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KSE/N-3079 May 26, 2010
NOTICE FOR ALL MEMBERS
- SCHEDULE FOR TRADING AND SETTLEMENT
OF
7-DAYS CASH-SETTLED FUTURES CONTRACTS (CSFC
1. UNDERLYING SCRIPS:

01. | Allied Bank Limited | 10. | Fauji Fert Bin Qasim 19. | Netsol Technologies
0. F Adamjee Insurance 1. | Fauji Fertiliz Company 20. | nishat Mills Limited
03. | Askari Bank Limited 12. | Habib Bank Limited 21. | Oi & Gas Dev. Company |
04. | Azgard Nine Limited 13. | Hub Power Company 22.. | Pak Oilfields Limited '
| 05. | Attock Refinery Limited 14| 11 Pakistan Limited 23| pak Peiroleum Limited
| U6. | Bank Al-Falah Limited 15. | Kot Addu Power Company | 24 | PT.C.L.A
| 07. | D.G. Khan Cement Limited | 16 | Lucky Cement Limited 25. | United Bank Limited
08. | Engro Corporation Limited | 17. | MCE Bank Limited
02 | Engro Palymer Limited | 18. | Netional Bank of Pakistan J

d2. TRADING AND SETTLEMENT SCHEDULE FOR 7- DAYS CONTRACTS FOR THE
MONTH OF JUNE 2010 WILL BE AS UNDER:

Opening of Contracts | Closing of Contracts Settlement
CaPC HANE Datéﬂ Day Date Day Date Day |
SYMBOL-CJUNW1 | 31-05-2010 | Monday | 04-06-2010 | Friday | 07-06-2010 | Monday |
SYMBOL-CJUNWZ2 | 07-06-2010 | Monday | 11-08-201C | Friday | 14-06-2010 | Monday |
SYMBOL-CJUNW3 | 14-08-2010 | Monday | 18-06-2010 | Friday | 21-06-2010 | Monday |
SYMBOL-CJUNW4 | 21-06-2010 | Monday | 25-06-2010 Friday | 28-06-2010 Monday |

3. SALIENT FEATURES:

1.

Futures Contract shall be as follows.
a. "Symbol” for underlying Security.
b. "C" denotes for CSFC

¢. First three letters in the symbol shall represent the month, i.e., JUN for June

d. Numeric number for week falling in the month in which it's ending.

The naming convention for symbol eligible for trading under 7-Days Cash Seitled

In case of a Book Closure for determining any benefit on an underlying Security which

will happen in between Contract Period start date and its Settlement Date, such contract
will be announced on ex-benefit basis.

The Worst Case Margins will be excluded from the actual VaR Margins subject fo a

minimum of 10%. However, Concentration Margins will be applied if applicable, as per
Regulation 6.1 read with schedule 6 to the Regulations Governing Risk Management of
the Karachi Stock Exchange.

For determining exposure margin, Calendar Spread discounts will be available to

investors having open positions in the overlapping contracts of differed expiries as per

Regulation 3.1 (d) of above Regulations.
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