
For June 2010

j-Bonds Monthly Statistics Report

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

Closing MTM Closing Price

01/06/2010 15.6790  15.68  0.00  84.68535  83.34 Spot Bond

01/06/2010 7.3600  7.36  0.00  104.64315  103.86 Spot Bond

01/06/2010 7.0600  7.09  0.00  110.29444  110.24 Spot Bond

01/06/2010 8.0200  8.04  0.00  126.15547  126.03 Spot Bond

01/06/2010 8.9400  8.94  0.00  118.09472  118.07 Spot Bond

01/06/2010 7.9600  7.98  0.00  106.92413  106.82 Spot Bond

01/06/2010 8.6000  8.62  0.00  99.92947  99.80 Spot Bond

01/06/2010 8.6600  8.68  0.00  99.69066  99.55 Spot Bond

01/06/2010 7.9100  7.93  0.00  101.62073  101.54 Spot Bond

01/06/2010 8.7000  8.72  0.00  93.47389  93.33 Spot Bond

01/06/2010 8.7600  8.78  0.00  87.30947  87.16 Spot Bond

01/06/2010 8.8600  8.87  0.00  74.77661  74.68 Spot Bond

 0.00 Grand Total:
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