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JSE EQUITY DERIVATIVES MARKET NOTICE

Number
F1024

Date

26 September 2006
New Can-Do Option
The following new Can-Do Basket (CDAI) has been added to the list with immediate effect and available for trading on Wednesday, 27 September 2006:

Summary Contract Specifications

	Futures Contract 
	Can-Do AI

	Code
	CDAI

	Underlying Instrument
	3% Capped Alsi Index (as per Annexure A) 

	Contract Size
	R10 x Index Level

	Expiry Dates & Times
	13h40 on 3rd Thursday of December (or previous business day if a public holiday)

	Quotations
	Index Level (no decimal points)

	Minimum Price Movement
	One Index Point (R10)

	Expiry Valuation Method
	Arithmetic average of the index taken every 60 seconds (100 iteration), between 12h01 and 13h40, as calculated by the JSE Limited.

	Settlement Method
	Cash Settled

	Clearing House Fees
	TBA

	Initial Margin
	R 13 000.00

	Class Spread Margin
	R 1 100.00

	V.S.R.
	2.5

	Expiry Date
	21 December 2006

	Communication Code
	F8Z62


Annexure A
	ABL
	African Bank Investment Limited
	0.64%

	ACP
	Acucap Properties Limited
	0.08%

	ADH
	ADvTECH Limited
	0.05%

	ADR
	Adcorp holdings limited
	0.06%

	AEG
	Aveng Limited
	0.63%

	AFB
	Alexander Forbes Limited
	0.42%

	AFE
	AECI Limited
	0.38%

	AFR
	Afgri Limited
	0.14%

	AFX
	African Oxygen Limited
	0.29%

	AGL
	Anglo American Plc
	3.14%

	ALT
	Allied Technologies Limited
	0.17%

	AMA
	Amalgamated Appliance
	0.03%

	AMS
	Anglo American Platinum Corporation Limited
	3.11%

	ANG
	AngloGold Limited
	2.98%

	APA
	Apexhi Properties Limited - A
	0.20%

	APB
	Apexhi Properties Limited - B
	0.22%

	APK
	Astrapak Limited
	0.10%

	APN
	Aspen Pharmacare Holdings Limited
	0.74%

	ARI
	African Rainbow Minerals Limited
	0.29%

	ARL
	Astral Foods Limited
	0.21%

	ART
	Argent Industrial Limited
	0.05%

	ASA
	ABSA Group Limited
	1.87%

	ATN
	Allied Electronics Corporation
	0.06%

	ATNP
	Allied Electronics Corporation - Preference Share
	0.23%

	ATS
	Atlas Properties Limited
	0.04%

	AVI
	AVI Limited
	0.28%

	BAT
	Brait SA
	0.13%

	BAW
	Barloworld Limited
	1.42%

	BCX
	Business Connexion Group Limited
	0.12%

	BEL
	Bell Equipment Limited
	0.03%

	BIL
	BHP Billiton PLC
	2.99%

	BPL
	Barplats Investment Limited
	0.02%

	BRC
	Brandcorp Holdings Limited
	0.03%

	BRN
	Brimstone investment- N-ordinary
	0.06%

	BTG
	Bytes Technology Group
	0.06%

	BVT
	The Bidvest Group Limited
	2.05%

	CAT
	Caxton & CTP Publishers and Printers Limited
	0.18%

	CDZ
	Cadiz holdings Ltd
	0.04%

	CLE
	Clientele Life Assurance Company Limited
	0.02%

	CLH
	City Lodge Hotels Limited
	0.13%

	CMH
	Combined Motor Holdings
	0.02%

	CML
	Coronation Fund Managers Limited
	0.10%

	CPI
	Capitec Bank Holdings
	0.06%

	CPL
	Capital Property Fund
	0.09%

	CRM
	Ceramic Industries Limited
	0.06%

	CSB
	Cashbuild Limited
	0.06%

	CSL
	Consol Limited
	0.28%

	DAW
	Distribution and Warehousing Network Limited
	0.07%

	DDT
	Dimension Data Holdings PLC
	0.46%

	DEL
	Delta Electrical Industries Limited
	0.03%

	DRD
	DRD Gold Limited (Pty) Ltd
	0.18%

	DSY
	Discovery holdings Limited
	0.23%

	DTC
	Datatec Limited
	0.25%

	ECO
	Edgars Consolidated Stores Limited
	0.93%

	ELD
	Eland Platinum Limited
	0.06%

	ELH
	Ellerine Holdings Limited
	0.45%

	EMI
	Emira Property Fund 
	0.08%

	FBR
	Famous Brands Limited
	0.03%

	FOS
	Foschini Limited
	0.61%

	FSP
	Freestone Property
	0.04%

	FSR
	FirstRand Limited
	2.99%

	GDF
	Gold Reef Casino Resorts Limited
	0.08%

	GFI
	Gold Fields Limited
	3.15%

	GND
	Grindrod Limited
	0.27%

	GRF
	Group Five Limited
	0.19%

	GRT
	Growthpoint Properties Limited
	0.55%

	GRY
	Allan Gray Properties Trust
	0.29%

	HAR
	Harmony Gold Mining Company Limited
	2.10%

	HDC
	Hudaco Industries Limited
	0.04%

	HVL
	Highveld Steel and Vanadium Corporation Limited
	0.11%

	HYP
	Hyprop Investments Limited
	0.20%

	IFR
	Ifour Properties Limited
	0.05%

	ILA
	Illiad Africa Limited
	0.10%

	ILV
	Illovo Sugar limited
	0.16%

	IMP
	Impala Platinum Holdings Limited
	3.07%

	INL
	Investec Limited
	0.88%

	INP
	Investec PLC
	1.58%

	IPL
	Imperial Holdings Limited
	1.49%

	IVT
	Invicta Holdings Limited
	0.06%

	JCM
	Johnnic Communications Limited
	0.39%

	JDG
	JD Group Limited
	0.64%

	JSE
	JSE Limited
	0.18%

	KAP
	KAP International
	0.04%

	KGM
	Kagiso Media Limited
	0.07%

	KMB
	Kumba Resources Limited
	0.48%

	LBT
	Liberty International PLC
	3.01%

	LEW
	Lewis Group Limited
	0.14%

	LGL
	Liberty Group Limited
	0.56%

	MDC
	Medi-Clinic Corporation Limited
	0.23%

	MDN
	Madison Property Fund Managers
	0.05%

	MET
	Metropolitan Holdings Limited
	0.40%

	MKL
	Makalani Holdings Limited
	0.13%

	MLA
	Mittal Steel SA Limited
	1.02%

	MPC
	Mr Price Group Limited
	0.25%

	MRF
	Merafe Resources Limited
	0.03%

	MSM
	Massmart Holdings Limited
	0.63%

	MST
	Mustek Limited
	0.06%

	MTA
	Metair Investments Limited
	0.06%

	MTN
	MTN Group Limited
	3.00%

	MTP
	Martprop Property Fund
	0.13%

	MTX
	Metorex Limited
	0.21%

	MUR
	Murray & Roberts Holdings Limited
	0.61%

	MVG
	Mvelaphanda Group Limited
	0.08%

	MVL
	Mvelaphanda Resources Limited
	0.23%

	NCL
	New Clicks Holdings Limited
	0.20%

	NED
	Nedcor Limited
	1.40%

	NHM
	Northan Platinum Limited
	0.38%

	NPK
	Nampak Limited
	0.65%

	NPN
	Naspers Limited
	2.14%

	NTC
	Network Healthcare Holdings Limited
	1.28%

	OCE
	Oceana Group Limited
	0.04%

	OML
	Old Mutual PLC
	3.01%

	OMN
	Omnia Holdings Limited
	0.07%

	PAM
	Palabora Minning Co
	0.03%

	PAP
	Pangbourne Properties Limited
	0.17%

	PGR
	Peregrine holdings Limited
	0.09%

	PIK
	Pick n Pay Stores Limited
	0.40%

	PMA
	Primedia Limited
	0.02%

	PMM
	Premium Properties Limited
	0.06%

	PMN
	Primedia Limited -N- ordinary
	0.13%

	PPC
	Pretoria Portland Cement Company Limited
	0.44%

	PSG
	PSG Group Limited
	0.20%

	PTG
	Peermont Limited
	0.13%

	RAH
	Real Africa Holdings Limited
	0.11%

	RBW
	Rainbow Chicken Limited
	0.07%

	RCH
	Richemont Securities AG
	3.03%

	RDF
	Redefine Income Fund Limited
	0.13%

	REM
	Remgro Limited
	3.03%

	RES
	Resilient Property INC Fund
	0.10%

	RLO
	Reunert Limited
	0.74%

	RMH
	RMB Holdings Limited
	1.38%

	SAB
	SABMiller PLC
	2.94%

	SAP
	Sappi Limited
	1.33%

	SBK
	Standard Bank Group Limited
	2.93%

	SCN
	Scharrig Mining Limited
	0.06%

	SHF
	Steinhoff international Holdings Limited
	1.63%

	SHP
	Shoprite Holdings Limited
	0.73%

	SLM
	Sanlam Limited
	2.16%

	SNT
	Santam Limited
	0.24%

	SOL
	Sasol Limited
	3.02%

	SPE
	Spearhead Property Holdings
	0.05%

	SPG
	Super Group Limited
	0.27%

	SPP
	The Spar Group Limited
	0.34%

	SRL
	SA Retail Properties Limited
	0.10%

	SUI
	Sun International Limited
	0.63%

	SUR
	Spur Corporation Limited
	0.05%

	SYC
	Sycom Property Fund
	0.17%

	TBS
	Tiger Brands Limited
	1.37%

	TIW
	Tiger Wheels Limited
	0.06%

	TKG
	Telkom SA Limited
	2.09%

	TNT
	The Tongaat-Hullet Group Limited
	0.26%

	TRE
	Trencor Limited
	0.17%

	TRT
	Tourism Investment Corporation Limited
	0.04%

	TRU
	Truworths International Limited
	0.63%

	TSX
	Trans Hex Group Limited
	0.04%

	UTR
	Unitrans Limited
	0.15%

	VKE
	Vukile Property Fund Limited
	0.06%

	WAR
	Western Areas Limited
	0.32%

	WBO
	Wilson Bayley Holmes
	0.14%

	WES
	Wesco Investments
	0.08%

	WGR
	Witwatersrand Consolidated Gold Resources
	0.06%

	WHL
	Woolworths Holdings Limited
	0.67%


Should you have any queries regarding Can-Do Options, please contact Hannes Viljoen on 011 520-7210 or hannesv@jse.co.za
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Allan Thomson 


Director: Trading


Tel:	+27 11 520 7082


Fax:	+27 11 520 7551


E-mail Address allant@jse.co.za





Distributed by the Company Secretariat +27 11 520 7346












