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JSE JOHANNESBURG STOCK EXCHANGE

” \\ Equity Derivatives

Market Notice

Number: F4460 Correction
Date: 20 September 2010

NB! This notice replaces notice F4460.
New Can-Do Basket Future (XTWQ)

The following new Can-Do Future (XTWQ) 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 XTW

Can-Do Code XTWQ

Contract Size 10 (for the avoidance of doubt, this means that each future
(Multiplier) references ten Baskets)

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

Minimum Price
Movement

One Rand cent

See Can-Do Booking Fee Schedule:

Clearing House Fees , . .
http://www.jse.co.za/booking fee schedule.jsp

Initial Margin R 9500

Class Spread Margin | R 4750

V.S.R. 3.5

Underlying Basket Per Annexure A

Basket Divisor 1
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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

15 December 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

Corporate action
adjustments

Any corporate action adjustment with regards to Can-Do
XTWQ will only be implemented once all counterparties to the
trade have agreed to the necessary adjustments. The equities
derivatives division of the JSE will make the adjustments on
such a basis that neither long nor short holders to the
transaction is in any way adversely advantaged or
disadvantaged.
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Annexure A

Share Code | Num Shares Weight
ANG 2.485692748 7.96%
ARI 1.02343388 1.72%
BTI 2.646767153 6.88%
CFR 8.034046977 2.45%
DDT 38.33038349 5.05%
FSR 8.28515792 1.66%
HAR 3.997945009 3.30%

ILV 10.92367345 2.66%
MTN 4.918983416 5.96%
NPK 19.85068301 3.53%
PIK 1.743359484 0.79%
REI 26.26376805 3.07%
REM 8.835473081 9.12%
SAB 6.273896957 13.96%
SAP 12.01369036 4.31%
SBK 4.580951773 4.77%
SHP 2.309621613 2.25%
SLM 26.57783504 6.60%
SOL 3.471867701 10.48%
SuUl 3.802931435 3.48%

Should you have any queries regarding Can-Do products, please contact the Can-Do team on 011

520-7210 or cando@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
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