
For March 2011

j-Bonds Monthly Statistics Report

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

Closing MTM Closing Price

01/03/2011 15.6790  15.68  0.00  97.37740  83.34 Spot Bond

01/03/2011 5.8800  5.87  0.00  103.49882  103.49 Spot Bond

01/03/2011 7.7800  7.77  0.00  127.82524  127.84 Spot Bond

01/03/2011 8.9700  8.95  0.00  114.87102  115.07 Spot Bond

01/03/2011 212.3535  212.33  0.00  10.27504  10.24 Spot Bond

01/03/2011 228.4890  228.46  0.00  3.46481  3.45 Spot Bond

01/03/2011 7.4000  7.38  0.00  106.13692  106.18 Spot Bond

01/03/2011 2.6700  2.70  0.00  114.06169  113.50 Spot Bond

01/03/2011 8.3750  8.35  0.00  103.25037  103.35 Spot Bond

01/03/2011 8.5700  8.54  0.00  98.38979  98.56 Spot Bond

01/03/2011 7.1200  7.08  0.00  101.95184  102.04 Spot Bond

01/03/2011 8.6700  8.65  0.00  92.28450  92.41 Spot Bond

01/03/2011 8.7700  8.74  0.00  89.53324  89.69 Spot Bond

01/03/2011 9.0100  8.98  0.00  75.38121  75.63 Spot Bond

01/03/2011 2.6600  2.66  0.00  100.28698  100.28 Spot Bond

01/03/2011 2.1200  2.12  0.00  102.32095  102.31 Spot Bond

01/03/2011 2.6700  2.67  0.00  100.99472  100.99 Spot Bond

01/03/2011 8.0000  8.00  0.00  90.18047  8.00 Spot Bond

 0.00 Grand Total:
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