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JSE CLOSING PRICE CROSS (CPX) SESSION EXTENSION

The JSE Closing Price Cross (CPX) session allows traders to execute at the official JSE closing
price for 5 minutes daily after the Closing Auction. This session follows a Closing Price
Publication (CPP), which also has a 5 minutes duration. In the interest of providing more
time to trade at the closing price at the end of the trading day, the JSE will introduce a
change from a 5 minute CPP and CPX session respectively, to a 1 minute CPP session and a
9 minute CPX session.

Current Configuration

New Configuration

This change will be live in the production environment effective 1 February 2021.

The change will be made available on the Customer Test Services (CTS) 1A environment for
segment ZA03 effective on 21 January 2021 to allow other testing to still commence on
other sessions at a longer time period.
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