
From: 11/10/2010 To: 15/10/2010

j-Bonds Monthly Statistics Report

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

Closing MTM Closing Price

12/10/2010 15.6790  15.68  0.00  92.57843  83.34 Spot Bond

13/10/2010 15.6790  15.68  0.00  92.69457  83.34 Spot Bond

14/10/2010 15.6790  15.68  0.00  92.73332  83.34 Spot Bond

15/10/2010 15.6790  15.68  0.00  92.77208  83.34 Spot Bond

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

14/10/2010 6.2500  6.13  0.00  107.33673  107.17 Spot Bond

15/10/2010 6.2500  6.13  0.00  107.35498  107.17 Spot Bond

13/10/2010 6.2500  6.13  0.00  107.31848  107.17 Spot Bond

12/10/2010 6.2500  6.13  0.00  107.26376  107.17 Spot Bond

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

14/10/2010 7.3000  7.18  0.00  126.43623  126.63 Spot Bond

15/10/2010 7.3000  7.18  0.00  126.46128  126.63 Spot Bond

13/10/2010 7.3000  7.18  0.00  126.41120  126.63 Spot Bond

12/10/2010 7.3000  7.18  0.00  126.33611  126.63 Spot Bond

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

14/10/2010 7.9750  7.83  0.00  126.14186  127.27 Spot Bond

15/10/2010 7.9750  7.83  0.00  126.16881  127.27 Spot Bond

13/10/2010 7.9750  7.83  0.00  126.11491  127.27 Spot Bond

12/10/2010 7.9750  7.83  0.00  126.03410  127.27 Spot Bond

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

15/10/2010 208.5770  208.31  0.00  6.19011  5.83 Spot Bond

14/10/2010 208.5770  208.31  0.00  6.16586  5.83 Spot Bond

13/10/2010 208.5770  208.31  0.00  6.14171  5.83 Spot Bond

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

12/10/2010 208.5770  208.31  0.00  6.06981  5.83 Spot Bond

15/10/2010 229.5910  229.53  0.00  4.21061  3.94 Spot Bond

14/10/2010 229.5910  229.53  0.00  4.19305  3.94 Spot Bond
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13/10/2010 229.5910  229.53  0.00  4.17557  3.94 Spot Bond

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

12/10/2010 229.5910  229.53  0.00  4.12356  3.94 Spot Bond

14/10/2010 7.2400  7.12  0.00  108.20614  108.35 Spot Bond

15/10/2010 7.2400  7.12  0.00  108.22716  108.35 Spot Bond

13/10/2010 7.2400  7.12  0.00  108.18511  108.35 Spot Bond

12/10/2010 7.2400  7.12  0.00  108.12206  108.35 Spot Bond

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

13/10/2010 169.6640  169.34  0.00  3.17772  3.04 Spot Bond

14/10/2010 169.6640  169.34  0.00  3.18842  3.04 Spot Bond

15/10/2010 169.6640  169.34  0.00  3.19914  3.04 Spot Bond

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

12/10/2010 169.6640  169.34  0.00  3.14589  3.04 Spot Bond

12/10/2010 7.7100  7.59  0.00  103.52656  103.94 Spot Bond

13/10/2010 7.7100  7.59  0.00  103.59149  103.94 Spot Bond

14/10/2010 7.7100  7.59  0.00  103.61313  103.94 Spot Bond

15/10/2010 7.7100  7.59  0.00  103.63480  103.94 Spot Bond

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

12/10/2010 7.8300  7.71  0.00  103.53075  104.02 Spot Bond

13/10/2010 7.8300  7.71  0.00  103.59595  104.02 Spot Bond

14/10/2010 7.8300  7.71  0.00  103.61769  104.02 Spot Bond

15/10/2010 7.8300  7.71  0.00  103.63943  104.02 Spot Bond

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

12/10/2010 7.0300  6.93  0.00  103.20346  103.28 Spot Bond

13/10/2010 7.0300  6.93  0.00  103.26160  103.28 Spot Bond

14/10/2010 7.0300  6.93  0.00  103.28099  103.28 Spot Bond

15/10/2010 7.0300  6.93  0.00  103.30039  103.28 Spot Bond

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

12/10/2010 7.9400  7.80  0.00  97.33361  97.99 Spot Bond

13/10/2010 7.9400  7.80  0.00  97.39541  97.99 Spot Bond

14/10/2010 7.9400  7.80  0.00  97.41602  97.99 Spot Bond

15/10/2010 7.9400  7.80  0.00  97.43663  97.99 Spot Bond

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

12/10/2010 7.9700  7.84  0.00  91.72532  92.38 Spot Bond

13/10/2010 7.9700  7.84  0.00  91.78442  92.38 Spot Bond

14/10/2010 7.9700  7.84  0.00  91.80412  92.38 Spot Bond

15/10/2010 7.9700  7.84  0.00  91.82383  92.38 Spot Bond
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11/10/2010 7.9700  7.84  0.00  91.70562  92.38 Spot Bond

14/10/2010 7.9550  7.81  0.00  81.83155  82.93 Spot Bond

15/10/2010 7.9550  7.81  0.00  81.84910  82.93 Spot Bond

13/10/2010 7.9550  7.81  0.00  81.81402  82.93 Spot Bond

12/10/2010 7.9550  7.81  0.00  81.76143  82.93 Spot Bond

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

15/10/2010 125.0410  125.01  0.00  2.19331  2.10 Spot Bond

14/10/2010 125.0410  125.01  0.00  2.18746  2.10 Spot Bond

13/10/2010 125.0410  125.01  0.00  2.18163  2.10 Spot Bond

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

12/10/2010 125.0410  125.01  0.00  2.16424  2.10 Spot Bond

15/10/2010 101.8460  101.82  0.00  3.49702  3.38 Spot Bond

14/10/2010 101.8460  101.82  0.00  3.48922  3.38 Spot Bond

13/10/2010 101.8460  101.82  0.00  3.48142  3.38 Spot Bond

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

12/10/2010 101.8460  101.82  0.00  3.45813  3.38 Spot Bond

15/10/2010 2.6200  2.62  0.00  101.86556  101.75 Spot Bond

14/10/2010 2.6200  2.62  0.00  101.85836  101.75 Spot Bond

13/10/2010 2.6200  2.62  0.00  101.85116  101.75 Spot Bond

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

12/10/2010 2.6200  2.62  0.00  101.82954  101.75 Spot Bond

 0.00 Grand Total:
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