
j-Bonds Monthly Statistics Report
For November 2008

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

Closing MTM Closing Price

07/11/2008  96.52484  0.00 CGR2 jBond 19.3250 19.33  96.48 

07/11/2008  108.92478  0.00 R153 jBond 9.1000 9.11  108.88 

07/11/2008  126.95962  0.00 R157 jBond 8.6200 8.63  126.87 

07/11/2008  124.32646  0.00 R186 jBond 8.3200 8.34  124.14 

07/11/2008  101.78353  0.00 R196 jBond 10.6800 10.72  101.74 

07/11/2008  103.42685  0.00 R201 jBond 8.7500 8.76  103.36 

07/11/2008  98.98612  0.00 R203 jBond 8.6300 8.64  98.90 

07/11/2008  98.94122  0.00 R204 jBond 8.6300 8.64  98.85 

07/11/2008  97.27416  0.00 R206 jBond 8.7600 8.77  97.21 

07/11/2008  92.70941  0.00 R207 jBond 8.6100 8.63  92.59 

07/11/2008  86.78870  0.00 R208 jBond 8.6100 8.63  86.67 

07/11/2008  81.91992  0.00 R209 jBond 7.9450 7.95  81.90 
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