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j-Bonds Monthly Statistics Report

JSE Interest Rate Exchange

From: 03/01/2011 To: 03/01/2011

Date Contract Details MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Closing MTM Closing Price
03/01/2011 Spot Bond 15.6790 15.68 92.16084 83.34 0.00
03/01/2011 Spot Bond 5.8000 5.85 109.08159 109.03 0.00
03/01/2011 Spot Bond 7.2600 7.31 128.60994 128.36 0.00
03/01/2011 Spot Bond 8.2400 8.29 120.31839 119.79 0.00
03/01/2011 Spot Bond 211.4739 211.45 8.24097 8.21 0.00
03/01/2011 Spot Bond 226.3196 226.29 2.75310 2.74 0.00
03/01/2011 Spot Bond 7.0500 7.10 106.15959 105.96 0.00
03/01/2011 Spot Bond 2.6500 2.65 113.95860 113.95 0.00
03/01/2011 Spot Bond 7.8600 7.91 104.55551 104.27 0.00
03/01/2011 Spot Bond 7.9800 8.04 100.46155 100.12 0.00
03/01/2011 Spot Bond 6.6800 6.73 102.03214 101.88 0.00
03/01/2011 Spot Bond 8.0700 8.12 94.64112 94.32 0.00
03/01/2011 Spot Bond 8.0900 8.14 92.59542 92.25 0.00
03/01/2011 Spot Bond 8.2250 8.28 80.79690 80.34 0.00
03/01/2011 Spot Bond 2.6400 2.64 100.14698 100.14 0.00
03/01/2011 Spot Bond 2.1200 2.12 103.23238 103.23 0.00
03/01/2011 Spot Bond 2.6800 2.68 101.85370 101.85 0.00
03/01/2011 Spot Bond 8.0000 8.00 92.53477 8.00 0.00
Grand Total: 0.00
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