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j-Bonds Monthly Statistics Report

For April 2009

Date Contract Details MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Closing MTM Closing Price
30/04/2009 CGR4 jBond 15.2380 15.36 96.84635 96.78 0.00
30/04/2009 R153 jBond 6.3500 6.28 110.62551 110.71 0.00
30/04/2009 R157 jBond 8.1200 7.93 128.19542 129.28 0.00
30/04/2009 R186 jBond 8.6750 8.45 120.23054 122.55 0.00
30/04/2009 R201 jBond 8.1950 8.00 105.71485 106.60 0.00
30/04/2009 R203 jBond 8.5000 8.30 99.67391 100.83 0.00
30/04/2009 R204 jBond 8.5000 8.31 99.73048 100.96 0.00
30/04/2009 R206 jBond 8.1850 7.99 99.65617 100.37 0.00
30/04/2009 R207 jBond 8.6600 8.46 92.49946 93.81 0.00
30/04/2009 R208 jBond 8.7980 8.60 85.72882 87.02 0.00
30/04/2009 R209 jBond 8.2750 8.05 78.89619 80.90 0.00
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