002.50 | 936.05 -9.822
23.714 | 26.0827 |[2007-6-13 | 23.297 2008-4-22 23.714 23.638 24.635 3.880
72.844 | 83.2720 |2007-6-13 | 70.698 2008-3-17 72.844 72.509 76.695 -5.021

1 1 3 6 9 1 2 3 4 5

1.5578 | 1.5573 | 1.5554 | 1.5504 | 1.5429 | 1.5364 | 1.5311 | 1.5216 | 1.5224 | 1.5243 | 1.5303

104.07 | 104.03 | 103.90 | 103.58 | 103.11 | 102.62 | 102.11 | 99.80 97.42 94.68 92.29

6.9890 | 6.9878 | 6.9788 | 6.9343 | 6.8343 | 6.7203 | 6.5953 | 6.2458 | 6.0883 | 6.0233 | 6.0533

1.9575 | 1.9564 | 1.9527 | 1.9431 | 1.9289 | 1.9162 | 1.9056 | 1.8749 | 1.8522 | 1.8364 | 1.8268

0.9556 | 0.9548 | 0.9517 | 0.9439 | 0.9321 | 0.9211 | 0.9111 | 0.8781 | 0.8516 | 0.8276 | 0.8046

0.9992 | 0.9994 | 0.9997 | 1.0001 | 1.0003 | 1.0000 | 1.0001 | 1.0001 | 1.0027 | 1.0019 | 1.0012

7.8001 | 7.7984 | 7.7925 | 7.7811 | 7.7674 | 7.7558 | 7.7459 | 7.7036 | 7.6728 | 7.5881 | 7.5241

1.3675 | 1.3670 | 1.3655 | 1.3625 | 1.3580 | 1.3538 | 1.3491 | 1.3323 | 1.3152 | 1.2945 | 1.2749

30.590 | 30.560 | 30.578 | 30.460 | 30.250 | 30.120 | 29.955 | 29.690 | 29.490 | 29.040 | 28.840

1038.00 | 1042.70 | 1039.50 | 1041.20 | 1041.70 | 1041.78 | 1041.85 | 1039.50 | 1030.70 | 1030.90 | 1038.20

23.714 | 23.724 | 23.745 | 23.813 | 23.977 | 24.172 | 24.392 | 25.339 | 26.554 | 28.018 | 29.487
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NDF
6.9890 1.938% 2.583%
7 6.9730 0.229% 11.937% 2.398% -9.540% 3.960%
1 6.9635 0.365% 4.378% 2.479% -1.900% #VALUE!
3 6.9190 1.002% 4.006% 2.695% -1.311% 3.052%
6 6.8160 2.475% 4.951% 2.886% -2.064% 3.085%
1 6.7120 3.963% 5.284% 2.988% -2.297% 3.110%
2 6.5750 5.924% 5.924% 3.081% -2.842% 3.204%
3 6.2150 11.075% 5.392% 3.240% -2.152% 3.321%
4 6.0630 13.249% 4.235% 3.520% -0.715% 3.433%
5 5.9880 14.323% 3.403% 3.721% 0.324% 3.519%
1
2 NDF
LIBOR  SWAP
3
4 NDF
NDF NDF
5
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2007-12-31 | 2008-5-12 | 2008-5-13 | 2008-5-14 | 2008-5-15 | 2008-5-16
110.7196 113.5623 113.9291 113.8954 | 113.8704 113.5053
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
CNMB
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