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Market Notice

	Number:
	NoteA1063A

	Date:
	05 May 2009


LATEST VERSION OF THE DERIVATIVES API SPECIFICATION DOCUMENT (VERSION 2 REVISION 4) - 17August 2009
Dear stakeholder

Attached please find the latest version of the Derivatives API specification document (Version 2 Revision 4)

These changes will be available for testing in the external JSE Derivatives Test environment from 07 July 2009. GO live for these changes in APD and EDM production will be 17August 2009.

API providers are required to re-conform the input messages (Section 3 below) only if used by their solutions. All other changes do not require re-conformance, but will require software changes from all stakeholders that provide software that connects to the APD and EDM NUTRON systems.

Information subscribers are specifically reminded to cater for the changes to the Instrument Data download structure (Section 2 below).

Clearing Members are reminded to address these changes with their relevant software providers.

The following changes have been incorporated – the attached API document has further details incorporated:

1. New Download file structures

a. Dividend Payments

b. Client Margin Multiplier Data

2. The following download file structures have been modified

a. Instrument Data download

b. Account Summary Data download

c. Unmatched Data download

d. Deals Data download

e. Client Data download

f. Dealer Risk Value Limit Data download

3. The following input message have been modified or added

a. Set Limit message has been modified

b. Mark delivery as Exchange for Physical

c. Insert/edit message for Client Margin Multiplier has been added

All stakeholders are urged to review the impact to their software solutions – these include trading software vendors, clearing software vendors and information subscribers.

Any queries may be directed to derivative_info@jse.co.za
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