Yield-3< j-Bonds Monthly Statistics Report

JSE Interest Rate Exchange For October 2008
Date Contract Details MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Closing MTM Closing Price
31/10/2008 CGR2 jBond 19.3500 19.33 96.17602 96.13 0.00
31/10/2008 R153 jBond 9.6750 9.46 107.75781 108.10 0.00
31/10/2008 R157 jBond 9.0850 9.05 124.04775 124.22 0.00
31/10/2008 R186 jBond 8.7850 8.76 119.32195 119.55 0.00
31/10/2008 R196 jBond 12.2790 12.25 101.08914 101.07 0.00
31/10/2008 R201 jBond 9.2150 9.18 101.11648 101.25 0.00
31/10/2008 R203 jBond 9.0900 9.06 96.10720 96.26 0.00
31/10/2008 R204 jBond 9.0900 9.06 95.86122 96.06 0.00
31/10/2008 R206 jBond 9.2250 9.19 95.29032 95.40 0.00
31/10/2008 R207 jBond 9.0700 9.04 89.57586 89.74 0.00
31/10/2008 R208 jBond 9.0300 9.00 83.85116 84.00 0.00
31/10/2008 R209 jBond 8.3900 8.37 77.78433 77.94 0.00
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