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INCORRECT CLOSING PRICES 

Dear JSE Stakeholder 

Please be advised that on Tuesday 15 January 2019 the MTM for the USD futures 

were calculated incorrectly due to a technical issue. This will result in incorrect 

variation margin movements which will be corrected as part of end of day processes 

on 16 January 2019. 

Please see below for corrected MTM Values: 

 

Should you have any queries regarding this notice, please contact 

clearops@jse.co.za   

This Market Notice will be available on the website at 

https://www.jse.co.za/redirects/market-notices-and-circulars  

 

Market / Service: 

Currency Derivatives Market 

 

 

Environment(s): 

Production 

 

Additional Information: 

Should you have any queries 

regarding this notice, please contact 

clearops@jse.co.za  

 

 

Issued By: 

Matthias Kempgen 

Head: Derivatives Operations 

Clearing & Settlement 

 

http://www.jse.co.za/
mailto:clearops@jse.co.za
https://www.jse.co.za/redirects/market-notices-and-circulars
mailto:irdata@jse.co.za

