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17 September 2021
CHANGES TO INITIAL MARGIN REQUIREMENTS FOR DERIVATIVE MARKETS

Alex Comninos
Chief Risk Officer (JSE Clear)

Please be informed that new initial margin parameters for the Equity Derivative market to be implemented Monday,

20 September 2021, can be found at this directory:

e EDM-

Only Cando IMRs are being updated

All margins will be published whether they are changed or not with the date of the implementation in the file name.

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

Should you have any queries regarding this Market Notice please e-mail

This Market Notice is available on the website at

JSE Limited Reg No: 2005/022939/06 Member of the World Federation of Exchanges

Page 1 of 1


https://www.jse.co.za/downloadable-files?RequestNode=/Initial%20Margin%20Parameter%20Data/Official%20Initial%20Margin%20Parameters/EDM%20
https://www.jse.co.za/downloadable-files?RequestNode=/Initial%20Margin%20Parameter%20Data/Official%20Initial%20Margin%20Parameters/EDM%20
mailto:CustomerSupport@jse.co.za
https://clientportal.jse.co.za/communication/jse-market-notices

