FTSE/JSE Fixed Income Index Series - Quarterly Reconstitution

14 April 2022

All constituent and weighting changes will be applied at 12:00 noon on Thursday 5 May 2022

Weighting Factor Changes

ETSE/JSE All Bond Index (ALBI20)

InstrumentCode Issuer ISIN Current Weight New Weight
R186 Republic Of South Africa ZAG000016320 371687 378 175
R2030 Republic Of South Africa ZAG000106998 323 559 325512
R2032 Republic Of South Africa ZAG000107004 243 760 247 352
R2035 Republic Of South Africa ZAG000125972 217 736 219 036
R2037 Republic Of South Africa ZAG000107012 234 238 238 228
R2040 Republic Of South Africa ZAG000125980 167 850 167 967
R2044 Republic Of South Africa ZAG000106972 199 868 203 762
R2048 Republic Of South Africa ZAG000096173 342 841 344 787
NO CONSTITUENT ADDITIONS OR DELETIONS

ETSE/JSE Inflation-Linked Index (CILI15)
Weighting Factor Changes
InstrumentCode Issuer ISIN Current Weight New Weight
EL31 Eskom Holdings Soc Limited ZAG000096587 4843 5699
12025 Republic Of South Africa ZAG000096587 65 655 67 910
12029 Republic Of South Africa ZAG000137191 37 250 37 800
12033 Republic Of South Africa ZAG000125998 45 445 45 490
12038 Republic Of South Africa ZAG000096595 71 640 71720
12046 Republic Of South Africa ZAG000106980 76 120 76 890
12050 Republic Of South Africa ZAG000096603 87 345 87 915

NO CONSTITUENT ADDITIONS OR DELETIONS




