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USEFUL LINKS 

 

Commodity Derivatives 

 

 AMD stats:  
https://www.jse.co.za/downloadable-files?RequestNode=/Safex/AMD_STATS  
 

 AMD mark-to-market : 
https://www.jse.co.za/downloadable-files?RequestNode=/Safex/amdmtm  
 

 Agriculture stats: 
https://www.jse.co.za/downloadable-files?RequestNode=/Safex/agriculture.stats 
  

 MTM data: 
https://www.jse.co.za/downloadable-files?RequestNode=/Safex/mtmdata  
 

 AMD physical delivery : 
https://www.jse.co.za/downloadable-files?RequestNode=/Safex/AMD%20Physical%20Deliveries 
 

 Price history: 
https://www.jse.co.za/downloadable-files?RequestNode=/Safex/PriceHistory  
 

 Risk array:  
https://www.jse.co.za/downloadable-files?RequestNode=/Safex/18pts  
 

 APD margin requirements: 
https://www.jse.co.za/downloadable-files?RequestNode=/Safex/APD%20Margin%20Requirements  
   

 APD notices : 
https://www.jse.co.za/downloadable-files?RequestNode=/Safex/APD%20Notices 
      

 Nutron front-end manual: 
https://www.jse.co.za/_layouts/15/DownloadHandler.ashx?FileName=/Safex/Nutron%20Frontend
%20Manual/SAFEX%20Nutron%20Front%20End%20User%20Manual.pdf 
 

 Nutron Agris maroon flag patch: 
https://www.jse.co.za/downloadable-
files?RequestNode=/Safex/Nutron%20Agris%20Maroon%20Flag%20Patch/Agris%20Maroon%20Flag 

 

 Commodity Derivatives presentation: 
https://www.jse.co.za/downloadable-
files?RequestNode=/Safex/Commodity%20Derivatives%20Presentation 

 

 All contracts details: 
https://www.jse.co.za/_layouts/15/DownloadHandler.ashx?FileName=/Safex/All%20Contract%20Det
ails.xls 
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Currency Derivatives 

 

 Daily stats:                           
https://www.jse.co.za/downloadable-files?RequestNode=/YieldX/Dailystats  
 

 Futures close-out prices:               
https://www.jse.co.za/downloadable-files?RequestNode=/YieldX/Currency_Futures_CloseOut 
 

 Daily interest rate:  
https://www.jse.co.za/downloadable-files?RequestNode=/YieldX/Rodi_daily  
 

 IRC risk array: 
https://www.jse.co.za/downloadable-files?RequestNode=/YieldX/IRCRiskArray 
 

 End of day reports:         
https://www.jse.co.za/downloadable-files?RequestNode=/YieldX/curfutures 

 

 

Equity Derivatives 

 

 Dividend neutral stats: 
www.jse.co.za/divneutralstats 

 

 EDM stats: 
www.jse.co.za/edmstats 

 

 All contract details: 
https://www.jse.co.za/_layouts/15/DownloadHandler.ashx?FileName=/Safex/All%20Contract%20D
etails.xls 

 

 

 

Interest Rate Derivatives 

 

 IRD vol skews: 
https://www.jse.co.za/downloadable-files?RequestNode=/YieldX/IRD_Vol_Skews 
 

 IRC margin requirements: 
https://www.jse.co.za/downloadable-files?RequestNode=/YieldX/IRC_Margin_Requirements  

 

 3 pm Bond Derivative prices:  
https://www.jse.co.za/downloadable-files?RequestNode=/YieldX/3pm_Bond_Derivative_Prices 
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 IRC risk array: 
https://www.jse.co.za/downloadable-files?RequestNode=/YieldX/IRCRiskArray 
  

 Daily stats:  
https://www.jse.co.za/downloadable-files?RequestNode=/YieldX/Dailystats  
 

 Daily interest rate:  
https://www.jse.co.za/downloadable-files?RequestNode=/YieldX/Rodi_daily  
 

 Daily MTM: 
https://www.jse.co.za/downloadable-files?RequestNode=/YieldX/Derivatives/Docs_DMTM 
 

 Trading fees: 
https://www.jse.co.za/content/JSEMarketNoticeItems/Interest%20Rate%20Derivatives%20Fees.pdf  
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