Yield-3< j-Bonds Monthly Statistics Report

JSE Interest Rate Exchange For April 2008
Date Contract Details MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Closing MTM Closing Price
30/04/2008 R153 jBond 10.3420 10.30 107.70436 107.76 0.00
30/04/2008 R157 jBond 9.5010 9.46 122.70756 122.91 0.00
30/04/2008 R186 jBond 9.3310 9.30 114.14405 114.45 0.00
30/04/2008 R196 jBond 11.3890 11.92 100.75148 100.32 0.00
30/04/2008 R201 jBond 9.5410 9.51 99.43631 99.58 0.00
30/04/2008 R203 jBond 9.4510 9.41 93.79358 94.00 0.00
30/04/2008 R204 jBond 9.4310 9.40 93.50306 93.67 0.00
30/04/2008 R206 jBond 9.5710 9.53 93.35734 93.50 0.00
30/04/2008 R207 jBond 9.4360 9.40 86.92699 87.12 0.00
30/04/2008 R209 jBond 9.1560 9.13 71.47569 71.65 0.00
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