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Dear JSE Stakeholder 

 

Due to the volatility observed in the interest rate derivatives market, the profit and loss vectors will be updated and 

implemented on 2 April 2020 for settlement 3 April 2020. 

 

The profit and loss vectors can be found at this directory: 

 

 IRD – https://www.jse.co.za/downloadable-files?RequestNode=/Initial Margin Parameter Data/Official 
Initial Margin Parameters/IRC/Fixed Income 

 
 
For any queries regarding the location of the files containing these parameters, please contact the Client Service Centre 

(CSC) on +27 11 520 7777 or CustomerSupport@jse.co.za 

 

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

This Market Notice will be available on the website at https://www.jse.co.za/redirects/market-notices-and-circulars  
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