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Market Notice 
 

Number: Y509 

Date: 15 July 2010 

 

Listing of Inflation Bonds and Bond Futures 

 

This notice serves to confirm that with effect from Thursday 15, July 2010, the Inflation Bonds R202, R210, 

R211 and R212 with the Bond Futures will be listed on Nutron, with the following details:  

 

Bond Code: R202 

ISIN Code: ZAG000019944 

Coupon: 3.45% pa 

Nominal Amount: R 220,000,000,000 

Maturity/Redemption Date: 7 December 2033 

Coupon Dates: 07 June & 07 December 

Books Closed Dates: 28 May & 27 November 

Issue Date: 27 May 2003 

 

Bond Code: R210 

ISIN Code: ZAG000041849 

Coupon: 2.60% pa 

Nominal Amount: R 100,000,000,000 

Maturity/Redemption Date: 31 March 2028 

Coupon Dates: 31 March & 30 September 

Books Closed Dates: 21 March & 20 September 

Issue Date: 27 September 2007 
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Bond Code: R211 

ISIN Code: ZAG000077454 

Coupon: 2.50% pa 

Nominal Amount: R 555,000,000,000 

Maturity/Redemption Date: 31 January 2017 

Coupon Dates: 31 January & 31 July 

Books Closed Dates: 21 January & 21 July 

Issue Date: 09 June 2010 
 
Bond Code: R212 

ISIN Code: ZAG000077462 

Coupon: 2.75% pa 

Nominal Amount: R 350,000,000,000 

Maturity/Redemption Date: 31 January 2022 

Coupon Dates: 31 January & 31 July 

Books Closed Dates: 21 January & 21 July 

Issue Date: 17 June 2010 
 
 
The below Bond Futures have been added 
 

Contract 
Code 

Expiry Date Fixed 
Margin 

Spread 
Margin 

VSR Series Spread 
Margin 

Settlement 
Margin 

R202  05/08/2010 7490 370 1.50 940 12280 

R202  04/11/2010 7490 370 1.50 940   

R210  05/08/2010 4710 230 1.50 420 7740 

R210  04/11/2010 4710 230 1.50 420   

R211  05/08/2010 1440 100 1.50 110 2490 

R211  04/11/2010 1440 100 1.50 110   

R212  05/08/2010 2530 120 1.50 160 4260 

R212  04/11/2010 2530 120 1.50 160   
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