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Market Notice 

Date:	30 September 2013


SUBJECT:   New Financial Instrument Listing	
(BAYPORT SECURITISATION (RF) LTD –“BAYA39, BAYA40, BAYA41 and BAYA42”)

====================================================
The JSE Limited has granted a listing to BAYPORT SECURITISATION (RF) LTD – (“BAYA39, BAYA40, BAYA41 and BAYA42”) on Interest Rate Market with effect from 30 September 2013 under its Asset Backed Note Programme dated 20 May 2011.



INSTRUMENT TYPE: 			Floating Rate Note

Authorised Programme size	R 10,000,000,000.00
Total Notes Outstanding	R 3,284,357,922.00 (excluding this Tranche of Notes)



Bond Code	BAYA39
Nominal Issued	R 320,000,000.00
Issue Price	100%
Coupon	9.383 %( 3 Month Jibar as at 30 September 2013 of 5.133 % plus 425 bps)
Coupon Rate Indicator	Floating
Maturity Date	30 September 2018
Books Close	21 December, 21 March, 20 June and 20 September 
Interest Date(s)                                          31 December, 31 March, 30 June and 30 September
Last Day to Register	By 17:00 on 20 December, 20 March, 19 June and 19 September
Issue Date	30 September 2013
Business Date Convention	Following
Interest Commencement Date	30 September 2013
First Interest Payment Date	31 December 2013
ISIN No.	ZAG000109620




INSTRUMENT TYPE: 		            Callable Floating Rate Note

Bond Code	BAYA40
Nominal Issued	R 200,000,000.00
Issue Price	100%
Coupon	5.933 %( 3 Month Jibar as at 30 September 2013 of 5.133% plus 80 bps)
Step Up Coupon Rate	3m Jibar +180 basis points per annum from step up date until final maturity
Coupon Rate Indicator	Floating
Call / Step Up Date	31 March 2014
Final Maturity Date	30 September 2014
Books Close	21 December 2013, 21 March 2014 and on extension of Maturity date 20 June 2014 and 20 September 2014)
[bookmark: _GoBack]Interest Date(s)                                            31 December 2013, 31 March 2014 and on extension of maturity date 30 June 2014 and 30 Sept5.ember 2014
Last Day to Register	By 17:00 on 20 December 2013, 20 March 2014 and on extension of Maturity date 19 June 2014 and 19 September 2014
Issue Date	30 September 2013
Business Date Convention	Following
Interest Commencement Date	30 September 2013
First Interest Payment Date	31 December 2013
ISIN No.	ZAG000109638





INSTRUMENT TYPE: 			Floating Rate Note

Bond Code	BAYA41
Nominal Issued	R 50,000,000.00
Issue Price	100%
Coupon	9.033 %( 3 Month Jibar as at 30 September 2013 of 5.133% plus 390 bps)
Coupon Rate Indicator	Floating
 Maturity Date	30 September 2018
Books Close	21 December, 21 March, 20 June and 20 September
Interest Date(s)                                          31 December, 31 March, 30 June and 30 September
Last Day to Register	By 17:00 on 20 December, 20 March, 19 June and 19 September
Issue Date	30 September 2013
Business Date Convention	Following
Interest Commencement Date	30 September 2013
First Interest Payment Date	31 December 2013
ISIN No.	ZAG000109646





INSTRUMENT TYPE: 			Floating Rate Note

Bond Code	BAYA42
Nominal Issued	R 130,000,000.00
Issue Price	97.07167%
Coupon	9.383 %( 3 Month Jibar as at 30 September 2013 of 5.133 % plus 425 bps)
Coupon Rate Indicator	Floating
 Maturity Date	30 September 2018
Books Close	21 December, 21 March, 20 June and 20 September
Interest Date(s)                                          31 December, 31 March, 30 June and 30 September
Last Day to Register	By 17:00 on 20 December, 20 March, 19 June and 19 September
Issue Date	30 September 2013
Business Date Convention	Following
Interest Commencement Date	30 September 2013
First Interest Payment Date	31 December 2013
ISIN No.	ZAG000109653


Additional Information	Secured Class A Notes

The note will be immobilised in the Central Securities Depository (“CSD”) and settlement will take place electronically in terms of JSE Rules. Further information on the Note issue please contact:



Natasha Hossain			Deutsche Bank				                    +27 11 7757274
Brendan Povey	JSE	+27 11 5207982
Diboko Ledwaba	JSE	+27 11 5207222
Kea Sape	JSE	+27 11 5207603
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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: NF Newton-King (CEO), 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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