|

ASSET BACKED ARBITRAGED SECURITIES (PROPRIETARY) LIMITED
(Incorporated with limited liability under Registration Number 2002/019991/07 in the Republic of South Africa)
ABACAS Global Corporate Series (Series 2)

Stock Certificate Days to
Code Number Fitch Rating Issue Date Maturity Date Maturity Issue Price Face Value ing
AB288U S$2/CP0288U F1+(zaf) 17-May-2010 17-Aug-2010 17 140,000,000 142,449,000 5.80%
AB289U S2/CP0289U F1+(zaf) 17-Jun-2010 16-Sep-2010 47 500,000,000 508,709,000 20.72%
AB290U $2/CP0290U F1+(zaf) 23-Jun-2010 23-Sep-2010 54 500,000,000 508,819,000 20.72%
AB291U §2/CP0291U F1+(zaf) 15-Jul-2010 15-Oct-2010 76 534,764,425 544,098,000 22.16%
ABBF5U S$2/FRN005 F1+(zaf) 30-Apr-2010 3-May-2011 276 200,000,000 200,000,000 8.14%
ABBF6U S2/FRN006 F1+(zaf) 30-Apr-2010 3-May-2011 276 550,000,000 550,000,000 22.40%
ABBF7U S2/FRN007 F1+(zaf) 30-Jun-2010 30-Jun-2011 334 1,675,768 1,675,768 0.07%
Total Debt Instruments Outstanding 123.27 days 2,426,440,193 2,455,750,768 100.00%
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Code Asset Issue WAL Maturity WAL Benchmark Rating Nominal Value Weighting
C0OJ2 City of Jo'burg 30-Jun-2004 17-Sep-2016 6.137 R157 AA+(zaf) 200,000,000 8.24%
SBK5 Standard Bank 17-Nov-2004 17-Nov-2011 1.299 R154 AA(zaf) 140,000,000 5.77%
Vodafone Vodafone FRN 28-Jul-2006 17-Oct-2011 1.214 3M Jibar F1+(zaf) rating confirmed 534,764,425 22.04%
Vodacom Vodacom N1 07-Dec-2007 06-Dec-2010 0.351 3M Jibar F1+(zaf) rating confirmed 500,000,000 20.61%
Vodacom Vodacom N2 10-Dec-2007 09-Dec-2010 0.359 3M Jibar F1+(zaf) rating confirmed 500,000,000 20.61%
NRAO1U Sanral 10-Oct-2008 01-Apr-2013 2671 CPI Index F1+(zaf) rating confirmed 551,675,768 22.74%
Total Assets in Portfolio 1.60 years 2,426,440,192 100.00%
Asset Pool Composition
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ASSET BACKED ARBITRAGED SECURITIES (PROPRIETARY) LIMITED

(Incorporated with limited liability under Registration Number 2002/019991/07 in the Republic of South Africa)

Cre

Concentration of Assets

AA+ to AA-
F1+(zaf) 14.01%

75.96%

AA+ to AA-
F1+(zaf) rating confirmed

14.01%
85.99%

Liquidity Facility Provider Credit Facility Provider Hedge C ty
Name ABSA Capital Name ABSA Capital Name ABSA Capital
Rating F1+(zaf) Rating F1+(zaf) Rating F1+(zaf)

Approved Facility
Drawn amount

2456 (ZAR Million)
0.00 (ZAR Million)

Approved Facility
Drawn amount

1000 (ZAR Million)
0.00 (ZAR Million)

Contact Details

Dealer

Rushil Maharaj

Tel: (011) 895 5507

E-mail: rushil.maharaj@absacapital.com

Conduit Management
Kuveshen Chetty
Tel: (011) 895 6320

Dealer

Nicolene Ramsunder

Tel: (011) 895 5507

E-mail: nicolene.ramsunder@absacapital.com

Conduit Management
Deon Raju
Tel: (011) 895 7107

E-mail: kuveshen.chetty@absacapital.com

E-mail: deon.raju@absacapital.com

Product Accountant

Bridgett Baker - Moonsamy

Tel: (011) 895 6765

E-mail: bridgett.baker@absacapital.com

Product Accountant

Suren Goburdhun

Tel: (011) 895 6466

E-mail: suren.goburdhun@barclayscapital.com

Disclaimer: Copyright 2010. Publisher: Absa Bank Limited. All rights reserved.

The information in this document is derived from sources which are regarded as accurate and reliable and Absa Capital, a division of Absa Bank Limited (“Absa Capital”) does not guarantee the accuracy and/or
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f said No for any error,

f the material. Past not an indi f future

omissionor loss sustained by any person acting or refraining from acting as a result of this documentis
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be obtained in each case prior to placing any reliance or acting on the information contained in this document.

This report has been prepared for |

any decision by any party using the documentrelating to any of the financial products or solutions that Absa Capital offers from time to time. It is

future returns are not guaranteed. No part hereof in any way
ice (i.e. tax, ing, legal and financial advice)

ly and may not be construed as an offer to buy or sell or a solicitation of an offer to buy or sell any financial instruments referred to herein, or to participatein any particular trading strategy in any
jurisdiction in relation to such financial instruments. Any additionalinformation regarding any financial instruments and/or financial products reviewedin this report is avai D i

use or discl

request. Any f this reportis prohibited. Absa and/or its subsidiaries

and/or affiliates may act as bankers, arrangers and/or advisors to issuers and/or market makers in financial instruments issued by such issuers as listed in this publication.

Manager certification:

The author/s as listed in this publication certifies that no part of its/their compensation was, is or will be, either directly or indirectly, related to the information expressed in this document.
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