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JSE EQUITY DERIVATIVES MARKET NOTICE

Number
F1127
Date

25 January 2007
New Can-Do Option
The following new Can-Do Basket (CDAP) has been added to the list with immediate effect and available for trading on Friday, 26 January 2007:

Summary Contract Specifications

	Futures Contract 
	Can-Do AP

	Code
	CDAP

	Underlying Instrument
	Total Return Index(NSJMEX) Instruments (As per Annexure A)

	Contract Size
	R10 x Index Level

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

	Quotations
	Index Level (no decimal points)

	Minimum Price Movement
	One Index Point (R10)

	Expiry Valuation Method
	Arithmetic average of the index taken every 60 seconds (100 iteration), between 12h01 and 13h40, as calculated by the JSE Limited.

	Settlement Method
	Cash Settled

	Clearing House Fees
	TBA

	Initial Margin
	R 3000.00

	Class Spread Margin
	R 300.00

	V.S.R.
	2.5

	Expiry Date
	15 March 2007

	Communication Code
	P4H72


Annexure A

	Ticker
	 
	Weight

	AFG
	Afgem Limited
	0.10%

	ARI
	African Rainbow Minerals Ltd
	17.88%

	ASR
	Assore Limited
	0.73%

	BPL
	Barplats Investment Limited
	1.03%

	CMO
	Chrometco Limited
	0.16%

	DMR
	Diamond Core Resources Limited
	1.03%

	DRD
	DRD Gold Limited
	4.43%

	ELD
	Eland Platinum Holdings Limited
	4.99%

	HAL
	Halogen Holdings
	0.03%

	HWA
	Hwange Colliery Company Limited
	0.14%

	KLG
	Kelgran Limited
	0.02%

	MMH
	Miranda Mineral Holdings Limited
	0.26%

	MRF
	Merafe Resources Limited
	1.81%

	MTX
	Metorex Limited
	11.28%

	MVL
	Mvelaphanda Resources Limited
	12.57%

	NHM
	Northam Platinum Limited
	20.92%

	PAM
	Palabora Mining CO Limited
	1.59%

	PET
	Petmin Limited
	0.76%

	PZG
	Pamodzi Gold Limited
	0.33%

	SAL
	Ssallies Limited
	1.60%

	SAM
	SA Mineral Resources Corp
	0.01%

	SCN
	Scharrig Mining Limited
	5.67%

	SIM
	Simmer & Jack Mines Limited
	0.96%

	TBX
	Thabex Exploration Limited
	0.07%

	TSX
	Trans Hex Group Limited
	2.43%

	VIL
	Village Main Reef Gold MNG
	0.01%

	WEZ
	Wesizwe
	3.31%

	WGR
	Witwatersrand Con Gold Res
	3.31%

	WSL
	Wescoal Holdings Limited
	0.07%

	ZCI
	Zambia Copper Investments
	2.5%

	
	
	100.00%


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












