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Market Notice 
 

Number: A1264 

Date: 05 August 2010 

 

Introduction of new expiries 

 

Please note that the following expiries will be introduced for trading on Wednesday 11 August 2010: 

 

• July 2011 WEAT, SUNS and SOYA  

• May 2011 BEAN, MEAL AND OILS  

• July 2012 WMAZ, YMAZ and CORN. 

 

Where applicable for the physically settled contracts, the storage rates, grade discounts and location 

differentials for the various products have not being finalized and will only be available closer to the new 

marketing season. 

 

Participants are again reminded that the JSE trades the underlying grades of products as published by the 

National Department of Agriculture in South Africa, should any changes be made to these at any time they 

will applied to the applicable derivative contract(s). 

 

The initial margin requirements for the new products will be as follows: 

 

Contract Expiry Fixed Calendar Spread VSR Series Spread 
Code Date Margin Margin  Margin 
WEAT Jul 2011 6000 2000 3.5 0 
SUNS Jul 2011 9500 2850 3.5 0 
SOYA Jul 2011 3750 1200 3.5 0 
CORN Jul 2012 11000 2900 3.5 3500 
WMAZ Jul 2012 10000 3000 3.5 3500 

YMAZ Jul 2012 10000 3000 3.5 3500 

BEAN May 2011 21000 6000 3.5 3500 

MEAL May-2011 19000 5400 3.5 3500 

OILS May-2011 11000 3300 3.5 3500 
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