
Specialist Securities “Section 19 Issuer’s” 
Actively Managed Exchange Traded Funds

Annual Report Questionnaire
Issuer Name: 
Financial year: 
Debt Sponsor notes: 
	LR REF
	Listings Requirements paragraph description
	Summarise the issuer’s compliance/Reference/If not applicable state why so?

	3.14 Restatement notification
	Did the applicant issuer submit a restatement notification (if applicable) on “Webstir” containing details of the restatement and the reasons thereof?
	

	19.111
	The issuer is required to comply with paragraphs 19.20, and to Section 3 to the extent applicable under paragraph 19.20(i).

	

	19.129
	Did the issuer must publish on its website or any other freely available platform:

19.129 An AMETF must publish on its website:

(a) the iNAV, calculated by the iNAV provider, during the day at intervals as determined in Form J of Schedule 2, or the daily fund

composition file or both;

(b) the NAV of the fund and AMETF unit, after close of business each trading day;

(c) the total cost ratio of the AMETF;
d) the accrued reserves distributable to the AMETF unitholders (if applicable);

(e) if the fund composition file is not published on a daily basis, a monthly fact sheet for the fund pursuant to Form J of Schedule 2.

The prescribed fact sheet must be made available within 30 days of the month end. At the time the fact sheet is made available

on the issuer’s website, the issuer must immediately announce on SENS the availability of the fact sheet on the website including the link to the fact sheet on the website; and

(f) if the fund composition file is not published on a daily basis, the quarterly fund composition file. This must be published within 30 days after the end of the quarter. The quarter will be determined based on the financial year end of the AMETF.


	

	19.130
	Did the applicant issuer comply with the following provision of the Listing Requirements?
Publish a statement on SENS including a hyperlink to the location on the issuer’s website where all the underlying constituents of the AMETF and their weightings in the fund can be found. 
This must be published as at every calendar quarter end, within 30 days of the end of the quarter. 
When this information is published on the website the issuer must announce immediately on SENS and include the hyperlink to the information on the issuer’s website.

	

	19.131
	Did the applicant issuer comply fully with the following provision of the Listing Requirements?

Where an issuer relies on using derivatives in the portfolio, the issuer must announce by opening of business the next day if the value of the derivatives exceeds 10% of the NAV of the fund. 
The issuer will have 30 days to correct this situation. 
If the issuer is of the view that rectification of the position within 30 days will be detrimental to the portfolio, the issuer must, within 7 days of becoming aware of the non-compliance with this section, submit a detailed plan to the JSE for approval setting out measures to rectify the position.

	

	Annual confirmation to the JSE, in the certificate pursuant to paragraph 1.20, 
19.116
	The issuer must confirm to the JSE annually, in the certificate pursuant to paragraph 1.20, that the reference portfolio manager has complied with the investment mandate of the portfolio and the JSE Listing Requirements.
See updated annual compliance certificate on the JSE website. Schedule Form D1 https://www.jse.co.za/Pages/currentcompanies/listingapplications.aspx

	

	iNAV provider has halted its service in providing the iNAV 
19.132 
	Did the applicant issuer comply fully with the following provision of the Listing Requirements?

iNAV provider
Has the issuer must inform the JSE in writing immediately upon receipt of notice or becoming aware that the iNAV provider has halted its service in providing the iNAV. 
The JSE may suspend the AMETF, pursuant to the provisions of Section 1, on the trading system until the iNAV provider resumes its services.

	

	19.133
	Is the the issuer aware and has it informed the JSE in writing immediately after becoming aware of any data breaches at the iNAV provider with respect to the underlying assets in the fund. 

	

	Distribution

19.134
	Has the issuer announced any distributions made by the AMF in accordance with the requirements stipulated in the corporate actions timetable pursuant to Schedule 2 Form H.

	

	Liquidation

19.135
	Liquidity provision pursuant to paragraph 19.137

Has the issuer must make an announcement on SENS and if the issuer has changed the liquidity provision pursuant to paragraph 19.137. 
This announcement should include the details of the new liquidity provision as well as the effective date.

	

	iNAV provider 19.138
	Did the applicant issuer comply fully with the following provision of the Listing Requirements?

The iNAV provider must comply with the following criteria:

(a) be independent from the issuer and the market maker, their management and directors in terms of the criteria set out in paragraph 19.38;

(b) be an entity specialising in the calculation of intraday values, with sufficient relevant experience in performing the calculation of iNAV. Such expertise is demonstrated by:

(i) being listed as an acceptable index calculator on the JSE website; or

(ii) having significant and appropriate previous experience in calculating values of financial instruments.

	



