Yield-3< j-Bonds Monthly Statistics Report

JSE Interest Rate Exchange For July 2008
Date Contract Details MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Closing MTM Closing Price
31/07/2008 R153 jBond 10.2000 10.61 110.67639 109.88 0.00
31/07/2008 R157 jBond 9.2200 9.44 127.18761 125.88 0.00
31/07/2008 R186 jBond 8.9550 9.15 115.07363 113.19 0.00
31/07/2008 R196 jBond 11.9260 12.01 103.24732 103.17 0.00
31/07/2008 R201 jBond 9.3050 9.54 98.43246 97.34 0.00
31/07/2008 R203 jBond 9.1850 9.40 97.50145 96.23 0.00
31/07/2008 R204 jBond 9.1700 9.39 93.24012 91.85 0.00
31/07/2008 R206 jBond 9.3200 9.57 92.78543 91.77 0.00
31/07/2008 R207 jBond 9.1350 9.35 87.19558 85.85 0.00
31/07/2008 R209 jBond 8.6650 8.86 76.95338 75.36 0.00
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