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Dear JSE Stakeholder 

 

The following new R2044 Bond Future will be added to the list and will be available for trade today. 

 

 

Contract Code Expiry Date Fixed Margin Spread Margin VSR
Series Spread 
Margin Settlement Margin

R2044 2014/11/06 4060 235 3.00 1630 5060
R2044 2015/02/05 4120 235 3.00 1630
R2044 2015/05/07 4120 235 3.00 1630
R2044 2015/08/06 4120 235 3.00 1630  

 

Please note the details of the underlying R2044 Spot Bond below: 

 

Bond Code    R2044 

Nominal Issued  R 350,000,000.00 

Issue Price  100.83272% 

Indicative Coupon  8.75% 

Coupon Indicator  Fixed 

Trade Type  Yield  

Maturity Date  31 January 2044 

Books Close    21 July, 21 January 

Interest Payment Date(s)  31 July, 31 January 

Last Day to Register  By 17:00 on 20 July, 20 January 

Number: Y1387 

Date: 29 July 2014 

 

Name and Surname: 

 

Warren Geers 

Designation: General Manager 

Division: Bonds and Financial Derivatives 

Tel: 011 520 7470 

E-mail address: warreng@jse.co.za 

  

SUBJECT: NEW R2044 BOND FUTURE 
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Issue Date  18 July 2014 

Interest Commencement Date  31 January 2014 

First Interest Payment Date  31 July 2014 

ISIN  No.  ZAG000106972 

 

 


