[image: image1.png]



PAGE  
2
[image: image2.png]




JSE EQUITY DERIVATIVES MARKET NOTICE

Number
F1460
Date

29 October 2007
The following notice replaces Notice number F1408 in its entirety.

The following new Can-Do (XEEQ) has been added to the list with immediate effect and available for trading on Tuesday 30 October 2007: 
Summary Contract Specifications

	Futures Contract 
	Can-Do

	Code
	XEEQ

	Underlying Instrument
	FTSE/JSE Top40 Index

	Contract Size
	R10 x Index Level 

	Expiry Dates & Times
	17:00 on 31 March 2008

	Quotations
	Index Level (no decimal points)

	Minimum Price Movement
	One Index Point (R1)

	Expiry Valuation Method
	Closing price of the FTSE/JSE TOP40 Index on 31 March 2008

	Settlement Method
	Cash Settled 

	Clearing House Fees
	TBA

	Initial Margin
	R 15000

	Class Spread Margin
	R 1400

	V.S.R.
	3

	Expiry Date
	31st March 2008

	Communication Code
	59H82


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












