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Release C – API Known Issues
	Description
	Response
	Version

	 
	 
	 

	Table 1.2 Message Headers
Time fields format incorrect.
	The format of the time field is follows: 
Byte[0] = Hour
Byte[1] = Minute
Byte[2] = Second
Byte[3] = 0
	Ver 1 Rev 16

	Encryption:
Example incorrect and therefore misleading.
	This has been updated to be the same as the URL information in the document
	Ver 1 Rev 16

	Message 16
Challenge field format incorrect
	The correct format is as follows:
Pascal String; Length 8
	Ver 1 Rev 16

	All messages

Message headers explanation unclear
	All messages have the same header, the message part (Without 34 byte header) was included in this description as an indication that data follows the standard message header. Sequence number to dealer Code is the header
	Ver 1 Rev 16

	Dissemination
Daily Rates files not present
	A new Message Required for :
JIBARS 
STEFI 
SAFEX Money Market Rates
New message 25 (Daily Rates) added.
	Ver 1 Rev 16

	TWG Outcome
	All inconsistencies and misunderstandings noted in the work group should be included and resolved in the document
	Ver 1 Rev 16

	Request data Upload Header
Message Type 36 and 123: Download Data field format incorrect
	The correct format is as follows:
Download Data :Type B
	Ver 1 Rev 16

	Display/Price Update Message
Message Type 59: Fields missing
	New fields added:
Number of Contracts;
Display Data;  
	Ver 1 Rev 17

	Login Message
Encrypted password field format incorrect
	The correct format is as follows:
Encrypted Password: B (Byte Array)
	Ver 1 Rev 17

	Login Message
Field descriptions incorrect:
View All Dealer Data
Delete Orders on lost connection
	The  fields need to used with the following values:
True = 1
False = 0
	Ver 1 Rev 17

	Instruments data – Number 2
Field format incorrect:
Coupon Date
Books Closed Dates
	The correct format is as follows:
Length
Coupon Date   (12*2)
Books Closed Dates (12*2)
	Ver 1 Rev 17


	Report Only Messages
Confirmed, unconfirmed is not an option
	Both members will have to enter their leg, each has the option to use B/S or b/ s.
If the dealer would like their leg to be accepted automatically, you would use B/S.
If the dealer would like to still like to accept his deal after he has entered his leg, he would enter his leg using b,s, then to accept using a message 40. This just makes this option a two step process which would allow the dealer to back out. Once the accept (40) has been received by the exchange you will receive a 123 Message update for file Unmatched Deal Data - Number 10, which will indicate the leg is confirmed with B,S.
	Ver 1 Rev 21
API Document currently in internal review at the JSE – To be released shortly

	Successful log in response
Message 1 (SEQ) - Field 9 Incorrect Format: Unused: Length 8
	Unused: Length 10

	Ver 1 Rev 21

API Document currently in internal review at the JSE – To be released shortly

	Time fields are incorrect and inconsistent throughout the system and the document:
    Enter Time: Length 4 Type Pascal
    Deal Time : Length 4 Type Pascal
	All time fields need are now standardised to:
4 Byte HH:MM:SS:0

	Ver 1 Rev 21

API Document currently in internal review at the JSE – To be released shortly

	Unmatched deal data - Number 10
Incorrect field format:
Enter Date & Trade Date (Int with Length 4)
	Integer Length 2

	Ver 1 Rev 21

API Document currently in internal review at the JSE – To be released shortly


Additional information has been provided in the API document.

	
	Ver 1 Rev 21

API Document currently in internal review at the JSE – To be released shortly
	


Additional information has been provided in the API document.

	

	Ver 1 Rev 21

API Document currently in internal review at the JSE – To be released shortly
	


Additional information has been provided in the API document.

	

	Ver 1 Rev 21

API Document currently in internal review at the JSE – To be released shortly
	


Additional information has been provided in the API document.

	

	Ver 1 Rev 21

API Document currently in internal review at the JSE – To be released shortly
	

	Close position
Please clarify the definition of the closing position field. What about current position during day?
	This is the current position at any point in time. The API has been updated to reflect this.

	Ver 1 Rev 21

API Document currently in internal review at the JSE – To be released shortly

	LastBidBuySell
The indicator on the 59 message could be 'B' - Bid, 'S' - Sell, Buy, please explain?
	BidBuySell – This is incorrect, it must be Buy and Sell or Bid and Ask.
API Document Updated
	Ver 1 Rev 21

API Document currently in internal review at the JSE – To be released shortly

	Contract status field
In the message 59 how do we use the Contract status field: 4-5-6?
	This has been rectified in the API Document, the following options are now available.

4: Trade done
0: No trade done

	Ver 1 Rev 21

API Document currently in internal review at the JSE – To be released shortly

	Contract Dates – Number 3
Price Multiplier field
	This has been removed from the document
API Document Updated
	Ver 1 Rev 21

API Document currently in internal review at the JSE – To be released shortly


	Password Change Message
Message type 88 - the old Password is still being received as P, this should be B, this needs to be rectified in the system
	The back-end software has been updated to send the password as a type B.
	Ver 1 Rev 21

API Document currently in internal review at the JSE – To be released shortly


With regards to the Unsettled Orders (non derivative instruments) and Completed Orders (derivative instruments) on page 49 of the API, they both have the same Data type number.


For the Derivatives API the unsettled orders message does not apply – for your reference Message Type 7 will refer to the completed orders file when interfacing to the Agris and Fins system.

This detail has been removed in the derivatives API.

	
	Ver 1 Rev 21

API Document currently in internal review at the JSE – To be released shortly
	

	Message Re-Requesting

After I login and subscribe, I am returned message type 59 & 59 suffix messages. I process them as per normal. Once I have received all the data from the server I check what sequences I don't have. As a test I only request one set of a 100 sequences, that is generally 1 - 101. The server then returns me the error message: Err No - [118]
Message - [You have no rights to perform this action (3).]
	When the member code is DATA the same subscription rule setup is not checked as that which is checked for normal dealers, and as a result the message type 3 is not validated correctly, resulting in the error message below.
The re-request message would work if a normal dealer tried to send the message, but unfortunately not for a data vendor. This will be corrected in the next code drop.
	Ver 1 Rev 21

API Document currently in internal review at the JSE – To be released shortly

	Deals Data – (8)

When a message 123 is received for the Deals Data type 8,a reason flag (why the update/delete. insert is done) - split, deal, cum etc. 
	The origin field in this table may be used.
	Ver 1 Rev 21

API Document currently in internal review at the JSE – To be released shortly

	Instrument, Date and Strike Sequences
In the example table the sequence numbers are not correct for FBWC. The second instrument must be seq 2, Date seq must be 1 and second date seq must be 2
	The table has been modified please refer to the new API document
	Ver 1 Rev 21

API Document currently in internal review at the JSE – To be released shortly

	User Number

The functionality of the user number must work as in production.
	This is complete and users are requested to now test this functionality. This user number reside in the header and is sent with every message
	Under Review

	Group Definitions Data File

The group definitions data file is not returned on the downloads or is not working
	This is complete and users are requested to now test this functionality. The group definition file is now available for download
	Under Review

	Reference to YieldX in API Document


	We are continually attending to and removing all references to YieldX fields in the API Document
	Under Review

	Comments on all messages. Need to know which fields are required fields. If we use the table and row concept for messages we must know the primary key for every table
	This issue is currently being investigated and a response will follow
	Under Review

	We need further clarification of the meaning of fields in some message (for example the Auto Quote message, fields like Carry Buy, Carry Sell and others - need to explain or give sample of how these values are used to calculate future prices) 
	This issue is currently being investigated and a response will follow
	Under Review

	The previous exchange date when logging in is still wrong (Today's date - Need this for various reasons)
	This issue is currently being investigated and a response will follow
	Under Review

	I have noticed that the sequence does not get reset to 1/0 on a daily basis? I am being returned sequences on startup from around 31000+.
	The sequence numbers should reset to 0 every day.
This will be looked at for the next code drop
	Under Review

	When a Master dealer logs onto the system he cannot view all the details for his member code.
	This has been identified and will be looked at for the next release
	Under Review


Frequently Asked Questions
	 
	Query
	Response

	1
	Why has the Order Sequence field in the deals data been removed?
	This was done for performance reasons primarily. We also did away with the link because Deals can be continuously modified, deleted etc, making the reference to the initial completed order pointless. For example cuming 2 deals which linked to 2 different orders. Etc.

	2
	What is hidden in all the other "unused" fields?
	These fields were marked Unused because they were not populated with information that was used in our system, most of them are for YieldX requirements. No information is hidden.

	3
	We were told that the reason field in deals will contain information regarding whether deals were added and split also - this is not the case according to table 6.16.
	The Origin table indicates this information. The Reason field applies to Report Only Deal transactions.

	4
	Where do we find class margin & series margins?
	The Series spread margin is on the Contract Date Record. The Group definition record defines the group levels, and the margin requirement for that level of grouping.

	5
	A flag in the 123 that returns the message type (Ex. Split, Cum, Bid) that resulted in the 123 would be superb. Also mentioned before. The action field can be split into to shorts. (essentially outgoing mess action type =  incoming mess type) 
	This is not possible. The system is an asynchronous messaging system, and the complexity regarding the synchronizing of incoming and outgoing messages makes this impossible.

	6
	After I login and subscribe, I am returned message type 59 & 59 suffix messages. I process them as per normal. Once I have received all the data from the server I check what sequences I don't have. As a test I only request one set of a 100 sequences, that is generally 1 - 101. The server then returns me the error message: Err No - [118]
Message - [You have no rights to perform this action (3).]
	The Not Authorised message just means that the Message Type 3 needs to be added to the Default Subscription group of messages for the user code being used.

	7
	How do we get the best bid/offer, price/qty? Do we have to get the price from depth and then calc the qty from the depth or is this sent somewhere via the API when prices change.  
	The 59 Message always has the best Bid / Offer and Quantity at the top of the depth.

	8
	When you subscribe to message type 67 where the message is empty (that would indicate all the option instruments on that market). Would you get the latest snapshot of the data, like when you subscribe with message type 99, or will you only get new updates?
	You will get the current option view and thereafter all updates.


	9
	Is there any reason why I will not get the current view on the system, when doing the subscription (67)?
	Depends on whether there are any options active at that point in time

	10
	What are the definitions of the new order types? :

4 – Iceberg; 8 – Stop Order; 16 – At Best Order; 32 – All or Nothing Order; 128 – At Close Order
	 Iceberg Order – The bid message has place for a quantity and Iceberg Quantity. When the Iceberg Order Type is selected an order with Quantity 10 and Iceberg Quantity 100, an order will be place on screen for a quantity of 10, and when hit, an order will automatically be submitted for a further 10 contracts, when this is hit another order will be submitted automatically etc. until the Iceberg Quantity of 100 is reached.
 At Best Order – This order takes no price, and an order will be submitted onto the exchange automatically at the best price on top of the stack. The order price will follow the best price until completely satisfied.
 Stop Order – This is an At Best Order and will follow the best price. If the market price goes below the stop price specified in the price field of the order message, the order will automatically be pulled.
 All Or Nothing – This is an order which must be completely satisfied before it is removed from the stack. An order can therefore be submitted onto the system and will remain until completely satisfied.
 At Close Order – This order is placed onto the system and only appears 
at market close. At the close of on screen trading period, all at close order
 orders are submitted onto the market and matched if possible.

	11
	Can you please clarify the difference between Deleting and Cancelling an Active Order? What's the consequence in terms data transmission received in message 123, for both cases? 
	The Delete Order Message (15) deletes the order from the system, and the appropriate 123 and/or 59 message is received, depending if the order was active or suspended to begin with.

The Cancel All Orders (85) deletes all active orders from the system, and 123 and 59 messages will be received for each order deleted.

	12
	In the Safex API, the Order Insert Message (56) uses the field 'Cancel flag', how is this Cancel flag used inside I this message
	You can use the insert order message in combination with the cancel flag to replace certain orders on the book by cancelling existing ones as per the table in 7.3.5.


	13
	What is the workflow when a deal is allocated to another member?  If member A allocates a deal to member B then what we really need to know is what messages does member B receive and what actions does member B need to take from there?
	Member B will receive an exchange announcement “A deal has been assigned to you”.
They can then download their unmatched file. This download will display an entry which they can then accept (message type 40). After that the normal flow of deals and positions updates will result. 

	14
	Table 1.2 - Message Headers - User Number - Can we change this for every message we send to Safex?
	Yes you may use this as a unique identifier

	15
	Table 1.2 - Message Headers - User Number - Is this only for Private messages
	All messages sent to you will be sent with the last User number sent by you.

	16
	Delete order on lost connection - Will this cancel all open orders?
	Yes, this will cancel all open orders.

	17
	Why do we not have change price and increase quantity options in the Insert Report Only Deal Message (29)?
	The exchange only allows a reduction of quantity in an active order without the user losing his/her place in the queue. Similarly an edit of an existing orders price can only be facilitated by suspending and re-submitting the changed order.

	18
	Could we have a detailed explanation of the decompression algorithm?


Does it mean that I have to strip the compressed data before I call the Decompress?
	Our implementation of the decompression is quite simple. The DLL takes 4 parameters, the buffer to decompress, the size of this buffer, the buffer in which to put the decompressed data, and the size of this buffer. The size of the buffer can be determined from the header which comes from LZH. The data contains !HZL after this the next bytes indicate the size of the decompressed data which will be returned. We then pass this to the DLL, and the results are returned in the out put buffer.

That is correct. The standard “header” on a compressed stream is !HZLxxxx, where xxxx is the length of the decompressed stream which has been compressed. This length should be used to create the output buffer which will contain the decompressed data after calling decompress.

	19
	We need the following added to all Error return messages, In Response to msg seq number and in response to message number.  We submit orders etc. on behalf of many clients, if we do not have this, there is no way of knowing which message from which user produced the error and we can not give them feedback.
	The user can use the User number in the message header to identify from whom the message was sent;

Descriptions are provided in the API, API developers are to handle each message how they see fit


	20
	Are there any relationship rules between the 'Deals Principle' field and the 'Principle Agency' field?  I.e. If we put a client code in the 'Deals Principle' field must we set 'Principle Agency' to 'A' and if we put a member code in the 'Deals Principle' field must we set 'Principle Agency' to 'P'?
	You can supply a client code in the Deal Principle field and still have with a P or A in principle agency. It all depends on in what capacity you are acting on behalf of the client.

	21
	In the Insert Report Only Deal Message (29) the Buy or Sell has four options ('B', 'S', 'b', 's') with lower case options used to mark the unmatched trade as unconfirmed.  What does 'unconfirmed' mean in this context?  
	Both members will have to enter their leg, each has the option to use B/S or b/ s.
If the dealer would like their leg to be accepted automatically, you would use B/S.
If the dealer would like to still like to accept his deal after he has entered his leg, he would enter his leg using b,s, then to accept using a message 40. This just makes this option a two step process which would allow the dealer to back out. Once the accept (40) has been received by the exchange you will receive a 123 Message update for file Unmatched Deal Data - Number 10, which will indicate the leg is confirmed with B,S. 

	22
	Insert Report Only Deal – Message type 29:
Just to clarify based on the above - is off-market trade reporting still dual sided as in the previous SAFEX system? I.e. Both users must enter equal and opposite off-market deals.
	Yes this is correct

	23
	In the Insert Report Only Deal Message (29) there seem to be a lot of fields that don't make sense for us (like the first two sequence number fields, etc).  Is it possible to get a list of the ones that we don't need to set to avoid confusion?
	There have been a few updates to this message. Please refer to the latest API Specification document for further information.
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