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Market Notice 
 

Number: F4198A 

Date: 02 March 2010 

 

New Single Stock Future 

 

The following new single stock future has been added to the list with immediate effect. 

 

Treatment of Anglo Platinum Limited Corporate Action (AMXQ) 

 

Expiry       :  18 March 2010 

Nominal  :  103  

Initial Margin  :  7500 

Class Spread Margin :  1600 

V.S.R.   :  4.5 

 

Expiry       :  17 June 2010 

Nominal  :  103   

Initial Margin  :  7500 

Class Spread Margin :  1600 

V.S.R.   :  4.5 

 

Expiry       :  16 September 2010 

Nominal  :  103 

Initial Margin  :  7500 

Class Spread Margin :  1600 

V.S.R.   :  4.5 

 

Expiry       :  15 December 2010 

Nominal  :  103 

Initial Margin  :  7500 

Class Spread Margin :  1600 

V.S.R.   :  4.5 
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Please note that the above contracts were added in lieu of the corporate action on Anglo Platinum 

Limited, (see Note F4195). The contract has a CSM of 103.  
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