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j-Bonds Monthly Statistics Report

For March 2009

Date Contract Details MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Closing MTM Closing Price
31/03/2009 CGR3 jBond 15.8040 15.80 99.14146 99.10 0.00
31/03/2009 R153 jBond 6.8900 6.88 109.24961 109.24 0.00
31/03/2009 R157 jBond 8.1700 8.15 126.99590 127.08 0.00
31/03/2009 R186 jBond 8.6700 8.65 119.35877 119.58 0.00
31/03/2009 R201 jBond 8.2150 8.18 104.85666 104.99 0.00
31/03/2009 R203 jBond 8.5400 8.56 98.69757 98.59 0.00
31/03/2009 R204 jBond 8.5900 8.59 98.40797 98.39 0.00
31/03/2009 R206 jBond 8.1700 8.14 98.98757 99.10 0.00
31/03/2009 R207 jBond 8.6700 8.65 91.72269 91.86 0.00
31/03/2009 R208 jBond 8.7410 8.70 85.44131 85.67 0.00
31/03/2009 R209 jBond 8.4300 8.41 76.97431 7717 0.00
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