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Market Notice 
 
 
 
 
 
 
 
 
 
Date:
  06 June 2011

Subject:   New Financial Instrument Listing

(BAYPORT SECURITISATION (PROPRIETARY) LIMITED – BAYA01, BAYA02, BAYA03, BAYA04, BAYA05, BAYA06, BAYA07, BAYA08, BAYA09, BAYA10, BAYA11, BAYA12, BAYA13 AND BAYA14”)

====================================================

The JSE Limited has granted a listing to BAYPORT SECURITISATION (PROPRIETARY) LIMITED under its Asset Backed Note Programme dated 20 May 2011.

AUTHORISED PROGRAMME SIZE:

R4, 000,000,000.00

Total Notes Issued
  



       R2,139,273,875.00

Full note details are as follows: 

Bond Code



BAYA01
Nominal Value



R 374,090,950.00

Coupon



12.55% 
Trade Type



Price 
Coupon Indicator
Fixed 
Maturity Date



31 March 2016
Interest Dates



31 March, 30 June, 30 September and 31 December
Books Close



21 March, 20 June, 20 September and 21 December 
Last day to register


By 17:00 on 20 March, 19 June, 19 September and 20 December
First Interest Payment


30 June 2011
Interest Commencement Date

31 March 2011





First Settlement Date 


06 June 2011

ISIN No.



ZAG000086141 
Bond Code



BAYA02
Nominal Value



R 75,000,000.00

Coupon



10.325% (3 month JIBAR of 5.575% as at 31 March 2011 plus 475 bps)
Trade Type



Price 
Coupon Indicator
Floating 
Maturity Date



30 June 2013
Interest Dates



31 March, 30 June, 30 September and 31 December
Books Close



21 March, 20 June, 20 September and 21 December 
Last day to register


By 17:00 on 20 March, 19 June, 19 September and 20 December
First Interest Payment


30 June 2011
Interest Commencement Date

31 March 2011





First Settlement Date 


06 June 2011

ISIN No.



ZAG000086158 
Bond Code



BAYA03
Nominal Value



R 300,000,000.00

Coupon



10.475% (3 month JIBAR of 5.575% as at 31 March 2011 plus 490 bps)
Trade Type



Price 
Coupon Indicator
Floating 
Maturity Date



30 June 2012
Interest Dates



31 March, 30 June, 30 September and 31 December
Books Close



21 March, 20 June, 20 September and 21 December 
Last day to register


By 17:00 on 20 March, 19 June, 19 September and 20 December
First Interest Payment


30 June 2011
Interest Commencement Date

31 March 2011





First Settlement Date 


06 June 2011

ISIN No.



ZAG000086166 
Bond Code



BAYA04
Nominal Value



R 18,467,200.00
Coupon



11.48% 
Trade Type



Price 
Coupon Indicator
Fixed 
Maturity Date



30 September 2015
Interest Dates



31 March, 30 June, 30 September and 31 December
Books Close



21 March, 20 June, 20 September and 21 December 
Last day to register


By 17:00 on 20 March, 19 June, 19 September and 20 December
First Interest Payment


30 June 2011
Interest Commencement Date

31 March 2011





First Settlement Date 


06 June 2011

ISIN No.



ZAG000086174 
Bond Code



BAYA05
Nominal Value



R 30,495,498.00
Coupon



11.45% 
Trade Type



Price 
Coupon Indicator
Fixed 
Maturity Date



30 September 2015
Interest Dates



31 March, 30 June, 30 September and 31 December
Books Close



21 March, 20 June, 20 September and 21 December 
Last day to register


By 17:00 on 20 March, 19 June, 19 September and 20 December
First Interest Payment


30 June 2011
Interest Commencement Date

31 March 2011





First Settlement Date 


06 June 2011

ISIN No.



ZAG000086190 
Bond Code



BAYA06

Nominal Value



R 550,000,000.00

Coupon
11.92% (3 month JIBAR as at 31 March 2011 plus 475 bps); and
Trade Type



Price 

Coupon Indicator
Floating 

Maturity Date



30 September 2016
Interest Dates



31 March, 30 June, 30 September and 31 December
Books Close



21 March, 20 June, 20 September and 21 December 
Last day to register


By 17:00 on 20 March, 19 June, 19 September and 20 December

First Interest Payment


30 June 2011
Interest Commencement Date

31 March 2011





First Settlement Date 


06 June 2011

ISIN No.



ZAG000086216 
Bond Code



BAYA07
Nominal Value



R 31,311,722.00
Coupon



11.36% 
Trade Type



Price 
Coupon Indicator
Fixed 
Maturity Date



31 December 2015
Interest Dates



31 March, 30 June, 30 September and 31 December
Books Close



21 March, 20 June, 20 September and 21 December 
Last day to register


By 17:00 on 20 March, 19 June, 19 September and 20 December
First Interest Payment


30 June 2011
Interest Commencement Date

31 March 2011





First Settlement Date 


06 June 2011

ISIN No.



ZAG000086232

Bond Code



BAYA08
Nominal Value



R 50,000,000.00
Coupon



11.78% 
Trade Type



Price 
Coupon Indicator
Fixed 
Maturity Date



31 December 2017
Interest Dates



31 March, 30 June, 30 September and 31 December
Books Close



21 March, 20 June, 20 September and 21 December 
Last day to register


By 17:00 on 20 March, 19 June, 19 September and 20 December
First Interest Payment


30 June 2011
Interest Commencement Date

31 March 2011





First Settlement Date 


06 June 2011

ISIN No.



ZAG000086182 
Bond Code



BAYA09
Nominal Value



R 68,169,675.00

Coupon



10.575% (3 month JIBAR of 5.575% as at 31 March 2011 plus 500 bps)
Trade Type



Price 
Coupon Indicator
Floating 
Maturity Date



31 December 2015
Interest Dates



31 March, 30 June, 30 September and 31 December
Books Close



21 March, 20 June, 20 September and 21 December 
Last day to register


By 17:00 on 20 March, 19 June, 19 September and 20 December
First Interest Payment


30 June 2011
Interest Commencement Date

31 March 2011





First Settlement Date 


06 June 2011

ISIN No.



ZAG000086208 
Bond Code



BAYA10
Nominal Value



R 36,283,680.00
Coupon



10.575% (3 month JIBAR of 5.575% as at 31 March 2011 plus 500 bps)
Trade Type



Price 
Coupon Indicator
Floating 
Maturity Date



31 December 2015
Interest Dates



31 March, 30 June, 30 September and 31 December
Books Close



21 March, 20 June, 20 September and 21 December 
Last day to register


By 17:00 on 20 March, 19 June, 19 September and 20 December
First Interest Payment


30 June 2011
Interest Commencement Date

31 March 2011





First Settlement Date 


06 June 2011

ISIN No.



ZAG000086224 
Bond Code



BAYA11
Nominal Value



R 57,756,720.00

Coupon



10.575% (3 month JIBAR of 5.575% as at 31 March 2011 plus 500 bps)
Trade Type



Price 
Coupon Indicator
Floating 
Maturity Date



31 March 2016
Interest Dates



31 March, 30 June, 30 September and 31 December
Books Close



21 March, 20 June, 20 September and 21 December 
Last day to register


By 17:00 on 20 March, 19 June, 19 September and 20 December
First Interest Payment


30 June 2011
Interest Commencement Date

31 March 2011





First Settlement Date 


06 June 2011

ISIN No.



ZAG000086273

Bond Code



BAYA12
Nominal Value



R 20,000,000.00
Coupon



11.005% 
Trade Type



Price 
Coupon Indicator
Fixed 
Maturity Date



31 March  2016
Interest Dates



31 March, 30 June, 30 September and 31 December
Books Close



21 March, 20 June, 20 September and 21 December 
Last day to register


By 17:00 on 20 March, 19 June, 19 September and 20 December
First Interest Payment


30 June 2011
Interest Commencement Date

31 March 2011





First Settlement Date 


06 June 2011

ISIN No.



ZAG000086240 
Bond Code



BAYA13
Nominal Value



R 80,000,000.00
Coupon



12.07% 
Trade Type



Price 
Coupon Indicator
Fixed 
Maturity Date



31 March 2016
Interest Dates



31 March, 30 June, 30 September and 31 December
Books Close



21 March, 20 June, 20 September and 21 December 
Last day to register


By 17:00 on 20 March, 19 June, 19 September and 20 December
First Interest Payment


30 June 2011
Interest Commencement Date

31 March 2011





First Settlement Date 


06 June 2011

ISIN No.



ZAG000086257 
Bond Code



BAYA14
Nominal Value



R 12,003,680.00
Coupon



11.48% 
Trade Type



Price 
Coupon Indicator
Fixed 
Maturity Date



30 September 2015
Interest Dates



31 March, 30 June, 30 September and 31 December
Books Close



21 March, 20 June, 20 September and 21 December 
Last day to register


By 17:00 on 20 March, 19 June, 19 September and 20 December
First Interest Payment


30 June 2011
Interest Commencement Date

31 March 2011





First Settlement Date 


06 June 2011

ISIN No.



ZAG000086265 
Global Credit Rating 


A (RSA) National Scale Rating
For further information on the Note issue please contact:

Lelo Rantloane

       
Deutsche Bank AG Johannesburg branch 
       (011) 775 7237

Kea Sape
                  
JSE

                                          
       (011) 520 7603
Diboko Ledwaba                  
JSE                                



       (011) 520 7222
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	JSE Limited Registration Number: 2005/022939/06

One Exchange Square, Gwen Lane, Sandown, South Africa. Private Bag X991174, Sandton, 2146, South Africa. Telephone: +27 11 520 7000, Facsimile: +27 11 520 8584, www.jse.co.za

Member of the World Federation of Exchanges
	
	Executive Directors: RM Loubser (CEO), NF Newton-King, F Evans (CFO), JH Burke, LV Parsons Non-Executive Directors: HJ Borkum (Chairman), AD Botha, ZL Combi, MR Johnston, DM Lawrence, W Luhabe, A Mazwai, NS Nematswerani, N Nyembezi-Heita, N Payne, G Serobe  Alternate Director: J Berman 

Company Secretary: GC Clarke
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