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7 January 2022

IRD - YIELDX PRICE FILE - 31 DECEMBER 2021

The JSE is aware of the reference data issue in which the incorrect settlement date
was used for all August 2022 bond future expiries, this impacted the end of day
prices for all yield traded bond futures expiring on 4 August 2022.

The error has since been rectified effective 6 January 2022 and investigation is
underway to avoid reoccurrence.

Clients are advised to use the “20221224 and 20211231 YieldX 3PM Prices” file for
the 24 and 31 December 2021 valuation.

We apologise for any inconvenience caused because of this discrepancy.
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