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	STANDARD LOT SIZE OF 10 CONTRACTS OR MORE FOR ALL DELTA OPTIONS TRADED 
In addition to notice A365 dated 15 January 2004, it was agreed by the Advisory Committee that all delta options be required to trade in standard lots sizes of 10 contracts or more. The standard lot size of 10 will apply to all commodities traded in the delta option window and resolve the problem of odd lots remaining on the screen after a trade. The software supplier is investigating the possibility of hard coding the standard lot size into the ATS and until further notice traders must be aware of the new requirement when trading delta options. All delta options traded which do not comply with this new requirement stand to be cancelled by the JSE.

The above requirement will be effective as from 25 February 2004.

Should there be any questions regarding the standard lot size of 10 contracts or more, contact APD operations before executing the trade.
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