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Market Notice

Number
F3063
Date

15 July 2009
New Can-Do Option (XNSQ) – Basket
The following new Can-Do Basket (XNSQ) has been added to the list with immediate effect and is available for trading today.
Summary Contract Specifications:

	Futures Contract 
	Can-Do XNS

	Code
	XNSQ

	Underlying Instrument
	Basket as per Annexure A

	Contract Size
	R10 x Index Level 

	Expiry Dates & Times
	17h00 on the 17th December 2009 

	Quotations
	Index Level ( No decimal points)

	Strike interval
	1 Index point

	Minimum Price Movement
	One Index Point (R1)

	Expiry Valuation Method
	Arithmetic average of the each stock in the index taken every 60 seconds (100 iteration), between 12h01 and 13h40, as calculated by the JSE Limited on the 17th December 2009

	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
	R 5100

	Class Spread Margin
	500

	V.S.R.
	4.5

	Expiry Date
	17 December 2009


Should you have any queries regarding Can-Do Options, please contact Hannes Viljoen on (011)520-7210 or hannesv@jse.co.za . 

Annexure A

	Alpha
	Shares Per Index
	Weight

	ABL
	5431.00
	1.50%

	ACL
	1505.00
	1.36%

	AGL
	2699.00
	5.93%

	AMS
	646.00
	3.11%

	ANG
	1245.00
	3.34%

	APN
	1827.00
	1.05%

	ARI
	588.00
	0.68%

	ASA
	2287.00
	2.50%

	BIL
	4440.00
	7.72%

	BVT
	2214
	2.10%

	CFR
	14028
	2.27%

	DSY
	1965
	0.51%

	EXX
	490
	0.35%

	FSR
	28569
	4.05%

	GFI
	1441
	1.29%

	GRT
	9544
	1.16%

	HAR
	1440
	0.99%

	IMP
	3132
	5.00%

	INL
	1316
	0.58%

	INP
	2155
	0.95%

	KIO
	648
	1.07%

	LBH
	973
	0.58%

	LBT
	1135
	0.58%

	LON
	55
	0.07%

	MTN
	12623
	14.66%

	NED
	1606
	1.66%

	NPN
	2061
	4.44%

	OML
	17862
	1.83%

	PIK
	1734
	0.59%

	PPC
	3954
	1.10%

	REM
	3003
	2.19%

	RMH
	6215
	1.49%

	SBK
	7847
	6.99%

	SHP
	3668
	2.00%

	SLM
	14693
	2.44%

	SOL
	3236
	8.33%

	TBS
	875
	1.21%

	TKG
	1795
	0.69%

	VOD
	3011
	1.64%
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