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Market Notice 
Date:
  14 October 2009
Subject: New Financial Instrument Listing 
(RMB Investment Security Index Contracts – RMBX38)
The JSE Limited has granted a financial instrument listing (becomes effective on 14 October 2009, the first settlement date) to RMB Investment Security index Contracts – RMBX38  under its Domestic Medium Term Note Programme dated 19 October 2001.
This document constitutes the Pricing Supplement relating to the issue of Contracts described herein.  Terms used herein shall be deemed to be defined as such for the purposes of the Programme Memorandum dated 19 October 2001.  Terms defined in the Programme Memorandum will bear the same meaning herein.  The Contracts described in this Pricing Supplement are subject to the Terms and Conditions in the Programme Memorandum and this Pricing Supplement must be read in conjunction with such Programme Memorandum.

DESCRIPTION OF THE CONTRACTS
THIS TRANCHE OF CONTRACTS IS NOT GUARANTEED

CONTRACT CODE


RMBX38
NUMBER OF CONTRACTS

700
ISSUE PRICE



R34 870 per contract

MULTIPLIER



R10,000
Trade Type                                                     Price
Coupon Rate Indicator                                    Z
INDEX




RMB Investment Security Index, described in Annexure A hereto

ANNUAL DISTRIBUTION


ANNUAL DISTRIBUTION                               N/A
GUARANTEED INDEX LEVEL

0
PARTICIPATION PERCENTAGE

100%
PARTICIPATION INDEX LEVEL

116.85268
MATURITY DATE
06 May 2010 at 12h00 

REDEMPTION DATE


11 May 2010
LAST DAY TO REGISTER


Before 17h00 on 03 May 2010
BOOKS CLOSED PERIOD
04 May until Redemption Date 

FIRST SETTLEMENT / DATE 



ISSUED




14 October 2009
METHOD OF DISTRIBUTION

Private Placement

PUBLISHER OF THE INDEX

RMB in conjunction with BESA

CALCULATION AGENT


RMB

ISIN NUMBER


 
ZAG000072281
The RMB R186 Index comprises the R186 bond only. The index value at a certain date t is calculated by calculating the all-in-price as per the “Bond Pricing Formula” (published by the Bond Market of the JSE) for standard settlement for date t using the prevailing R186 yield to maturity at date t. The index will only be calculated for standard trading days and thus no index will be calculated for weekends and public holidays. 

As per the “Bond Pricing Formula” the value of the index will be expressed per 100 nominal and stated to five decimal places. The examples below clearly explain the calculation of the index.
	Trade Date
	Settlement Date
	R186 YTM
	R186 AIP
	RMB R186 Index Level

	12-Oct-09
	15-Oct-09
	9.00
	1162957.3
	116.29573

	01-Feb-10
	04-Feb-10
	8.70
	1170513.4
	117.05134

	07-Apr-10
	12-Apr-10
	9.50
	1114923.6
	111.49236


It should be noted that the RMB R186 Bond Index is not a total return index and that the level of the index will “jump” over books closed dates.

Application is hereby made to list this issue of Contracts as from 14 October 2009.
For further information on the Note issue please contact:
Orateng Letebele


RMB



       (011) 282 8730

Andy Stewart


RMB



       (011) 269-9675

Charmaine Petersen            
JSE                                  

       (011) 520 7783

Kgalalelo Rakate                  
JSE

                            
       (011) 520 7792

Diboko Ledwaba                  
JSE                                  

       (011) 520 7222
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