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EDM | WMR FIXING RATE

Further to the Service Hotline 125/2022 published on 9 September 2022, the JSE Ltd would like to
remind members that the go-live date for the WMR Fixing Rate change has been revised from the
previously communicated date of 30 September 2022. This change will now go-live on 3 October 2022.

Members are advised that the Expiration Currency Reference (FX Fixing Rate) for Equity Derivatives is
changing from the Fixing Rate (ZAR=D3) to the WMR Fixing Rate and will be taken each day at 16h00
(GMT).

The WMR Fixing Rate will be used in the daily Mark-to-Market (MTM) process and for Expiration of
contracts, for the conversion of the Spot Price of affected derivative instruments from the foreign
currency to the local currency ZAR, at End of Day (EOD). The affected derivative instruments are:

e  Qut of Currency Options, and

e International Futures (IDX).

Please note that the conversion of projected and declared dividends of affected derivative instruments
will continue to use the JSE FX Fixing methodology.
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