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JSE EQUITY DERIVATIVES MARKET NOTICE

Number
F1660
Date

25 April 2008
New Can-Do Option
The following new Can-Do Option (XIEQ) has been added to the list with immediate effect and available for trading tomorrow, 29th Tuesday 2008
Summary Contract Specifications

	Futures Contract 
	Can-Do XIE

	Code
	XIEQ

	Underlying Instrument
	PUT Asset-Or-Nothing Digital Option on the underlying basket as per  Annexure A
· Option style: European

· Strike : 10000



	Contract Size
	R1 x Index Level

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

	Quotations
	Index Level (with 2 decimal points)

	Minimum Price Movement
	One Index Point (R1)

	Expiry Valuation Method
	Arithmetic average of each stock in the basket taken every 60 seconds (100 iteration), between 12h01 and 13h40, as calculated by the JSE Limited on 19 June 2008.

	Settlement Method
	Cash settled

	Clearing House Fees
	TBA

	Initial Margin
	1250

	Class Spread Margin
	275

	V.S.R.
	3.5

	Expiry Date
	19 June 2008

	Communication Code
	X%M82


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

Annexure A

	#
	Alpha Code
	Instrument Type
	Quantity
	% Weight
	Index Spot Ref.

	1
	ASA
	Listed Top40 Stock
	60,050
	5.4528%
	R 101.45

	2
	AGL
	Listed Top40 Stock
	18,000
	8.4745%
	R 526.00

	3
	AMS
	Listed Top40 Stock
	8,210
	9.6707%
	R 1,316.00

	4
	ANG
	Listed Top40 Stock
	35,000
	8.9001%
	R 284.10

	5
	ACL
	Listed Top40 Stock
	30,000
	6.0954%
	R 227.00

	6
	BAW
	Listed Top40 Stock
	45,100
	4.6221%
	R 114.50

	7
	BIL
	Listed Top40 Stock
	30,000
	7.6528%
	R 285.00

	8
	EXX
	Listed Top40 Stock
	40,000
	4.7260%
	R 132.00

	9
	IMP
	Listed Top40 Stock
	20,000
	5.8448%
	R 326.50

	10
	INL
	Listed Top40 Stock
	50,000
	2.6181%
	R 58.50

	11
	INP
	Listed Top40 Stock
	50,000
	2.5192%
	R 56.29

	12
	KIO
	Listed Top40 Stock
	30,000
	9.1163%
	R 339.50

	13
	NPN
	Listed Top40 Stock
	30,000
	4.3259%
	R 161.10

	14
	NTC
	Listed Top40 Stock
	250,275
	2.0161%
	R 9.00

	15
	REM
	Listed Top40 Stock
	25,175
	4.4503%
	R 197.50

	16
	SAB
	Listed Top40 Stock
	35,000
	5.7793%
	R 184.48

	17
	SAP
	Listed Top40 Stock
	50,000
	4.3406%
	R 96.99

	18
	SHF
	Listed Top40 Stock
	200,575
	3.3949%
	R 18.91

	19
	ASA
	Jun 2008 SAFEX Future
	-600
	5.4502%
	R 103.08

	20
	AGL
	Jun 2008 SAFEX Future
	-180
	8.4775%
	R 534.45

	21
	AMS
	Jun 2008 SAFEX Future
	-82
	9.6623%
	R 1,337.14

	22
	ANG
	Jun 2008 SAFEX Future
	-350
	8.9032%
	R 288.66

	23
	ACL
	Jun 2008 SAFEX Future
	-300
	6.0974%
	R 230.64

	24
	BAW
	Jun 2008 SAFEX Future
	-451
	4.6234%
	R 116.33

	25
	BIL
	Jun 2008 SAFEX Future
	-300
	7.6554%
	R 289.57

	26
	EXX
	Jun 2008 SAFEX Future
	-400
	4.7276%
	R 134.12

	27
	IMP
	Jun 2008 SAFEX Future
	-200
	5.8468%
	R 331.74

	28
	INL
	Jun 2008 SAFEX Future
	-500
	2.6186%
	R 59.43

	29
	INP
	Jun 2008 SAFEX Future
	-500
	2.5199%
	R 57.19

	30
	KIO
	Jun 2008 SAFEX Future
	-300
	9.1194%
	R 344.95

	31
	NPN
	Jun 2008 SAFEX Future
	-300
	4.3272%
	R 163.68

	32
	NTC
	Jun 2008 SAFEX Future
	-2502
	2.0152%
	R 9.14

	33
	REM
	Jun 2008 SAFEX Future
	-251
	4.4386%
	R 200.67

	34
	SAB
	Jun 2008 SAFEX Future
	-350
	5.7812%
	R 187.44

	35
	SAP
	Jun 2008 SAFEX Future
	-500
	4.3418%
	R 98.54

	36
	SHF
	Jun 2008 SAFEX Future
	-2005
	3.3942%
	R 19.21

	• Where the SAFEX Single stock Futures have a multiplier of R100.00 per future.

	• Where the physical stocks have a multiplier of R1.00 per share.

	• Index Divisor = 11,172.309325


[image: image3.jpg]INV/ 4
Y7 sarex
TIN. oo




Allan Thomson 


Director: Trading


Tel:	+27 11 520 7082


Fax:	+27 11 520 7551


E-mail Address allant@jse.co.za
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