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	ATS UPGRADE

There will be an upgrade of the ATS from the current Version 8.20 to Version 9.3. Build 22 

The files for the upgrade will be available after 13h00 for download after the market

 Closes in the upgrade directory on the slaves from Thursday 27 November 2003. 

The following procedures need to be followed:

1. All the files needed for the upgrade, can be downloaded from the SAFEX slaves at \\Slave1\sys\novemberupgrade (or whatever slave the system is connected to).  

2. The system has been thoroughly tested, current  files need to be renamed to *.old (same as below) to facilitate a possible rollback in the event of an unforeseen problem.
APD Front End

·
Sxagrats.exe     23/10/2003




·
Sxagrrun.exe
  05/11/2003


·
Sxagrats.jpg
  26/02/2003


·
Atsspx32.dll
  31/10/2003


·
Atstcp32.dll
  31/10/2003


·
Sxagrdsn.exe
  31/10/2003


·
atstproc.dll
  15/10/2003


·
calendr.dll
  15/10/2003


·
Dde32.dll
       15/10/2003
 

·
man32gp.dll
  15/10/2003

·
stt32gp.dll
  23/10/2003
3. A drive must be mapped to \\slaveX\sys.  (X being the slave number 1-5)

NB: Once the new files have been copied, all trading limits need to be updated,  Config, Secu Setup, Configuration)
Members will be required to attend a community test session on 29 November 2003, and must be running the new upgraded files. We envisage the testing taking place between   09h00 to 12h00 on 29th November 03. All members will require one IT person one trader and a back office person to be present throughout the test session. Members who have not upgraded their files before start of trade on Monday 31 November 03 will not have access to the trading system.

 To ensure proper communication on the day, please forward the following information if you have  NOT already done so to Faeza Sallie at faezas@jse.co.za  or fax 

011-520-7199/7198

· IT contact person with direct telephone and cell numbers

· Back office contact with direct telephone and cell number

· Trading contact with direct telephone and cell number

The ATS Help Desk  contact details on the day will be:

APD

Chris 011-520-7299



Graham 011-520-7176

                        Joey 011-520-7279

The following changes / enhancements have been made to the ATS system:

Windows:

· The Options and Delta Options windows have been corrected to show the correct “Mid Price”. If no current Bid/Offer on the underlying contract the Mid Price will be the last traded price. If there is a bid /offer the mid price will updated, when the prices are withdrawn the mid price will revert back to the last traded price

· Depth windows can now be configured allowing you to view your depth window with or without scroll bars (Config, User Configuration)

Views Menu Item:

NB: A double click is required to activate the selection of trades, using the right click within the active windows for the drop down menu of short cut keys.  

· The views menu item allows users to view all Active, Suspended and completed orders as well as position, Deals and trace deals. The active windows will update dynamically while open. Each window can now be manually configured once off, and saved to individual  dealers preference

Click the “Config” and select “User Configuration” in this window select “Configure and save windows”

Once this has been selected users have the option of moving the columns around from the default column settings

Active Orders “ F7”

Reduce Vol:

· New function added, giving the user the ability to reduce the volume of an order without having to suspend or delete the order, thereby not losing the place in the queue. The depth and main futures window will automatically be updated. This can be done on all orders not only the best bid/offer

Suspended Orders

· All suspended orders can be re submitted using the “Resub All” button

Deals/allocate

· The deals/allocate window can be held open at all times, the window      will update as trades are done and changes are made to existing deals

· Corrected the ability of re assigning a deal that was already assigned

Trace Deals

· Right clicking within the active window can activate a drop down menu. The options allows users to sort and filter the deals by member, principal, and contract or exchange reference. 

Futures Deal Entry

· Formatted the time field for easier entry of deals

· Re-activated the “counterparty” button on deal entry, members can view a list of all clients and members with there codes

User Configuration

· On the “Config” menu Select “User Config”

“Pop Up Advices” (sec) user can set a time limit on how long market advice notices should remain on screen

“Deal Notification” (sec) users can set the time they want to see the Deal confirmation notification

“Default Order Nor” Selecting this option will default all orders to normal orders.

“Scroll Bars on Depth Window” Configuration to allow or disable scroll bars on the depth windows. The depth window can be held open and receive updates even when the main futures window is closed.

Config, Secu Setup, Configuration

· “Suppress deal notification messages” must be selected when users don’t want to see the deal notifications

Config, Secu Setup, Client Limit

· Once selected another window opens “Client Restriction”

· Members can restrict dealers to only view particular client information

· If you select “Client Restriction” in the config, secu setup configuration file, this window will list the clients the dealer can view

A complete copy of the ATS help files are available on the website  http://www.safex.co.za/pub/ATShelp/
If you require any further information regarding the changes, please contact 

Chris Sturgess 011-520-7299 or chriss@jse.co.za

Test Scenarios

For the community test we request that members please test all relevant functionality that is normally used for trading, Members must trade with realistic prices and volumes, not unrealistic figures.

The following is a list of functionality that must be tested, the document must be completed and returned after the test session to fax  011-520- 7558

Insert Bid on Futures Contracts: “F2”

· Ensure that prices inserted are updated

· The Main futures screen is updated with correct information

· Depth window updates 

· If the price updates the spread screen , ensure that the correct information is displayed

· The depth window must show the member code in lower case for that spread contract
· Suspend Active orders and ensure the orders are suspended or utilising the Shift+F2
Insert Offer Prices: “F3”

· Ensure that prices inserted are updated

· The Main futures screen is updated with correct information

· Depth window updates

· If the price updates the spread screen , ensure that the correct information is displayed

· The depth window must show the member code in lower case for that spread contract.  
· Suspend Active orders and ensure the orders are suspended or utilising Shift + F3 
Spreads:

· Insert Bid’s / Offer’s on spread window

· Ensure that the correct details are displayed on the spread screen.

· If the spread price creates a better price on the futures window ensure that the changes are reflected, 

· The depth window must update with the details

Splits:

· Only white/ yellow maize contracts will be loaded for testing 

· Insert Bids/ Offers on split screen 
· Execute a trade to ensure that the relevant trades have been executed at the correct price
Options:

· Insert Bids/Asks on different strike prices

· Ensure that the Mid price is updated as the futures prices change

· Bids/Asks must be displayed in the options window as well as in  the “Global Options” 

· Check that the volatility calculation is correct from the premium inserted

Delta Options:

· Insert Bids/Asks on different strike prices

· Ensure that the Mid price is updated as the futures prices change

· Bids/Asks must be displayed in the options window as well as in  the “Global Options

· Do a trade on any option strike and ensure that the futures leg of the trade has been created in the “Deals Allocate” window

· Ensure that the futures leg of the Delta trade has been created

Active Orders :

Double click on an order in the “Active Orders” window, then select “ Reduce Vol” this should change the quantity without first suspending the order and simultaneously update the futures window as well as the depth screen.

Deals Allocate:

· Ensure that trades can be added and assigned 
· Tri partite assignments are executed.

· Assigned deals cannot be added to other trades

Back office staff who use the file download facility must ensure that they can do the download and receive the correct information.

I _________________ confirm that I have successfully tested the above scenarios .

Date:___29 November 2003___

Signature:__________________
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