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UTMTM AND MTM REPORTS

Clients are advised that for the UTMTM and MTM files for the 29 August 2025, the
spread was incorrectly reported at 340bps for ASC131 due to an incorrect spread
booked by a member. The spread for ASC131 will be reverted to 240 bps, changes will
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Neo Moloto

Valuations Manager

be reflected in today’s published files.

Please see below prices for the 29 August for the 3 settlements:

Settlement All-In-Price | Clean Price | Accrued Interest

T+0 104.14504 | 104.49025 -0.34521
T+1 104.22389 | 104.46553 -0.24164
T+3 104.27648 | 104.44908 -0.1726

For additional information regarding the Detailed UTMTM/MTM files; please contact

JSE Limited Reg No:

2005/022939/06 Member of the World Federation of Exchanges

J

Johannesburg Stock Exchange

One Exchange Square Gwen Lane Sandown South Africa
Private Bag X991174 Sandton 2146

T+27 115207000 | F+27 115208584

MARKETS / SERVICES:
[J Equity Market

[J Equity Derivatives Market
Interest Rate Derivatives Market
[ Currency Derivatives Market

[J Commodity Derivatives Market
Bond Market

[J Bond ETP Market

[ JSE Broker Deal Accounting (BDA)
[ Real Time Clearing (RTC)

[ Colocation

L] International Access Point (IAP)
[J EOD Information Subscribers

O Live Information Subscribers

ENVIRONMENT(S):
Production

ADDITIONAL INFORMATION:
If you have any queries about this

announcement, please contact the
Client Service Centre on
+27 115207777 or
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