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New Can-Do Basket Future (XQJQ) 

 
The following new Can-Do Future (XQJQ) has been added to the list with immediate effect and will 

be available for trading on 17 March 2010. Insofar as any contractual provision set out below is 

inconsistent with the rules and regulations (“Rules”) of the JSE Limited (“JSE”), the Rules will prevail 

unless the JSE expressly permits the Parties to give effect to their contractual provisions. 

 

Summary Contract Specifications: 

GENERAL TERMS 

Description Basket Future 

Can-Do Name  Can-Do XQJ 

Can-Do Code XQJQ 

Contract Size 

(Multiplier) 
1 (for the avoidance of doubt, this means that each future 

references one Basket) 

Quotations Of the underlying Basket, the price to two decimal places 

Minimum Price 

Movement 
One Rand cent 

Clearing House Fees 
See Can-Do Booking Fee Schedule: 

http://www.jse.co.za/booking_fee_schedule.jsp 

Initial Margin 1475 

Class Spread Margin 735 

V.S.R. 3.5 

Underlying Basket Per Annexure A 

Basket Divisor 10,000 
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Basket Price 

Calculation 
The price of the Basket will be calculated as follows: 

1. For each constituent share in the Basket, the quantity 

will be multiplied by the corresponding spot share price 

to arrive at a Rand value per constituent share. 

2. The individual constituent Rand values will be added to 

arrive at a total basket Rand value. 

3. The total basket Rand value will be divided by the 

divisor to arrive at the Basket price. 

  

PROCEDURE FOR EXERCISE 

Expiration and 

Valuation Date 
17 June 2010 

Valuation Time 13.40pm on the Expiration and Valuation Date 

Reference Price The Reference Price will be calculated as follows: 

1. For each constituent share in the Basket, the 

arithmetic average of the corresponding spot price 

observed every 60 seconds (100 observations), 

between 12:01pm and 13:40pm will be multiplied by 

the quantity to arrive at a Rand value per constituent 

share. 

2. The individual constituent Rand values will be added to 

arrive at a total basket Rand value. 

3. The total basket Rand value will be divided by the 

Divisor to arrive at the Reference Price. 

 

Automatic Exercise Applicable 

Cash Settlement Applicable 
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Annexure A 

 

Share Code Share Name Bloomberg Code Num Shares 

AEG AVENG LTD AEG SJ Equity 90,306 

AFE AECI LTD AFE SJ Equity 39,756 

AGL ANGLO AMERICAN PLC AGL SJ Equity 31,960 

AIP ADCOCK INGRAM HOLDINGS LTD AIP SJ Equity 57,169 

AMS ANGLO PLATINUM LTD AMS SJ Equity 473 

ARI AFRICAN RAINBOW MINERALS LTD ARI SJ Equity 15,552 

BAW BARLOWORLD LTD BAW SJ Equity 31,395 

BIL BHP BILLITON PLC BIL SJ Equity 37,809 

BTI BRITISH AMERICAN TOBACCO PLC BTI SJ Equity 26,294 

BVT BIDVEST GROUP LTD BVT SJ Equity 47,084 

CFR FINANCIERE RICHEMONT CFR SJ Equity 57,334 

CLS CLICKS GROUP LTD CLS SJ Equity 31,848 

DDT DIMENSION DATA HLDGS P DDT SJ Equity 105,195 

DTC DATATEC LTD DTC SJ Equity 28,685 

EMI EMIRA PROPERTY FUND EMI SJ Equity 94,008 

FOS FOSCHINI LTD FOS SJ Equity 11,605 

FSR FIRSTRAND LTD FSR SJ Equity 332,590 

GRT GROWTHPOINT PROPERTIES LTD GRT SJ Equity 18,742 

HVL HIGHVELD STEEL AND VANADIUM HVL SJ Equity 10,505 

IMP IMPALA PLATINUM HOLDINGS LTD IMP SJ Equity 26,140 

INP INVESTEC PLC INP SJ Equity 61,486 

LBH LIBERTY HOLDINGS LTD LBH SJ Equity 49,177 

MET METROPOLITAN HOLDINGS LTD MET SJ Equity 124,826 

MTN MTN GROUP LTD MTN SJ Equity 72,549 

NED NEDBANK GROUP LTD NED SJ Equity 26,796 

NHM NORTHAM PLATINUM LTD NHM SJ Equity 68,853 

NPN NASPERS LTD NPN SJ Equity 21,557 

NTC NETCARE LTD NTC SJ Equity 306,144 

OML OLD MUTUAL PLC OML SJ Equity 299,320 

PAP PANGBOURNE PROPERTIES LTD PAP SJ Equity 40,304 

PPC PRETORIA PORT CEMNT PPC SJ Equity 45,450 

REM REMGRO LTD REM SJ Equity 44,890 

RES RESILIENT PROPERTY RES SJ Equity 13,737 

RMH RMB HOLDINGS LTD RMH SJ Equity 160,358 

SAB SABMILLER PLC SAB SJ Equity 12,038 

SAP SAPPI LIMITED SAP SJ Equity 51,183 

SBK STANDARD BANK GROUP LTD SBK SJ Equity 99,585 

SHF STEINHOFF INTL HOLDINGS LTD SHF SJ Equity 244,374 

SOL SASOL LTD SOL SJ Equity 29,871 

SPP SPAR GROUP LIMITED SPP SJ Equity 21,996 

SUR SPUR CORP LTD SUR SJ Equity 56,608 

VOD VODACOM GROUP (PTY) LTD. VOD SJ Equity 36,833 

WHL WOOLWORTHS HOLDINGS LTD WHL SJ Equity 148,531 
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Should you have any queries regarding Can-Do Options, please contact Hannes Viljoen on 011 

520-7210 or hannesv@jse.co.za. 

 

 

 

 

 

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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