Yield-3< j-Bonds Monthly Statistics Report

JSE Interest Rate Exchange For November 2008
Date Contract Details MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Closing MTM Closing Price
28/11/2008 CGR2 jBond 19.0850 19.07 97.60142 97.55 0.00
28/11/2008 R153 jBond 8.2700 8.22 110.86598 110.93 0.00
28/11/2008 R157 jBond 8.2850 8.21 129.56113 129.98 0.00
28/11/2008 R186 jBond 8.2500 8.17 125.65787 126.49 0.00
28/11/2008 R196 jBond 12.0640 12.08 102.06509 102.03 0.00
28/11/2008 R201 jBond 8.3200 8.26 105.94859 106.21 0.00
28/11/2008 R203 jBond 8.3400 8.27 101.22714 101.66 0.00
28/11/2008 R204 jBond 8.3400 8.26 101.31609 101.82 0.00
28/11/2008 R206 jBond 8.3250 8.26 99.47854 99.72 0.00
28/11/2008 R207 jBond 8.3400 8.25 94.96457 95.56 0.00
28/11/2008 R208 jBond 8.3440 8.25 89.04316 89.69 0.00
28/11/2008 R209 jBond 7.8950 7.81 82.76078 83.56 0.00
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