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Market Notice 
19 August 2010

Subject:   New Financial Instrument Listing


(HOME OBLIGORS MORTGAGE ENHANCED SECURITIES (Proprietary) Limited (Series1) – HMS1B7, HMS1B8, HMS1B9, HMS1C3, HMS1C4, HMS1C5, HMS1D3, HMS1D4, HMS1D5, HMS1E3, HMS1E4, 
The JSE Limited has granted a listing to Home Obligors Mortgage Enhanced Securities (Proprietary) Limited (Series 1) – HMS1B7, HMS1B8, HMS1B9, HMS1C3, HMS1C4, HMS1C5, HMS1D3, HMS1D4, HMS1D5, HMS1E3, HMS1E4, Notes under the Terms and Conditions of their Asset Backed Note Programme.
Full Note details are as follows –

Bond Code





HMS1B7 (Class B Notes)


Nominal Issued




R1, 569,000,000
Coupon






8.015% (3 Month Jibar of 17 August 2010 + 145 bps)









In respect of the first Interest Period commencing on and including 19 August 2010 up to but excluding 19 October 2010, the 3month JIBAR of 6.565%, determined on 17 August 2010, plus 145 basis points. For each Interest Period thereafter, interest will be calculated at 3-month JIBAR plus 145 basis points. In respect of every Interest Period after the Step Up Call Date, 3 month Jibar plus 217.5 basis points.
Coupon Rate Indicator                          Floating

Trade Type                                              Price



First Coupon




19 October 2010

Scheduled Maturity



19 July 2013
Legal Maturity Date



19 July 2046
First Interest Payment Date


19 October 2010
Interest Payment Dates


19 January, 19 April, 19 July and 19 October
Interest Commencement Date

19 August 2010

Last day to register



By 17:00h on 13 January, 13 April, 13 July and 13 October
Books Close
From and including 14 January to, but excluding 19 January


From and including 14 April to, but excluding 19 April


From and including 14 July to, but excluding 19 July


From and including 14 October to, but excluding 19 October



Date Issued
19 August 2010

ISIN No.






ZAG000079427
Credit Rating




AAA (zaf) Fitch 

Bond Code





HMS1B8 (Class B Notes)


Nominal Issued




R320, 000,000
Coupon 
8.215% (3 Month Jibar of 17 August 2010 + 165bps)

In respect of the first Interest Period commencing on and including 19 August 2010 up to but excluding 19 October 2010, the 3month JIBAR of 6.565%, determined on 17 August 2010, plus 165 basis points For each Interest Period thereafter, interest will be calculated at 3-month JIBAR plus 165 basis points. In respect of every Interest Period after the Step Up Call Date, 3 month Jibar plus 247.5 basis points.
Coupon Rate Indicator                          Floating
Trade Type                                              Price



First Coupon




19 October 2010
Scheduled Maturity



19 July 2015
Legal Maturity Date



19 July 2048
First Interest Payment Date


19 October 2010

Interest Commencement Date

19 August 2010

Interest Payment Dates


19 January, 19 April, 19 July and 19 October
Last day to register



By 17:00h on 13 January, 13 April, 13 July and 13 October
Books Close
From and including 14 January to, but excluding 19 January


From and including 14 April to, but excluding 19 April


From and including 14 July to, but excluding 19 July









From and including 14 October to, but excluding 19 October
Date Issued





19 August 2010

ISIN No.






ZAG000079435
Credit Rating




AAA (zaf) Fitch 

Bond Code





HMS1B9 (Class B Notes)


Nominal Issued




R40, 000,000
Coupon 
8.74%

During the Amortisation Period 165 basis points per annum to be added to the relevant Reference rate up to the Scheduled Maturity Date.  

After the Scheduled Maturity Date and during Early Amortisation, 247.50 basis points per annum to be added to the relevant Reference Rate up to the Final Maturity Date
Coupon Rate Indicator                          Fixed

Trade Type                                              Price



First Coupon




19 October 2010

Scheduled Maturity



19 July 2015
Legal Maturity Date



19 July 2048
First Interest Payment Date


19 October 2010

Interest Commencement Date

19 August 2010

Interest Payment Dates


19 January, 19 April, 19 July and 19 October

Last day to register



By 17:00h on 13 January, 13 April, 13 July and 13 October

Books Close
From and including 14 January to, but excluding 19 January


From and including 14 April to, but excluding 19 April


From and including 14 July to, but excluding 19 July









From and including 14 October to, but excluding 19 October

Date Issued





19 August 2010

ISIN No.






ZAG000079443
Credit Rating




AAA (zaf) Fitch 

Bond Code





HMS1C3 (Class C Notes)


Nominal Issued




R184, 000,000
Coupon






8.265% (3 Months Jibar of 17 August 2010 + 170 bps)









In respect of the first Interest Period commencing on and including 19 August 2010 up to but excluding 19 October 2010, the 3month JIBAR of 6.565%, determined on 17 August 2010, plus 170 basis points. For each Interest Period thereafter, interest will be calculated at 3-month JIBAR plus 170 basis points. In respect of every Interest Period after the Step Up Call Date, 3 month Jibar plus 255 basis points.
Coupon Rate Indicator                          Floating

Trade Type                                              Price



First Coupon




19 October 2010
Scheduled Maturity



19 July 2013
Legal Maturity Date



19 July 2046
First Interest Payment Date


19 October 2010
Interest Commencement Date

19 August 2010

Interest Payment Dates


19 January, 19 April, 19 July and 19 October
Last day to register



By 17:00h on 13 January, 13 April, 13 July and 13 October
Books Close
From and including 14 January to, but excluding 19 January


From and including 14 April to, but excluding 19 April


From and including 14 July to, but excluding 19 July









From and including 14 October to, but excluding 19 October

Date Issued





19 August 2010

ISIN No.






ZAG000079450
Credit Rating




AA (zaf) Fitch 

Bond Code





HMS1C4 (Class C Notes)


Nominal Issued




R30, 000,000
Coupon






8.565% (3 Month Jibar of 17 August 2010 + 200bps)









In respect of the first Interest Period commencing on and including 19 August 2010 up to but excluding 19 October 2010, the 3month JIBAR of 6.565%, determined on 17 August 2010, plus 200 basis points For each Interest Period thereafter, interest will be calculated at 3-month JIBAR plus 200 basis points. In respect of every Interest Period after the Step Up Call Date, 3 month Jibar plus 300 basis points.
Coupon Rate Indicator                          Floating

Trade Type                                              Price



First Coupon




19 October 2010

Scheduled Maturity



19 July 2015

Legal Maturity Date



19 July 2048

First Interest Payment Date


19 October 2010

Interest Commencement Date

19 August 2010

Interest Payment Dates


19 January, 19 April, 19 July and 19 October

Last day to register



By 17:00h on 13 January, 13 April, 13 July and 13 October

Books Close
From and including 14 January to, but excluding 19 January


From and including 14 April to, but excluding 19 April


From and including 14 July to, but excluding 19 July









From and including 14 October to, but excluding 19 October

Date Issued





19 August 2010

ISIN No.






ZAG000079468
Credit Rating




AA (zaf) Fitch 

Bond Code





HMS1C5 (Class C Notes)


Nominal Issued




R30, 000,000
Coupon






9.09%








During the Amortisation Period 200 basis points per annum to be added to the relevant Reference rate up to the Scheduled Maturity Date.  








After the Scheduled Maturity Date and during Early Amortisation, 300 basis points per annum to be added to the relevant Reference Rate up to the Final Maturity Date.
Coupon Rate Indicator                          Fixed
Trade Type                                              Price



First Coupon




19 October 2010

Scheduled Maturity



19 July 2015
Legal Maturity Date



19 July 2048
First Interest Payment Date


19 October 2010

Interest Commencement Date

19 August 2010

Interest Payment Dates


19 January, 19 April, 19 July and 19 October

Last day to register



By 17:00h on 13 January, 13 April, 13 July and 13 October

Books Close
From and including 14 January to, but excluding 19 January


From and including 14 April to, but excluding 19 April


From and including 14 July to, but excluding 19 July









From and including 14 October to, but excluding 19 October

Date Issued





19 August 2010

ISIN No.






ZAG000079476
Credit Rating




AA (zaf) Fitch 

Bond Code





HMS1D3 (Class D Notes)


Nominal Issued




R70, 000,000
Coupon






8.715% (3 Month Jibar of 17 August 2010 + 215bps)









 In respect of the first Interest Period commencing on and including 19 August 2010 up to but excluding 19 October 2010,  the 3month JIBAR of 6.565%, determined on 17 August 2010,plus 215 basis points). For each Interest Period thereafter, interest will be calculated at 3-month JIBAR plus 215 basis points. In respect of every Interest Period after the Step Up Call Date, 3 month Jibar plus 322.5 basis points.
Coupon Rate Indicator                          Floating

Trade Type                                              Price



First Coupon




19 October 2010
Scheduled Maturity



19 July 2013
Legal Maturity Date



19 July 2046
First Interest Payment Date


19 October 2010
Interest Commencement Date

19 August 2010

Interest Payment Dates


19 January, 19 April, 19 July and 19 October
Last day to register



By 17:00h on 13 January, 13 April, 13 July and 13 October
Books Close
From and including 14 January to, but excluding 19 January


From and including 14 April to, but excluding 19 April


From and including 14 July to, but excluding 19 July









From and including 14 October to, but excluding 19 October

Date Issued





19 August 2010

ISIN No.






ZAG000079484
Credit Rating




A (zaf) Fitch 

Bond Code





HMS1D4 (Class D Notes)


Nominal Issued




R22, 000,000
Coupon






9.015% (3 Month Jibar of 17 August 2010 + 245bps)









In respect of the first Interest Period commencing on and including 19 August 2010 up to but excluding 19 October 2010, the 3month JIBAR of 6.565%, determined on 17 August 2010, plus 245 basis points). For each Interest Period thereafter, interest will be calculated at 3-month JIBAR plus 245 basis points. In respect of every Interest Period after the Step Up Call Date, 3 month Jibar plus 367.5 basis points.

Coupon Rate Indicator                          Floating

Trade Type                                              Price



First Coupon




19 October 2010

Scheduled Maturity



19 July 2015

Legal Maturity Date



19 July 2048

First Interest Payment Date


19 October 2010

Interest Commencement Date

19 August 2010

Interest Payment Dates


19 January, 19 April, 19 July and 19 October

Last day to register



By 17:00h on 13 January, 13 April, 13 July and 13 October

Books Close
From and including 14 January to, but excluding 19 January


From and including 14 April to, but excluding 19 April


From and including 14 July to, but excluding 19 July









From and including 14 October to, but excluding 19 October

Date Issued





19 August 2010

ISIN No.






ZAG000079492
Credit Rating




A (zaf) Fitch 

Bond Code





HMS1D5 (Class D Notes)


Nominal Issued




R18,000,000

Coupon






9.54%








During the Amortisation Period 245 basis points per annum to be added to the relevant Reference rate up to the Scheduled Maturity Date.  









After the Scheduled Maturity Date and during Early Amortisation, 367.5 basis points per annum to be added to the relevant Reference Rate up to the Final Maturity Date.








In respect of every Interest Period after the Step Up Call Date, 3 month Jibar plus  367.50 basis points.

Coupon Rate Indicator                          Fixed

Trade Type                                              Price



First Coupon




19 October 2010

Scheduled Maturity



19 July 2015

Legal Maturity Date



19 July 2048

First Interest Payment Date


19 October 2010

Interest Commencement Date

19 August 2010

Interest Payment Dates


19 January, 19 April, 19 July and 19 October

Last day to register



By 17:00h on 13 January, 13 April, 13 July and 13 October

Books Close
From and including 14 January to, but excluding 19 January


From and including 14 April to, but excluding 19 April


From and including 14 July to, but excluding 19 July









From and including 14 October to, but excluding 19 October

Date Issued





19 August 2010

ISIN No.






ZAG000079500
Credit Rating




A (zaf) Fitch 

Bond Code





HMS1E3 (Class E Notes)


Nominal Issued




R46, 000,000
Coupon






9.315% (3 Month Jibar of 17 August 2010 + 275bps)









In respect of the first Interest Period commencing on and including 19 August 2010 up to but excluding 19 October 2010 the 3month JIBAR of 6.565%, determined on 17 August 2010,plus 275 basis points). For each Interest Period thereafter, interest will be calculated at 3-month JIBAR plus 275 basis points. In respect of every Interest Period after the Step Up Call Date, 3 month Jibar plus 412.5 basis points.

Coupon Rate Indicator                          Floating

Trade Type                                              Price



First Coupon




19 October 2010
Scheduled Maturity



19 July 2013
Legal Maturity Date



19 July 2046
First Interest Payment Date


19 October 2010
Interest Commencement Date

19 August 2010

Interest Payment Dates


19 January, 19 April, 19 July and 19 October
Last day to register



By 17:00h on 13 January, 13 April, 13 July and 13 October

Books Close
From and including 14 January to, but excluding 19 January


From and including 14 April to, but excluding 19 April


From and including 14 July to, but excluding 19 July









From and including 14 October to, but excluding 19 October

Date Issued





19 August 2010

ISIN No.






ZAG000079518
Credit Rating




BBB (zaf) Fitch 

Bond Code





HMS1E4 (Class E Notes)


Nominal Issued




R29, 000,000
Coupon






9.565% (3 Months Jibar on 17 August 2010 + 300bps)









In respect of the first Interest Period commencing on and including 19 August 2010 up to but excluding 19 October 2010, the 3month JIBAR of 6.565%, determined on 17 August 2010, plus 300 basis points). For each Interest Period thereafter, interest will be calculated at 3-month JIBAR plus 300 basis points. In respect of every Interest Period after the Step Up Call Date, 3 month Jibar plus 450 basis points.

Coupon Rate Indicator                          Floating

Trade Type                                              Price



First Coupon




19 October 2010

Scheduled Maturity



19 July 2015

Legal Maturity Date



19 July 2048

First Interest Payment Date


19 October 2010

Interest Commencement Date

19 August 2010

Interest Payment Dates


19 January, 19 April, 19 July and 19 October

Last day to register



By 17:00h on 13 January, 13 April, 13 July and 13 October

Books Close
From and including 14 January to, but excluding 19 January


From and including 14 April to, but excluding 19 April


From and including 14 July to, but excluding 19 July









From and including 14 October to, but excluding 19 October

Date Issued





19 August 2010

ISIN No.






ZAG000079526
Credit Rating




BBB (zaf) Fitch 

Credit Rating




Not rated

Notes will be deposited in the Central Depository (“CSD”) and settlement will take place electronically in terms of JSE Rules. 

For further information on the Note issue please contact:

Chris Welthagen


Absa Capital, a division of Absa Bank Ltd

(011) 895 7035
Prasanna Nana  


Absa Capital, a division of Absa Bank Ltd

(011) 895 6927
Charmaine Petersen            
JSE                                  



(011) 520 7783

Kgalalelo Rakate                  
JSE                                  



(011) 520 7792

Diboko Ledwaba                 
JSE                                  



(011) 520 7222

	[image: image4.png]



	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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