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BDA ENHANCEMENT TO THE PRICE VARIANCE WARNING MESSAGE

The JSE has become aware that in certain instances, when brokers do on-line deal
allocations/adjustments in BDA, it happens from time to time that the price is
captured incorrectly, ultimately resulting in significant margin calls.

BDA currently does provide an on-line warning message stating that the price
captured is > than 10% away from the previous day’s closing price (As per BDA on
INSTM), however as it is a general warning message stating the price is > than 10%
away from the previous closing price, users may not always take note of the warning.

To assist members and drawing members attention where the price captured is
more than 10% away from the previous day’s closing price, the WARNING MESSAGE
displayed on the following BDA on-line screens has been changed to include the
actual percentage of the variance:

= DLPRE - PRE-DATED DEAL
= DLADJ - DEAL ADJUSTMENT
= DLDIR - DEAL DIRECT
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The change will be effective from Tuesday 10 August 2021.
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Markets/ Service(s):
JSE Equity Market
JSE Broker Deal Accounting (BDA)

Environment(s):
Production

Additional Information:

If you have any queries about this
announcement, please contact the
Client Service Centre (CSC) on

+27 11 520 7777 or e-mail
CustomerSupport@jse.co.za



mailto:CustomerSupport@jse.co.za

