
From: 24/01/2011 To: 26/01/2011

j-Bonds Monthly Statistics Report

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

Closing MTM Closing Price

24/01/2011 15.6790  15.68  0.00  95.43852  83.34 Spot Bond

25/01/2011 15.6790  15.68  0.00  95.49134  83.34 Spot Bond

26/01/2011 15.6790  15.68  0.00  95.65013  83.34 Spot Bond

24/01/2011 6.4000  6.44  0.00  109.08849  109.05 Spot Bond

25/01/2011 6.3150  6.40  0.00  109.15746  109.09 Spot Bond

26/01/2011 6.3150  6.32  0.00  109.21372  109.16 Spot Bond

24/01/2011 7.8300  7.87  0.00  126.64185  126.44 Spot Bond

25/01/2011 7.7450  7.83  0.00  127.03741  126.64 Spot Bond

26/01/2011 7.7450  7.75  0.00  127.11744  127.04 Spot Bond

24/01/2011 8.6650  8.77  0.00  116.72875  115.71 Spot Bond

25/01/2011 8.6100  8.67  0.00  117.28117  116.73 Spot Bond

26/01/2011 8.6100  8.61  0.00  117.36268  117.28 Spot Bond

26/01/2011 211.3539  211.35  0.00  9.10658  9.00 Spot Bond

25/01/2011 211.3539  211.33  0.00  8.99897  8.96 Spot Bond

24/01/2011 211.3334  211.31  0.00  8.96459  8.93 Spot Bond

24/01/2011 226.7222  226.69  0.00  2.99980  2.99 Spot Bond

25/01/2011 226.7519  226.72  0.00  3.01199  3.00 Spot Bond

26/01/2011 226.7519  226.75  0.00  3.04986  3.01 Spot Bond

24/01/2011 7.6600  7.69  0.00  104.49060  104.37 Spot Bond

25/01/2011 7.5750  7.66  0.00  104.80073  104.49 Spot Bond

26/01/2011 7.5750  7.58  0.00  104.86497  104.80 Spot Bond

26/01/2011 2.7300  2.73  0.00  112.69861  112.67 Spot Bond

25/01/2011 2.7300  2.73  0.00  112.67343  112.67 Spot Bond

24/01/2011 2.7300  2.76  0.00  112.66503  112.11 Spot Bond

26/01/2011 8.2400  8.24  0.00  103.18014  103.11 Spot Bond

25/01/2011 8.2400  8.36  0.00  103.11111  102.51 Spot Bond

24/01/2011 8.3550  8.41  0.00  102.51127  102.21 Spot Bond

2011/01/26, 05:40:31PM Page 1 of 2



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

Closing MTM Closing Price

26/01/2011 8.4000  8.40  0.00  98.61330  98.55 Spot Bond

25/01/2011 8.4000  8.52  0.00  98.54645  97.88 Spot Bond

24/01/2011 8.5150  8.60  0.00  97.88189  97.42 Spot Bond

26/01/2011 7.2750  7.28  0.00  100.91499  100.86 Spot Bond

25/01/2011 7.2750  7.37  0.00  100.85524  100.59 Spot Bond

24/01/2011 7.3700  7.39  0.00  100.58530  100.51 Spot Bond

26/01/2011 8.5000  8.50  0.00  92.58634  92.52 Spot Bond

25/01/2011 8.5000  8.60  0.00  92.52249  91.92 Spot Bond

24/01/2011 8.6000  8.68  0.00  91.91582  91.43 Spot Bond

26/01/2011 8.5250  8.53  0.00  90.35816  90.30 Spot Bond

25/01/2011 8.5250  8.62  0.00  90.29601  89.72 Spot Bond

24/01/2011 8.6150  8.70  0.00  89.72082  89.21 Spot Bond

26/01/2011 8.5600  8.56  0.00  78.38640  78.33 Spot Bond

25/01/2011 8.5600  8.63  0.00  78.33227  77.78 Spot Bond

24/01/2011 8.6250  8.73  0.00  77.77862  76.95 Spot Bond

26/01/2011 2.7000  2.70  0.00  99.51039  99.49 Spot Bond

25/01/2011 2.7000  2.70  0.00  99.48840  99.48 Spot Bond

24/01/2011 2.7000  2.70  0.00  99.48107  99.47 Spot Bond

26/01/2011 2.1900  2.19  0.00  101.73411  101.72 Spot Bond

25/01/2011 2.1900  2.19  0.00  101.71605  101.71 Spot Bond

24/01/2011 2.1900  2.21  0.00  101.71003  101.59 Spot Bond

24/01/2011 2.7100  2.71  0.00  100.34891  100.34 Spot Bond

26/01/2011 2.7100  2.71  0.00  100.37828  100.36 Spot Bond

25/01/2011 2.7100  2.71  0.00  100.35626  100.35 Spot Bond

24/01/2011 8.0000  8.00  0.00  92.95680  8.00 Spot Bond

26/01/2011 8.0000  8.00  0.00  93.03742  8.00 Spot Bond

25/01/2011 8.0000  8.00  0.00  92.97695  8.00 Spot Bond

 0.00 Grand Total:
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