TOP 10 OVERALL

1 1 Absa Capital 21.2
2 2 Standard Bank 20.2
3 3 Rand Merchant Bank

4 4 Nedbank Capital

5 5 Investec

6 6 Deutsche Bank

7 8 Citi

8 7 JP Morgan

9 9 BNP Paribas

10 - Société Générale
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INTEREST RATES conminuen EQUITY PRODUCTS conminuep

CROSS-CURRENCY SWAPS EXOTIC EQUITY OPTIONS

US dollar/rand 2012 2011 Banks % 2012 2011 Brokers

2012 2011 Banks % 2012 2011 Brokers 1 1 Standard Bank 22.5 1 1 Peregrine Securities
1 Standard Bank 268 1 1 Icap 2 2 Absa Capital 204 2 3 Prescient Securities
2 2 Absa Capital 236 2 3 Tradition 3 3 RMB Morgan Stanley 12.8 3 - Icap

3 3 Rand Merchant Bank 18.1 3 2 Tullett Prebon 4= - Citi 82

4 4 Nedbank Capital 13.7 4= 4 Macquarie Bank 8.2

5 5 Deutsche Bank 73

INTERNATIONAL EQUITY DERIVATIVES

CURRENCY PRODUCTS 2012 2011 Banks % 2012 2011 Brokers

1 1 RMB Morgan Stanley 20.1 1 3 Icap
2 4 Standard Bank 194 2 2 Peregrine Securities
FOREIGN EXCHANGE OPTIONS 3 3 Absa Capital 16.1 3 - OTCex Group
US dollar/rand | 4 - Investec 94
2012 201 Banks % 2012 201 Brokers 5 2 JP Morgan 79
1 Absa Capital 236 1 3 Icap
2 2 Rand Merchant Bank 203 2 1 Tullett Prebon | WARRANTS
3 3 Standard Bank 18.5 3 - Taquanta 20120 2011 Banks % No broker cited
4 4 Nedbank Capital 10.5 | 1 1 Standard Bank 24.1
5 5 Investec 8.3 2 4 RMB Morgan Stanley 214
’ 3 2 Absa Capital 19.5

FOREIGN EXCHANGE FORWARDS 4 5 Deutsche Bank 14.0
US dollar/rand | 5 - Investec 73
2012 201 Banks % 2012 201 Brokers
1 2 Standard Bank 212 1 1 Icap EXCHANGE-TRADED FUNDS
2 1 Absa Capital 20.1 2 3 Tradition 2012 201 Banks % No broker cited
3 3 Rand Merchant Bank 18.3 3 2 Tullett Prebon | 1 1 Absa Capital 257
4 4 Nedbank Capital 114 2 2 Standard Bank 20.2
5 5 Investec 84 3 5 Rand Merchant Bank 17.3

‘ 4 4 Nedbank Capital 120
FOREIGN EXCHANGE SWAPS 5 3 Deutsche Bank 10.1

US dollar/rand

2012 20M Banks % 2012 2011 Brokers |
1 3 Absa Capital 243 1 2 Icap

2 1 Rand Merchant Bank 211 2 3 Tradition

3 2 Standard Bank 17.5 3 1 Tullett Prebon

4 4 Nedbank Capital 9.1

5 5 Investec 89

- y WA N OTHER
EQUITY PRODUCTS

CREDIT DEFAULT SWAPS STRUCTURED PRODUCTS
SOUTH AFRICAN OTC SINGLE-STOCK OPTIONS 2012 201 Banks % 2012 2011 Banks %
2012 201 Banks % 2012 201 Brokers 1 1 Standard Bank 28.1 1 1 Absa Capital 250
1 1 Standard Bank 24.8 1 1 Peregrine Securities 2 2 Absa Capital 26.2 2 3 Rand Merchant Bank 225
2 2 Absa Capital 217 2= 3 Icap 3 3 Rand Merchant Bank 235 3 2 Standard Bank 19.5
3 3 RMB Morgan Stanley 13.7 2= P Prescient Securities 4 - JP Morgan 79 4 4 Investec Bank 86
4 5 Investec 12.5 5 - Morgan Stanley 49 5 5 Nedbank Capital 8.2
5 4 Nedbank Capital 10.8

COMMODITIES
SOUTH AFRICAN EQUITY INDEX OPTIONS 2012 2011 Banks %
2012 20M Banks % 2012 2011 Brokers 1 1 Standard Bank 244
1 3 Standard Bank 226 1 1 Peregrine Securities 2= 2 Absa Capital 20.7
2 2 Absa Capital 187 2 2 Icap 2= 3 Rand Merchant Bank 20.7
3 1 RMB Morgan Stanley 12.3 3 - Prescient Securities 4 5 Deutsche Bank 7.2
4 4 Nedbank Capital 11.9 5 - Morgan Stanley 6.9
5 5 Investec 7.5
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