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KSE/N- 1697 March 21, 2013

NOTICE FOR ALL MARKET PARTICIPANTS
IN-HOUSE VAR DATA ON KSE WEBSITE

All TREC Holding Members / Market participants are hereby informed KSE has
developed it_s own Value at Risk (“VaR" risk meter), which calculates VaR of all
the listed securities as well as Indices. These numbers are posted on KSE
website on daily basis under the section of “Daily Downloads” and under the title
"KSE Homegrown VaR Numbers”. The same shall continue to appear beside the
KSE Official VaR numbers for comparison purposes.

Market participants are requested to send their comments, input, assessment
and feedback to the undersigned latest by April 10" 2013 so as to enable
management to take the next step.
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