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REAL-TIME CLEARING (RTC) UPGRADE TO VERSION 1.37.0 

 

Further to Service Hotline 132/2023, issued on 8 September 2023 clients are advised 

that the Real-Time Clearing Staging (end to end) environment will be upgraded to 

release version 1.37.0 on 2 March 2024.  

 

The changes to be implemented with this release are as follows. 

Functional 

Changes 

Description 

Billing Changes • Recalculation of fees on accumulation level to afford 

members/clients trading on the Central Order Book 

the same fee they would have paid from a single 

reported trade of the same size (FX Derivatives) 

• Discounts for rolls done between standard quarterly 

expiry dates and anyday expiry dates (FX Derivatives) 

 

New/additional fields in API messages to allow for: 

• Discounting of fees for calendar spread orders that 

match with implied orders (ED & FX Derivatives) 

• The technical implementation of the JSE Clear billing 

model (ED & FX Derivatives) 

 

Clients are required to align their systems/code to the latest RTC version 1.37.0 

 

A project timeline detailing the market testing dates and go-live date will be advised in 

due course.  The expected production go live is H1 2024. 

 

 
MARKETS / SERVICES: 

☐ Equity Market 

☒ Equity Derivatives Market 

☐ Interest Rate Derivatives Market 

☒ Currency Derivatives Market 

☐ Commodity Derivatives Market 

☐ Bond Market 

☐ Bond ETP Market 

☐ JSE Broker Deal Accounting (BDA)  

☒ Real Time Clearing (RTC) 

☐ Colocation 

☐ International Access Point (IAP) 

☐ EOD Information Subscribers 

☐ Live Information Subscribers 

 

ENVIRONMENT(S): 
Staging environment  

 

ADDITIONAL INFORMATION: 
If you have any queries about this 

announcement, please contact the 

Client Service Centre on 

+27 11 520 7777 or 

CustomerSupport@jse.co.za  

https://eur02.safelinks.protection.outlook.com/?url=https%3A%2F%2Fclientportal.jse.co.za%2FContent%2FJSEHotlinesItems%2FJSE%2520Service%2520Hotline%252013223%2520EDM%2520and%2520FXM%2520-%2520Real-Time%2520Clearing%2520(RTC)%2520Customer%2520Test%2520Service%25202A%2520(CTS%2520Release)%2520Environment%2520Upgrade%2520-%252016%2520September%25202023.pdf&data=05%7C01%7CCecileM%40jse.co.za%7Ca2d91eed732547c5437b08dbb065d774%7Ccffa664075724f059c64cd88068c19d4%7C0%7C0%7C638297723721243663%7CUnknown%7CTWFpbGZsb3d8eyJWIjoiMC4wLjAwMDAiLCJQIjoiV2luMzIiLCJBTiI6Ik1haWwiLCJXVCI6Mn0%3D%7C3000%7C%7C%7C&sdata=za%2B%2F%2Bbeg%2BRdCijtY8JN1aWhj6FA%2FZ%2BQCfoTb1hX3kzI%3D&reserved=0
mailto:CustomerSupport@jse.co.za
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Please refer to the below EMAPI document for details on new message layouts: 

https://clientportal.jse.co.za/Content/JSE%20Technology%20Document%20Items/EmapiTransactionsRevHistForMember_1.370.

html 

 

In addition, please see the updated technical specification documents which are available for download on the following link:  

https://clientportal.jse.co.za/technical-library/post-trade-documentation 

 

 

https://eur02.safelinks.protection.outlook.com/?url=https%3A%2F%2Fclientportal.jse.co.za%2FContent%2FJSE%2520Technology%2520Document%2520Items%2FEmapiTransactionsRevHistForMember_1.370.html&data=05%7C01%7Cvaneshric%40jse.co.za%7Ca2d91eed732547c5437b08dbb065d774%7Ccffa664075724f059c64cd88068c19d4%7C0%7C0%7C638297723716257218%7CUnknown%7CTWFpbGZsb3d8eyJWIjoiMC4wLjAwMDAiLCJQIjoiV2luMzIiLCJBTiI6Ik1haWwiLCJXVCI6Mn0%3D%7C3000%7C%7C%7C&sdata=8H%2Fo5BtpaHhwW4KGhAw5c0VoVpiHx6HGuYSneDOYTjE%3D&reserved=0
https://eur02.safelinks.protection.outlook.com/?url=https%3A%2F%2Fclientportal.jse.co.za%2FContent%2FJSE%2520Technology%2520Document%2520Items%2FEmapiTransactionsRevHistForMember_1.370.html&data=05%7C01%7Cvaneshric%40jse.co.za%7Ca2d91eed732547c5437b08dbb065d774%7Ccffa664075724f059c64cd88068c19d4%7C0%7C0%7C638297723716257218%7CUnknown%7CTWFpbGZsb3d8eyJWIjoiMC4wLjAwMDAiLCJQIjoiV2luMzIiLCJBTiI6Ik1haWwiLCJXVCI6Mn0%3D%7C3000%7C%7C%7C&sdata=8H%2Fo5BtpaHhwW4KGhAw5c0VoVpiHx6HGuYSneDOYTjE%3D&reserved=0
https://eur02.safelinks.protection.outlook.com/?url=https%3A%2F%2Fclientportal.jse.co.za%2Ftechnical-library%2Fpost-trade-documentation&data=05%7C01%7Cvaneshric%40jse.co.za%7Ca2d91eed732547c5437b08dbb065d774%7Ccffa664075724f059c64cd88068c19d4%7C0%7C0%7C638297723716257218%7CUnknown%7CTWFpbGZsb3d8eyJWIjoiMC4wLjAwMDAiLCJQIjoiV2luMzIiLCJBTiI6Ik1haWwiLCJXVCI6Mn0%3D%7C3000%7C%7C%7C&sdata=6s9T69E03SQ9KKwITkpYyZxsmr5m6UvLILLw3CbmjSc%3D&reserved=0

