JSE Interest Rate Exchange

N \\/4

Yield-:<

j-Bonds High/Low Report

High/Low for: 20/04/2010

Deal Date Contract Details Previous Close Today Close % Movement In High for Today Low for Today Open Interest
Yield Yield MTM
20/04/2010 Spot Bond 77.3357 86.3033 11.60 0.00 0.00 0
20/04/2010 Spot Bond 106.9796 103.7796 (2.99) 0.00 0.00 0
20/04/2010 Spot Bond 109.6660 109.7668 0.09 0.00 0.00 0
20/04/2010 Spot Bond 126.1699 126.4214 0.20 0.00 0.00 0
20/04/2010 Spot Bond 118.8881 119.3529 0.39 0.00 0.00 0
20/04/2010 Spot Bond 106.9056 107.1256 0.21 0.00 0.00 0
20/04/2010 Spot Bond 100.3216 100.5881 0.27 0.00 0.00 0
20/04/2010 Spot Bond 99.9372 100.1983 0.26 0.00 0.00 0
20/04/2010 Spot Bond 101.3857 101.5500 0.16 0.00 0.00 0
20/04/2010 Spot Bond 93.2969 93.6881 0.42 0.00 0.00 0
20/04/2010 Spot Bond 87.3536 87.7257 0.43 0.00 0.00 0
20/04/2010 Spot Bond 75.2188 75.3987 0.24 0.00 0.00 0
Total 0
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