
j-Bonds Monthly Statistics Report
For June 2008

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

Closing MTM Closing Price

30/06/2008  106.71124  0.00 R153 jBond 11.7500 11.70  106.78 

30/06/2008  117.72703  0.00 R157 jBond 10.7150 10.64  118.10 

30/06/2008  100.49802  0.00 R186 jBond 10.4800 10.41  101.04 

30/06/2008  101.90674  0.00 R196 jBond 12.3830 12.34  101.90 

30/06/2008  90.86940  0.00 R201 jBond 10.8100 10.73  91.21 

30/06/2008  88.24001  0.00 R203 jBond 10.7150 10.65  88.58 

30/06/2008  83.63453  0.00 R204 jBond 10.6750 10.60  84.02 

30/06/2008  89.58708  0.00 R206 jBond 10.9150 10.82  89.91 

30/06/2008  80.96512  0.00 R207 jBond 10.6750 10.60  81.36 

30/06/2008  65.02994  0.00 R209 jBond 10.2450 10.18  65.42 
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