
FTSE/JSE Preference Share Index: Top 10 Constituents

Total 93%

Rank Security Supersector FTSE/JSE PREFI
Index Weight (%)

1 Standard Bank Group Ltd Non-Redeem Pfd Banks 22%

2 Absa Bank Ltd Pref Banks 18%

3 Nedcor Ltd Pfd Banks 13%

4 Firstrand Ltd B Pref Banks 12%

5 Investec Ltd Pref Investment Services 7%

6 Firstrand Ltd B1 Pref Banks 6%

7 Investec Ltd Pfd Household Goods 5%

8 Steinhoff Invest Hld Prf Furnishings 5%

9 Grindrod Ltd Pfd Industial transport 3%

10 PSG Financial Serv Pref Investment Services 2%

The table below summarises the characteristics of the constituents of this index

Characteristic Definition

Name FTSE/JSE Preference Share Index

Index code J251

Universe Non-convertible, non-redeemable, floating rate preference shares

Capping None

Liquidity screening None

Free float screening 100% for all constituents

Calculation method Market Cap weighted

Index category in the FTSE/JSE Africa Index Series Specialist

Dissemination Real time and End of Day

Corporate actions Identical treatment as per the current All Share

Total return Calculated End of Day

Quarterly review Index is reviewed at the Quarterly index review

Data elements (Shares in issue, price, etc) Identical to the current All Share index

Base value 1 000

Launch date 16 July 2008

Source: JSE, data as at 31 August 2009.
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FTSE/JSE Preference Share Index: Portfolio Characteristics

Attribute Value

Number of Constituents 17

Index Market Cap (ZARmn) 23,976,901,150

Constituent Weights (%)

Average 6.0%

Largest 22%

Smallest 0.50%

Median 3%

Top 10 Holdings (% Index Market Cap) 93%
Source: JSE, data as at 31 August 2009
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Benchmark Indices Tradable Indices

**Capped and Shareholder Weighted Indices are also available.
*Only 5 sub-sector indices that make up the mining sector are calculated.
Note: FTSE/JSE Africa Index Series also includes the Namibia Indices.
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