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New Can-Do Basket Future (XSXQ) 

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

be available for trading today. 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 XSX 

Can-Do Code XSXQ 

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 R 280 

Class Spread Margin R140 

V.S.R. 3.5 

Underlying Basket Per Annexure A 

Basket Divisor 1 



 

 

Page 2 of 4 

 

 

 

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 
16 September 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 

ABL African Bank Investments ABL SJ Equity 1.27772 

AMS Anglo Platinum Ltd AMS SJ Equity 0.11605 

ANG Anglogold Ashanti Ltd ANG SJ Equity 0.63962 

APN Aspen Pharmacare Hldgs. APN SJ Equity 0.45644 

ARI African Rainbow Minerals ARI SJ Equity 0.18739 

ASA Absa Group Limited ASA SJ Equity 0.57057 

BVT Bidvest Ltd Ord BVT SJ Equity 0.52239 

FSR Firstrand Ltd FSR SJ Equity 4.97661 

GFI Gold Fields Ltd GFI SJ Equity 1.24533 

GRT GROWTHPOINT PROP LTD GRT SJ Equity 2.73199 

HAR Harmony G M Co Ltd HAR SJ Equity 0.67713 

IMP Impala Platinum Hlgs Ld IMP SJ Equity 0.89199 

KIO KUMBA IRON ORE LTD KIO SJ Equity 0.14191 

MSM Massmart Holdings MSM SJ Equity 0.33776 

MTN Mtn Group Ltd MTN SJ Equity 2.92435 

NED Nedbank Group Ltd NED SJ Equity 0.30827 

NPN Naspers Ltd -n- NPN SJ Equity 0.68064 

PPC Pretoria Portland Cement  Ltd PPC SJ Equity 0.93134 

RDF Redefine Properties Ltd RDF SJ Equity 4.45200 

REM REMGRO LTD REM SJ Equity 0.76441 

RMH Rmb Holdings Ltd RMH SJ Equity 1.28074 

SBK Standard Bank Group Ltd SBK SJ Equity 2.06336 

SHF Steinhoff Interntl Hldgs SHF SJ Equity 2.08475 

SHP Shoprite Hldgs Ltd Ord SHP SJ Equity 0.71959 

SLM Sanlam Ltd SLM SJ Equity 3.43194 

SOL Sasol Ltd SOL SJ Equity 1.01447 

TBS Tiger Brands Ltd Ord TBS SJ Equity 0.28498 

TRU Truworths International TRU SJ Equity 0.76386 

VOD VODACOM GROUP LIMITED VOD SJ Equity 0.65671 

WHL Woolworths Holdings Ltd WHL SJ Equity 1.25016 

 

 

 

 

 

 

 



 

 

Page 4 of 4 

 

 

 

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 

 
Distributed by the Company Secretariat +27 11 520 7591 
 


