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JSE EQUITY DERIVATIVES MARKET NOTICE

Number
F2016
Date

16 January 2009
New Can-Do Option – Digital Call Option
The following new Can-Do Option (XMAQ) has been added to the list with immediate effect and is available for trading today, 16th January 2009.
Summary Contract Specifications

	Futures Contract 
	Can-Do XMA

	Code
	XMAQ

	Underlying Instrument
	CALL Asset-Or-Nothing Digital Option on the underlying basket as per  Annexure A
· Option style: European

· Strike : 10000



	Contract Size
	R1 x option premium

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

	Quotations
	Index Level (with 2 decimal points)

	Minimum Price Movement
	One Index Point (R0.01)

	Expiry Valuation Method
	Arithmetic average of each stock in the basket taken every 60 seconds (100 iteration), between 12h01 and 13h40, as calculated by the JSE Limited on 18 June 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
	580

	Class Spread Margin
	175

	V.S.R.
	3.0

	Expiry Date
	18 June 2009


Please note that this Can-Do is an exotic option and the option will be loaded as a future. Thus, the value displayed as the fair market value on a daily basis will be the fair value of the option premium.

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

Annexure A

	INITIAL BASKET

	#
	Alpha Code
	Instrument Type
	Quantity
	% Weight
	Index Spot Ref.

	1
	AEG
	ListedTop40Stock
	2,647,000
	7.08%
	R 32.11

	2
	ASA
	ListedTop40Stock
	693,373
	6.24%
	R 108.00

	3
	BAW
	ListedTop40Stock
	2,100,000
	7.88%
	R 45.00

	4
	HAR
	ListedTop40Stock
	1,000,000
	8.37%
	R 100.49

	5
	INL
	ListedTop40Stock
	2,400,000
	8.80%
	R 44.00

	6
	INP
	ListedTop40Stock
	2,200,000
	7.79%
	R 42.50

	7
	KIO
	ListedTop40Stock
	506,230
	6.96%
	R 165.00

	8
	NPK
	ListedTop40Stock
	5,870,000
	6.90%
	R 14.10

	9
	NPN
	ListedTop40Stock
	680,000
	8.87%
	R 156.50

	10
	NTC
	ListedTop40Stock
	5,600,000
	3.91%
	R 8.38

	11
	PPC
	ListedTop40Stock
	2,800,000
	6.88%
	R 29.50

	12
	REI
	ListedTop40Stock
	5,210,000
	4.36%
	R 10.05

	13
	REM
	ListedTop40Stock
	1,300,000
	8.02%
	R 74.01

	14
	TBS
	ListedTop40Stock
	652,151
	7.93%
	R 146.00

	15
	AEG
	JunSAFEXFuture
	-26470
	7.11%
	R 33.52

	16
	ASA
	JunSAFEXFuture
	-6933
	6.27%
	R 112.75

	17
	BAW
	JunSAFEXFuture
	-21000
	7.91%
	R 46.98

	18
	HAR
	JunSAFEXFuture
	-10000
	8.41%
	R 104.91

	19
	INL
	JunSAFEXFuture
	-24000
	8.84%
	R 45.93

	20
	INP
	JunSAFEXFuture
	-22000
	7.82%
	R 44.37

	21
	KIO
	JunSAFEXFuture
	-5062
	6.99%
	R 172.27

	22
	NPK
	JunSAFEXFuture
	-58700
	6.93%
	R 14.72

	23
	NPN
	JunSAFEXFuture
	-6800
	8.91%
	R 163.39

	24
	NTC
	JunSAFEXFuture
	-56000
	3.92%
	R 8.74

	25
	PPC
	JunSAFEXFuture
	-28000
	6.91%
	R 30.79

	26
	REI
	JunSAFEXFuture
	-52100
	4.38%
	R 10.49

	27
	REM
	JunSAFEXFuture
	-12333
	7.64%
	R 77.27

	28
	TBS
	JunSAFEXFuture
	-6521
	7.97%
	R 152.43

	• Where the SAFEX Single stock Futures have a multiplier of R100.00 per future.

	• Where the physical stocks have a multiplier of R1.00 per share.

	• Index Divisor = 11,9999.9950
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