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j-Bonds Monthly Statistics Report

JSE Interest Rate Exchange

From: 28/02/2011 To: 02/03/2011

Date Contract Details MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Closing MTM Closing Price
28/02/2011 Spot Bond 15.6790 15.68 97.32248 83.34 0.00
02/03/2011 Spot Bond 15.6790 15.68 97.54254 83.34 0.00
01/03/2011 Spot Bond 15.6790 15.68 97.37740 83.34 0.00
28/02/2011 Spot Bond 5.8700 5.87 103.48760 103.47 0.00
02/03/2011 Spot Bond 5.8000 5.88 103.58653 103.50 0.00
01/03/2011 Spot Bond 5.8800 5.87 103.49882 103.49 0.00
01/03/2011 Spot Bond 7.7800 7.77 127.82524 127.84 0.00
02/03/2011 Spot Bond 7.7000 7.78 121.50755 127.83 0.00
28/02/2011 Spot Bond 7.7700 7.77 127.84084 127.81 0.00
28/02/2011 Spot Bond 8.9450 8.91 115.07234 115.37 0.00
01/03/2011 Spot Bond 8.9700 8.95 114.87102 115.07 0.00
02/03/2011 Spot Bond 8.8700 8.97 115.87395 114.87 0.00
02/03/2011 Spot Bond 212.5363 212.35 10.38690 10.28 0.00
01/03/2011 Spot Bond 212.3535 212.33 10.27504 10.24 0.00
28/02/2011 Spot Bond 212.3333 212.31 10.23553 10.20 0.00
28/02/2011 Spot Bond 228.4593 228.21 3.45067 3.44 0.00
01/03/2011 Spot Bond 228.4890 228.46 3.46481 3.45 0.00
02/03/2011 Spot Bond 229.4567 228.49 3.49770 3.46 0.00
01/03/2011 Spot Bond 7.4000 7.38 106.13692 106.18 0.00
02/03/2011 Spot Bond 7.3550 7.40 106.35111 106.14 0.00
28/02/2011 Spot Bond 7.3800 7.38 106.18281 106.16 0.00
01/03/2011 Spot Bond 2.6700 2.70 114.06169 113.50 0.00
02/03/2011 Spot Bond 2.6700 2.67 114.08662 114.06 0.00
28/02/2011 Spot Bond 2.7000 2.70 113.50461 113.50 0.00
28/02/2011 Spot Bond 8.3500 8.35 103.35045 103.35 0.00
01/03/2011 Spot Bond 8.3750 8.35 103.25037 103.35 0.00
02/03/2011 Spot Bond 8.3200 8.38 99.47459 103.25 0.00
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Date Contract Details MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Closing MTM Closing Price
01/03/2011 Spot Bond 8.5700 8.54 98.38979 98.56 0.00
02/03/2011 Spot Bond 8.5100 8.57 98.78787 98.39 0.00
28/02/2011 Spot Bond 8.5350 8.53 98.55963 98.56 0.00
28/02/2011 Spot Bond 7.0800 7.08 102.03509 102.02 0.00
01/03/2011 Spot Bond 7.1200 7.08 101.95184 102.04 0.00
02/03/2011 Spot Bond 7.0550 712 102.17776 101.95 0.00
01/03/2011 Spot Bond 8.6700 8.65 92.28450 92.41 0.00
02/03/2011 Spot Bond 8.5800 8.67 92.86927 92.28 0.00
28/02/2011 Spot Bond 8.6450 8.63 92.40700 92.50 0.00
28/02/2011 Spot Bond 8.7400 8.73 89.69292 89.73 0.00
01/03/2011 Spot Bond 8.7700 8.74 89.53324 89.69 0.00
02/03/2011 Spot Bond 8.6550 8.77 90.29182 89.53 0.00
01/03/2011 Spot Bond 9.0100 8.98 75.38121 75.63 0.00
02/03/2011 Spot Bond 8.9100 9.01 76.20871 75.38 0.00
28/02/2011 Spot Bond 8.9750 8.93 75.63193 75.96 0.00
28/02/2011 Spot Bond 2.6600 2.66 100.27970 100.27 0.00
02/03/2011 Spot Bond 2.6600 2.66 100.30882 100.29 0.00
01/03/2011 Spot Bond 2.6600 2.66 100.28698 100.28 0.00
28/02/2011 Spot Bond 2.1200 2.12 102.31499 102.31 0.00
01/03/2011 Spot Bond 2.1200 2.12 102.32095 102.31 0.00
02/03/2011 Spot Bond 2.1200 212 102.33883 102.32 0.00
28/02/2011 Spot Bond 2.6700 2.71 100.98732 100.60 0.00
02/03/2011 Spot Bond 2.6700 2.67 101.01692 100.99 0.00
01/03/2011 Spot Bond 2.6700 2.67 100.99472 100.99 0.00
01/03/2011 Spot Bond 8.0000 8.00 90.18047 8.00 0.00
02/03/2011 Spot Bond 8.0000 8.00 90.23816 8.00 0.00
28/02/2011 Spot Bond 8.0000 8.00 90.16125 8.00 0.00
Grand Total: 0.00
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