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DELAY OF THE INTEREST RATE AND CURRENCY DERIVATIVES END OF DAY DATA
PRODUCTS DISSEMINATION 30 JULY 2018

The JSE experienced processing failures on the evening of Monday, 30 July 2018.
The processing failures were as a result of an incorrect dealer code being
submitted on a report only trade. The correction of the dealer code delayed
Clearing Members’ balancing activities which started after the prescribed
timelines.

The failures and delayed start of the balancing activities lead to the dissemination
of the Interest Rates and Currency Derivatives file (IR.Zip) being delayed by over an

hour.

Further root cause analysis of the problem will be done to alleviate this specific
type of problem from happening again.

The JSE apologises for the impact to your operations and inconvenience to your
data users.
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