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j-Bonds Monthly Statistics Report

For May 2009

Date Contract Details MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Closing MTM Closing Price
29/05/2009 CGR4 jBond 14.1830 14.24 98.09415 98.05 0.00
29/05/2009 R153 jBond 6.7750 6.77 110.62536 110.62 0.00
29/05/2009 R157 jBond 8.2500 8.25 128.24435 128.22 0.00
29/05/2009 R186 jBond 8.8050 8.82 119.72771 119.60 0.00
29/05/2009 R201 jBond 8.3700 8.37 105.59398 105.57 0.00
29/05/2009 R203 jBond 8.7800 8.77 98.69801 98.76 0.00
29/05/2009 R204 jBond 8.7800 8.76 98.62340 98.72 0.00
29/05/2009 R206 jBond 8.3700 8.37 99.59076 99.57 0.00
29/05/2009 R207 jBond 8.9400 8.92 91.33583 91.44 0.00
29/05/2009 R208 jBond 9.0840 9.04 84.45630 84.74 0.00
29/05/2009 R209 jBond 8.3950 8.41 78.34161 78.19 0.00
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