
From: 17/01/2011 To: 17/01/2011

j-Bonds Monthly Statistics Report

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

Closing MTM Closing Price

17/01/2011 15.6790  15.68  0.00  92.67878  83.34 Spot Bond

17/01/2011 6.2400  6.09  0.00  109.05341  109.13 Spot Bond

17/01/2011 7.6800  7.53  0.00  127.10844  127.74 Spot Bond

17/01/2011 8.6600  8.51  0.00  116.58613  118.00 Spot Bond

17/01/2011 211.6213  211.64  0.00  8.70268  8.67 Spot Bond

17/01/2011 226.5144  227.59  0.00  2.91596  2.89 Spot Bond

17/01/2011 7.5000  7.36  0.00  104.88630  105.35 Spot Bond

17/01/2011 2.7400  2.72  0.00  112.42450  112.78 Spot Bond

17/01/2011 8.2800  8.14  0.00  102.72571  103.41 Spot Bond

17/01/2011 8.4400  8.29  0.00  98.14401  98.97 Spot Bond

17/01/2011 7.1550  6.99  0.00  101.01488  101.44 Spot Bond

17/01/2011 8.5300  8.38  0.00  92.17609  93.04 Spot Bond

17/01/2011 8.5500  8.40  0.00  89.97584  90.89 Spot Bond

17/01/2011 8.6200  8.48  0.00  77.69341  78.88 Spot Bond

17/01/2011 2.7150  2.68  0.00  99.22645  99.76 Spot Bond

17/01/2011 2.1200  2.12  0.00  103.31523  103.31 Spot Bond

17/01/2011 2.7200  2.72  0.00  101.57649  101.57 Spot Bond

17/01/2011 8.0000  8.00  0.00  92.81592  8.00 Spot Bond

 0.00 Grand Total:
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