
From: 31/01/2011 To: 31/01/2011

j-Bonds Monthly Statistics Report

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

Closing MTM Closing Price

31/01/2011 15.6790  15.68  0.00  95.80945  83.34 Spot Bond

31/01/2011 6.4500  6.42  0.00  109.19291  109.19 Spot Bond

31/01/2011 7.8800  7.85  0.00  126.61460  126.72 Spot Bond

31/01/2011 8.7150  8.70  0.00  116.44514  116.61 Spot Bond

31/01/2011 211.3949  211.37  0.00  9.21302  9.18 Spot Bond

31/01/2011 225.1865  225.81  0.00  3.10602  3.09 Spot Bond

31/01/2011 7.7150  7.69  0.00  104.45625  104.54 Spot Bond

31/01/2011 2.7400  2.74  0.00  112.54224  112.53 Spot Bond

31/01/2011 8.3750  8.34  0.00  102.57397  102.73 Spot Bond

31/01/2011 8.5150  8.48  0.00  98.03898  98.21 Spot Bond

31/01/2011 7.3900  7.37  0.00  100.67392  100.71 Spot Bond

31/01/2011 8.6200  8.59  0.00  91.94924  92.10 Spot Bond

31/01/2011 8.6400  8.61  0.00  89.71342  89.91 Spot Bond

31/01/2011 8.6600  8.65  0.00  77.61915  77.72 Spot Bond

31/01/2011 2.7300  2.70  0.00  99.12693  99.53 Spot Bond

31/01/2011 2.1400  2.14  0.00  102.03498  102.03 Spot Bond

31/01/2011 2.7200  2.71  0.00  100.30601  100.39 Spot Bond

31/01/2011 8.0000  8.00  0.00  93.09791  8.00 Spot Bond

 0.00 Grand Total:
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