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Terence Saayman 

Designation Head of Risk 

Division Post trade services 

Tel +27 11 520 7713 

Fax +27 11 520 8587 

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

 

Subject: December 2014 Single Stock Futures on Futures (SSFs) on Sacoil Limited Holdings 

 

The JSE will list December 2014 SSFs on Sacoil Limited Holdings with immediate effect. Please note, 

however, that this particular underlying has been classified as a liquidity level 3 equity, in line with the 

policy which can be found in the link below. As such, the JSE will not list any further expiries on this 

underlying, unless the liquidity of the underlying improves to the extent that it can be classified as a 

liquidity level 1 or 2 equity.  

 

The listing guidelines for SSFs and IDX instruments can be found at the following web page (the link to the 

document can be found at the bottom of the web page): 

https://www.jse.co.za/services/post-trade-services/risk-management/derivative-market. 
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Date: 15 September 2015 

  


