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948
2,660

949
2
1510
29
1481
0

11
14
174

59
1,999,670.40
2,057,493.49

14,506,742
9,758,372.27
13.15

2.71

426
41

57,028.02 (28/04)
16,451.20 (19/06)

47,825.19 (01/06)
24,179.09 (19/06)

354,568 (06/04)
123,072 (19/06)

20055 ¥ 2%

901
2,032

901
4
953
26
927
0

0
10
164

62
948,686.19
1,256,172.24
1,323,573
6,893,327.13
14.47

3.12

425
39

26,955.68 (23/06)
9,835.58 (24/05)

27,518.82 (26/04)
15,066.14 (26/05)

189,862 (23/06)
82,718 (13/06)
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mEHR — flER

R

FHARHAE
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RARZ S (AEET)
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CREETIETY
FHARTEAE (FEET)
THHEE (1)
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MxeE (EEBT)
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5%

=33
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2006 ¥ 2%F

200
200
200

0

59
11,464.33
13,130.34

230,657
82,030.68
20.92
0.67

419.50 (03/05)
73.97 (23/06)

527.63 (08/05)
105.63 (26/06)

6,544 (25/04)
2,025 (21/06)

20055 ¥ 2%

203
203
203

0

62
5,080.88
18,219.21
176,637
65,376.11
20.14
1.02

244.00 (26/04)
43.08 (11/04)

1,403.87 (26/04)
104.36 (27/06)

8,239 (26/04)
1,452 (26/05)



355 8L

TEEMME
55 2006F £ 2F 2005F E2F
FEHEREER (REHERN)
RE5BEH 59.0 62
BEDKRE 6,353,195 3,815,780
A& T 45 BHE @ 6,332,839 3,804,809
IR = E m 17,637 2,138
M 2 EE i 2,719 8,833
FHEHEHKRE 107,681 61,545
ERAFEELN 450,247 355,242
AR T 8 BHE 446,207 349,733
REE M 2,559 651
F 2 E 1,481 4,858
R = HA
TR o ER R KR R - -
REHESHE (RERHEE)
¥ 7| 41 37
£ 3,600 2,722
HEseE(BEEET) 4,124.56 1,325.05
R 2,173.59 710.72
Roh 1,950.97 614.33
FHEREESBB(EEET) 69.91 21.37
BENKRE 3,837,244 1,482,225
R 1,681,355 706,944
Roh 2,155,889 775,281
FHBHAHNKRE 65,038 23,907
ERAFEEN 1,226,767 754,404
R 584,566 351,064
Roh 642,201 403,340
B R R 84,391 38,862
EFHEHKR T 1,430 627
BEITEANEH 699,178 262,134
BRENTHEES (BT) 1,075 894
BERRSFHEHEE 45 38
REHE REH=E 1.28 1.10
FHEBRAHRRE RAFEEH 5.3% 3.2%
HERZE (RE) ERKZE 3.3% 3.1%
FEHEREER
BEHRRE 10,190,439 5,298,005
ERAFEEN 1,677,014 1,109,646

! FHBHAORRERBTEM SN S BEGE



F iR IEMD

B 13 B R
B (BER) B (BEBT) RRRE
2005 B2 == 262,762.37 774,973.82 4,981,081
£ 3= 284,688.60 1,022,082.34 6,567,887
B 4F 236,651.26 874,711.10 5,781,013
2006 F1ZE 435,321.92 1,514,286.88 10,443,937
$2=E 418,171.51 1,593,381.37 10,338,001

R4 5B

BETHAREHE FHBRRS

(BEB®B ) BREE

2005 F2ZF 62 12,499.58 155,583
E£3F 64 15,970.04 155,618

F4F 62 14,108.24 151,308

2006 F1Z 62 24,423.98 144,992
F2F 59 27,006.46 154,129

‘ BB 35 R 5T 4 B B T 45 F 4R (20064 3 = %



F i Ik

0EHBRRAZRM
20064 2%
W E
IEx RO 200656 A & 2006538 &
1 00810 EEARPERE 0.330 0.088 275.00
2 00690 BREMRREEH 1.990 0.710 180.28
3 00516 B & = 0.280 0.101 177.23
4 00616 oM BB 0.430 0170 A 152.94
5 00913 &—KE&E 0.385 0.166 131.93
6 00340 BlE E MR 0.415 0.190 118.42
7 00091 e 0.495 0.250 98.00
8 00943 = RHE R 0.065 0.033 96.97
9 00889 3 E BT 1.250 0.644 94.10
10 00467 RHAEEE 0.370 0.191 93.72
11 00706 RBIE IR 0.245 0.127 92.91
12 01217 PEEIFTIRE 0.080 0.045 77.78
13 00575 Bh@aAFF 0.370 0.216 71.30
14 00648 HEER 0.114 0.069 65.22
15 00482 BETEHE 1.820 1.120 62.50
16 00135 CNPC (HONG KONG) 4.375 2.700 62.04
17 00082 = HER 0.900 0.560 60.71
18 00086 FIREANQF 7.050 4.425 59.32
19 00383 PR E AR 2.700 1.700 58.82
20 00850 XK PX, B B 0.300 0.195 53.85
A BRE
2078 B 1R & K 2 | 17
20064 2%
g i B
IEx RO 200656 A & 2006538 &
1 00235 PREE 0.370 2.000 A -81.50
2 01198 REZERERAR 1.430 3.850 -62.86
3 00273 & 1) B B 0.195 0.500 -61.00
4 00931 B 0.050 0.125 -60.00
5 00530 & =% BB 0.015 0.036 -58.33
6 01003 BEREER 0.042 0.092 -54.35
7 00371 EEER 0.280 0.570 -50.88
8 00496 RARBEE 1.160 2.325 -50.11
9 00766 R 0.680 1.360 -50.00
10 01168 BTEER 1.460 2.875 -49.22
11 00707 195 2% 17 &2 0.650 1.270 -48.82
12 02878 SOLOMON SYSTECH 1.960 3.750 -47.73
13 00767 PACIFIC PLYWOOD 0.020 0.038 -47.37
14 00503 A B ok %% 2.025 3.800 -46.71
15 00661 BB R B 0.065 0.121 A -46.28
16 00269 e 0.073 0.135 -45.93
17 01051 BEBLIR 0.209 0.385 -45.71
18 01063 R 0.870 1.600 -45.63
19 00305 BRI 0.070 0.125 -44.00
20 00653 SRR 0.880 1.540 -42.86

AGHRE



F i Ik

0B R RERRD (£5)

20064 F2%F
B% 1218 5% RXEE(BEET) TS EML
1 00005 [ L4 i 141,975.11 8.91
2 00939 ERRRTT 76,857.66 4.82
3 02628 FEAS 73,889.27 4.64
4 00857 ? B0 A iR (D 62,668.33 3.93
5 00941 B & 59,788.56 3.75
6 03988 AR 1T 59,575.53 3.74
7 00883 B8 E AR 58,767.61 3.69
8 00013 IR 46,963.06 2.95
9 00016 s At 41,923.44 2.63
10 00386 AR TIRMD 40,966.31 2.57
11 00001 RIB% 36,215.70 2.27
12 00388 BAERBAT 36,091.29 2.26
13 02388 B R BB 29,766.38 1.87
14 03328 REIRTT 26,702.44 1.68
15 02600 B 6E % 18,024.44 1.13
16 00728 FEEE 17,528.33 1.10
17 00358 ik TS g 17,468.40 1.10
18 01088 B fe 2 16,022.70 1.01
19 02626 HEEesB AR 14,697.34 0.92
20 00011 8 £ R1T 12,942.19 0.81
i 888,834.10 55.78

20 R &ERRD (RE)

20064 2%
gk AR BRXBRHB(BER) HMSE ML
1 00939 BRRIRTT 22,456.58 5.37
2 03988 B R TT 17,640.28 4.22
3 00412 B AR 13,950.11 3.33
4 00883 BB AR 9,624.72 2.30
5 00648 HEER 8,942.10 214
6 00386 BRI G, 8,749.68 2.09
7 00680 BRI 8,360.31 2.00
8 00857 o B A JH AR 1D 747447 1.79
9 01215 FEE 6,800.73 1.63
10 02628 FEAS 6,588.35 1.57
11 00728 FEEE 6,556.05 1.57
12 00202 iz 6,187.61 1.48
13 00355 tH 42 49 T B BR 5,661.94 1.35
14 00152 I BR 5,453.03 1.30
15 03328 RBIRTT 5,447.93 1.30
16 02626 HEEREB AR 4,534.02 1.08
17 00419 R A 4,356.69 1.04
18 00123 GUANGZHOU INV 4,090.61 0.98
19 00193 S i 3,556.55 0.85
20 00981 R B R 3,254.65 0.78

B 159,686.40 38.16



£ AR

KRR mEAE
2005 F2F 6,893,327.13

E 3= 7,543,892.66

F 4= 8,113,333.48
2006 F1=F 9,331,784.89

g 2% 9,758,372.27
TERSFTELE
EZREF

IR
(38.94%) (10.62%)
oAt
(0.34%) —»

‘ St
T (27.04%)
(0.77%) T

(17.41%)




F iR IRMD

50 ERERAZLH AT

E = 2006F F2FF K
B2 K 5% TEAE(BEET) LTS E (%)
1 00005 E LR B R A A 1,562,126.10 16.01
2 00941 FEBBERA R 882,696.49 9.05
3 00939 FREEFZRRTROBRAT — HER 797,646.25 8.17
4 00013 MEEHERAF 302,272.99 3.10
5 00883 B BEF AR ER A A 268,629.90 2.75
6 03988 RERITRMD AR LA — HR 267,971.39 2.75
7 02888 BIEEABR QA 254,068.24 2.60
8 00016 MIEEMEZERER AR 197,291.90 2.02
9 00001 RIBEX (£E) ARAHA 194,905.23 2.00
10 00011 BERITAERAR 188,316.51 1.93
11 00857 FEAHRAARBKRODERAR — HE 175,120.87 1.79
12 02388 FIREE (ZR) BR A A 160,706.26 1.65
13 00019 KRB BER QA 119,321.53 1.22
14 03328 RBBITRHOBR AT — HR 116,475.56 1.19
15 02038 ELTEREBEBIERERAF 115,503.73 1.18
16 00002 FEZERERAA 109,454.78 1.12
17 00066 H#E AR A A 102,852.62 1.05
18 00003 BERPEHRTBRAA 93,924.36 0.96
19 02628 FEASREBRMODER AT — HEE 91,154.39 0.93
20 00906 TEEBREE (X)) BRAR 89,793.06 0.92
21 00762 H BB R AR (D B IR A A 87,468.64 0.90
22 00330 BRRKIEZERAER QT 77,344.86 0.79
23 00006 BEREREEBRAF 75,019.30 0.77
24 00386 FEAEHEIROABERAT — HER 74,673.17 0.77
25 00012 BEREKEMERRAR 73,218.30 0.75
26 00004 NEEEEARAA 67,559.02 0.69
27 02318 FEEZRER (B RODERAA — HE 60,256.06 0.62
28 02332 MEENHE BRG] 59,406.83 0.61
29 00144 HBEBEBRERA A 54,231.47 0.56
30 00083 EMEEXEERAR 53,441.41 0.55
31 00388 BEBERGREEFMERAR 53,186.70 0.55
32 00101 BEfE HE B R A A 51,869.35 0.53
33 00494 MEBR QA 50,838.01 0.52
34 01038 RIEZEZESEEAR QA 50,607.01 0.52
35 00267 REREBRAR 50,239.63 0.51
36 00023 REIRITAR DA 49,109.39 0.50
37 01088 FREBERRROABER AT — HER 48,769.66 0.50
38 00017 S RERABRA A 46,580.64 0.48
39 00293 ZMZEHR QA 46,004.78 0.47
40 00097 BEKEZEEER AT 40,529.45 0.42
41 01199 FIERAKFEER ARG 38,151.67 0.39
42 00069 EREN (M) BRAF 37,881.32 0.39
43 00008 BEAARERAA 37,370.12 0.38
44 00291 ZHAIEBRAR 36,891.61 0.38
45 00728 REEERODERAR — HK 34,693.53 0.36
46 00551 MITITHE(EB) BRAF 34,581.64 0.35
47 00683 RERRBRAA 32,367.88 0.33
48 00688 FEEIINERERRA A 30,404.22 0.31
49 00053 BEEEBAERADA 30,239.82 0.31
50 00700 IR AR A A 28,679.92 0.29
i 7,601,847.55 77.90

™ 5 4 58 9,758,372.27 100.00



BRHRXEHE 15 B 19 B R

(BE&®ET) B

2005 F£2F 36,031.28 774,973.82 4.65
£ 3= 46,081.50 1,022,082.34 4.51

F4F 34,186.15 874,711.10 3.91

2006 F£1= 70,396.37 1,526,959.89 4.61
F2F 109,766.40 1,604,845.70 6.84

PR 43 B 3R IR B 15 B 12 B R

(BEBR) (BBR) Bk

2005 F2F 4,003.26 262,762.37 1.52
£3F 5,042.44 284,688.60 1.77

F4F 3,485.75 236,651.26 1.47

2006 F1=F 8,217.68 446,859.71 1.84
F2F 11,849.29 431,301.85 2.75

MEWRE - D F

LT ATEE SESHE(BEERT)

2005 £2F 14 59,041.03
£3F 9 4,068.68

F4F 29 95,791.29

2006 F1F 12 11,694.58

F 2= 10 93,595.65

©
)
|
3
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F iR BR

#EHRFE

20064F 2%

BRERKE 2RAEHE
FEREFEREERMNABR AR — HAX 2006/04/07

03355
02345 EHEEBWERNHBRAF — HK
02880 RNEFBRNDBR AT — HER
03335 DBAE A (M) =R B R A 7]
03382 KEBFERITRARADA

03988 FERITRODER AR — HK
00474  XREFBIE (R BR A A

00527  RTFEBEIZRABR A A

00549 EHEMFERLHEBRMHER AR — HR
00515 EHEBSEREBRAA]

FoR

BR & £ A F]

2006%F 2%

BRGRRE 2REHE

00930
00916

TMIBEERER QA
EERHRERER AR

2006/04/27
2006/04/28
2006/05/11
2006/05/24
2006/06/01
2006/06/06
2006/06/09
2006/06/21
2006/06/23

ERTRE
1,131,333,472
759,710,000
1,062,600,000
1,037,500,000
1,786,700,000
76,020,251,269
400,000,000
400,000,000
259,875,000
240,000,000

RKEEAY
2006/05/11
2002/12/13

748.26
1,450.36
2,487.45

362.25
1,249.64

86,741.44
11.00
86.00

399.26

60.00

93,595.65

Bk h& B

2006/05/24
2006/06/28



F iR Bx

AFRIBBEXR

20064 2%

B8R 3%

00397 EUEKRERRAA

00626 AAERARTIEEFR AR
00353 RETIXERERAA

00155 HEBEBRERERA A

00342 FBRREREEERAA
00941 hE#%E (B BRAR
00835 EREXZERAERAA

00859 ZHERNEARAA

01051 ERRMEZS (ER) BRAR
00875 F-RERERBERAERAA

*

ey
Gy i

FREFEMRERER AR
ARERERERAA
BERKEREZERERAA
EEARERRERARAT
HEBEREEERAR
PEBHERAA
EREBZRARADA
ENEEERERAT
BRERTE (RE)BRAA
ERERBRHAERAF

2006/03/06
2006/03/20
2006/03/10
2006/03/30
2006/05/05
2006/05/29
2006/04/19
2006/05/03
2006/05/29
2006/06/13

2006/04/10
2006/04/21
2006/04/27
2006/05/03
2006/05/12
2006/05/29
2006/06/08
2006/06/08
2006/06/22
2006/06/29



F iR Bx

AR/ AFNIRESR

2006F % 2%

B 1 18 5%

02899 EZeBEEERROBERLE — HR
00635 FEEBEFRA A

01053 EEMBEROBRAR — HIR
00494 FMEERAQA

00086 IBEBRAA

00036 ERBEBEBRERA A

00056 BaE (BB BRAR
00600 FEEERERBERAA

00760 BAEEREEEER AT

00945 Manulife Financial Corporation
02323 EEFEGER) BRAT
00723 ZRTBBRIERER QA
00208 RAZEEZRER DA
00616 TN EERE AR A A

01160 AREREBERER QA

00688 PRGN ERBRA A
ROFARE B

20064 % 2%

BRGRE 27

00439
01182
01064
00299
01105
00235
00632
00621
00979
00720
00760
00818

REBKRARAT
EXERBRAA]
PEBEREZERARAR
PAREEEEERDBRAR
ESHEEEARAT
TREEER QA
HrmR (GEMN) BRAR
K EEER () AR AR
TEEEEEARAR
MEET (K@) BR AR
HHBEREEBR AR
SRR (PE) BRAAF

10310

5A% 2% 117 2007 4F 32 i% # 3%
10%%3

103X 1

5A% 2% 117 20094F 32 A% # &
103X 1

5A% 2% 117 20094F 32 A% # &
100% 3% 119 20094 2 A% #E &
5 L 7R% X SRR AT A%

13X 1

100% 2% 117 2008 4F 37 A% 4 &
5 i 5% 3% 219 2008 4F 32 % 1 7%
100% 2% 117 2007 F R AL 4 &
1359

541

8A% 2% 117 2007 4F 32 A% # &

=3

200k & R
200 & B AR
100k & B B 1AR
10 o 1 B4k
2k EHR1K
2k & AR
5008 & Of B 1A%
100 & B B 1R
100k & B B 1AR
100 & B B 1R
AR & Rk
10 o 1 B4k

2006/04/12
2006/04/26
2006/05/08
2006/05/09
2006/05/12
2006/05/17
2006/05/18
2006/05/18
2006/05/19
2006/05/24
2006/05/26
2006/06/06
2006/06/06
2006/06/08
2006/06/27
2006/06/29

£MBH

2006/04/11
2006/04/27
2006/04/28
2006/05/11
2006/05/18
2006/05/19
2006/05/23
2006/05/23
2006/06/06
2006/06/16
2006/06/21
2006/06/29



F iR IRMD

R/ NHER

2006F % 2%

B 12 K 55
47 00626 ARERIERBRA A BR2ft1 - FRE“7.30% T 2,661.82
00690 EREMEREBEBER AR AHAER1E2 - FRHE0.50%8 T 180.00
00214 BEZZERER QA RriE2ft1 - BAR1.3EB T 165.46
00197 TREEMmEBERAA NHERSH2 - FRE0.758 T 305.39
00298 HrHhBEKEEFRAA M4t - BAREL0.408 T 102.44
00530 B=BEEEBR AR ARAERI1E2 - FRE0.01E T 27.20
01218 KEBEBREEERA A MRtE26t1 - BAREL0.128 T 79.42
5A8 00292 wBEESEERA A IRtE2{1 - BERHL0.09% T 283.86
648 00760 PFHBEREBRERA R NAERAES - FARE0.485F T 173.43
5B H TR AT I
00661 TEERAZEEERAA NHER2E1 BRE0.06/8 T 62.41
NHAEELR2MH1 FELERETS0ET  0.04
00621 sk BB (2 R%) B R A Al g2t 1 - AR E1.005 T 18.10
(10M% & Bf B 18R 12)
00979 hEEESEBRAR RAER + FRH#L0.60% T 153.86
(10M% & Bf B 18R 12)
00723 TR T EBRERER AR B - FRRE0.105 T 76.86
3 & 5% 2 217 20084 32 Ik #E &
00491 ZEEEEEERAA MRiE165 - TARA10.014% T 150.80

e 4,441.09



EMR D

ROEE
BRHRE L[FEE BEEROHBE

2006

3R ** 00697 SHOUGANG INT'L 929,000,000 0.530 492.37
00497 B RN K RS 50,000,000 1.100 55.00
00901 HIEE R 79,000,000 0.120 9.48
00903 R 106,500,000 8.790 936.14
00318 BAEX 79,880,000 1.400 111.83
00279 NERER 250,000,000 0.200 50.00
00918 FE—EBER 50,000,000 0.100 5.00
00260 BRI BE 100,000,000 0.520 52.00
00571 LIREER 74,518,000 5.800 432.20
00155 EEXE 256,750,000 0.590 151.48
00412 TR 375,000,000 0.025 9.38
00497 B RN K RS 45,000,000 1.310 58.95
00279 NERER 150,000,000 0.200 30.00
00600 15 8 B R 400,000,000 0.148 59.20
00818 =[5 RBHR 66,000,000 1.460 96.36

47 00232 o B8 Ay Z= Al B R 268,500,000 0.115 30.88
00555 1H 3= @l 600,000,000 0.200 120.00
00769 FER 197,390,000 1.380 272.40
00391 ERREE 52,000,000 0.315 16.38
02337 FBEM 175,922,000 3.950 694.89
00362 RNE A1t 249,260,000 0.480 119.64
00262 1 e B R B R 15,000,000 0.340 5.10
00835 ME R & & 43,530,000 0.195 8.49
00028 & 175,000,000 5.100 892.50
00163 62 R 224,500,000 1.830 410.84
00279 NEER 300,000,000 0.200 60.00
01189 XL B 175,000,000 0.690 120.75
00039 N E B R 20,000,000 0.540 10.80
00928 s E 227,500,000 1.030 234.33
00487 RFEE 235,000,000 1.090 256.15
00097 BEER 230,000,000 13.492 3,103.16
00929 IPES 120,000,000 1.870 224.40
00245 B A B R 438,250,000 0.118 51.71

00766 hEER 49,763,158 0.800 39.81



5AH

R

*

*k

=+

IR AD X 5%

i
Al

00162
02889
02366
02339
00257
00106
00883
00913
00362
02323
00034
00648
02600
00091
00016
00279
00007
00970
00724
00632
00752
02362
00204
00326

Ax

PR %R
B S
B+ 5ERRS
it %=
B S KB
RIYNBHR

T EEF AH
E—RE
REAL
E2EHK
NEEEZE
HEER
SlE7EZE 3
R K E
S E b
NRER
BEEHE
-EH&EH
ST B R
7 R
PICO FAR EAST
B NEEK
BEER
TEHESE

BEEROHAE

73,660,000
78,000,000
37,600,000
170,000,000
510,000,000

2,870,000,000
2,272,7127,273

145,000,000
83,540,000
142,000,000
113,353,000
500,000,000
600,000,000
120,000,000
89,000,000
300,000,000
17,000,000
40,000,000
58,000,000
80,000,000
42,000,000
959,000,000
65,790,000
104,105,000

RERZWZKE  ARMIIDIBZZTEERR 2RO EHE -

FEZWTRAR -

0.460
2175
2.280
3.625
0.660
0.030
6.150
0.200
0.520
0.800
12.400
0.100
7.250
0.250
89.000
0.200
1.730
0.730
0.900
0.500
2.025
0.200
0.038
0.330

33.88
169.65
85.73
616.25
336.60
86.10
13,977.27
29.00
43.44
113.60
1,405.58
50.00
4,350.00
30.00
7,921.00
60.00
29.41
29.20
52.20
40.00
85.05
191.80
2.50
34.35

38,994.23



IR 10 3 IR TTERER

(BE8#Ex) (BEB#Bx)
2005 F£2F 597.94 169,086.62 169,684.56
F3IF 471.64 282,999.55 283,471.19
F4F 167.88 244,145.28 244,313.16
2006 F1F 527.28 376,960.34 377,487.62
F2F 369.42 374,903.79 375,273.21

IR 1 58 B = TTERER

(BB AT 2B (BEBET)
2005 F2F 26 2,499.05 927 67,123.72 953 69,622.76
£3F 27 1,603.62 1,192 139,464.18 1,219 141,067.81
F4F 27 1,156.84 1,304 98,490.16 1,331 99,646.99
2006 F1=F 26 1,884.97 1,366 168,304.43 1,392 170,189.40
F2F 29 1,862.10 1,481 158,960.38 1,510 160,822.48

#EmgE - RREE

HETRABRR HETTE
EEEE EFHE
2005 F£2F 2 376 35,705.01
3= 5 559 52,123.22
F4F 1 444 33,880.97
2006 F£1=F 2 546 45,628.02
F£2F 6 566 47,806.22
HEITROABRERE
2006 F 2%
EiEE 2T
J% 17 58 IR A 2B HEGET)
00574 ¥ 2% E AR A A 2007F R IEE 385,166,521 2006/05/26 2007/05/25
00466 #77EE AR A 720094 7 I 4 & 1,494,843,786 2006/06/01 2009/05/31
00446 1= B BB RR A R A 7] 20094 R AR & 73,601,394 2006/06/06 2009/06/06

00514 Er&HiE (H78) BR A A2009F R #EE  1,074,303,800 2006/06/06 2009/06/06
00492 {RF|ZE & EZERBR A 7] 2007F B #E 5 243,503,267 2006/06/21 2007/06/18
00470 Z= BB (JE M%) AR A 7120084 2 I% i 5% 102,546,000 2006/06/26 2008/10/31

B -
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20064 2%

% fTEEE &4 “1 L8 HHA  (FEER)
03621  BNP Paribas Arbit Issu B.V. - China Life Euro Wts Nov 2006 A 320,000,000 2006/04/03  2006/11/29 80.96
03623  KBC Fin Products Int! Ltd. — Ch Mobile Eu Put Wt Oct 2006 A 400,000,000 2006/04/03  2006/10/04  100.00
03622  KBC Fin Products Int' Ltd. — CK(H) European Wts Oct 2006 148,000,000 2006/04/03  2006/10/03 88.80
03624  Deutsche Bank AG - Cheung Kong European Warrants Nov 2006 A 100,000,000 2006/04/04  2006/11/27 73.00
03625 Deutsche Bank AG - Hutchison European Warrants Oct 2006 B 100,000,000 2006/04/04  2006/10/31 55.00
03626 HK Bank - China Life European Warrants Dec 2006 88,000,000 2006/04/04  2006/12/04 70.40
03627  KBC Fin Products Int! Ltd. — China Netcom Euro Wts Dec 2006 288,000,000 2006/04/04  2006/12/01 72.00
03628  KBC Fin Products Int! Ltd. - Ping An European Wts Oct 2006 288,000,000 2006/04/04  2006/10/06 80.64
02115% Deutsche Bank AG - China Mobile European Put Wts Jun 2006 200,000,000 2006/04/04  2006/06/12 12.20
03629  Calyon Fin P (G) Ltd. - China Life European Wts Dec 2006 300,000,000 2006/04/06  2006/12/27 76.20
03630  Calyon Fin P (G) Ltd. - China Life European Wts Jun 2007 300,000,000 2006/04/06  2007/06/11 75.30
03631  Calyon Fin P (G) Ltd. — China Mobile European Wts Oct 2006 300,000,000 2006/04/06 2006/10/09  123.00
03632  Calyon Fin P (G) Ltd. - PetroChina European Wts Oct 2006 B 300,000,000 2006/04/06  2006/10/09  234.00
03634  Citigroup Global Mkt H Inc. - Cheung Kong Euro Wts Oct 2006 50,000,000 2006/04/06  2006/10/20 22.50
03635  Citigroup Global Mkt H Inc. - Hutchison Euro Wts Oct 2006 50,000,000 2006/04/06  2006/10/20 18.75
03633  Macquarie Bank Ltd. — HKEx European Warrants Oct 2006 A 100,000,000 2006/04/06  2006/10/31 28.80
03636  KBC Fin Products Int! Ltd. — Ch Life Euro Put Wts Oct 2006 188,000,000 2006/04/06  2006/10/06 86.48
03637  KBC Fin Products Int! Ltd. — HKEx European Wts Oct 2006 B 168,000,000 2006/04/06  2006/10/16 84.00
09988 # Goldman Sachs SP (Asia) - China Mobile Euro Put Wts Jun 2006 140,000,000 2006/04/06  2006/06/19 10.64
02191# KBC Fin Products Int! Ltd. — HSI European Put Wts Jun 2006 600,000,000 2006/04/06  2006/06/29 39.60
03649 CC Rabobank B.A. - BankComm European Warrants Dec 2006 100,000,000 2006/04/07  2006/12/18 62.50
03650 CC Rabobank B.A. - China Life European Warrants Oct 2006 100,000,000 2006/04/07  2006/10/18 85.00
03651  CC Rabobank B.A. - China Life European Warrants Mar 2008 180,000,000 2006/04/07  2008/03/18 45.00
03638  Deutsche Bank AG - China Mobile European Warrants Oct 2006 A 100,000,000 2006/04/07  2006/10/16 25.00
03642 Deutsche Bank AG - China Mobile European Put Wts Oct 2006 C 100,000,000 2006/04/07  2006/10/23 26.00
03639  Deutsche Bank AG - Nikkei 225 Index European Wts Mar 2007 A 100,000,000 2006/04/07  2007/03/08 34.00
03643  Deutsche Bank AG - Nikkei 225 Index Euro Put Wts Mar 2007 E 100,000,000 2006/04/07  2007/03/08 25.00
03647  Goldman Sachs SP (Asia) — China Mobile European Wts Oct 2006 200,000,000 2006/04/07  2006/10/09 54.00
03648  Goldman Sachs SP (Asia) — China Mobile Euro Put Wts Mar 2007 200,000,000 2006/04/07  2007/03/28  124.00
03640  HK Bank - Jiangxi Copper European Warrants Nov 2006 88,000,000 2006/04/07  2006/11/03 86.24
09989 # Goldman Sachs SP (Asia) - China Mobile Euro Put Wts Aug 2006 100,000,000 2006/04/07  2006/08/07 18.40
03652  Macquarie Bank Ltd. — CCB European Warrants Oct 2006 B 250,000,000 2006/04/10  2006/10/31 65.25
03653  Macquarie Bank Ltd. - Ch Mobile European Put Wts Oct 2006 A 200,000,000 2006/04/10  2006/10/31 50.60
03654  SGA Societe Generale Acceptance N.V. - BOCom Eur Wt Oct 2006 228,000,000 2006/04/10  2006/10/10  100.32
03655 SGA Societe Generale Acceptance N.V. - C Tel Eu Put Wt Oct06 400,000,000 2006/04/10  2006/10/23  100.00
03656  SGA Societe Generale Acceptance N.V. — HWL Eu Put Wt Oct 06 205,000,000 2006/04/10  2006/10/10  100.45
04706 * Deutsche Bank AG - CC Bank European Warrants Oct 2006 B 200,000,000 2006/04/10  2006/10/20  48.80
04498 # Deutsche Bank AG - HSI European Put Warrants Aug 2006 200,000,000 2006/04/10  2006/08/30 23.20
09683 Deutsche Bank AG - HSI European Put Warrants Apr 2006 A 400,000,000 2006/04/10  2006/04/27 12.00
03658  Macquarie Bank Ltd. — JX Copper European Warrants Nov 2006 80,000,000 2006/04/11  2006/11/13 37.76
03657  Macquarie Bank Ltd. - NWD European Warrants Aug 2007 288,000,000 2006/04/11  2007/08/31 72.00
03659  Deutsche Bank AG — HSI European Warrants Oct 2006 A 200,000,000 2006/04/12  2006/10/27 50.00
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03665 Deutsche Bank AG - HSI European Put Warrants Oct 2006 B
03660  Macquarie Bank Ltd. — HSI European Warrants Oct 2006 A

03666  Macquarie Bank Ltd. — HSI European Put Warrants Oct 2006 B
04538 # CC Rabobank B.A. - MTRC European Warrants Apr 2007

04707 # Deutsche Bank AG - CC Bank European Warrants Nov 2006 B
09769 % Deutsche Bank AG - Hutchison European Warrants Jun 2006 B
04441# KBC Fin Products Int! Ltd. - HSI Euro Put Wts Jul 2006 B

04496 % SGA Societe Generale Acceptance N.V. — HSI Eu Put Wt Jul 06F
09782 * UBS AG - China Mobile European Warrants May 2006

02224 # Macquarie Bank Ltd. - HSI European Put Warrants Jun 2006 F
03681  CC Rabobank B.A. - HKEx European Warrants Nov 2006

03682 CC Rabobank B.A. - HKEx European Warrants May 2007

03683  CC Rabobank B.A. - Hutchison European Warrants Apr 2007
03680  Goldman Sachs SP (Asia) — HKEx European Warrants Oct 2006
03662 J P Morgan Intl Der. Ltd. — Ch Overseas Euro Wts Oct 2006
03667 J P Morgan Int'l Der. Ltd. — JX Copper European Wts Oct 2006
03669 J P Morgan Intl Der. Ltd. - Ping An European Wts Oct 2006
03663 J P Morgan Intl Der. Ltd. — Ch Res Ent Euro Wts Oct 2006

03668 J P Morgan Intl Der. Ltd. - New World Dev Euro Wts Dec 2006
03673  SGA Societe Generale Acceptance N.V. — CK(H) Eur Wt Oct 2006
03674  SGA Societe Generale Acceptance N.V. - C Mob Eur Wt Oct 06 B
03678  SGA Societe Generale Acceptance N.V. - Ping An Eur Wt Oct 06
03677  SGA Societe Generale Acceptance N.V. - Sinopec Eu Wt Oct 06B

03676  SGA Societe Generale Acceptance N.V. - C Mob Eu Put Wt Nov 06A

03686  KBC Fin Products Int' Ltd. — HSI European Wts Oct 2006 B
03685  KBC Fin Products Int'l Ltd. — HSI European Wts Oct 2006 A
03691  KBC Fin Products Int' Ltd. — HSI Euro Put Wts Oct 2006 C
03684  KBC Fin Products Int'l Ltd. - HSCEI European Wts Oct 2006
03690  KBC Fin Products Int' Ltd. - HSCEI Euro Put Wts Oct 2006
03689  KBC Fin Products Int' Ltd. - HSBC European Put Wts Oct 2006
03687  KBC Fin Products Int' Ltd. — Ch Mobile Eu Put Wt Oct 2006 B
03688  KBC Fin Products Int'l Ltd. — HKEx European Wts Oct 2006 C
04457 # KBC Fin Products Int! Ltd. - Ch Mob Eur Put Wt Jul 2006 B
03697  KBC Fin Products Int' Ltd. - China Mobile Euro Wts Oct 2006
03693  Macquarie Bank Ltd. — China Mobile European Wts Oct 2006
03695 Macquarie Bank Ltd. — HLand European Warrants Dec 2006 A
03692  Macquarie Bank Ltd. — HSI European Warrants Oct 2006 C
03696 Macquarie Bank Ltd. — HSI European Put Warrants Oct 2006 D
02228 # Deutsche Bank AG - HSBC European Warrants Jul 2006 B
03713 CC Rabobank B.A. - MTR Corp European Warrants Jul 2007
03698  Deutsche Bank AG — HSI European Warrants Oct 2006 C
03699 Deutsche Bank AG - China Life European Warrants Oct 2006 C
03701  Deutsche Bank AG - PetroChina European Warrants Oct 2006
03702  Deutsche Bank AG - HSI European Put Warrants Oct 2006 D
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308,000,000
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100,000,000
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100,000,000
100,000,000
200,000,000
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2006/04/12
2006/04/12
2006/04/12
2006/04/12
2006/04/12
2006/04/12
2006/04/12
2006/04/12
2006/04/13
2006/04/13
2006/04/13
2006/04/13
2006/04/13
2006/04/13
2006/04/13
2006/04/13
2006/04/13
2006/04/13
2006/04/13
2006/04/13
2006/04/13
2006/04/13
2006/04/13
2006/04/13
2006/04/13
2006/04/13
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2006/04/13
2006/04/13
2006/04/13
2006/04/13
2006/04/18
2006/04/18
2006/04/18
2006/04/18
2006/04/18
2006/04/18
2006/04/19
2006/04/19
2006/04/19
2006/04/19
2006/04/19

B
2006/10/27
2006/10/27
2006/10/27
2007/04/18
2006/11/20
2006/06/01
2006/07/28
2006/07/28
2006/05/22
2006/06/29
2006/11/28
2007/05/28
2007/04/18
2006/10/16
2006/10/27
2006/10/27
2006/10/27
2006/10/27
2006/12/05
2006/10/23
2006/10/23
2006/10/23
2006/10/23
2006/11/13
2006/10/27
2006/10/27
2006/10/27
2006/10/27
2006/10/27
2006/10/113
2006/10/13
2006/10/13
2006/07/27
2006/10/18
2006/10/31
2006/12/29
2006/10/27
2006/10/27
2006/07/03
2007/07/18
2006/10/27
2006/10/23
2006/10/31
2006/10/27

RELH
(EBAT)

51.00
99.72
101.27
24.00
33.00
2540
98.40
66.00
58.00
65.00
56.00
75.00
86.00
57.00
100.00
102.00
105.00
100.00
100.30
99.96
99.96
99.90
99.82
99.90
100.00
100.00
100.00
100.00
100.00
83.16
92.16
84.24
36.30
97.92
65.75
22.88
99.33
101.27
56.00
31.00
50.00
98.00
61.00
50.00
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03700  Deutsche Bank AG - Nikkei 225 Index European Wts Mar 2007 B
03706  Goldman Sachs SP (Asia) — HSI European Warrants Oct 2006
03710  Goldman Sachs SP (Asia) - HSI European Put Warrants Oct 2006
03708  HK Bank - CC Bank European Put Warrants Nov 2006

03709  HK Bank - CC Bank European Put Warrants Dec 2006

03703  Macquarie Bank Ltd. - BOCHK European Warrants Oct 2006 B
03704  Macquarie Bank Ltd. - HKEx European Warrants Oct 2006 B
03705 Macquarie Bank Ltd. — SPA European Warrants Oct 2006

03712 KBC Fin Products Int' Ltd. - MTRC European Wts Aug 2007
03711 KBC Fin Products Int' Ltd. - MTRC European Wts Dec 2006
03717  KBC Fin Products Int'l Ltd. — HKEx European Wts Nov 2006 B
03716  Macquarie Bank Ltd. — HSI European Warrants Oct 2006 E

03720  Macquarie Bank Ltd. - HSI European Put Warrants Oct 2006 F
03714  Deutsche Bank AG - China Mobile European Warrants Oct 2006 B
03715  Deutsche Bank AG — BankComm European Put Warrants Oct 2006
03718  Deutsche Bank AG - China Mobile European Put Wts Oct 2006 D
02211% ABN AMRO Bank N.V. - Hutchison European Warrants Jun 2006
04599 % ABN AMRO Bank N.V. - Sinopec Corp European Warrants Aug 2006
03723 ABN AMRO Bank N.V. - China Mobile European Wts Oct 2006 C
03727  ABN AMRO Bank N.V. - China Mobile Euro Put Wts Oct 2006 D
03724  ABN AMRO Bank N.V. - China Life European Warrants Sep 2007
03725 ABN AMRO Bank N.V. - PetroChina European Warrants Oct 2006 A
03726  KBC Fin Products Int' Ltd. - Link REIT Euro Wts Jan 2007

03719  SGA Societe Generale Acceptance N.V. - BOCHK Eur Wt Oct 06 B
03721 SGA Societe Generale Acceptance N.V. - CCB Eur Wt Oct 2006 D
03722  SGA Societe Generale Acceptance N.V. — HKEx Euro Wt Oct 2006
03728  BNP Paribas Arbit Issu B.V. - MTR Corp European Wts Dec 2006
03731 J P Morgan Intl Der. Ltd. - CITIC Pac European Wts Nov 2006
03733  J P Morgan Int| Der. Ltd. - Denway European Wts Nov 2006
03732 J P Morgan Int'l Der. Ltd. — Datang Power Euro Wts Nov 2006
03734 J P Morgan Int! Der. Ltd. - HK Gas European Wts Nov 2006
03735 J P Morgan Int'l Der. Ltd. — HKEx European Warrants Nov 2006
03736  J P Morgan Intl Der. Ltd. - MTRC European Warrants Nov 2006
03729  Macquarie Bank Ltd. - MTRC European Warrants Oct 2006

03750  KBC Fin Products Int' Ltd. — SHK P Euro Put Wts Oct 2006

03751 KBC Fin Products Int' Ltd. - SHK P Euro Put Wts Dec 2006

03738  KBC Fin Products Int' Ltd. - BOCHK Euro Put Wts Oct 2006
03742  KBC Fin Products Int'l Ltd. — Ch Mob Euro Put Wts Nov 2006 C
03737 KBC Fin Products Int! Ltd. - BOCom Euro Put Wts Dec 2006 C
03741 KBC Fin Products Int' Ltd. - Ch Life Euro Put Wt Nov 2006 C
03749  KBC Fin Products Int' Ltd. - Ping An Euro Put Wts Dec 2006
03739  KBC Fin Products Int' Ltd. — CCB European Put Wts Oct 2006
03747  KBC Fin Products Int! Ltd. - PetroChina Eur Put Wt Oct 06 A
03748  KBC Fin Products Int' Ltd. - PetroChina Eur Put Wt Oct 06 B
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308,000,000
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2006/04/24
2006/04/24
2006/04/24
2006/04/24
2006/04/24
2006/04/24
2006/04/24
2006/04/24
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2006/04/24

B
2007/03/08
2006/10/27
2006/10/27
2006/11/10
2006/12/08
2006/10/31
2006/10/31
2006/10/31
2007/08/15
2006/12/01
2006/11/01
2006/10/27
2006/10/27
2006/10/23
2006/10/31
2006/10/31
2006/06/28
2006/08/08
2006/10/23
2006/10/23
2007/09/24
2006/10/23
2007/01/03
2006/10/23
2006/10/23
2006/10/31
2006/12/28
2006/11/03
2006/11/03
2006/11/29
2006/11/29
2006/11/03
2006/11/03
2006/10/31
2006/10/26
2006/12/20
2006/10/24
2006/11/13
2006/12/15
2006/11/03
2006/12/01
2006/10/24
2006/10/27
2006/10/27
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36.00
50.00
52.00
43.50
37.50
83.10
45.00
24.20
100.00
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92.40
98.16
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35.00
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14.90
10.20
41.25
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25.00
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75.00
98.00
99.75
98.00
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98.80
100.00
51.00
89.28
72.00
93.96
88.09
77.00
95.93
72.00
78.00
90.28
89.28
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03743 KBC Fin Products Int' Ltd. — HSI Euro Put Wts Oct 2006 D

03744  KBC Fin Products Int'l Ltd. - HSI Euro Put Wts Oct 2006 E

03745  KBC Fin Products Int'l Ltd. - HKEx European Wts Nov 2006 C
03740  KBC Fin Products Int' Ltd. - CCB European Wts Nov 2006 C
03746  KBC Fin Products Int'l Ltd. - HSBC European Put Wts Dec 2006
02207 # ABN AMRO Bank N.V. - China Telecom European Wts Aug 2006
04442 * KBC Fin Products Int! Ltd. - HSI Euro Put Wts Jul 2006 C

09989# Goldman Sachs SP (Asia) — China Mobile Euro Put Wts Aug 2006
03752  HK Bank - HKEx European Warrants Nov 2006

03755  ABN AMRO Bank N.V. - PetroChina European Warrants Oct 2006 B
03759  ABN AMRO Bank N.V. - PetroChina European Put Wts Oct 2006
03753  Fortis Bank S.A./N.V. - HKEx European Warrants Oct 2006

03754  Fortis Bank S.A./N.V. - MTRC European Warrants Jan 2007
03757  Fortis Bank S.A./N.V. - HKEx European Put Warrants Oct 2006
03758  KBC Fin Products Int'l Ltd. - HSI European Wts Oct 2006 F

03756  KBC Fin Products Int' Ltd. - Ch Mobile Euro Wts Nov 2006 B
03761  KBC Fin Products Int' Ltd. — PetroChina Euro Wts Oct 2006 D
03760  KBC Fin Products Int'l Ltd. — Huaneng European Wts Oct 2006
03770  BNP Paribas Arbit Issu B.V. - HSCEI European Wts Oct 2006
03769  BNP Paribas Arbit Issu B.V. — HSI European Warrants Oct 2006
03773  BNP Paribas Arbit Issu B.V. — HSI European Put Wts Oct 2006
03764  Deutsche Bank AG - BOC HK European Warrants Oct 2006
03765 Deutsche Bank AG - Sinopec Corp European Warrants Nov 2006
03767  Deutsche Bank AG - China Telecom European Warrants Dec 2006
03768  Deutsche Bank AG - PetroChina European Warrants Nov 2006 A
09153 # Credit Suisse — Huaneng Power European Warrants Aug 2006
03574 # Deutsche Bank AG - Hutchison European Warrants Oct 2006 A
03762  SGA Societe Generale Acceptance N.V. — HSI Eur Wt Oct 2006 A
03766  SGA Societe Generale Acceptance N.V. — HSI Eu Put Wt Oct 06B
03763  Macquarie Bank Ltd. - YZ Coal European Warrants Oct 2006
03771  KBC Fin Products Int! Ltd. - PetroChina Euro Wts Oct 2006 E
04689 % ABN AMRO Bank N.V. - CC Bank European Warrants Aug 2006 B
04498 * Deutsche Bank AG - HSI European Put Warrants Aug 2006
03786  ABN AMRO Bank N.V. - Cheung Kong European Warrants Dec 2006
03790  ABN AMRO Bank N.V. - Sinopec Corp European Wts Nov 2006 B
03787  ABN AMRO Bank N.V. - HSBC European Warrants Nov 2006 A
03788  ABN AMRO Bank N.V. - HWL European Warrants Dec 2006 A
03789  ABN AMRO Bank N.V. - PetroChina European Warrants Nov 2006 A
03791  Deutsche Bank AG - HSI European Warrants Oct 2006 E

03774  HK Bank - China Mobile European Warrants Dec 2006

03775 HK Bank - China Mobile European Warrants Jan 2007

03777  HK Bank - China Telecom European Warrants Jan 2007

03778  HK Bank - CNOOC European Warrants Dec 2006

03779  HK Bank - China Telecom European Put Warrants Jan 2007
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03772 J P Morgan Int! Der. Ltd. - N225 Index Euro Wts Dec 2006

03776  J P Morgan Int'l Der. Ltd. — N225 ldx Euro Put Wts Dec 2006

03780  Macquarie Bank Ltd. - CITIC Pac European Warrants Oct 2006
03785 Macquarie Bank Ltd. — HKEx European Put Warrants Nov 2006
03783  Macquarie Bank Ltd. - SHK P European Warrants Dec 2006 A
03784  Macquarie Bank Ltd. — Ch Mobile European Put Wts Oct 2006 B
03781  Macquarie Bank Ltd. - PetroChina European Warrants Oct 2006
03782  Macquarie Bank Ltd. - Ping An European Warrants Oct 2006
03804  Deutsche Bank AG - Cheung Kong European Warrants Nov 2006 B
03805 Deutsche Bank AG — Hutchison European Warrants Nov 2006 A
03801 J P Morgan Intl Der. Ltd. - Link REIT Euro Wts Nov 2006 B

03799  J P Morgan Int'l Der. Ltd. - China Shenhua Euro Wts Nov 2006
03802 J P Morgan Intl Der. Ltd. - PICC European Warrants Nov 2006
03803  J P Morgan Int'l Der. Ltd. - YZ Coal European Wts Nov 2006
03800 J P Morgan Intl Der. Ltd. - COSCO Pac European Wts Nov 2006
03798 J P Morgan Int'l Der. Ltd. — Ch Overseas Euro Wts Nov 2006
03797  J P Morgan Intl Der. Ltd. - Ch Merchants Euro Wts Nov 2006
03792  SGA Societe Generale Acceptance N.V. — HSI Eur Wt Oct 2006 C
03793  SGA Societe Generale Acceptance N.V. - Ch Life Eu Wt Oct 06B
03794  SGA Societe Generale Acceptance N.V. - Sinopec Eu Wt Nov 06
03795 SGA Societe Generale Acceptance N.V. - Ch Tel Eu Wt Nov 2006
03796  SGA Societe Generale Acceptance N.V. — HSI Eu Put Wt Oct 06D
03807  KBC Fin Products Int! Ltd. - Sinopec Euro Wts Nov 2006 B

03808  KBC Fin Products Int! Ltd. — PetroChina Euro Wts Nov 2006

03806  KBC Fin Products Int! Ltd. - CK(H) European Wts Nov 2006 A
03809  KBC Fin Products Int' Ltd. - SHK P European Wts Oct 2006

04599 # ABN AMRO Bank N.V. - Sinopec Corp European Warrants Aug 2006
09716 % MSDW Asia Sec Products LLC - HSI European Put Wts Jun 2006 B
03811  ABN AMRO Bank N.V. - Gold European Warrants Dec 2006

03815  ABN AMRO Bank N.V. - Gold European Put Warrants Dec 2006
03813  ABN AMRO Bank N.V. - Sinopec Corp European Wts Nov 2006 C
03812  ABN AMRO Bank N.V. - Hutchison European Warrants Nov 2006
03810  Citigroup Global Mkt H Inc. - HSBC European Wts Dec 2006
03814  Goldman Sachs SP (Asia) — China Mobile European Wts Nov 2006
03821  Goldman Sachs SP (Asia) — China Mobile Euro Put Wts Nov 2006
03820  Goldman Sachs SP (Asia) — Cheung Kong European Wts Nov 2006
03822  Goldman Sachs SP (Asia) - SHK Ppt European Warrants Nov 2006
03825 Macquarie Bank Ltd. — CK(H) European Put Warrants Nov 2006
03828  Macquarie Bank Ltd. - Denway European Warrants Nov 2006
03826  Macquarie Bank Ltd. — HWL European Put Warrants Nov 2006
03830  Macquarie Bank Ltd. - JX Copper European Warrants Jul 2007
03823  Macquarie Bank Ltd. — HSI European Warrants Nov 2006

03829  Macquarie Bank Ltd. — HSI European Put Warrants Nov 2006
04698 # SGA Societe Generale Acceptance N.V. — CCB Eur Wt Aug 2006 B
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2006/11/06
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100.00
100.01
85.28
80.64
86.24
95.22
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100.49
99.33
123.00
30.19
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03831  SGA Societe Generale Acceptance N.V. - CCB Eur Wt Nov 2006 B
03832  SGA Societe Generale Acceptance N.V. — HWL Eur Wt Nov 2006 A
03833  SGA Societe Generale Acceptance N.V. - PetCh Eu Wt Nov 06 A
03834  SGA Societe Generale Acceptance N.V. — SHKP Eu Wt Nov 2006 A
04689 # ABN AMRO Bank N.V. - CC Bank European Warrants Aug 2006 B
03837  ABN AMRO Bank N.V. - Sinopec Corp European Warrants Dec 2006
03836  ABN AMRO Bank N.V. - PetroChina European Warrants Nov 2006 B
03838 HK Bank - Jiangxi Copper European Warrants Jan 2007

03841  KBC Fin Products Intl Ltd. - CK(H) European Wts Nov 2006 B
03843  KBC Fin Products Int'l Ltd. - SHK P European Wts Nov 2006

03842  KBC Fin Products Int' Ltd. - HWL European Wts Nov 2006 A
04556 Deutsche Bank AG - CC Bank European Warrants Oct 2006 A
03844  KBC Fin Products Int'l Ltd. - HSI European Wts Nov 2006 F
04649% Deutsche Bank AG - CC Bank European Warrants Nov 2006 A
03600 * SGA Societe Generale Acceptance N.V. - HSI Eu Put Wt Sep 06B
03847  Deutsche Bank AG - HSI European Warrants Nov 2006

03848  Deutsche Bank AG - BankComm European Warrants Nov 2006
03850  Deutsche Bank AG — HSBC European Warrants Nov 2006 B

03851  Deutsche Bank AG - HSI European Put Warrants Nov 2006

03846  Macquarie Bank Ltd. — BEA European Warrants Mar 2007

03845  Macquarie Bank Ltd. - HSBC European Warrants Nov 2006 A
03849  Macquarie Bank Ltd. — HSBC European Warrants Nov 2006

03852  KBC Fin Products Int' Ltd. — HSI Euro Put Wts Nov 2006 A

03853  KBC Fin Products Int'l Ltd. - HSBC European Wts Nov 2006 B
04582 * ABN AMRO Bank N.V. - Hutchison European Warrants Aug 2006
03691 KBC Fin Products Int! Ltd. — HSI Euro Put Wts Oct 2006 C

03857  Deutsche Bank AG — HSCEI European Warrants Nov 2006

03858  Deutsche Bank AG - Hutchison European Warrants Nov 2006 B
03861  Deutsche Bank AG — HSCEI European Put Warrants Nov 2006
03854  Macquarie Bank Ltd. — China Shenhua European Wts Feb 2007
03855  Macquarie Bank Ltd. - China Unicom European Wts Dec 2006 A
03856  Macquarie Bank Ltd. - PetroChina European Put Wts Nov 2006 A
03859  SGA Societe Generale Acceptance N.V. - BOCHK Eur Wt Nov 2006
03860 SGA Societe Generale Acceptance N.V. — CK(H) Eur Wt Nov 2006
03862 SGA Societe Generale Acceptance N.V. — CCB Eur Wt Nov 2006 C
03863  SGA Societe Generale Acceptance N.V. — HSBC Eur Wts Nov 2006
03864 SGA Societe Generale Acceptance N.V. - HSBC Eu Wt Dec 2006 A
03865 KBC Fin Products Int'l Ltd. — HSI Euro Put Wts Nov 2006 B

03866  KBC Fin Products Int' Ltd. — HSI Euro Put Wts Nov 2006 C

04493 # Deutsche Bank AG - HSI European Put Warrants Jul 2006

03868  ABN AMRO Bank N.V. - Oil Future European Warrants Nov 2006
03876  ABN AMRO Bank N.V. - Oil Future European Put Wts Nov 2006
03873  ABN AMRO Bank N.V. - CC Bank European Warrants Dec 2006
03874  ABN AMRO Bank N.V. - HSBC European Warrants Nov 2006 B
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2006/09/28
2006/11/29
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39.90
63.25
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98.58
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88.80
50.00
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25.00
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79.50
10.11
17.94
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110.00
43.45
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03875  ABN AMRO Bank N.V. - PetroChina European Warrants Nov 2006 C
03867  Goldman Sachs SP (Asia) — HSI European Warrants Nov 2006
03872 Goldman Sachs SP (Asia) - HSI European Put Warrants Nov 2006
03877  Macquarie Bank Ltd. - CK(H) European Warrants Nov 2006 A
03878  Macquarie Bank Ltd. - HSBC European Warrants Dec 2006 A
03879  Macquarie Bank Ltd. — HWL European Warrants Nov 2006

03880  Macquarie Bank Ltd. - HSCEI European Put Warrants Dec 2006 A
03885  KBC Fin Products Int'l Ltd. - HSCEI Euro Put Wts Nov 2006

03883  KBC Fin Products Int'l Ltd. - HSBC European Wts Dec 2006 C
03881  KBC Fin Products Int' Ltd. - HSBC European Wts Dec 2006 A
03882  KBC Fin Products Int' Ltd. - HSBC European Wts Dec 2006 B
03884  KBC Fin Products Int'l Ltd. — HWL European Wts Nov 2006 B
04619 # KBC Fin Products Int! Ltd. - HWL European Warrants Aug 2006
03891  SGA Societe Generale Acceptance N.V. — HSI Eur Wt Nov 2006 A
03892  SGA Societe Generale Acceptance N.V. — CCB Eu Put Wt Nov 06
03893  SGA Societe Generale Acceptance N.V. - C Life Eu Wt Dec 06 A
03895 SGA Societe Generale Acceptance N.V. — HSI Eu Put Wt Nov 06B
03887  Macquarie Bank Ltd. — HSCEI European Warrants Dec 2006 B
03886  Macquarie Bank Ltd. - Ch Life European Warrants Dec 2007 B
03888  KBC Fin Products Int'l Ltd. - CCB European Warrants Dec 2006
03889  KBC Fin Products Int!l Ltd. — Ch Life Euro Wts Nov 2006 A

03890  KBC Fin Products Int' Ltd. — Ch Life Euro Wts Nov 2006 B

02216 * Deutsche Bank AG - Hutchison European Warrants Aug 2006 A
04695 % KBC Fin Products Int! Ltd. - CCB European Wts Sep 2006 B
04563  Deutsche Bank AG - China Life European Warrants Dec 2006 A
04564  Deutsche Bank AG - Sinopec Corp European Warrants Dec 2006
04565  Deutsche Bank AG - PetroChina European Warrants Nov 2006 B
04567  Deutsche Bank AG - China Life European Put Warrants Nov 2006
04673  Fortis Bank S.A./N.V. - SHK Ppt European Warrants Nov 2006
04569  Fortis Bank S.A./N.V. - PetroChina European Wts Nov 2006
04566  Fortis Bank S.A./N.V. - Cheung Kong European Wts May 2007
04674  Fortis Bank S.A./N.V. - Swire Pac A European Wts Feb 2007
04568  Fortis Bank S.A./N.V. - China Netcom European Wts Apr 2007
04562  Macquarie Bank Ltd. - BOCom European Warrants Dec 2006
04703  SGA Societe Generale Acceptance N.V. — HSCEI Eu Wt Nov 06 A
04738  SGA Societe Generale Acceptance N.V. — HSCEI Eu Wt Nov 06 B
04740  SGA Societe Generale Acceptance N.V. — HSCEI Eu Put Wt Nov 06C
04742 SGA Societe Generale Acceptance N.V. — HSCEI Eu Put Wt Nov 06D
04702  SGA Societe Generale Acceptance N.V. - C Mob Eur Wt Nov 2006
04739  SGA Societe Generale Acceptance N.V. - C Mob Eu Put Wt Nov 06B
04743 KBC Fin Products Int'l Ltd. - HSCEI European Wts Nov 2006
04741 KBC Fin Products Int'l Ltd. - BOCHK European Wts Nov 2006 B
04808 UBS AG - BOCHK European Warrants Feb 2007

04813 UBS AG - China Life European Warrants Dec 2007
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04831 UBS AG - PetroChina European Warrants Feb 2007

04832 UBS AG - Ping An European Warrants Feb 2007

04815  UBS AG - HSI European Warrants Nov 2006

04835 UBS AG - HSI European Put Warrants Nov 2006

04814  UBS AG - China Mobile European Warrants Dec 2006

04833  UBS AG - China Mobile European Put Warrants Dec 2006

04812 UBS AG - Cheung Kong European Warrants Feb 2007

04816  UBS AG - HSBC European Warrants Feb 2007

04830  UBS AG - HWL European Warrants Feb 2007

04802  SGA Societe Generale Acceptance N.V. - HSBC Eu Wt Dec 2006 B
04801  SGA Societe Generale Acceptance N.V. - BOComm Eu Wt Nov 2006
04803  SGA Societe Generale Acceptance N.V. - PetCh Eu Wt Nov 06 B
04804  SGA Societe Generale Acceptance N.V. - SHKP Eu Wt Nov 2006 B
04807  SGA Societe Generale Acceptance N.V. — HSBC Eu Put Wt Dec06D
04836  Macquarie Bank Ltd. — HKEx European Warrants Nov 2006 A
04840  KBC Fin Products Int' Ltd. - HSBC Euro Put Wts Nov 2006 C
04862  KBC Fin Products Int'l Ltd. — HSBC Euro Put Wts Nov 2006 D
04839  KBC Fin Products Int' Ltd. — Ch Mob Euro Put Wts Nov 2006 D
04837  KBC Fin Products Int' Ltd. - Ch Life Euro Put Wt Nov 2006 D
04863  KBC Fin Products Int! Ltd. — PetroChina Euro Wts Dec 2006 A
04599 % ABN AMRO Bank N.V. - Sinopec Corp European Warrants Aug 2006
04864  Deutsche Bank AG — HSBC European Warrants Jan 2007

04868  Deutsche Bank AG — HSBC European Put Warrants Jan 2007
04865 Macquarie Bank Ltd. - Lenovo European Warrants Jan 2007

04866  SGA Societe Generale Acceptance N.V. - C Tel Eu Wt Dec 06 A
04867  SGA Societe Generale Acceptance N.V. — HWL Eur Wt Nov 2006 B
04869  ABN AMRO Bank N.V. - Ch Telecom European Warrants Nov 2006
04874  ABN AMRO Bank N.V. - Ch Telecom European Warrants Jan 2007 A
04875  ABN AMRO Bank N.V. - Ch Telecom European Warrants Mar 2007
04886  ABN AMRO Bank N.V. - HWL European Warrants Jan 2007

04887  ABN AMRO Bank N.V. - HWL European Warrants Dec 2006 B
04888  ABN AMRO Bank N.V. - HSBC European Warrants Dec 2006
04889  ABN AMRO Bank N.V. - HSBC European Warrants Nov 2006 C
04890  Macquarie Bank Ltd. - Sinopec European Warrants Dec 2006 A
04891  Macquarie Bank Ltd. - Sinopec European Warrants Nov 2006
04892  Goldman Sachs SP (Asia) - HKEx European Warrants Nov 2006
04895  KBC Fin Products Int'l Ltd. - Sinopec Euro Put Wts Nov 2006
04893  KBC Fin Products Int! Ltd. - BOCom Euro Put Wts Nov 2006

04894  KBC Fin Products Int' Ltd. — CCB European Put Wts Dec 2006
04908  KBC Fin Products Int! Ltd. - PetroChina Eur Put Wt Nov 2006
04720 % ABN AMRO Bank N.V. - Sinopec Corp European Wts Sep 2006 C
04617 # KBC Fin Products Int! Ltd. - CNOOC European Wts Aug 2006 B
03792 % SGA Societe Generale Acceptance N.V. - HSI Eur Wt Oct 2006 C
04910  SGA Societe Generale Acceptance N.V. — USD/YEN Eu Wt Dec 06
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04914  SGA Societe Generale Acceptance N.V. - USD/YEN Eu Put Wt Dec06
04909  SGA Societe Generale Acceptance N.V. — HSI Eur Wt Nov 2006 C
04913 SGA Societe Generale Acceptance N.V. — HSI Eu Put Wt Nov 06D
04922  KBC Fin Products Int'l Ltd. - HSI Euro Put Wts Nov 2006 E

04921  KBC Fin Products Int' Ltd. — HSI Euro Put Wts Nov 2006 D

04920  KBC Fin Products Int'l Ltd. - HSBC European Wts Dec 2006 D
04918  KBC Fin Products Int'l Ltd. - HSBC European Wts Nov 2006 E
04915  BNP Paribas Arbit Issu B.V. — China Mobile Euro Wts Nov 2006
04916  BNP Paribas Arbit Issu B.V. - HSBC European Wts Dec 2006 B
04917  BNP Paribas Arbit Issu B.V. — HSBC European Wts Dec 2006 C
04760 % CC Rabobank B.A. - CC Bank European Warrants Nov 2006
04924  Macquarie Bank Ltd. — China Mobile European Wts Nov 2006
04925 Macquarie Bank Ltd. - Link REIT European Warrants Dec 2006
04926  KBC Fin Products Int'l Ltd. — Ch Life European Wts Dec 2006
04928  KBC Fin Products Int'l Ltd. — Ch Life European Wts Feb 2007
04930  KBC Fin Products Int'l Ltd. - HWL European Wts Dec 2006 A
04929  KBC Fin Products Int'l Ltd. - HKEx European Wts Nov 2006 D
04943  BNP Paribas Arbit Issu B.V. — Ch Mobile Euro Put Wt Nov 2006
04944  BNP Paribas Arbit Issu B.V. - China Life Euro Wts Nov 2006 B
04948  BNP Paribas Arbit Issu B.V. - Ch Life Euro Put Wts Mar 2007
04932 Macquarie Bank Ltd. - China Life European Wts Nov 2006 B
04939  Macquarie Bank Ltd. - China Life European Warrants Feb 2007
04933  Macquarie Bank Ltd. - China Life European Wts Nov 2006 C
04931 Macquarie Bank Ltd. - China Life European Wts Nov 2006 A
04941  Macquarie Bank Ltd. - CCB European Warrants Nov 2006 B
04940  Macquarie Bank Ltd. — CCB European Warrants Dec 2006 A
04942  Macquarie Bank Ltd. — HKEx European Warrants Nov 2006 B
04953  BNP Paribas Arbit Issu B.V. — Hutchison Euro Wts Jan 2007
04961  BNP Paribas Arbit Issu B.V. - PetroChina Euro Wts Dec 2006
04962  BNP Paribas Arbit Issu B.V. — Hutchison Euro Put Wt Jan 2007
04949  SGA Societe Generale Acceptance N.V. — CMob Eu Put Wt Nov06C
04950  SGA Societe Generale Acceptance N.V. - CNOOC Eur Wt Nov 2006
04951  SGA Societe Generale Acceptance N.V. — HSI Eur Wt Nov 2006 E
04966  Macquarie Bank Ltd. — China Telecom European Wts Dec 2006 B
04967  Macquarie Bank Ltd. - China Telecom European Wts May 2007
04969  Macquarie Bank Ltd. — HSBC European Warrants Jun 2009

04970  Macquarie Bank Ltd. - HSBC European Warrants Nov 2006 B
04971 Macquarie Bank Ltd. — HWL European Warrants Dec 2010

04983  KBC Fin Products Int'l Ltd. - HSI European Wts Nov 2006 G
04973 KBC Fin Products Int' Ltd. - Sinopec Euro Wts Dec 2006 A

04982  KBC Fin Products Int' Ltd. — Ch Telecom Euro Wts Jan 2007
04981  KBC Fin Products Int'l Ltd. — Ch Telecom Euro Wts Nov 2006
04972 KBC Fin Products Int! Ltd. — Ch Life Euro Put Wts Jan 2007
09037 # Deutsche Bank AG - HSBC European Warrants Nov 2006 A
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370,000,000
333,000,000
400,000,000
400,000,000
400,000,000
148,000,000
208,000,000
370,000,000
167,000,000
215,000,000
100,000,000
200,000,000
200,000,000
288,000,000
400,000,000
208,000,000
168,000,000
270,000,000
400,000,000
400,000,000
388,000,000
388,000,000
168,000,000
88,000,000
238,000,000
288,000,000
100,000,000
229,000,000
142,000,000
255,000,000
250,000,000
182,000,000
313,000,000
200,000,000
200,000,000
388,000,000
188,000,000
388,000,000
400,000,000
248,000,000
400,000,000
308,000,000
288,000,000
200,000,000

LA
2006/05/23
2006/05/23
2006/05/23
2006/05/23
2006/05/23
2006/05/23
2006/05/23
2006/05/23
2006/05/23
2006/05/23
2006/05/23
2006/05/24
2006/05/24
2006/05/24
2006/05/24
2006/05/24
2006/05/24
2006/05/25
2006/05/25
2006/05/25
2006/05/25
2006/05/25
2006/05/25
2006/05/25
2006/05/25
2006/05/25
2006/05/25
2006/05/26
2006/05/26
2006/05/26
2006/05/26
2006/05/26
2006/05/26
2006/05/26
2006/05/26
2006/05/26
2006/05/26
2006/05/26
2006/05/26
2006/05/26
2006/05/26
2006/05/26
2006/05/26
2006/05/26

B
2006/12/18
2006/11/29
2006/11/29
2006/11/29
2006/11/29
2006/12/01
2006/11/23
2006/11/27
2006/12/08
2006/12/15

2006/11/08
2006/11/30
2006/12/20
2006/12/01
2007/02/13
2006/12/11
2006/11/24
2006/11/27
2006/11/27
2007/03/27
2006/11/30
2007/02/28
2006/11/29
2006/11/29
2006/11/29
2006/12/29
2006/11/29
2007/01/22
2006/12/18
2007/01/22
2006/11/29
2006/11/29
2006/11/29
2006/12/29
2007/05/30
2009/06/30
2006/11/29
2010/12/30
2006/11/29
2006/12/11
2007/01/10
2006/11/27
2007/01/10
2006/11/30
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99.90
99.90
100.00
100.00
100.00
94.72
95.68
117.29
114.40
118.68
24.90
71.40
50.60
89.28
100.00
95.68
97.44
91.80
100.00
104.00
102.43
98.94
286.27
203.02
73.30
76.90
43.90
91.60
97.98
102.00
100.00
100.10
100.16
51.60
53.20
101.27
147.02
97.00
100.00
94.24
100.00
95.48
72.00
124.00
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04988  ABN AMRO Bank N.V. - BankComm European Warrants Dec 2006 B 150,000,000 2006/05/29  2006/12/13 54.00
04986  ABN AMRO Bank N.V. - BankComm European Warrants Dec 2006 A 150,000,000 2006/05/29  2006/12/21 88.50
04989  CC Rabobank B.A. - BankComm European Warrants Jun 2007 100,000,000 2006/05/29  2007/06/28 55.00
04990  CC Rabobank B.A. - China Life European Warrants Jun 2007 100,000,000 2006/05/29 2007/06/28 25.00
04991  CC Rabobank B.A. - Hutchison European Warrants Jun 2007 100,000,000 2006/05/29  2007/06/08 64.00
04954  Deutsche Bank AG - BOC HK European Warrants Dec 2006 B 100,000,000 2006/05/29 2006/12/11 95.00
04985 Deutsche Bank AG - China Life European Warrants Dec 2006 B 100,000,000 2006/05/29  2006/12/04  129.00
04999  KBC Fin Products Int! Ltd. — SHK P European Wts Dec 2006 A 148,000,000 2006/05/29  2006/12/15 97.68
04992  KBC Fin Products Int! Ltd. - BOCom European Wts Dec 2006 A 188,000,000 2006/05/29  2006/12/15 94.00
04993  KBC Fin Products Int! Ltd. — Ch Mob European Wts Dec 2006 208,000,000 2006/05/29  2006/12/11 97.76
04998  KBC Fin Products Int! Ltd. - CNOOC European Wts Nov 2006 148,000,000 2006/05/29  2006/11/29 97.68
04997  KBC Fin Products Int! Ltd. - Sinopec Euro Wts Dec 2006 B 168,000,000 2006/05/29  2006/12/01 99.12
09002  Macquarie Bank Ltd. - CK(H) European Warrants Nov 2006 B 200,000,000 2006/05/30 2006/11/29  100.40
09004  Macquarie Bank Ltd. — China Mobile European Wts Dec 2006 200,000,000 2006/05/30  2006/12/29 94.00
09010  Macquarie Bank Ltd. - CNOOC European Warrants Nov 2006 150,000,000 2006/05/30  2006/11/30 81.30
09011 Macquarie Bank Ltd. - PetroChina European Warrants Nov 2006 100,000,000 2006/05/30  2006/11/30 75.80
09003  Macquarie Bank Ltd. - PetroChina European Put Wts Nov 2006 B 100,000,000 2006/05/30  2006/11/29 44,50
09013  UBS AG - BOCom European Warrants Mar 2007 100,000,000 2006/05/30  2007/03/12 47.00
09014  UBS AG - China Life European Warrants Dec 2006 100,000,000 2006/05/30  2006/12/11 52.00
09015 UBS AG - HS Bank European Warrants Jun 2007 100,000,000 2006/05/30  2007/06/12 35.00
09016  SGA Societe Generale Acceptance N.V. — HSI Eur Wt Nov 2006 F 333,000,000 2006/05/30  2006/11/29 99.90
09020  SGA Societe Generale Acceptance N.V. - HSI Eu Put Wt Nov 06G 400,000,000 2006/05/30  2006/11/29  100.00
09017  Deutsche Bank AG - CC Bank European Put Warrants Jan 2007 100,000,000 2006/06/01  2007/01/15 25.00
09018  Deutsche Bank AG — HSI European Put Warrants Dec 2006 A 200,000,000 2006/06/01 2006/12/28 50.00
09019  Deutsche Bank AG - Hutchison European Put Warrants Dec 2006 100,000,000 2006/06/01  2006/12/28 4150
09039  Macquarie Bank Ltd. - BOCom European Warrants Nov 2006 100,000,000 2006/06/01  2006/11/30 30.60
09040  Macquarie Bank Ltd. — SHK Ppt European Warrants Dec 2006 B 100,000,000 2006/06/01  2006/12/28 47.00
09041  Macquarie Bank Ltd. — HSI European Warrants Dec 2006 C 388,000,000 2006/06/01 2006/12/28  103.60
09045 Macquarie Bank Ltd. — HSI European Put Warrants Dec 2006 A 388,000,000 2006/06/01 2006/12/28 97.00
09042  SGA Societe Generale Acceptance N.V. - C Life Eu Wt Dec 06 B 67,000,000 2006/06/01 2006/12/04 99.83
09043  SGA Societe Generale Acceptance N.V. - HSBC Eu Wt Dec 2006 C 130,000,000 2006/06/01  2006/12/04  100.10
09044  SGA Societe Generale Acceptance N.V. - MTRC Euro Wt Dec 2006 400,000,000 2006/06/01 2006/12/04  100.00
09049  SGA Societe Generale Acceptance N.V. - MTRC Euro Wt Apr 2007 400,000,000 2006/06/01 2007/04/02  100.00
09050  SGA Societe Generale Acceptance N.V. - C Life Eu Put Wt Dec 06 63,000,000 2006/06/01 2006/12/04  100.80
09052  KBC Fin Products Int' Ltd. — HSI European Warrants Dec 2006 400,000,000 2006/06/01 2006/12/28  100.00
09079  BNP Paribas Arbit Issu B.V. - BankComm European Wts Dec 2006 200,000,000 2006/06/02 2006/12/11  100.00
09080  BNP Paribas Arbit Issu B.V. - CC Bank European Wts Dec 2006 344,000,000 2006/06/02  2006/12/11 99.76
09084  BNP Paribas Arbit Issu B.V. - HSI European Put Wts Dec 2006A 400,000,000 2006/06/02 2006/12/28  100.00
09124  Goldman Sachs SP (Asia) - HSBC European Warrants Dec 2006 200,000,000 2006/06/02  2006/12/04 74.00
09125  Goldman Sachs SP (Asia) - HSBC European Warrants Jun 2007 100,000,000 2006/06/02 2007/06/29  133.00
09094  Goldman Sachs SP (Asia) — CC Bank European Warrants Dec 2006 150,000,000 2006/06/02  2006/12/04 52.50
09122  Goldman Sachs SP (Asia) — HSI European Warrants Dec 2006 400,000,000 2006/06/02  2006/12/28  100.00
09126  Goldman Sachs SP (Asia) - HSI European Put Warrants Dec 2006 400,000,000 2006/06/02 2006/12/28  100.00
09096  Goldman Sachs SP (Asia) — China Mobile European Wts Dec 2006 250,000,000 2006/06/02  2006/12/04 92.50
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09123  Goldman Sachs SP (Asia) — China Mobile European Wts Apr 2007
09095  Goldman Sachs SP (Asia) - China Life European Wts Jan 2007
09053  SGA Societe Generale Acceptance N.V. - CK(H) Eur Wt Dec 2006
09071  SGA Societe Generale Acceptance N.V. - Sinopec Eu Wt Dec 06A
09072  SGA Societe Generale Acceptance N.V. — HSBC Eu Put Wt Dec06E
09077  SGA Societe Generale Acceptance N.V. — HWL Euro Wts Dec 2006
09078  SGA Societe Generale Acceptance N.V. - SHK P Eu Wt Dec 06 A
09085 Macquarie Bank Ltd. - CHALCO European Warrants Jun 2008
09086  Macquarie Bank Ltd. - Sinopec European Warrants Dec 2006 B
09087  Macquarie Bank Ltd. - Sinopec European Warrants Jan 2007 A
09088 Macquarie Bank Ltd. — Denway European Warrants Dec 2006
09093  Macquarie Bank Ltd. — HLand European Warrants Dec 2006 B
09127  BNP Paribas Arbit Issu B.V. - HSCEI European Wts Dec 2006
09131 BNP Paribas Arbit Issu B.V. — HSCEI Euro Put Wts Dec 2006

09128  BNP Paribas Arbit Issu B.V. - BOC HK European Wts Dec 2006
09129  BNP Paribas Arbit Issu B.V. - Sinopec Corp Euro Wts Dec 2006
09130  BNP Paribas Arbit Issu B.V. -~ CNOOC European Wts Dec 2006
09133  KBC Fin Products Int'l Ltd. - PetroChina Euro Wts Dec 2006 B
09132 KBC Fin Products Int'l Ltd. - BOCom European Wts Dec 2006 B
04701# Credit Suisse — Sh Petrochem Euro Wts Jul 2006

09321# Credit Suisse - BOC HK European Warrants Aug 2006

03960 % Credit Suisse — HSBC European Warrants Aug 2006

09134  SGA Societe Generale Acceptance N.V. - C Mob Eur Wt Dec 2006
09135  SGA Societe Generale Acceptance N.V. - C Tel Eu Wt Dec 06 B
09136  SGA Societe Generale Acceptance N.V. - CNOOC Eur Wt Dec 2006
04827 # KBC Fin Products Int! Ltd. - China Life Euro Wts Sep 2006 C
02172% KBC Fin Products Int! Ltd. - BOC HK European Wts Sep 2006 A
09138  SGA Societe Generale Acceptance N.V. - CP&CC Eu Put Wt Dec 06D
09137  SGA Societe Generale Acceptance N.V. - BOCHK Eu Put Wt Dec06
09141 Macquarie Bank Ltd. — HSBC European Warrants Dec 2006 B
09142 KBC Fin Products Int' Ltd. — CK(H) Euro Put Wts Dec 2006

09155  Macquarie Bank Ltd. — HSI European Warrants Dec 2006 D

09147  Macquarie Bank Ltd. - HSI European Put Warrants Dec 2006 B
04697 # Deutsche Bank AG - HSI European Put Warrants Sep 2006 A
09148  BNP Paribas Arbit Issu B.V. - China Tel Euro Wts Jan 2007

09149  BNP Paribas Arbit Issu B.V. — PetroCh Euro Put Wts Dec 2006
09150  BNP Paribas Arbit Issu B.V. - Ping An European Wts Dec 2006
02253 # Deutsche Bank AG - Nikkei 225 Index European Wts Sep 2006 B
09157  ABN AMRO Bank N.V. - China Life European Warrants Jul 2007
09161  ABN AMRO Bank N.V. - HSBC European Warrants Feb 2007 A
09156  Macquarie Bank Ltd. - PCCW European Warrants Dec 2006
02125% Deutsche Bank AG - Nikkei 225 Index European Wts Dec 2006
09173 ABN AMRO Bank N.V. - Bank of Comm European Put Wts Feb 2007
09174  ABN AMRO Bank N.V. - China Mobile European Put Wts Jan 2007
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200,000,000
147,000,000
172,000,000
159,000,000
196,000,000
189,000,000
200,000,000
150,000,000
200,000,000
100,000,000
100,000,000
400,000,000
400,000,000
50,000,000
200,000,000
164,000,000
128,000,000
288,000,000
200,000,000
300,000,000
200,000,000
278,000,000
400,000,000
192,000,000
188,000,000
250,000,000
161,000,000
104,000,000
200,000,000
288,000,000
388,000,000
388,000,000
200,000,000
200,000,000
108,000,000
200,000,000
160,000,000
150,000,000
100,000,000
100,000,000
200,000,000
150,000,000
180,000,000
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2006/06/02
2006/06/02
2006/06/02
2006/06/02
2006/06/02
2006/06/02
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2006/06/02
2006/06/02
2006/06/02
2006/06/02
2006/06/05
2006/06/05
2006/06/05
2006/06/05
2006/06/05
2006/06/05
2006/06/05
2006/06/05
2006/06/05
2006/06/06
2006/06/06
2006/06/06
2006/06/06
2006/06/06
2006/06/06
2006/06/07
2006/06/07
2006/06/08
2006/06/08
2006/06/09
2006/06/09
2006/06/09
2006/06/12
2006/06/12
2006/06/12
2006/06/12
2006/06/14
2006/06/14
2006/06/14
2006/06/14
2006/06/15
2006/06/15

B
2007/04/02
2007/01/29
2006/12/04
2006/12/04
2006/12/04
2006/12/04
2006/12/18
2008/06/30
2006/12/28
2007/01/30
2006/12/28
2006/12/28
2006/12/28
2006/12/28
2006/12/18
2006/12/15

2006/12/15
2006/12/15

2006/12/05
2006/07/28
2006/08/08
2006/08/28
2006/12/06
2006/12/06
2006/12/06
2006/09/01
2006/09/18
2006/12/11
2006/12/11
2006/12/28
2006/12/08
2006/12/28
2006/12/28
2006/09/28
2007/01/29
2006/12/18
2006/12/18
2006/09/07
2007/07/23
2007/02/05
2006/12/29
2006/12/07
2007/02/16
2007/01/05

RELH
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112.50
50.00
99.96
99.76

100.17
99.96

100.17
50.60
76.50
82.80
27.90
26.20

100.00

100.00
18.00

100.00

100.04
98.56
97.92
40.00
14.70
66.00

100.08

100.00
99.84

250.04
56.25
99.82
99.84

153.00
80.64

110.97
97.00
15.20
50.00
99.36
52.00
10.56
37.50
71.00
55.30
24.40
37.50
45.00
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09175  ABN AMRO Bank N.V. - Sinopec Corp European Put Wts Jan 2007
09176  ABN AMRO Bank N.V. - Hutchison European Put Wts Jan 2007
09177 ABN AMRO Bank N.V. - PetroChina European Put Wts Dec 2006
09166  Calyon Fin P (G) Ltd. — China Life European Wts Apr 2007

09168  Calyon Fin P (G) Ltd. - HSBC European Warrants Feb 2007
09169  Calyon Fin P (G) Ltd. - Hutchison European Warrants Apr 2007
09170  Calyon Fin P (G) Ltd. - Hutchison European Warrants Jan 2007
09164  Calyon Fin P (G) Ltd. - CC Bank European Warrants Feb 2007
09165 Calyon Fin P (G) Ltd. - CC Bank European Warrants Jan 2007
09171 Calyon Fin P (G) Ltd. — PetroChina European Wts Jan 2007
09167  Calyon Fin P (G) Ltd. - China Mobile European Wts Jan 2007
09162  Deutsche Bank AG — Nikkei 225 Index European Wts Mar 2007 C
09163  Deutsche Bank AG - Nikkei 225 Index European Wts Mar 2007 D
09172 Macquarie Bank Ltd. — Wharf European Warrants Dec 2006
09178  KBC Fin Products Int' Ltd. - BOC HK Euro Put Wts Dec 2006
09188  KBC Fin Products Int'l Ltd. — HWL Euro Put Wts Dec 2006 C
09179  KBC Fin Products Int' Ltd. - CCB European Put Wts Feb 2007
09182  KBC Fin Products Int' Ltd. - CNOOC Euro Put Wts Dec 2006
09181  KBC Fin Products Int' Ltd. — Ch Tel Euro Put Wts Mar 2007
09186  KBC Fin Products Int' Ltd. — HSI Euro Put Wts Dec 2006 C
09185  KBC Fin Products Int' Ltd. — HSI Euro Put Wts Dec 2006 B
09184  KBC Fin Products Int'l Ltd. — HSI Euro Put Wts Dec 2006 A
09183  KBC Fin Products Int' Ltd. - HWL European Wts Dec 2006 B
09180  KBC Fin Products Int' Ltd. - Sinopec Euro Wts Dec 2006 C
03518 SGA Societe Generale Acceptance N.V. - HSI Euro Wts Sep 2006
09218  BNP Paribas Arbit Issu B.V. - BOC HK Euro Put Wts Dec 2006
09217  BNP Paribas Arbit Issu B.V. - HSI European Warrants Dec 2006
09223  BNP Paribas Arbit Issu B.V. — HSI European Put Wts Dec 20068
09199  Deutsche Bank AG - Hutchison European Warrants Jan 2007
09200  Deutsche Bank AG - HSI European Warrants Dec 2006

09189  Macquarie Bank Ltd. - JX Copper European Warrants Aug 2007
09198  Macquarie Bank Ltd. - SHK P European Warrants Dec 2006 C
09190  Macquarie Bank Ltd. - PetroChina European Wts Dec 2006 A
09202  KBC Fin Products Int' Ltd. — HSCEI European Wts Dec 2006 B
09212 KBC Fin Products Int'l Ltd. - HSCEI Euro Put Wts Dec 2006 D
09201 KBC Fin Products Int'l Ltd. — HSCEI European Wts Dec 2006 A
09213  KBC Fin Products Int' Ltd. - HSCEI Euro Put Wts Dec 2006 E
09211 KBC Fin Products Int'l Ltd. - HSCEI Euro Put Wts Dec 2006 C
09203  KBC Fin Products Int! Ltd. - BOCom Euro Put Wts Dec 2006 D
09207  KBC Fin Products Int'l Ltd. — HWL Euro Put Wts Dec 2006 D
09209  KBC Fin Products Int'l Ltd. - SHK P European Wts Dec 2006 B
09204  KBC Fin Products Int' Ltd. - BOCom European Wts Jan 2007
09208  KBC Fin Products Int! Ltd. — PetroChina Euro Wts Dec 2006 C
09216  SGA Societe Generale Acceptance N.V. — HSI Eur Wt Dec 2006 B
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100,000,000
100,000,000
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388,000,000
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400,000,000
400,000,000
118,000,000
168,000,000
400,000,000
50,000,000
380,000,000
400,000,000
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200,000,000
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100,000,000
100,000,000
400,000,000
400,000,000
400,000,000
400,000,000
400,000,000
288,000,000
168,000,000
148,000,000
100,000,000
108,000,000
294,000,000
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2006/06/15
2006/06/15
2006/06/15
2006/06/15
2006/06/15
2006/06/15
2006/06/15
2006/06/15
2006/06/15
2006/06/15
2006/06/15
2006/06/15
2006/06/15
2006/06/15
2006/06/15
2006/06/15
2006/06/15
2006/06/15
2006/06/15
2006/06/15
2006/06/15
2006/06/15
2006/06/15
2006/06/15
2006/06/15
2006/06/16
2006/06/16
2006/06/16
2006/06/16
2006/06/16
2006/06/16
2006/06/16
2006/06/16
2006/06/16
2006/06/16
2006/06/16
2006/06/16
2006/06/16
2006/06/16
2006/06/16
2006/06/16
2006/06/16
2006/06/16
2006/06/16

B
2007/01/18
2007/01/12
2006/12/22
2007/04/117

2007/02/28
2007/04/117

2007/01/04
2007/02/28
2007/01/04
2007/01/04
2007/01/29
2007/03/08
2007/03/08
2006/12/28
2006/12/20
2006/12/15

2007/02/15
2006/12/15

2007/03/08
2006/12/28
2006/12/28
2006/12/28
2006/12/22
2006/12/20
2006/09/28
2006/12/18
2006/12/28
2006/12/28
2007/01/29
2006/12/28
2007/08/30
2006/12/28
2006/12/29
2006/12/28
2006/12/28
2006/12/28
2006/12/28
2006/12/28
2006/12/27
2006/12/18
2006/12/20
2007/01/03
2006/12/21
2006/12/28
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31.00
27.00
51.00
77.10
225.00
267.00
180.00
189.00
111.60
243.00
129.00
35.00
25.00
26.50
96.60
72.00
100.00
83.20
97.00
100.00
100.00
100.00
90.27
90.72
48.00
36.00
98.80
100.00
58.00
50.00
72.86
48.10
70.50
100.00
100.00
100.00
100.00
100.00
72.00
97.44
91.76
92.00
86.83
99.96
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09215  SGA Societe Generale Acceptance N.V. — HSI Eur Wt Dec 2006 A
09219  SGA Societe Generale Acceptance N.V. — HSI Eu Put Wt Dec 06C
09224  Credit Suisse - BOC HK European Warrants Feb 2007

09225  Credit Suisse — Henderson Land European Warrants Jan 2007
09226  Credit Suisse — HSBC European Warrants Jan 2007 B

09228  Credit Suisse — Hutchison European Warrants Jan 2007 A

09235  Goldman Sachs SP (Asia) - HSCEI European Warrants Jan 2007
09239  Goldman Sachs SP (Asia) - HSCEI European Put Wts Jan 2007
09229  SGA Societe Generale Acceptance N.V. - BOCom Eur Wt Dec 2006
09230  SGA Societe Generale Acceptance N.V. - Sinopec Eu Wt Dec 06B
09231 SGA Societe Generale Acceptance N.V. - Sinopec Eu Wt Dec 06C
09232  SGA Societe Generale Acceptance N.V. - PetCh Eu Wt Dec 06 A
09233  SGA Societe Generale Acceptance N.V. - PetCh Eu Wt Dec 06 B
09247  ABN AMRO Bank N.V. - China Mobile European Warrants Dec 2006
09243 ABN AMRO Bank N.V. - Sinopec Corp European Warrants Jan 2007
09244 ABN AMRO Bank N.V. - PetroChina European Wts Dec 2006 A
09245  ABN AMRO Bank N.V. - PetroChina European Wts Dec 2006 B
09248  ABN AMRO Bank N.V. - China Telecom European Wts Jan 2007 B
09242  UBS AG - HSI European Warrants Dec 2006

09246  UBS AG - HSI European Put Warrants Dec 2006

09236  SGA Societe Generale Acceptance N.V. - BOCom Eu Put Wt Dec06
09237 SGA Societe Generale Acceptance N.V. - CCB Eu Put Wt Dec 06
09238  SGA Societe Generale Acceptance N.V. - CP&CC Eu Put Wt Dec 06E
09240  SGA Societe Generale Acceptance N.V. - PetCh Eu Put Wt Dec06
09241 SGA Societe Generale Acceptance N.V. - SHK P Eu Wt Dec 06 B
09678 # Credit Suisse — SMIC European Warrants Mar 2007

09677 # Credit Suisse — SMIC European Warrants Nov 2006

09286  ABN AMRO Bank N.V. - Sinopec Corp European Warrants Feb 2007
09287  ABN AMRO Bank N.V. - HSBC European Warrants Feb 2007 B
09291 ABN AMRO Bank N.V. - PetroChina European Warrants Feb 2007
09283  BNP Paribas Arbit Issu B.V. - China Mobile Euro Wts Jan 2007
09285  BNP Paribas Arbit Issu B.V. - HSBC European Put Wts Jan 2007
09250  Deutsche Bank AG - DJIA Index European Put Warrants Mar 2007
09251  Deutsche Bank AG - HSI European Put Warrants Dec 2006 B
09249  Deutsche Bank AG - Nikkei 225 Index European Wts Mar 2007 F
09253  Deutsche Bank AG — Nikkei 225 Index Euro Put Wts Mar 2007 G
09294 J P Morgan Intl Der. Ltd. — Nikkei225 Idx Euro Wts Mar 2007

09298 J P Morgan Int' Der. Ltd. — N225 ldx Euro Put Wts Mar 2007

09257  Macquarie Bank Ltd. - BOCom European Warrants Jan 2007

09259  Macquarie Bank Ltd. — CCB European Warrants Dec 2006 B

09293  Macquarie Bank Ltd. - Sinopec European Warrants Dec 2006 C
09292  Macquarie Bank Ltd. - Sinopec European Warrants Jan 2007 B
09252 Macquarie Bank Ltd. - HK Gas European Warrants Jul 2007

09256  Macquarie Bank Ltd. — HSCEI European Warrants Dec 2006 C
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2006/06/21
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2006/06/21
2006/06/21
2006/06/21
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2006/06/21

B
2006/12/28
2006/12/28
2007/02/08
2007/01/18
2007/01/18
2007/01/18
2007/01/30
2007/01/30
2006/12/20
2006/12/20
2006/12/20
2006/12/20
2006/12/20
2006/12/29
2007/01/09
2006/12/20
2006/12/22
2007/01/119
2006/12/28
2006/12/28
2006/12/20
2006/12/20
2006/12/20
2006/12/20
2006/12/20
2007/03/08
2006/11/08
2007/02/12
2007/02/09
2007/02/12
2007/01/15
2007/01/09
2007/03/16
2006/12/28
2007/03/08
2007/03/08
2007/03/08
2007/03/08
2007/01/02
2006/12/29
2006/12/28
2007/01/30
2007/07/30
2006/12/28

RELH
(EBAT)

99.90
100.10
33.75
20.20
2240
18.15
100.00
100.00
99.84
99.88
99.96
100.32
99.82
85.50
74.00
88.50
70.50
50.00
2740
26.40
100.10
100.10
100.44
99.60
100.28
32.80
28.00
80.25
77.00
114.00
98.00
93.60
26.00
50.00
26.00
28.00
108.00
102.00
95.40
69.80
58.84
95.69
37.50
55.00
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09261 Macquarie Bank Ltd. - HSCEI European Put Warrants Dec 2006 D
09255  Macquarie Bank Ltd. — HSI European Warrants Dec 2006 E

09260 Macquarie Bank Ltd. - HSI European Put Warrants Dec 2006 F
09262  SGA Societe Generale Acceptance N.V. - Ch Life Eu Wt Jan 07
09281  SGA Societe Generale Acceptance N.V. - C Mob Eu Wt Jan 07 A
09282  SGA Societe Generale Acceptance N.V. - CLife Eu Put Wt Jan07
09280  SGA Societe Generale Acceptance N.V. — HSI Eur Wt Dec 2006 D
09284  SGA Societe Generale Acceptance N.V. — HSI Eu Put Wt Dec 06E
09303  KBC Fin Products Int'l Ltd. - HSCEI European Wts Dec 2006 G
09299  KBC Fin Products Int'l Ltd. - HSCEI European Wts Dec 2006 F
09295  KBC Fin Products Int' Ltd. — China Life Euro Wts Jan 2007

09296  KBC Fin Products Int'l Ltd. - Sinopec Euro Put Wts Jan 2007
09297  KBC Fin Products Int' Ltd. - PetroChina Eur Put Wt Jan 2007
09305 Macquarie Bank Ltd. — China Unicom European Wts Dec 2006 B
09304  Macquarie Bank Ltd. - CNOOC European Warrants Dec 2006
09306  Macquarie Bank Ltd. - PetroChina European Wts Dec 2006 B
09308  SGA Societe Generale Acceptance N.V. - BOCHK Eur Wt Jan 2007
09311 SGA Societe Generale Acceptance N.V. - C Mob Eu Wt Jan 07 B
09307  SGA Societe Generale Acceptance N.V. - C Tel Eur Wt Jan 2007
09309  SGA Societe Generale Acceptance N.V. - CCB Eu Put Wt Jan 07
09312 SGA Societe Generale Acceptance N.V. - C Tel Eu Put Wt Jan07
09316  ABN AMRO Bank N.V. - Bank of Comm European Wts Feb 2007 B
09315  ABN AMRO Bank N.V. - Gold European Warrants Mar 2007
09324 ABN AMRO Bank N.V. - Gold European Put Warrants Mar 2007
09325 CC Rabobank B.A. - CC Bank European Warrants May 2007
09327  CC Rabobank B.A. - HSBC European Warrants Apr 2007

09328  CC Rabobank B.A. - PetroChina European Warrants Jan 2007
09329  CC Rabobank B.A. - PetroChina European Warrants May 2007
09330 Macquarie Bank Ltd. - HSI European Warrants Dec 2006 G
09334  Macquarie Bank Ltd. — HSI European Put Warrants Dec 2006 H
09335  Macquarie Bank Ltd. - HSI European Put Warrants Dec 2006 |
09331  Macquarie Bank Ltd. — HSCEI European Warrants Dec 2006 E
09343  Macquarie Bank Ltd. — HSCEI European Put Warrants Dec 2006 F
09333  Macquarie Bank Ltd. — CCB European Put Warrants Dec 2006
09332 Macquarie Bank Ltd. - CK(H) European Warrants Dec 2006
09323 # Credit Suisse — HSBC European Put Warrants Aug 2006

04556 * Deutsche Bank AG - CC Bank European Warrants Oct 2006 A
09346  BNP Paribas Arbit Issu B.V. — Cheung Kong Euro Wts Mar 2007
09348  BNP Paribas Arbit Issu B.V. - Hutchison Euro Wts Mar 2007
09349  BNP Paribas Arbit Issu B.V. — SHK Ppt European Wts Apr 2007
09353  HK Bank - Sinopec Corp European Warrants Feb 2007

09351 HK Bank - China Life European Warrants Jul 2007

09350  HK Bank - China Life European Put Warrants Jan 2007

09344  Macquarie Bank Ltd. — Hutchison European Warrants Dec 2006
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2006/12/28
2006/12/28
2006/12/28
2006/12/28
2006/12/28
2006/08/08
2006/10/03
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(EBAT)

50.40
114.85
98.16
100.64
100.04
99.44
100.01
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100.00
198.80
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99.12
48.60
44.50
84.30
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43.50
28.00
41.00
87.00
96.00
82.00
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135.02
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48.13
72.60
10.50
41.20
67.20
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87.00
20.88
25.00
18.00
118.60
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09345  Macquarie Bank Ltd. - Ping An European Warrants Dec 2006 100,000,000 2006/06/28  2006/12/29 27.00
09354  Macquarie Bank Ltd. — Denway Motors European Wts Feb 2007 100,000,000 2006/06/28  2007/02/27 4230
09357  Citigroup Global Mkt H Inc. - SHK Ppt European Wts Jan 2007 68,000,000 2006/06/29 2007/01/30 38.83
09356  Citigroup Global Mkt H Inc. - China Life Euro Wts Mar 2007 68,000,000 2006/06/29 2007/03/29 17.07
09355  Macquarie Bank Ltd. - Yanzhou Coal European Wts Jan 2007 88,000,000 2006/06/29 2007/01/02 55.44
04751#% KBC Fin Products Int! Ltd. - HWL European Warrants Oct 2006 340,000,000 2006/06/29 2006/10/04  93.50
09361 J P Morgan Intl Der. Ltd. - JX Copper Euro Wts Jan 2007 95,000,000 2006/06/30  2007/01/30 99.75
09358  J P Morgan Intl Der. Ltd. — China Telecom Euro Wts Mar 2007 400,000,000 2006/06/30  2007/03/29  100.00
09359  J P Morgan Int! Der. Ltd. - CNOOC European Wts Jan 2007 333,000,000 2006/06/30 2007/01/30  99.90
09362 J P Morgan Intl Der. Ltd. - Yanzhou Coal Euro Wts Jan 2007 200,000,000 2006/06/30  2007/01/30  100.00
B 47,806.22
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BHERZHT
BRXE&H
NEESEB (BEET) TIBRE(EEBT)
2005 F£2F — 2.98
231 = 1.77
E 4= = 1.02
2006 F£1=F — 0.68
F£2F — 1.37
B5HEE

BITHE HE(BEBBT)
2005 F2=E 164 431,586.37
£ 3= 165 439,309.57
4= 166 445,999.99
2006 F1F 165 429,539.14
$2FE 174 423,962.36

mEMGS - EF

2005 F2F 11 11,916.64
E£3F 8 23,207.35
= 7 17,366.80
2006 F1F 10 17,683.07
F2F 15 13,752.98

o BB 35 R 5T 4 B B T 45 F 4R (20064 3 = %
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20064F 2%

02545
02548
02546
02549
02550
02558
02559

02560
04150
02561
04151
02562
04152
04153
02528

b

BB (BE)ERD AT B EB2009F
HBAP 500X B X El = EH I R E2011EF
LBBERRAFB625%REZH13E
EART(EE) ERDA6.125%% BEEHE2016F
HBAP 11.00%E /{5 EB 0 R B 201456 A

HBAP 11.00%E B (5 E £ 1 5 5201458
BABEREE (BR)ERARZEVAREERR
BEAEH201E
UEI$ERARASETRRER20NE
BEELBEERAI%NEES ZHE2008F
ExAREEERARNZETRRESR0ME
BEELBEERAMLINEESL ZHE20135
PEM R A B 2 E1%A R E 520106
EELBEERISUINEEL ZH2016F
BEEEBERRASTHINEE S ZH201E
FHEE(ER) ERARSETARBAR20NE

USD150,000,000
USD50,000,000
USD200,000,000
USD200,000,000
USD334,000
USD21,950,123

HKD1,344,000,000
HKD800,000,000
HKD1,200,000,000
HKD1,500,000,000
HKD600,000,000
USD40,000,000
HKD800,000,000
HKD1,000,000,000
HKD1,340,000,000

2006/04/06
2006/04/24
2006/04/25
2006/04/26
2006/05/02
2006/05/02

2006/05/09
2006/05/11
2006/05/16
2006/05/17
2006/05/25
2006/06/01
2006/06/08
2006/06/13
2006/06/13

2009/04/06
2011/03/11
2013/04/24
2016/04/26
2014/10/15
2014110115

2011/05/08
2011/05/10
2008/05/15
2011/05/16
2013/05/24
2010/06/29
2016/06/07
2011/06/13
2011/06/12

1,170.00
391.26
1,560.00
1,559.06
2.58
169.71

1,344.00
800.00
1,202.90
1,500.00
600.18
312.00
803.28
998.00
1,340.00

13,752.98



I BNEFEREEES

B 1_L1-\-A—T:&_FL%E§X%"JLH—I-

EERSE

ErE S

(REITs)

(BBERT)
2005 25 4,024.01 - 0.01 4,024.02 0.42
3= 8,189.94 - 0.02 8,189.96 0.62
a4z 4,777.92 30,907.66 - 35,685.58 3.09
2006 £1= 13,579.85 14,892.52 0.96 28,473.33 1.48
25 16,144.95 14,665.27 - 30,810.22 1.54

o1 BERHEREEAES —GEFSHEREFTES —£200511/25 L -
2. RBEBTZERREHE-

B ERRIEESTE

EHERE

EEE

(REIT)

B (BEE%ETT) =]

2005 £2% 7 4140353 - - 3 145.16 10 41,548.69
£3% 8 5418357 - - 2 11.91 10 54,195.48
£4% 8 5413438 3 3793543 2 11.70 13 92,081.51
2006 £1%F 8 60248.19 3 4196829 2 16.50 13 102,232.97
£2% 8  63150.09 4 4898655 2 19.19 14 112,155.84

mEmgst-BUEAREEES

FLEmEBENER
REEESHE SESHE(BEER)
2005 25 2 1,570.72
£3% 1 7,800.00
475 3 25,811.35
2006 £1% - -
25 1 6,294.52
HEITENEAREEES
20064 % 2%

RoAs EBuEEREEE: E£E RTEGER) KEcE(BEER) LHAH

02778 BEEFET Eagle Asset Management (CP) Ltd. 5.100 6,294.52  2006/05/24

34 25 KA oo M % ZF ¥y (2006 F 55 — 2
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FRERZ A

FRREHERE

(BEBET)
2005 F2F iEH 8 A i A
£3F iEH NiE A N iE A
F4F T iEH A iE A A iE A
2006 F1ZF iEH NiE A NiE A
F2F 11 928.23 204.22

HREEH2006F6 H12HEE &

#Lm R
$ - 4 AR B A EELE (FHB)
2005 £2% i i
£3% i i@
£4% i i
2006 £1%5 i i@
F2F 11 896.80

H4-REFE HH2006F6 A 12A L E &

w BB 35 R 5T 4 B B T 45 F 4R (20064 3 = %
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L4 RERE

20064F 2%

06200
06204
06201
06205
06202

06203

06901
06902
06206
06207
06211

ik

ABN AMRO Bank N.V. — HSI R Bull CBBC Nov 2006 A

ABN AMRO Bank N.V. — HSI R Bear CBBC Nov 2006 B

Goldman Sachs SP (Asia) — HSI R Bull CBBC Dec 2006 A

Goldman Sachs SP (Asia) — HSI R Bear CBBC Dec 2006 B

SGA Societe Generale Acceptance N.V.-HSBC R Bull CBBC
Dec06A

SGA Societe Generale Acceptance N.V.— HWL R Bull CBBC
Dec06A

UBS AG — HSBC N Bull CBBC Dec 2006 A

UBS AG — HWL N Bull CBBC Dec 2006 A

Deutsche Bank AG — HSI R Bull CBBC Dec 2006 A

ABN AMRO Bank N.V. — HSI R Bull CBBC Dec 2006 A

ABN AMRO Bank N.V. — HSI R Bear CBBC Dec 2006 B

Lz

ROEM
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32,000,000
38,000,000

50,000,000

20,000,000
50,000,000
50,000,000
50,000,000
300,000,000
300,000,000

2006/06/12
2006/06/12
2006/06/12
2006/06/12

2006/06/12

2006/06/12
2006/06/12
2006/06/19
2006/06/22
2006/06/27
2006/06/27

Sap
S0
%

:

HEA
2006/11/29
2006/11/29

2006/12/28
2006/12/28

2006/12/12

200612112
2006/12/12
200612112
2006/12/28
2006/12/28
2006/12/28

RETH
(BBET)
150.00
98.70

10.24

10.26

242.50

54.50
101.10
64.00
12.50
77.40
75.60

896.80



2005 E2F - -

E£3F - -
F4F — -
2006 F1= — -
F2F — -
Nasdaqft 4 X % & &t
BITHA RXEE(FEBT)
2005 F£2F 7 3.64
£3F 7 3.97
¥ 475 7 1.73
2006 F1F 7 3.08
E2F 7 1.48
iShares R X 3 & &t
BITHHE BRXE&E(BEBT)
2005 F£2F 2 0.80
3= 2 0.04
B 4= 2 0.05
2006 £1F 2 0.20
S 2 0.01

o BB 35 R 5T 4 B B T 45 F 4R (20064 3 = %



8% 227 5 5 B

EEARTEH
20065E6 8 K 2006438 K
E# & W F
ZHEILW, BEEIFAARKIEH 19114.74 18605.56 + 2.74%
ZEER EBEXZEIEREH 1178.32 1269.46 — 7.18%
1B 4 5 & 16267.62 15805.04 + 2.93%
DIEIRH
& mh 28721.55 27697.59 + 3.70%
NEEZE 31515.30 32860.70 — 4.09%
HhE 19576.66 19483.40 + 0.48%
S 7998.64 7707.87 + 3.77%
BELGRE FEE 2182.73 2155.00 + 1.29%
BEBREREDEEH 2303.55 2184.60 + 5.44%
18 4 f B 1 F5 6784.60 6703.78 + 1.21%
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18 4 35 2 (2005/04/01 — 2006/06/30)

Index Chart on Close High (06/05/08)=17301.790 Low (05/04/18)=13355.230 Close (06/06/30)=16267.620
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BEZH /BBXSHMARERKRIEH (2005/04/01 — 2006/06/30)

Index Chart on Close High (06/05/08)=20396.540 Low (05/04/18)=14949.580 Close (06/06/30)=19114.740
21000

19900 -
18800 -
17700 ~
16600
15500 -
14400 -
13300 -
12200 |
11100 -

10000
04/05 05/05 06/05 07/05 08/05 09/05 10/05 11/05 12/05 01/06 02/06 03/06 04/06 05/06 06/06
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Index  Charton Close High (06/04/06)=1342.550 Low (05/07/08)=863.790 Close (06/06/30)=1178.320
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S&P/TSX 45 & &

=E

AR RRER
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o

19114.74
16267.62

5034.00

1310.26

15505.18

1295.15

914.69

2178.79

3585.87

1758.06
92.39

451.21
295.10

2435.39

6704.41

678.13

11150.22
2172.09

11612.87

3815.63

5833.42

W

18605.56
15805.04

5087.20

1322.97

17059.66

1359.60

926.63

2195.95

3702.48

1361.33
88.31

333.94
263.85

2533.40

6613.97

733.25

11109.32
2339.79

12110.61

4096.80

5964.57

+ 2.74%
2.93%

— 1.05%

— 0.96%

— 9.11%

— 4.74%

— 1.29%

— 0.78%

— 3.15%

+ 29.14%
+ 4.62%

+ 35.12%
+ 11.84%

— 3.87%

+ 1.37%
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