
For October 2010

j-Bonds Monthly Statistics Report

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

Closing MTM Closing Price

01/10/2010 15.6790  15.68  0.00  92.38336  83.34 Spot Bond

01/10/2010 6.2500  6.13  0.00  107.09976  107.17 Spot Bond

01/10/2010 7.3000  7.18  0.00  126.11110  126.63 Spot Bond

01/10/2010 7.9750  7.83  0.00  125.79197  127.27 Spot Bond

01/10/2010 208.5770  208.31  0.00  5.85913  5.83 Spot Bond

01/10/2010 229.5910  229.53  0.00  3.97140  3.94 Spot Bond

01/10/2010 7.2400  7.12  0.00  107.93314  108.35 Spot Bond

01/10/2010 169.6640  169.34  0.00  3.05227  3.04 Spot Bond

01/10/2010 7.7100  7.59  0.00  103.33203  103.94 Spot Bond

01/10/2010 7.8300  7.71  0.00  103.33540  104.02 Spot Bond

01/10/2010 7.0300  6.93  0.00  103.02922  103.28 Spot Bond

01/10/2010 7.9400  7.80  0.00  97.14843  97.99 Spot Bond

01/10/2010 7.9700  7.84  0.00  91.54824  92.38 Spot Bond

01/10/2010 7.9550  7.81  0.00  81.60389  82.93 Spot Bond

01/10/2010 125.0410  125.01  0.00  2.11288  2.10 Spot Bond

01/10/2010 101.8460  101.82  0.00  3.38920  3.38 Spot Bond

01/10/2010 2.6200  2.62  0.00  101.76473  101.75 Spot Bond

06/10/2010 15.6790  15.68  0.00  92.57661  83.34 Spot Bond

07/10/2010 15.6790  15.68  0.00  92.61531  83.34 Spot Bond

08/10/2010 15.6790  15.68  0.00  92.50108  83.34 Spot Bond

04/10/2010 15.6790  15.68  0.00  92.42197  83.34 Spot Bond

05/10/2010 15.6790  15.68  0.00  92.46061  83.34 Spot Bond

08/10/2010 6.2500  6.13  0.00  107.22730  107.17 Spot Bond

07/10/2010 6.2500  6.13  0.00  107.20907  107.17 Spot Bond

06/10/2010 6.2500  6.13  0.00  107.19084  107.17 Spot Bond

05/10/2010 6.2500  6.13  0.00  107.13618  107.17 Spot Bond

04/10/2010 6.2500  6.13  0.00  107.11798  107.17 Spot Bond
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Date Contract Details MTM Yield Previous Day's Open InterestMTM Price Previous Day's

Closing MTM Closing Price

08/10/2010 7.3000  7.18  0.00  126.28607  126.63 Spot Bond

07/10/2010 7.3000  7.18  0.00  126.26106  126.63 Spot Bond

06/10/2010 7.3000  7.18  0.00  126.23605  126.63 Spot Bond

05/10/2010 7.3000  7.18  0.00  126.16106  126.63 Spot Bond

04/10/2010 7.3000  7.18  0.00  126.13608  126.63 Spot Bond

08/10/2010 7.9750  7.83  0.00  125.98025  127.27 Spot Bond

07/10/2010 7.9750  7.83  0.00  125.95333  127.27 Spot Bond

06/10/2010 7.9750  7.83  0.00  125.92643  127.27 Spot Bond

05/10/2010 7.9750  7.83  0.00  125.84574  127.27 Spot Bond

04/10/2010 7.9750  7.83  0.00  125.81885  127.27 Spot Bond

08/10/2010 208.5770  208.31  0.00  6.02234  5.83 Spot Bond

07/10/2010 208.5770  208.31  0.00  5.99875  5.83 Spot Bond

06/10/2010 208.5770  208.31  0.00  5.97526  5.83 Spot Bond

05/10/2010 208.5770  208.31  0.00  5.90531  5.83 Spot Bond

04/10/2010 208.5770  208.31  0.00  5.88217  5.83 Spot Bond

08/10/2010 229.5910  229.53  0.00  4.08926  3.94 Spot Bond

07/10/2010 229.5910  229.53  0.00  4.07221  3.94 Spot Bond

06/10/2010 229.5910  229.53  0.00  4.05523  3.94 Spot Bond

05/10/2010 229.5910  229.53  0.00  4.00472  3.94 Spot Bond

04/10/2010 229.5910  229.53  0.00  3.98803  3.94 Spot Bond

08/10/2010 7.2400  7.12  0.00  108.08006  108.35 Spot Bond

07/10/2010 7.2400  7.12  0.00  108.05905  108.35 Spot Bond

06/10/2010 7.2400  7.12  0.00  108.03806  108.35 Spot Bond

05/10/2010 7.2400  7.12  0.00  107.97509  108.35 Spot Bond

04/10/2010 7.2400  7.12  0.00  107.95411  108.35 Spot Bond

08/10/2010 169.6640  169.34  0.00  3.12484  3.04 Spot Bond

07/10/2010 169.6640  169.34  0.00  3.11437  3.04 Spot Bond

06/10/2010 169.6640  169.34  0.00  3.10393  3.04 Spot Bond

05/10/2010 169.6640  169.34  0.00  3.07283  3.04 Spot Bond

04/10/2010 169.6640  169.34  0.00  3.06253  3.04 Spot Bond

08/10/2010 7.7100  7.59  0.00  103.48330  103.94 Spot Bond

07/10/2010 7.7100  7.59  0.00  103.46167  103.94 Spot Bond

06/10/2010 7.7100  7.59  0.00  103.44006  103.94 Spot Bond

05/10/2010 7.7100  7.59  0.00  103.37522  103.94 Spot Bond

04/10/2010 7.7100  7.59  0.00  103.35363  103.94 Spot Bond

08/10/2010 7.8300  7.71  0.00  103.48730  104.02 Spot Bond

07/10/2010 7.8300  7.71  0.00  103.46559  104.02 Spot Bond
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Date Contract Details MTM Yield Previous Day's Open InterestMTM Price Previous Day's

Closing MTM Closing Price

06/10/2010 7.8300  7.71  0.00  103.44387  104.02 Spot Bond

05/10/2010 7.8300  7.71  0.00  103.37877  104.02 Spot Bond

04/10/2010 7.8300  7.71  0.00  103.35708  104.02 Spot Bond

08/10/2010 7.0300  6.93  0.00  103.16472  103.28 Spot Bond

07/10/2010 7.0300  6.93  0.00  103.14535  103.28 Spot Bond

06/10/2010 7.0300  6.93  0.00  103.12598  103.28 Spot Bond

05/10/2010 7.0300  6.93  0.00  103.06791  103.28 Spot Bond

04/10/2010 7.0300  6.93  0.00  103.04856  103.28 Spot Bond

08/10/2010 7.9400  7.80  0.00  97.29242  97.99 Spot Bond

07/10/2010 7.9400  7.80  0.00  97.27184  97.99 Spot Bond

06/10/2010 7.9400  7.80  0.00  97.25127  97.99 Spot Bond

05/10/2010 7.9400  7.80  0.00  97.18955  97.99 Spot Bond

04/10/2010 7.9400  7.80  0.00  97.16899  97.99 Spot Bond

08/10/2010 7.9700  7.84  0.00  91.68593  92.38 Spot Bond

07/10/2010 7.9700  7.84  0.00  91.66625  92.38 Spot Bond

06/10/2010 7.9700  7.84  0.00  91.64657  92.38 Spot Bond

05/10/2010 7.9700  7.84  0.00  91.58756  92.38 Spot Bond

04/10/2010 7.9700  7.84  0.00  91.56789  92.38 Spot Bond

06/10/2010 7.9550  7.81  0.00  81.69138  82.93 Spot Bond

07/10/2010 7.9550  7.81  0.00  81.70888  82.93 Spot Bond

08/10/2010 7.9550  7.81  0.00  81.72639  82.93 Spot Bond

04/10/2010 7.9550  7.81  0.00  81.62137  82.93 Spot Bond

05/10/2010 7.9550  7.81  0.00  81.63887  82.93 Spot Bond

07/10/2010 125.0410  125.01  0.00  2.14698  2.10 Spot Bond

08/10/2010 125.0410  125.01  0.00  2.15271  2.10 Spot Bond

04/10/2010 125.0410  125.01  0.00  2.11852  2.10 Spot Bond

05/10/2010 125.0410  125.01  0.00  2.12419  2.10 Spot Bond

06/10/2010 125.0410  125.01  0.00  2.14126  2.10 Spot Bond

07/10/2010 101.8460  101.82  0.00  3.43500  3.38 Spot Bond

08/10/2010 101.8460  101.82  0.00  3.44269  3.38 Spot Bond

04/10/2010 101.8460  101.82  0.00  3.39679  3.38 Spot Bond

05/10/2010 101.8460  101.82  0.00  3.40440  3.38 Spot Bond

06/10/2010 101.8460  101.82  0.00  3.42733  3.38 Spot Bond

07/10/2010 2.6200  2.62  0.00  101.80794  101.75 Spot Bond

08/10/2010 2.6200  2.62  0.00  101.81513  101.75 Spot Bond

04/10/2010 2.6200  2.62  0.00  101.77194  101.75 Spot Bond

05/10/2010 2.6200  2.62  0.00  101.77913  101.75 Spot Bond
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Date Contract Details MTM Yield Previous Day's Open InterestMTM Price Previous Day's

Closing MTM Closing Price

06/10/2010 2.6200  2.62  0.00  101.80074  101.75 Spot Bond

11/10/2010 15.6790  15.68  0.00  92.53974  83.34 Spot Bond

11/10/2010 6.2500  6.13  0.00  107.24552  107.17 Spot Bond

11/10/2010 7.3000  7.18  0.00  126.31108  126.63 Spot Bond

11/10/2010 7.9750  7.83  0.00  126.00717  127.27 Spot Bond

11/10/2010 208.5770  208.31  0.00  6.04603  5.83 Spot Bond

11/10/2010 229.5910  229.53  0.00  4.10638  3.94 Spot Bond

11/10/2010 7.2400  7.12  0.00  108.10106  108.35 Spot Bond

11/10/2010 169.6640  169.34  0.00  3.13535  3.04 Spot Bond

11/10/2010 7.7100  7.59  0.00  103.50493  103.94 Spot Bond

11/10/2010 7.8300  7.71  0.00  103.50902  104.02 Spot Bond

11/10/2010 7.0300  6.93  0.00  103.18408  103.28 Spot Bond

11/10/2010 7.9400  7.80  0.00  97.31301  97.99 Spot Bond

11/10/2010 7.9700  7.84  0.00  91.70562  92.38 Spot Bond

11/10/2010 7.9550  7.81  0.00  81.74392  82.93 Spot Bond

11/10/2010 125.0410  125.01  0.00  2.15847  2.10 Spot Bond

11/10/2010 101.8460  101.82  0.00  3.45041  3.38 Spot Bond

11/10/2010 2.6200  2.62  0.00  101.82234  101.75 Spot Bond

 0.00 Grand Total:
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