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MARKET NOTICE

Number: 049/2026
Relates to: ] Equity Market
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[J Commodity Derivatives Market
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[] Bond ETP Market
Date: 06 February 2026
Subject: CHANGES TO LIQUIDATION PERIOD ADD-ON PARAMETERS
Name and Surname: Alex Comninos
Designation: JSE Clear - Chief Risk Officer
Dear JSE Stakeholder

Please be informed that the 1-day VAR parameters will be implemented today, Friday, 6 February 2026.

The revised 1-day VAR values are available in the directory below:

e EDM-

ADVT and 1-day VAR are inputs in the JSE Clear Margin Methodology, used in the calculation of the Liquidation Period Add-on margin.

For more detail on the Liquidation Period Add-on component of the margin methodology please refer to section 6 of the document
available at this link:

For any queries regarding the location of the files containing these parameters, please contact the Client Service Centre (CSC) on +27
115207777 or

Should you have any queries regarding this notice, please contact

This Market Notice is available on the JSE website at:
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