
 

 
 

 

 

 

JSE Limited Registration Number: 2005/022939/06 

One Exchange Square, Gwen Lane, Sandown, South Africa. 

Private Bag X991174, Sandton, 2146, South Africa. Telephone: 

+27 11 520 7000, Facsimile: +27 11 520 8584, www.jse.co.za 

 

 

 

Member of the World Federation of Exchanges  

 Executive Directors: RM Loubser (CEO), NF Newton-King, F 

Evans (CFO), JH Burke, LV Parsons Non-Executive Directors:  

HJ Borkum (Chairman), AD Botha, ZL Combi, MR Johnston, DM 

Lawrence, W Luhabe, A Mazwai, NS Nematswerani, N 

Nyembezi-Heita, N Payne, G Serobe  Alternate Director:  J 

Berman  

  

Company Secretary:  GC Clarke 

 

 

Market Notice 
 

Number:  F4222 

Date: 19 March 2010 

 

New Can-Do (XQLQ) – Basket 

 

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

be available for trading on 19 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: 

Futures Contract  Can-Do XQLQ 

Code XQLQ 

Underlying Instrument Basket as per Annexure A 

Contract Size R10 x Index Level  

Expiry Dates & Times 17h00 on the 30th June 2010  

Quotations Index Level ( No decimal points) 

Strike interval 1 Index point 

Minimum Price Movement One Index Point (R1) 

Expiry Valuation Method 
 The official closing value of Index Level as calculated by the 

JSE Limited on the 30th June 2010 

Settlement Method Cash Settled 

Clearing House Fees 
See Can-Do Booking Fee Schedule: 

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

Initial Margin  R9600 

Class Spread Margin R450 

V.S.R. 2.5 

Expiry Date 30 June 2010 
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Annexure A: 

 

CODE WEIGHT SHARES PRICE 
ANG 7.10% 52,233.37 283.9545 
ARI 1.50% 15,978.44 196.1080 
BTI 6.90% 57,654.12 250.0099 
CFR 2.20% 159,343.46 28.8421 
DDT 4.75% 942,206.16 10.5314 
FSR 2.25% 231,682.07 20.2875 
HAR 2.80% 80,937.62 72.2680 
ILV 4.60% 309,344.00 31.0638 

MTN 6.40% 109,617.43 121.9660 
NPK 3.60% 419,482.59 17.9278 
PIK 1.70% 79,155.95 44.8646 
REI 2.85% 505,111.65 11.7868 
REM 8.85% 183,195.86 100.9174 
SAB 12.80% 125,561.56 212.9569 
SAP 4.05% 262,548.76 32.2243 
SBK 5.30% 94,302.44 117.4063 
SHP 2.60% 67,979.26 79.8979 
SLM 5.80% 479,758.30 25.2548 
SOL 9.55% 69,495.41 287.0686 
SUI 4.40% 104,657.29 87.8257 

 

 

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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