Equity Derivatives Market — —
South African Rates J S —
From Date: 15 May 2026 —
To Date: 15 May 2026
Date JBAR1 | JIBAR3 | JIBAR6 | JIBAR9 | JIBAR12 | JIBAR3 [interest Rand [SARB call 3 Month | 6 Month [12 Month|  SteFi Prime CPI
of Month Month Month Month Month Month |Rate on Overnight |Call Rate |Deposit Index Index Index Rate
Rate Yield Yield Yield Yield Yield Discount |Margin- Rate (SABOR) |Index
Equity
Derivatives
2026/05/04 6.69 6.78 7.13 7.53 7.85 6.66 6.57 6.57 6.70 585.05 619.57 669.96 738.23 654.09 10.25 0.00
2026/05/05 6.69 6.78 7.13 7.53 7.85 6.66 6.57 6.57 6.69 585.15 619.68 670.08 738.37 654.21 10.25 0.00
2026/05/06 6.69 6.78 7.13 7.53 7.85 6.66 6.57 6.57 6.68 585.25 619.79 670.20 738.51 654.33 10.25 0.00
2026/05/07 6.69 6.78 7.08 7.42 7.69 6.66 6.56 6.57 6.68 585.36 619.89 670.32 738.66 654.45 10.25 0.00
2026/05/08 6.69 6.78 7.11 7.44 7.73 6.66 6.55 6.57 6.69 585.46 620.00 670.44 738.80 654.56 10.25 0.00
2026/05/11 6.69 6.78 7.13 7.49 7.81 6.66 6.55 6.57 6.69 585.77 620.33 670.80 739.23 654.92 10.25 0.00
2026/05/12 6.69 6.78 7.16 7.53 7.86 6.66 6.56 6.57 6.70 585.88 620.44 670.92 739.37 655.04 10.25 0.00
2026/05/13 6.71 6.80 7.16 7.55 7.88 6.69 6.57 6.57 6.70 585.98 620.55 671.04 739.51 655.16 10.25 0.00
2026/05/14 6.71 6.80 7.16 7.54 7.85 6.69 6.56 6.57 6.70 586.08 620.66 671.16 739.66 655.28 10.25 0.00
2026/05/15 6.71 6.80 7.16 7.56 7.87 6.69 6.57 6.57 6.70 586.19 620.77 671.28 739.80 655.39 10.25 0.00
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