
From: 27/09/2010 To: 27/09/2010

j-Bonds Monthly Statistics Report

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

Closing MTM Closing Price

27/09/2010 15.6790  15.68  0.00  92.15199  83.34 Spot Bond

27/09/2010 6.1200  6.14  0.00  107.11038  107.07 Spot Bond

27/09/2010 7.1700  7.19  0.00  126.57858  126.46 Spot Bond

27/09/2010 7.8500  7.86  0.00  126.95121  126.82 Spot Bond

27/09/2010 1.4900  1.49  0.00  111.63859  111.63 Spot Bond

27/09/2010 2.6100  2.61  0.00  133.79047  133.78 Spot Bond

27/09/2010 7.1000  7.12  0.00  108.32759  108.23 Spot Bond

27/09/2010 2.5700  2.57  0.00  116.38125  116.37 Spot Bond

27/09/2010 7.6100  7.64  0.00  103.74471  103.59 Spot Bond

27/09/2010 7.7400  7.76  0.00  103.74916  103.61 Spot Bond

27/09/2010 6.9200  6.94  0.00  103.23495  103.16 Spot Bond

27/09/2010 7.7850  7.81  0.00  98.00811  97.83 Spot Bond

27/09/2010 7.8500  7.86  0.00  92.23039  92.14 Spot Bond

27/09/2010 7.8250  7.84  0.00  82.71495  82.56 Spot Bond

27/09/2010 2.6000  2.60  0.00  100.00000  99.99 Spot Bond

27/09/2010 2.4500  2.45  0.00  100.70443  100.70 Spot Bond

27/09/2010 2.6100  2.61  0.00  101.81984  101.81 Spot Bond

 0.00 Grand Total:
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