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52 52
1.4380 | 1.4967 [2007-11-23| 1.2868 2007-1-12 1.4380 1.4633 | 1.3199 8.948
114.03 | 124.14 |[2007-6-22 | 107.23 | 2007-11-26 | 114.03 111.23 | 119.07 4.416
7.3696 | 7.8308 |2006-12-27| 7.3574 | 2007-12-14 | 7.3696 7.4000 | 7.8051 5.909
1.9836 2.1162 |2007-11-9| 1.9186 2007-3-5 1.9836 2.0564 1.9589 1.258
0.8674 0.9400 |2007-11-7| 0.7676 2007-8-17 0.8674 0.8844 0.7886 9.993
0.9917 1.1876 2007-2-8 0.9059 2007-11-7 0.9917 0.9985 1.1659 17.572
7.8008 | 7.8306 | 2007-8-1 | 7.7499 | 2007-10-31 [ 7.8008 7.7868 | 7.7778 | -0.294
1.4541 | 1.5479 |2007-1-12| 1.4371 2007-11-7 1.4541 1.4486 | 1.5343 5.519
32.487 | 33.4550 |2007-5-23| 32.211 2007-11-9 32.487 32.262 | 32.591 0.319
938.90 952.40 |2007-8-17| 899.70 2007-10-31 938.90 925.40 930.00 -0.948
24.733 | 26.6225 |2007-1-12 | 24.208 2007-11-23 24.733 24511 26.326 6.438
77.721 | 85.4300 |2007-1-26| 74.484 2007-11-23 77.721 76.147 83.650 -7.088
1 1 3 6 9 1 2 4 5
1.4380 | 1.4383 | 1.4388 | 1.4392 | 1.4388 | 1.4369 | 1.4346 | 1.4273 | 1.4257 | 1.4233 | 1.4270
114.03 | 113.89 | 113.57 | 112.90 | 111.89 | 111.01 | 110.23 | 107.33 | 104.52 | 101.19 | 97.95
7.3696 | 7.3601 | 7.3361 | 7.2416 | 7.0851 | 6.9372 | 6.7871 | 6.4001 | 6.1826 | 6.0226 | 6.0076
1.9836 | 1.9831 | 1.9818 | 1.9788 | 1.9731 | 1.9661 | 1.9593 | 1.9353 | 1.9149 | 1.9079 | 1.9043
0.8674 | 0.8672 | 0.8658 | 0.8625 | 0.8561 | 0.8485 | 0.8404 | 0.8072 | 0.7802 | 0.7585 | 0.7398
0.9917 | 0.9916 | 0.9912 | 0.9911 | 0.9915 | 0.9925 | 0.9934 | 1.0008 | 1.0044 | 1.0062 | 1.0046
7.8008 | 7.7987 | 7.7912 | 7.7754 | 7.7573 | 7.7450 | 7.7365 | 7.7124 | 7.6818 | 7.6298 | 7.5768
1.4541 | 1.4532 | 1.4506 | 1.4450 | 1.4386 | 1.4336 | 1.4293 | 1.4121 | 1.3873 | 1.3850 | 1.3543
32.487 | 32.476 | 32.426 | 32.261 | 32.009 | 31.781 | 31.566 | 31.036 | 30.386 | 29.686 | 29.186
938.90 | 938.90 | 936.15 | 932.80 | 930.20 | 929.15 | 931.35 | 927.90 | 928.10 | 931.95 | 932.05
24.733 | 24.734 | 24.741 | 24.764 | 24.834 | 24.927 | 25.067 | 25.857 | 26.767 | 27.682 | 28.597
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NDF
7.3696 4.375% 1.918%
7 7.3589 0.145% 7.571% 5.094% -2.477% 2.130%
1 7.3340 0.483% 5.797% 4.865% -0.932% 5.000%
3 7.2375 1.792% 7.170% 4.858% -2.312% 3.475%
6 7.0855 3.855% 7.710% 4.728% -2.983% 3.525%
1 6.9322 5.935% 7.914% 4.484% -3.430% 3.600%
2 6.7845 7.939% 7.939% 4.318% -3.622% 3.580%
3 6.3960 13.211% 6.401% 4.012% -2.389% 3.700%
4 6.1660 16.332% 5.172% 4.097% -1.075% 3.810%
5 6.0210 18.300% 4.291% 4.227% -0.064% 3.895%
1
2 NDF
LIBOR  SWAP
3
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2006-12-29 | 2007-12-17 | 2007-12-18 | 2007-12-19 | 2007-12-20 | 2007-12-21
107.2492 110.0618 110.1945 | 110.3079 | 110.4516 | 110.4351
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)
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