1. JSE SOCIAL RESPONSIBILITY INDEX (SRI)

JSE SRI Index data subscription is subject to the subscription of the core indices data files.  The JSE SRI Index is not part of the FTSE/JSE Africa Index Series.

1.1 Valuations Data Files (Index Values)

Leading Record Layout

	FIELD NAME
	START POS
	LENGTH
	END POS

	Index code

Equity alpha code

Record type                                

Sub type                          

Continuation sequence number  

Run date

Filler

Data (layouts below)
	  1

  5

11

14

16

18

26

40
	    4 (T)

    6 (T)

    3 (T)

    2 (T)

    2

    8

  14

109
	   4

  10

  13

  15

  17

  25

  39

148


FIELD DESCRIPTIONS:
	INDEX CODE
	Each index is identified by a unique code.

	
	

	EQUITY ALPHA CODE
	Current JSE equity alpha code (This field will be blank for this record type)

	
	

	RECORD TYPE
	The code indicating the type of information contained in the record disseminated  - e.g.:  DFV.

	
	

	SUB TYPE
	The Sub Type related to a particular record type - e.g. Sub Type 01.

	
	

	CONTINUATION SEQUENCE
	The sequence number used to join together certain record types, where more that one record exists per record type.

	
	

	RUN DATE
	DISSEMINATION DATE - The date of the dissemination run, in the format CCYYMMDD.

	
	

	FILLER
	Spaces or blank

	
	

	DATA (LAYOUTS BELOW)
	The relevant record type(s) requested by the user will be given.

	
	

	
	


This file contains the index closing positions for the current trading day.

1.1.1 Record Type DSV Sub Type 02 Sequence No. 01

	FIELD NAME
	START POS
	LENGTH
	END POS

	Index code

Number of constituents

Capital index (ZAR)

Total return index (ZAR)

XD adjustment (today)

XD adjustment (YTD)

Market capitalisation (ZAR)

Actual dividend yield
	 40

 44

 59

 75

 91

104

117

133
	  4 (T)

15

16 (10.6)

16 (10.6)

13 (7.6)

13 (7.6)

16 (10.6)

  7 (3.4) 
	  43 

  58

  74

  90

103

116

132

139


FIELD DESCRIPTIONS:

	INDEX CODE
	Each index is identified by a unique code.

	
	

	NUMBER OF CONSTITUENTS
	Number of lines of stock included in index calculation (including secondary lines), as at today's market close.

	
	

	CAPITAL INDEX (ZAR)
	Today’s capital index value.

	
	

	TOTAL RETURN INDEX (ZAR)
	Today’s total return index value. See Appendix A for definition and calculation method.

	
	

	XD ADJUSTMENT (TODAY) 
	Todays ex dividend adjustment in Rands.

	
	=
	Σ (shares x investibility x actual dividend)

	
	
	Σ (shares x investibility x price)

	
	

	XD ADJUSTMENT (YTD) 
	Ex-dividend adjustment year to date (from 1 Jan to 31 Dec.).

	
	

	MARKET CAPITALISATION (ZAR) 
	Market capitalisation in Rands millions at today’s close (net, after free float)

	
	

	ACTUAL DIVIDEND YIELD 
	Actual dividend yield.

	
	
	

	
	Annual div (in currency of price)
	= 
	Stock div

	
	Price
	
	

	
	
	

	
	Div yield of index
	=
	Σ (shares x investibility x annual div)
	X 100

	
	
	
	Σ (shares x investibility x price)
	


Record Type DSV Sub Type 02 Sequence No. 02

	FIELD NAME
	START POS
	LENGTH
	END POS

	Daily performance – Capital

Daily performance – TRI

Percentage weighting SRI INDEX

Earnings yield

Index Earnings Yield Sign


	  40

  52

  64

  76 

  89


	12 (T)

12 (T)

12 (T) 

13 (9.4) 

  1 (T)


	  51

  63

  75 

  88 

  89




FIELD DESCRIPTIONS:
	DAILY PERFORMANCE (CAPITALISATION)
	Percentage change from previous day’s capital index close.

	
	= (
	Today’s index
	- 1)
	x 100

	
	
	yesterday's index
	
	

	
	

	DAILY PERFORMANCE (TRI) 
	Percentage changes from previous day’s TR index close.



	
	= (
	today's TRI
	- 1)
	x 100

	
	
	yesterday's TRI
	
	

	 
	

	PERCENTAGE WEIGHTING SRI INDEX 
	Percentage weighting within SRI INDEX 

	
	

	EARNINGS YIELD
	The earnings per share for the past 12 months divided by the closing price

	
	

	EARNINGS YIELD SIGN
	The sign indicating whether the yield earnings value is negative or positive. It denotes "N" for a negative value and "P" for a positive value.

	
	


NOTE: Sector indices with no constituents will not appear in the file.

1.2 CONSTITUENTS DATA FILES 

Leading Record Layout
	FIELD NAME
	START POS
	LENGTH
	END POS

	Index code             

Equity alpha code                       

Record type                                

Sub type                          

Continuation sequence number  

Run date

Filler

Data (layouts below)
	  1

  5

11

14

16

18

26

40
	    4 (T)

    6 (T)

    3 (T)

    2 (T)

    2

    8

  14

109
	    4

  10

  13

  15

  17

  25

  39

148


FIELD DESCRIPTIONS:
	INDEX CODE
	Each index is identified by a unique code.

	
	

	 EQUITY ALPHA CODE
	Current JSE equity alpha code

	
	

	RECORD TYPE
	The code indicating the type of information contained in the record disseminated  - e.g.: DFC.

	
	

	SUB TYPE
	The Sub Type related to a particular record type - e.g. Sub Type 01.

	
	

	CONTINUATION SEQUENCE
	The sequence number used to join together certain record types, where more that one record exists per record type.

	
	

	RUN DATE
	DISSEMINATION DATE - The date of the dissemination run, in the format CCYYMMDD.

	
	

	FILLER
	Spaces or blank

	
	

	DATA (LAYOUTS BELOW)
	The relevant record type(s) requested by the user will be given.

	
	

	
	


This file contains the index constituents as at the end of the current day. 

1.2.1 Record Type DSC Sub Type 01 Sequence No. 01

	FIELD NAME
	START POS
	LENGTH
	END POS

	Constituent code

 ISIN number

TIDM

Constituent name
	40

46

59

65
	  6 (T)

13 (T)

  6 (T)

50 (T) 
	  45

  58

  64

114


FIELD DESCRIPTIONS:

	CONSTITUENT CODE
	Unique Constituent code derived by FTSE per stock.

	
	

	 ISIN NUMBER
	International Securities Identification Number

	
	

	TIDM
	Tradable instrument display mnemonic code.

	
	

	CONSTITUENT NAME
	Name of constituent. (Tradable instrument as provided by FTSE).


1.2.2 Record Type DSC Sub Type 01 Sequence No. 02

	FIELD NAME
	START POS
	LENGTH
	END POS

	Index marker

Country code

Exchange code 

ISO code 

FTSE industry sub-sector code

Secondary line

Price (Rand)

Number of shares in issue
	  40

  88

  90

  92

  97

101

102

118
	  4 x 12(T)

  2 (T)

  2 (T)

  5 (T)

  4 (T)

  1 (T)

16 (10.6)

15
	  87

  89

  91

  96

100

101

117

132 


FIELD DESCRIPTIONS:
	INDEX MARKER
	Indices of which company is a constituent (i.e. J200 = FTSE / JSE Top 40)

	
	

	COUNTRY CODE
	Country code for constituent (ZA) 

	
	

	EXCHANGE CODE
	Primary exchange code for constituent (e.g. J)

	
	

	ISO CODE
	ISO currency code for constituent (ZAR) 

	
	

	FTSE INDUSTRY SUB-SECTOR CODE
	FTSE global classification sub-sector code.

	
	

	SECONDARY LINE
	Indicates that two lines of stocks are used for this company  - Y/N indicator e.g. ordinary and N shares.

	
	

	PRICE (RAND)
	Closing price in Rands.

	
	

	NUMBER OF SHARES IN ISSUE 
	Actual number of shares in issue (1% rule applied).


1.2.3 Record Type DSC Sub Type 01 Sequence No. 03

	FIELD NAME
	START POS
	LENGTH
	END POS

	Market capitalisation (gross)

Investibility weighting factor

Adjusted market cap (net)

Percentage weighting within Social Responsibility investment index

Percentage weighting – economic group

Percentage weighting within sector
	  40

  56

  72

  88

103

119
	16 (10.6)

16 (T) 

16 (10.6) 

15 (T)

16 (T)

16 (T)
	  55

  71

  87

102

118

134


FIELD DESCRIPTIONS:
	MARKET CAPITALISATION (GROSS)
	Market Capitalisation in Rands millions at index close (gross i.e. not adjusted for investibility weighting factor).

	
	

	INVESTIBILITY WEIGHTING FACTOR 
	Percentage of shares in issue included in index calculation (determined either by free float rule).

	
	

	ADJUSTED MARKET CAPITALISATION (NET)
	Adjusted market capitalisation in Rands millions at index close (net i.e. including investibility weighting factor or market capitalisation used in index calculation).

	
	

	PERCENTAGE WEIGHTING WITHIN SRI INDEX 
	Percentage weighting within SRI Index.

	
	

	PERCENTAGE WEIGHTING- ECONOMIC 

GROUP UNIVERSE
	Percentage weighting within FTSE/JSE All-Share economic group universe as defined in the Ground Rules.

	
	

	PERCENTAGE WEIGHTING WITHIN 

SECTOR UNIVERSE
	Percentage weighting within FTSE/JSE All-Share Sector universe as defined in the Ground Rules.


1.2.4 Record Type DSC Sub Type 01 Sequence No. 04

	FIELD NAME
	START POS
	LENGTH
	END POS

	Dividend yield Percentage
	40 
	15 (T)
	54


FIELD DESCRIPTIONS:
	DIVIDEND YIELD Percentage 
	Percentage dividend yield per stock.

	
	(
	Annual div
	x 100 
	)

	
	
	price
	
	


TRACKER DATA FILES

Leading Record Layout
This file contains changes / amendments i.e. it provides indices' related amendments at both index and index constituent levels. It consists of three sections: 

·  Tracker 1 (Index level data),

·  Tracker 2 ( stock level data - weightings amendments)

·  Tracker 3 (stock level data - ex-dividends on the following trading day)

1.2.5 Tracker 1 - Index Level Data 

These are the changes effective on the following trading day.

Leading Record Layout

	FIELD NAME
	START POS
	LENGTH
	END POS

	Index code                      

Equity alpha code                       

Record type                                

Sub type                          

Continuation sequence number  

Run date

Filler

Data (layouts below)
	  1

  5

11

14

16

18

26

40
	  4 (T)

  6 (T)

  3 (T)

  2 (T)

  2

  8

14

109
	    4

  10

  13

  15

  17

  25

  39

148


FIELD DESCRIPTIONS:
	INDEX CODE
	Each index is identified by a unique code.

	
	

	QUITY ALPHA CODE
	 Current JSE equity alpha code (This field will be blank for this record type)

	
	

	RECORD TYPE
	The code indicating the type of information contained in the record disseminated  -e.g. DFT.

	
	

	SUB TYPE
	The Sub Type related to a particular record type - e.g. Sub Type 01.

	
	

	CONTINUATION SEQUENCE
	The sequence number used to join together certain record types, where more that one record exists per record type.

	
	

	RUN DATE
	DISSEMINATION DATE - The date of the dissemination run, in the format CCYYMMDD.

	
	

	FILLER
	Spaces or blank

	
	

	DATA (LAYOUTS BELOW)
	The relevant record type(s) requested by the user will be given.

	
	

	
	.


4.3.1.1
Record Type DST Sub Type 03 Sequence No. 01
	FIELD NAME
	START POS
	LENGTH
	END POS

	Index code

Number of constituents (previous market cap)

Number of constituents (new market cap)

Previous market cap

New market cap

Previous divisor

New divisor
	  40

  44

  59

  74

  90

106

122 
	  4 (T)

15

15

16 (10.6)

16 (10.6)

16 (10.6)

16 (10.6) 
	  43

  58

  73

  89

105

121

137


FIELD DESCRIPTIONS:
	INDEX CODE
	Each index is identified by a unique code.

	
	

	NUMBER OF CONSTITUENTS

(PREVIOUS MARKET CAPITALISATION)
	Number of constituents included in the index calculation (including secondary lines), as at market close.

	
	

	NUMBER OF CONSTITUENTS

(NEW MARKET CAPITALISATION)
	Adjusted number of constituents included in the index calculation (including secondary lines), after effected changes.

	
	

	PREVIOUS MARKET CAPITALISATION
	Market capitalisation in Rand millions, at market close.

	
	

	NEW MARKET CAPITALISATION
	Adjusted market capitalisation in Rand millions, at after effected changes.

	
	

	PREVIOUS DIVISOR
	Index divisor as at market close.

	
	

	NEW DIVISOR
	Adjusted index divisor after effected changes.

	
	


4.3.1.2
Record Type DST Sub Type 03 Sequence No. 02

	FIELD NAME
	START POS
	LENGTH
	END POS

	XD adjustment value
	40
	13 (10.3)
	52


FIELD DESCRIPTIONS:
	XD ADJUSTMENT VALUE 
	Todays ex dividend adjustment in Rands.


4.3.2
TRACKER 2 - STOCK LEVEL DATA - WEIGHTING AMENDMENTS

Leading Record Layout
	FIELD NAME
	START POS
	LENGTH
	END POS

	Index code                      

 Equity alpha code                       

Record type                                

Sub type                          

Continuation sequence number  

Run date

Filler

Data (layouts below)
	  1

  5

11

14

16

18

26

40
	    4 (T)

    6 (T)

    3 (T)

    2 (T)

    2

    8

  14

109
	   4

  10

  13

  15

  17

  25

  39

148


FIELD DESCRIPTIONS:

	INDEX CODE
	Each index is identified by a unique code.

	
	

	EQUITY ALPHA CODE
	Current JSE equity alpha code.

	
	

	RECORD TYPE
	The code indicating the type of information contained in the record disseminated  - e.g.: DFT.

	
	

	SUB TYPE
	The Sub Type related to a particular record type - e.g. Sub Type 01.

	
	

	CONTINUATION SEQUENCE
	The sequence number used to join together certain record types, where more that one record exists per record type.

	
	

	RUN DATE
	DISSEMINATION DATE - The date of the dissemination run, in the format CCYYMMDD.

	
	

	FILLER
	Spaces or blank

	
	

	DATA (LAYOUTS BELOW)
	The relevant record type(s) requested by the user will be given.

	
	

	
	


4.3.2.1
Record Type DST Sub Type 04 Sequence No. 01

	FIELD NAME
	START POS
	LENGTH
	END POS

	Constituent code

Constituent name

TIDM 

 ISIN number

Country code 

Exchange code

ISO code 
	  40

  46

  96

102

115

117

119 
	  6 (T)

50 (T)

  6 (T)

13 (T)

  2 (T)

  2 (T)

  5 (T)
	  45

  95

101

114

116

118

123


FIELD DESCRIPTIONS:
	CONSTITUENT CODE
	Unique Constituent code derived by FTSE per stock.

	
	

	CONSTITUENT NAME
	Name of constituent (tradable instrument as provided by FTSE).

	
	

	TIDM
	Tradable instrument display mnemonic code

	
	

	 ISIN number
	 International Securities Identification Number

	
	

	COUNTRY CODE
	Country code for constituent (value) (ZA).

	
	

	EXCHANGE CODE
	Primary exchange code for constituent (e.g. J)

	
	

	ISO CODE
	ISO currency code for constituent (ZAR).


Note: 
This sequence will be created in multiples of three (3), to reflect multiple corporate actions.

4.3.2.2
Record Type DST Sub Type 04 Sequence No. 02

	FIELD NAME
	START POS
	LENGTH
	END POS

	Index Marker

Closing FTSE sub-sector code

New sub-sector code

Closing price

Price adjustment factor

Adjusted price
	   40

  88

  92

  96

112

128 
	  4 (T) x 12

  4 (T)

  4 (T)

16 (10.6)

16 (10.6)

16 (10.6) 
	  87

  91

  95

111

127

143


FIELD DESCRIPTIONS:
	INDEX MARKER
	String of max 12 index codes to which this constituent/tradable instrument belongs.

	
	

	CLOSING FTSE SUB-SECTOR CODE
	FTSE global classification sub-sector code as at close of trading day.

	
	

	NEW SUB-SECTOR CODE
	New FTSE global classification sub-sector code for the next trading day.

	
	

	CLOSING PRICE
	Closing price at market close - in Rand.

	
	

	PRICE ADJUSTMENT FACTOR
	Price adjustment factor e.g. in the case of a corporate action related to a split or consolidation.

	
	

	ADJUSTED PRICE
	Share price in currency indicated, after price adjustment factor.


Note: 
This sequence will be created in multiples of three (3), to reflect multiple corporate actions.

4.3.2.3
Record Type DST Sub Type 04 Sequence No. 03

	FIELD NAME
	START POS
	LENGTH
	END POS

	Closing shares in issue outstanding

New shares in issue outstanding

Closing investibility weighting used in index calculation

New investibility weighting used in index calculation

Secondary line

FTSE amendment code

FTSE amendment code notes
	  40

  55

  70

  86

102

103

109
	15

15 

16 (T)

16 (T)

  1 (T)

  6 (T)

40(T)
	  54

  69

  85

101

102

108

148


FIELD DESCRIPTIONS:
	CLOSING SHARES IN ISSUE

OUTSTANDING
	Shares in issue figure at index close.

	
	

	NEW SHARES IN ISSUE

OUTSTANDING
	New shares in issue figure.

	
	

	CLOSING INVESTIBILITY

WEIGHTING USED IN INDEX CALCULATION
	Percentage of shares in issue included in index calculation (determined either by free float rule).

	
	

	NEW INVESTIBILITY WEIGHTING USED IN INDEX CALCULATION


	Percentage of shares in issue included in index calculation (determined either by free float rule or share capping).

	
	

	SECONDARY LINE
	Indicates that two lines of stocks are used for this company  - Y/N indicator e.g. ordinary and N shares.

	
	

	FTSE AMENDMENT CODE
	FTSE code for weighting and housekeeping amendments. (See Annexure A)

	
	

	FTSE AMENDMENT CODE DESCRIPTION
	Details, where available, on FTSE amendment code. (See Annexure A)


Note: 
This sequence will be created in multiples of three (3), to reflect multiple corporate actions.

4.3.3
TRACKER 3 - STOCK LEVEL DATA - EX-DIVIDEND CHANGES

Leading Record Layout
	FIELD NAME
	START POS
	LENGTH
	END POS

	Index code                      

Equity alpha code                       

Record type                                

Sub type                          

Continuation sequence number  

Run date

Filler

Data (layouts below)
	  1

  5

11

14

16

18

26

40
	   4 (T)

   6 (T)

   3 (T)

   2 (T)

   2

   8

 14

109
	   4

  10

  13

  15

  17

  25

  39

148


FIELD DESCRIPTIONS:
	INDEX CODE
	Each index is identified by a unique code.

	
	

	 EQUITY ALPHA CODE
	Current JSE equity alpha code.

	 
	

	RECORD TYPE
	The code indicating the type of information contained in the record disseminated  - e.g.: DFT.

	
	

	SUB TYPE
	The Sub Type related to a particular record type - e.g. Sub Type 01.

	
	

	CONTINUATION SEQUENCE
	The sequence number used to join together certain record types, where more that one record exists per record type.

	
	

	RUN DATE
	DISSEMINATION DATE - The date of the dissemination run, in the format CCYYMMDD.

	
	

	FILLER
	Spaces or blank

	
	

	DATA (LAYOUTS BELOW)
	The relevant record type(s) requested by the user will be given.

	
	

	
	


4.3.3.1
Record Type DST Sub Type 05/07 Sequence No. 01 - 99

	FIELD NAME
	START POS
	LENGTH
	END POS

	Constituent code

Constituent name

TIDM 

 ISIN number

Country code 

Exchange code

Current closing shares in issue

Current investibility weighting used in index calculation

Secondary line
	  40

  46

  96

102

115

117

119

134

141
	  6 (T)

50 (T)

  6 (T)

13 (T)

  2 (T)

  2 (T)

15

  7 (T)

  1 (T) 
	  45

  95

101

114

116

118

133

140

141 


FIELD DESCRIPTIONS:
	CONSTITUENT CODE
	Unique Constituent code derived by FTSE per stock.

	
	

	CONSTITUENT NAME
	Name of constituent (tradable instrument as provided by FTSE).

	
	

	TIDM
	Tradable instrument display mnemonic code

	
	

	 ISIN number
	 International Securities Identification Number

	
	

	COUNTRY CODE
	Country code for constituent (ZA).

	
	

	EXCHANGE CODE
	Primary exchange code for constituent. (e.g. J).

	
	

	CURRENT CLOSING SHARES IN ISSUE
	Shares in issue figure at index close.

	
	

	CURRENT INVESTIBILITY WEIGHTING USED IN INDEX CALCULATION
	Percentage of shares in issue included in index calculation (determined either by free float rule)

	
	

	SECONDARY LINE
	Indicates that two lines of stocks are used for this company  - Y/N indicator e.g. ordinary and N shares.


NOTE DST sub type 05 sequence 01 - 99 caters for changes to the constituents per index. Once these 99 record shares are used up, DST sub type 07 sequence 01 - 99 provides for an additional 99 records to be populated should this be required.

4.3.3.2
Record Type DST Sub Type 06/08 Sequence No.  01 - 99

	FIELD NAME
	START POS
	LENGTH
	END POS

	Ex-dividend date

Dividend amount

ISO currency

Index code

XD adjustment value

FTSE dividend code

FTSE dividend notes
	40

50

66

76

80

96

106 
	10 (T)

16 (10.6)

10 (T)

4 (T)

16 (10.6)

10 (T)

40 (T)
	49

65

75

79

95

105

145


FIELD DESCRIPTIONS:
	EX-DIVIDEND DATE
	Date the security is XD.

	
	

	DIVIDEND AMOUNT
	Dividend amount in currency indicated.

	
	

	ISO CURRENCY
	Currency code for dividend payment.

	
	

	INDEX CODE
	Index code to which the constituent belongs.

	
	

	XD ADJUSTMENT VALUE
	Value for adjustment factor.

	
	

	FTSE DIVIDEND CODE
	FTSE codes for the types of dividend payments. (See Annexure A)

	
	

	FTSE DIVIDEND CODE DESCRIPTION 
	Details, where available, on FTSE dividend payment. (See Annexure A)


NOTE: DST sub type 06 sequence 01 - 99 caters for changes to the constituents per index. Once these 99 record shares are used up, DST sub type 08 sequence 01 - 99 provides for an additional 99 records to be populated should this be required.
