Yield-3< j-Bonds Monthly Statistics Report

JSE Interest Rate Exchange For December 2008
Date Contract Details MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Closing MTM Closing Price
31/12/2008 CGR2 jBond 18.4250 18.43 99.34805 99.30 0.00
31/12/2008 R153 jBond 7.3000 7.30 113.26657 113.25 0.00
31/12/2008 R157 jBond 7.2100 7.20 137.10246 137.14 0.00
31/12/2008 R186 jBond 7.1600 7.15 133.91224 134.01 0.00
31/12/2008 R196 jBond 11.4460 11.44 103.28341 103.25 0.00
31/12/2008 R201 jBond 7.2550 7.25 107.50568 107.53 0.00
31/12/2008 R203 jBond 7.3100 7.30 108.52540 108.57 0.00
31/12/2008 R204 jBond 7.3100 7.30 105.16658 105.22 0.00
31/12/2008 R206 jBond 7.2800 7.27 100.73209 100.75 0.00
31/12/2008 R207 jBond 7.3500 7.34 99.07940 99.13 0.00
31/12/2008 R208 jBond 7.3740 7.36 96.83008 96.89 0.00
31/12/2008 R209 jBond 6.7750 6.76 95.18337 95.34 0.00
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