
j-Bonds Monthly Statistics Report
For September 2008

Date Contract Details Previous Day's MTM Price Open InterestMTM Yield Previous Day's

Closing MTM Closing Price

30/09/2008  99.84777  0.00 CGR1 jBond 18.5500 18.56  99.80 

30/09/2008  107.26892  0.00 R153 jBond 9.4300 9.51  107.11 

30/09/2008  124.36011  0.00 R157 jBond 8.8600 8.89  124.15 

30/09/2008  120.43852  0.00 R186 jBond 8.5850 8.59  120.36 

30/09/2008  100.16481  0.00 R196 jBond 11.9050 11.20  100.41 

30/09/2008  101.40839  0.00 R201 jBond 8.9750 9.01  101.22 

30/09/2008  96.74579  0.00 R203 jBond 8.8500 8.88  96.57 

30/09/2008  96.67657  0.00 R204 jBond 8.8400 8.87  96.49 

30/09/2008  95.53127  0.00 R206 jBond 8.9700 9.02  95.33 

30/09/2008  90.47863  0.00 R207 jBond 8.8200 8.84  90.33 

30/09/2008  78.70153  0.00 R209 jBond 8.2200 8.23  78.64 
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