SERVICE HOTLINE

REFERENCE NUMBER: 43/2017
9 March 2017

INTRODUCTION OF SABOR BASE RATE FOR eCFDs

This service hotline is to notify Equity Derivatives members that the JSE will be
introducing the SABOR interest rate as an additional Base Rate for eCFDs. The
change to the Nutron Trading System will be effective on Friday, 10™ March 2017.

When reporting an eCFD trade, counterparties will have the ability to choose

either SAFEY or SABOR as the reference rate for the eCFD. This can be shown in

the screenshots below:
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It is important to note that the instrument code will remain the same for the two instruments (e.g. NPNC) however
the reference rate will be as agreed and booked between counterparties.



