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Market Notice 
 

Number: F5932 

Date 12 March 2013 

 

 

Changes to Initial Margin Requirements - HYPQ 

 

As per notice number F5922B, it was indicated that the following margins would become effective on 
Thursday, 14th March 2013 for Hyprop Investments Limited (HYP) 
 

Contract 
Code 

Expiry Date Fixed Margin Spread 
Margin 

VSR 

HYPQ Mar-13 2 300  350  2.50  

HYPQ Jun-13 2 300  350  2.50  
 
The above margin requirements are incorrect and instead, the below margins for Hyprop Investments Limited 
(HYP) will take effect on Thursday, 14th March 2013 for settlement on Friday, 15th March 2013 
 

Contract 
Code 

Expiry Date Fixed Margin Spread 
Margin 

VSR 

HYPQ Mar-13 800  350  2.50  

HYPQ Jun-13 800  350  2.50  
 
An updated list of all Safex Initial Margin requirements will be posted on the following website on Thursday, 
14th March 2013 
 
http://www.jse.co.za/DownloadFiles.aspx?RequestedNode=DownloadableDocuments/Safex/Margin_Require
ments/2012   
 

Should you have any queries regarding the margin changes, please contact Imraan Hendrix on 011 520-7349 
or imraanh@jse.co.za 
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