Yield-3< j-Bonds Monthly Statistics Report

JSE Interest Rate Exchange For August 2008
Date Contract Details MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Closing MTM Closing Price
29/08/2008 CGR1 jBond 18.5750 18.57 98.34835 98.30 0.00
29/08/2008 R153 jBond 9.7200 9.72 105.91760 105.89 0.00
29/08/2008 R157 jBond 9.1150 9.12 128.70541 128.67 0.00
29/08/2008 R186 jBond 8.8700 8.87 116.71736 116.69 0.00
29/08/2008 R196 jBond 11.9360 11.94 99.22431 99.19 0.00
29/08/2008 R201 jBond 9.2150 9.22 99.56053 99.54 0.00
29/08/2008 R203 jBond 9.1100 9.11 98.63210 98.61 0.00
29/08/2008 R204 jBond 9.0650 9.07 94.56276 94.54 0.00
29/08/2008 R206 jBond 9.2150 9.22 93.87013 93.85 0.00
29/08/2008 R207 jBond 9.0500 9.05 88.35389 88.33 0.00
29/08/2008 R209 jBond 8.5550 8.56 78.38710 78.37 0.00
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