Phillip de
University o

e Town

Where is accounting?

SECURITISATION HISTORY

Bank Nameofspv | pate | size cum. %
Absa Avacas1 Dec02 | R15000000000 14%
Absa Abacas2 Dec02 | R15000000000
MARK-TO-MARKET ENTRIES AS % OF PROFITS AFTER TAX
endard_| Blue Titaniun -0 R 00 a8%
sandard_| BlueTitanium | w02 0000000000 4 Ry I Emter
Firsiand | Indwa 08|  R15000000000 62%
2008 2007 2005
Investec | Grayston 1 204 | R10000,000000 71%
Absa 1420 | 70% 460% NA
Nedbank | Synthesis 204 | R15000000000
Nedbank 5.4% 01% NA | 42w
Firsrand | vz 007 | R15000000000
Rmb 520% NA NA NA
R 105,000,000,000
Firsirand 26.90% NA NA NA
Investec uae | wo% 278% NA
Sundard 1076% | 81.1% NA NA




XCregressors (excluding inte roepts)

CASHAVAI | CASHEXOP| Adjusted R |Probability (F|
[Nof Model specification| DIV(-1) PROFIT BOOK L S EXTR NONTRAD | squared statistic)
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[NONTRAD I I (0.0477) (0.0002) (0.0011) (0.0375) | 0.8190 0.0000
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4 |Different deflator (0.0386) (0.0101) (0.0000) (0.0624) 0.7548 0.0000
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|5 Jnormal capital (0.408) (00002 (0.0180) (0.1022) 08315 0.0000




