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INCORRECT VOLATILITIES ZAUS 14 JUNE 2019 EXPIRY  

 

Please note that the volatilities stated as 33.96% across all strike prices for 14 June 
2019 ZAUS contract as at end of day for 8 October 2018 are incorrect. 
  

Should you have any queries regarding this, please contact ClearOps@jse.co.za  

Markets/ Service (s): 

Interest Rate and Currency 

Derivatives Markets 

 
Environment(s): 

Production 

 

Additional Information: 

If you have any queries about this 

announcement, please contact the 

Client Services Centre on  

+27 11 520 7777 or e-mail  

Customersupport@jse.co.za 
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