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50,283.66 (22/09)
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757.30 (25/09)
69.15 (29/08)

682.12 (06/09)
85.70 (08/08)

24,070 (25/09)
2,026 (14/07)
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165,454
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767.65 (11/08)
37.15 (26/07)

628.84 (11/08)
69.65 (15/07)

5,877 (12/08)
1,051 (18/07)
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55 2006F £ 3F 2005F % 3%
FEHEREER (REHERN)
RE5BEH 65.0 64
BEDKRE 6,234,239 4,696,418
IR T I BUE 6,195,437 4,687,076
REEMm 35,930 4,520
MEEm 2,872 4,822
FHEHEHKRE" 95,911 73,382
ERAFEELN 442,823 409,267
AR T ¥8 BUE 438,541 405,128
IREE M 3,163 1,730
M EE m 1,119 2,409
R = HA
5 o AR sE R 1 2
REHESHE (RERHEE)
85 42 39
£l 3,208 2,986
HEseE(BEEET) 4,248.66 4,544.34
REE 2,300.43 2,867.20
ok 1,948.22 1,677.15
FHEREESBB(EEET) 65.36 71.01
BENKRE 4,344,327 3,186,175
REE 1,850,338 1,548,434
Roh 2,493,989 1,637,741
FHBHAHNKRE 66,836 49,784
ERAFEEN 1,675,179 1,181,211
REE 771,138 544,850
Roh 904,041 636,361
AR RE 94,741 87,759
EFHEHKR T 1,458 1,371
BEITEANEH 630,904 426,138
BRENTHEES (BT) 978 1,426
BERRSFHEHEE 46 36
RLHEIREHE 1.35 1.06
FHEBRAHRRE RAFEEH 4.0% 4.2%
HERZE (RE) ERKIZE 4.5% 4.7%
FEHEREER
BEXNKRE 10,578,566 7,882,593
ERAFEEN 2,118,002 1,590,478
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— X558 (+EST) 26.3
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ETH3EETHE (BHEFEHE)
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—HESREE (BEBT) 25
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— & (HER) 1,478.2
— ERMARFENESNERITRARENE S 57.00
— B EE(+HESBT) 4,100.3
— EMARZRENEBIARETMELENE DL 36.46
TEEREERRKWZKEEER 2006 £ 3%
EREFEEY

— BEmEHSE 184,606
— REHE 3,163
— FEHE 1,119
— A% T ¥E SR 253,935
— PR E=E A 1,675,179
REBITERESE

— S RiEE (BER) 542.4

— s RkeE (HEET) 17.7
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2,409
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RE(BEKR) TR (BEAER) B R R B
2005 £3F 284,688.60 1,022,082.34 6,567,887
F4F 236,651.26 874,711.10 5,781,013
2006 F1=F 435,321.92 1,514,286.88 10,443,937
F2F 418,171.51 1,593,381.37 10,338,001
F£3F 287,112.52 1,232,024.38 8,440,107

R4 5B

BETHAREHE FHBRRS

(BEB®B ) BREE

2005 E3IF 64 15,970.04 155,618
F 45 62 14,108.24 151,308

2006 FE1E 62 24,423.98 144,992
F2F 59 27,006.46 154,129

FIF 65 18,954.22 145,973
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2006%F £ 3%
W E

IEx  BHRE 20069 A & 2006F 6 A |
1 00381 15 1 B R 0.750 0.101 A 642.57
2 00340 BlE YR 1.520 0.415 266.27
3 00567 REMBEE 2.810 0.830 238.55
4 01129 REE 0.300 0.095 215.79
5 00139 139 HOLDINGS 0.330 0.105 214.29
6 00629 131 32 12 IR 4.180 1.400 198.57
7 00603 HAGDASZERE 0.154 0.060 156.67
8 00136 SHEEE 0.500 0.210 138.10
9 00126 TAK SING ALLI 0.950 0.400 137.50
10 00989 A B R 0.620 0.270 129.63
11 00918 F—EBER 0.202 0.090 124.44
12 00850 K PX B B 0.660 0.300 120.00
13 02336 R BB 0.140 0.066 112.12
14 00366 EXEX (&) 2.740 1.300 110.77
15 00508 CHEVALIER ITECH 3.000 1.490 101.34
16 00818 = 5 RHE 1.480 0.750 97.33
17 00997 A 1.520 0.780 94.87
18 00690 Bt A RHEE 3.790 1.990 90.45
19 01104 EEEEER 0.290 0.153 89.54
20 01225 PRk & 0.970 0.520 86.54

A B
2078 WK 1E & K 2 & 2
20064 £ 3%
IEx  BRHARE 2006594 & 2006568 &
1 00913 H—KE&E 0.067 0.385 -82.60
2 00718 Bl 0.033 0.170 -80.59
3 00689 R0 8085 = & 0.127 0.396 A -67.93
4 00959 BIE 0.071 0.197 -63.96
5 01218 X 2 B 0.044 0.120 -63.33
6 01064 B R 0.105 0.240 -56.25
7 02882 e T 0.620 1.250 -50.40
8 00079 g 0.049 0.098 -50.00
9 00043 N B B 0.202 0.375 -46.13
10 00307 RERGK 0.069 0.127 -45.67
11 01198 PEZERERAF 0.800 1.430 -44.06
12 00193 i EE 0.115 0.205 -43.90
13 00471 EHIRIK 0.490 0.860 -43.02
14 01188 B 38 4% A% 0.109 0.190 -42.63
15 01220 NSPCRS 1.010 1.760 -42.61
16 01217 REEIF R E 0.039 0.067 A -41.79
17 01142 BA 38 B B 0.021 0.036 -41.67
18 00607 i % F| 0.275 0.465 -40.86
19 02668 B 0.210 0.345 -39.13
20 00365 H R &% 0.230 0.370 -37.84
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20064 #3%F
B2 KSR RXEE(BEET) TS EML
1 00005 E L 42 AR 125,303.49 10.12
2 02628 PEAS 70,962.77 573
3 00941 %) 63,445.66 5.13
4 00939 ERIBT 54,458.21 4.40
5 00857 f B A IR (D 51,156.70 4.13
6 03988 AR 1T 44,602.13 3.60
7 00013 M= H 35,225.64 2.85
8 02388 AR A B 30,998.46 2.50
9 00883 BB AR 30,962.52 2.50
10 00386 AR TIRMD 26,546.13 2.14
11 00016 8 B 25,397.86 2.05
12 00001 RIB% 22,274.99 1.80
13 00388 ERERST 21,104.99 1.71
14 03968 BrERTT 20,142.32 1.63
15 03328 REIRTT 19,769.11 1.60
16 00330 BHEIRE 19,431.34 1.57
17 02600 o B8R % 15,365.00 1.24
18 00728 FEERE 14,714.67 1.19
19 02318 AR 13,786.28 1.11
20 00019 Kamaa A 12,386.16 1.00
i 718,034.42 58.01

20 R &ERRD (RE)

20064 #3%F
IEx BB RE REXBE (BER) TS EM
1 00939 BRI 15,984.74 5.29
2 03988 AR 1T 12,879.71 4.26
3 00412 BRI 11,186.41 3.70
4 00959 Bt 6,182.47 2.05
5 00491 E{E 6,138.37 2.03
6 00857 # B0 A iR (D 5,968.28 1.98
7 00386 AR T RD 5,755.50 1.90
8 00728 FEERE 5,532.14 1.83
9 02628 PEAS 5,167.40 1.71
10 00419 EEER 5,044.01 1.67
11 00883 o )& ¥ A M 4,723.05 1.56
12 00340 BlE £ YR 4,039.89 1.34
13 00680 2zl 3,930.16 1.30
14 03328 REIBIT 3,878.61 1.28
15 00718 B4 3,710.13 1.23
16 00981 A B R 3,008.05 1.00
17 00910 TEEE 2,931.40 0.97
18 00555 &<t 2,929.00 0.97
19 02600 o B8R % 2,857.23 0.95
20 00530 e 2,496.15 0.83

B 114,342.72 37.84
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2005 FH3=F 7,543,892.66
L 4= 8,113,333.48
2006 F1=F 9,331,784.89
F2=E 9,758,372.27
£ 3= 10,525,904.43
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F iR IRMD

50 ERERAZLH AT

B Z2006F £3FF K
B2 K 5% TEAE(BEET) LTS E (%)
1 00005 ELIERERA A 1,637,702.25 15.56
2 00941 FE%EHERRA A 1,096,422.38 10.42
3 00939 FREFZRRITROBER 2T —HE 757,202.21 7.19
4 00013 MEEHERAF 293,319.91 2.79
5 00883 B BEF AR ER A A 280,769.02 2.67
6 02888 BIEEABR QA 269,510.77 2.56
7 03988 FEIRITAR D B R AR —HAX 254,667.84 2.42
8 00016 MIEEMEZERER AR 211,930.43 2.01
9 00001 RIBEX (£E) ARAHA 193,747.15 1.84
10 00011 BERITAERAR 188,220.92 1.79
11 02388 FIREE (ZR) BR A A 185,023.65 1.76
12 00857 REARAARBRGDBRAR —HE 176,808.78 1.68
13 02038 ELTEREBEBIERERAF 167,135.32 1.59
14 03328 RBIRITRHD BR AR —HR 126,623.93 1.20
15 00019 RKalRHhBRAF A 119,523.39 1.14
16 00002 REZERERAR 113,669.21 1.08
17 02628 FEASREBRDERA R —HRE 113,403.51 1.08
18 00066 i #8 B R A A 108,144.42 1.03
19 00003 BERPEHRTBRAA 100,589.96 0.96
20 00762 H BB R AR (D B IR A A 96,731.56 0.92
21 00906 TEEBREE (X)) BRAR 92,716.30 0.88
22 00330 BRRKIEZERAER QT 86,708.74 0.82
23 00386 FEAEEIRDERRAR —HRE 81,217.56 0.77
24 00012 BEREKEMERRAR 79,478.60 0.76
25 00006 EBEEEEBRELQT 77,793.84 0.74
26 02318 PETLZRE (RE) RMDERAE —HR 71,642.02 0.68
27 02332 MEEAEEER AT 65,490.09 0.62
28 00004 NEREEARAR 65,358.31 0.62
29 00494 MEBR QA 62,814.91 0.60
30 00293 BEZ=MZEBRAR 62,749.05 0.60
31 00101 BEfE HE B R A A 62,100.67 0.59
32 00388 BEERGREEFMERAR 60,541.38 0.58
33 00083 EMEEXEERAR 59,387.69 0.56
34 00023 RGIRITAR DA 54,715.01 0.52
35 01038 RIEEZESEBRAH 53,762.91 0.51
36 00144 R RBEBRERAR 52,994.05 0.50
37 00267 FEREAERAA 52,659.44 0.50
38 00017 S RERABRA A 49,169.33 0.47
39 00069 EREN (M) BRAF 43,954.60 0.42
40 00097 BEKEZEEER AT 42.845.42 0.41
41 01088 PR ERRRNOD AR AT —HE 42,618.22 0.40
42 00688 FEG N R B R A A 41,570.20 0.39
43 00291 ZHAIEBRAR 39,435.78 0.37
44 00551 MITITHE(EB) BRAF 39,197.93 0.37
45 00728 PEEERDERA R —HRK 39,134.30 0.37
46 02689 RBEEEGER) BRAF 36,561.50 0.35
47 00683 RERRBRAA 34,948.33 0.33
48 01199 IR K FERADF 34,588.57 0.33
49 00053 Bl S EAR A A 32,724.16 0.31
50 00322 ERERBIER B R A A 32,526.27 0.31
i 8,142,551.79 77.36

™ 5 4 58 10,525,904.43 100.00



IR 4 B X & 5 15 B 19 B R

(BE&®ET) B

2005 £3F 46,081.50 1,029,556.93 4.48
B 4F 34,186.15 880,119.81 3.88

2006 F1F 70,396.37 1,526,959.89 4.61
F2=E 109,766.40 1,604,845.70 6.84

£3F 86,732.08 1,240,771.48 6.99

* IHRRAIERZ RO KR D E

B 40 B 3R AR 16 BRAD R

(BBR) B

2005 £3F 5,042.44 296,868.85 1.70
F4F 3,485.75 243,763.95 1.43

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

£3F 8,812.81 299,041.19 2.95

* TR R A AR Z B AR BB

FEmgst — A F

2005 E3F 9 4,068.68
Fa4ZF 29 95,791.29
2006 F1E 12 11,694.58
F2F 10 93,595.65
EIFE 10 31,907.28
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#EHRFE

20064F 25 3%

BRHERSE 2RBE BRITRE

00352 B (RE)ZEERAERA R 2006/07/05 200,000,000 74.50
00813 R EHELEREGR A A 2006/07/05 3,064,887,164 4,277.45
03900  AxH AP RIER AR A A 2006/07/13 1,347,402,500 3,069.15
03989 188 F B BR 1= f A BR A Al 2006/07/13 250,080,000 131.38
03899 LZin Pl REBIE R E R A A 2006/07/20 445,200,000 —
03322 KEEBERAERRD A 2006/09/06 1,245,000,000 786.60
03303 EERFAHRBERAR 2006/09/21 400,000,000 138.00
03968 B RITRHD AR A F —HR 2006/09/22 2,662,000,000 20,691.00
03983 FEARIEERMDER AR —HE 2006/09/29 1,540,000,000 2,660.00
02700 AEER () AR A A 2006/09/29 240,000,000 79.20
428 31,907.28
BRIE £ A F

20064 3%
BRHERSE 2RABE BAEBERHY BRhE B A
00712 EHE R AR A 2006/07/13 2006/07/26
00708 RKEBBRMIZERERRA A 2006/08/03 2006/08/09
00396 HREBE AR A A 2003/05/16 2006/09/20

00623 eSS EBEEFRE AT 2006/09/18 2006/09/27



F iR IRMD

AFRIBBEXR

20064F £ 3%

B8R 3%

00199 EROTEEBRAT RAERWESEEFR AR 2006/05/23  2006/07/05
00279 NERERE (R AR AR EERAERAA 2006/06/14  2006/07/07
00665 AEBEFEBERRA " AEREFEBARAH 2006/06/06  2006/07/07
02371 HEEMEERERAA EEREARAA 2006/05/17  2006/07/14
00979 FEEEEEERAA BEEREBERADA 2006/06/07  2006/07/19
00061 REMEEEERAA REBEBRREERERRAA 2006/05/31  2006/07/21
00419 RAERER AR ZENER (&) BRAR 2006/06/29  2006/08/15
00616 T EEEFR DA XEBEXEBERAA 2006/08/10  2006/08/25
00905 AYREER AT RERBERAR 2006/06/23  2006/08/25
00632 BEER (EM BRAR RABKAEERARA 2006/08/02  2006/09/07
00979 GerEREBERAE# FEERNEEEERAA 2006/08/22  2006/09/07
00091 BHEEARAT BHEREEERAR 2006/09/22  2006/09/26
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A YE R IEY T
20064F 25 3%
B4 1K 5%
00059 KEEE (R AR A A H 13/ 25 1017 20084F 2 A% #E 75 2006/07/06
02324 ERPELEER AT 1251 2006/07/17
01222 R EBARA A 103 1 2006/08/10
00952 EZEBRIZERARADF 431 2006/09/07
00690 KREVEISEEER RG] 10f% 2% 217 2008 4F 72 A% #E & 2006/09/18
B FARE G
20064 25 3%
KBHRE 2F = M B
00767 REFEXEERERA A 1008 & OF & 1A% 2006/07/20
00689 R EBHEEREER QR 10008 & HF B 1A 2006/08/01
00585 BB RERIERER A A 11& 5 ¥ &5 2006/09/22
02777 EMNE NHERMDER AR -HR 108 D IF B4R 2006/09/28

13 B R IT 4 BB ITEE R (20064 5 = 2



£ AR

R/ NHER

20064F 25 3%

B4 1% 5%

78 02349 ERZERBRAA RRiE24E3 - FRRE0.105 T 32.10
01104 EEEEERERA A IRiE1HE2 - BRE010E T 82.60
00905 BFEREBRAR NHEER2E1 BRE0.07E T 5.60
00167 ERERERAR IR tESH1 - BRHL0.308 T 125.11
00059 REBX R BRAA AR ER4014E13 - B 1#£0.907 T 240.59

5 G4 130% 3% 1017 20084F R Ak 1 &

8A 00381 BHBFIZERER A A AFER20M7 - FRE0.05%5 T 38.74
00767 REFEEZERERAA ARERIME1 - FRE“0.025% T 13.95
00119 R (BH)REFR R A g2 - BRRE1.355 T 605.43
00305 BREEEEER AR B tE241 - BAR4£0.03155% 7T 9.70

9A 00729 HAEREBREERAR AEER1E1 . BRE012E T 99.55
00535 EReE (R E)BRAA IRiE21 - BRE0.128 T 273.70
00689 RSB EEBR AR NHAERSHI - FAH0.06% T 8.72
01217 REEFIRERR AR IRtE21 - BERHEL0.04%5 T 4.00

maE 1,539.79
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1% 4 48 5%

DRFEEE

BEEROHBE

2006
64 *

7R

00544
00467
00868
00256
00039
00497
00200
00199
02028
01125
00208
00190
00736
01166
00850
01139
00326
00738
00193
00555
00500
00091
03318
00500
00943
00476
00439
02698

ZNCES:!
REAREHE
EEREE
SllEEY
N B R
B R R S
5 B IR 2 R
MR 2R A
PR 52 4% i
BEEK
R ZEEE
BEREER
75 B
REP BB
oK K B
EZNEE
TEESE
MiEEEE
T 7 i EE
izlBoae Ay

RS (AR

RisE
TEERER

RS (%)

BRHERR

CHINA ELEGANCE

REER
BRI A

480,000,000
1,699,998,000
61,718,000
247,200,000
12,000,000
313,500,000
63,600,000
833,332,000
60,000,000
1,610,000,000
2,811,411,970
465,681,854
58,000,000
93,000,000
86,000,000
25,800,000
80,000,000
100,000,000
264,000,000
600,000,000
58,500,000
146,000,000
36,563,000
58,500,000
360,000,000
150,000,000
39,000,000
68,936,500

0.116
0.100
3.100
0.200
0.540
1.590
19.100
0.600
1.470
0.400
1.980
1.044
0.230
1.000
0.285
0.140
0.365
1.100
0.201
0.200
1.200
0.450
3.150
1.200
0.050
0.055
0.210
12.050

55.68
170.00
191.33

49.44

6.48
498.47
1,214.76
500.00

88.20
644.00

5,566.60
486.17

13.34

93.00

24.51

3.61

29.20
110.00

53.06
120.00

70.20

65.70
115.17

70.20

18.00

8.25
8.19
830.68



F iR IRMD

84

9A
L C

*

*%

IR AD A 5%
00086
00989
00131
00555
02028
00690
02324
01063
01226
00217
00901
03389
00260
00739
00382
00260
00753

NGIEE

FBE DA
R 5 B R

2 (£E)

1 2= < Bt

BR E 2 AR
BEEVRHEEE
ERPERE
HRERHE
=RERE
PEEBEREE
HIEE R
HFEFEF

Hh i 2 R

AT I3
HEEEH
R R AE
B B fi

BEERGEBE

248,000,000
25,000,000
11,000,000

730,000,000
23,000,000

108,000,000
22,900,000
82,000,000

4,000,000

332,000,000

125,000,000

148,500,000

125,000,000

142,120,000

640,000,000
40,000,000

1,179,151,364

HREMERIEE  ARMINNIRZFREEBR ZRNESEE -

BIFEZMIAER -

7.000
0.189
4.000
0.350
1.340
2.500
0.400
1.750
0.350
0.300
0.093
3.100
0.530
1.800
0.130
0.530
3.450

RETH

(BB #ET)
1,736.00
4.73
44.00
255.50
30.82
270.00
9.16
143.50
1.40
99.60
11.63
460.35
66.25
255.82
83.20
21.20
4,068.07

18,665.46




2005

2006

2005

2006

#EmgE - RREE

%33
£4%
£1%
%25

£3F

£33
£4%
£1%
%25

£3F

2005 F3IF
Fa4F
2006 F1ZE
F2F
EIF
FLETROZRER
20064F £ 3%

00473
00580
00584

mE

J% 17 58 IR A 2B
% E 1+ B BR 12 IR B BR A 7] 20084F 32 % 1 7%
AR B SNEE R B TR A A12007 4 SR IS A FF

REEE () R A 52008F R M #E E

27
27
26
29
28

IR 1 58 IR i =
(BB AT
471.64

167.88

527.28

369.42
1,091.78

IR 1 58 B =
(BB AT
1,603.62
1,156.84
1,884.97
1,862.10
2,779.41

L RORR

EEEE

w o N =

TTERER

(BEBET)
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09363  Credit Suisse — BOC HK European Warrants May 2007 40,000,000 2006/07/03  2007/05/28  43.64
09364  Credit Suisse — HSBC European Put Warrants Jan 2007 50,000,000 2006/07/03  2007/01/29 16.50
09366  Credit Suisse — Hutchison European Warrants Jan 2007 B 50,000,000 2006/07/03  2007/01/29 30.80
09367  Credit Suisse - PetroChina European Warrants Jan 2007 80,000,000 2006/07/03  2007/01/29 40.64
04485* ABN AMRO Bank N.V. - HSBC European Warrants Sep 2006 A 100,000,000 2006/07/03  2006/09/11 38.00
03633 # Macquarie Bank Ltd. - HKEx European Warrants Oct 2006 A 100,000,000 2006/07/03  2006/10/31 34.50
09370  Macquarie Bank Ltd. - Ch Life European Put Wts Jan 2007 A 100,000,000 2006/07/04  2007/01/30 60.60
09371 KBC Fin Products Int' Ltd. - CCB European Warrants Jan 2007 368,000,000 2006/07/04  2007/01/08 95.68
09372 SGA Societe Generale Acceptance N.V. - CK(H) Eur Wt Jan 2007 208,000,000 2006/07/05  2007/01/15 99.84
09373 SGA Societe Generale Acceptance N.V. - CCB Euro Wts Jan 2007 400,000,000 2006/07/05 2007/01/15  100.00
09374  SGA Societe Generale Acceptance N.V. — HWL Eu Put Wt Jan 07 238,000,000 2006/07/05  2007/01/15 99.96
09375  SGA Societe Generale Acceptance N.V. - SHK P Eu Put Wt Jan07 196,000,000 2006/07/05 2007/01/15 99.96
09376 SGA Societe Generale Acceptance N.V. - CK(H) Eu Put Wt Jan07 179,000,000 2006/07/05 2007/01/15  100.24
03753 % Fortis Bank S.A./N.V. - HKEx European Warrants Oct 2006 91,000,000 2006/07/05  2006/10/27 10.10
09394  ABN AMRO Bank N.V. - CC Bank European Warrants Jan 2007 250,000,000 2006/07/05  2007/01/22 68.75
09395  ABN AMRO Bank N.V. - Sinopec Corp European Wts Jan 2007 B 200,000,000 2006/07/05  2007/01/09 91.00
09396  ABN AMRO Bank N.V. - HSBC European Warrants Jan 2007 100,000,000 2006/07/05  2007/01/15 71.00
09377  Deutsche Bank AG - China Mobile European Warrants Jan 2007 100,000,000 2006/07/05 2007/01/29 46.00
09378  Deutsche Bank AG - China Mobile European Put Wts Feb 2007 C 100,000,000 2006/07/05  2007/02/05 31.00
09379  Deutsche Bank AG - CC Bank European Warrants Jan 2007 100,000,000 2006/07/05 2007/01/29 43.00
09380  Deutsche Bank AG — Hutchison European Warrants Feb 2007 100,000,000 2006/07/05  2007/02/28 45.00
09385  Fortis Bank S.A./N.V. - MTRC European Warrants Feb 2007 120,000,000 2006/07/05  2007/02/16 30.96
09384  Fortis Bank S.A./N.V. - Hutchison European Warrants Jun 2007 30,000,000 2006/07/05  2007/06/28 15.69
09381  Fortis Bank S.A./N.V. - Cheung Kong European Wts Feb 2007 28,000,000 2006/07/05  2007/02/05 24.78
09386  Fortis Bank S.A./N.V. - PetroChina European Wts Jan 2007 29,000,000 2006/07/05  2007/01/08 37.03
09383  Fortis Bank S.A./N.V. - HSBC European Warrants Mar 2007 B 18,000,000 2006/07/05  2007/03/30 13.88
09382  Fortis Bank S.A./N.V. - HSBC European Warrants Mar 2007 A 18,000,000 2006/07/05  2007/03/30 30.58
03642 % Deutsche Bank AG - China Mobile European Put Wts Oct 2006 C 100,000,000 2006/07/05  2006/10/23 13.10
04679 * KBC Fin Products Int! Ltd. - CCB European Wts Sep 2006 A 400,000,000 2006/07/05  2006/09/05 69.20
09399  KBC Fin Products Int! Ltd. - HSBC European Wts Jan 2007 148,000,000 2006/07/06  2007/01/08 94.72
09397  SGA Societe Generale Acceptance N.V. — ALUCO Eur Wt Jan 2007 116,000,000 2006/07/06  2007/01/15 99.76
09398  SGA Societe Generale Acceptance N.V. - C Life Eu Wt Jan 07 B 85,000,000 2006/07/06  2007/01/29 99.45
09400  Goldman Sachs SP (Asia) - China Life European Wts Jan 2007 B 100,000,000 2006/07/07  2007/01/08  152.00
09401  Goldman Sachs SP (Asia) — China Life European Wts Mar 2007 100,000,000 2006/07/07  2007/03/26 25.00
09416 Goldman Sachs SP (Asia) - China Life Euro Put Wts Jan 2007 50,000,000 2006/07/07  2007/01/08 85.00
09402  Goldman Sachs SP (Asia) - HSBC European Warrants Jan 2007 200,000,000 2006/07/07  2007/01/08  114.00
09417 Goldman Sachs SP (Asia) - HSBC European Put Wts Jan 2007 200,000,000 2006/07/07  2007/01/08  120.00
09403  Goldman Sachs SP (Asia) - SHK Ppt European Wts Jan 2007 A 250,000,000 2006/07/07  2007/01/08 87.50
09418  KBC Fin Products Int' Ltd. — HKEx European Wts Jan 2007 128,000,000 2006/07/07  2007/01/15 97.28
09419 KBC Fin Products Int! Ltd. — HKEx European Wts Feb 2007 188,000,000 2006/07/07  2007/02/02 95.88
09421 KBC Fin Products Int! Ltd. - HWL European Wts Feb 2007 A 248,000,000 2006/07/07  2007/02/01 96.72
09422  KBC Fin Products Int! Ltd. — SHK Ppt European Wts Jan 2007 368,000,000 2006/07/07  2007/01/09 99.36
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09456  ABN AMRO Bank N.V. - BOCL European Warrants Apr 2007 A 300,000,000 2006/07/10  2007/04/23 14550
09455  ABN AMRO Bank N.V. - BOCL European Warrants Jan 2007 A 300,000,000 2006/07/10  2007/01/22 75.00
09457 ABN AMRO Bank N.V. - BOCL European Warrants Apr 2007 B 300,000,000 2006/07/10  2007/04/23 75.00
09454 ABN AMRO Bank N.V. - China Mobile European Wts Jan 2007 B 100,000,000 2006/07/10  2007/01/17  43.00
09423  BNP Paribas Arbit Issu B.V. - BOCL European Wts Jan 2007 300,000,000 2006/07/10  2007/01/10 84.00
09424 BNP Paribas Arbit Issu B.V. - BOCL European Wts Mar 2007 A 300,000,000 2006/07/10  2007/03/05 81.00
09448  Citigroup Global Mkt H Inc. - BOCL European Wts Jan 2007 A 280,000,000 2006/07/10  2007/01/10  112.00
09449  Citigroup Global Mkt H Inc. - BOCL European Wts Jan 2007 B 280,000,000 2006/07/10  2007/01/10 81.20
09450  Citigroup Global Mkt H Inc. - BOCL European Put Wts Jan 2007 100,000,000 2006/07/10  2007/01/10 38.50
09472 Calyon Fin P (G) Ltd. - BOCL European Warrants Jan 2007 B 300,000,000 2006/07/10  2007/01/15 90.00
09471  Calyon Fin P (G) Ltd. - BOCL European Warrants Jan 2007 A 300,000,000 2006/07/10  2007/01/15  123.00
09473  Calyon Fin P (G) Ltd. - Sinopec Corp European Wts Feb 2007 300,000,000 2006/07/10  2007/02/05  216.00
09465 CC Rabobank B.A. - BOCL European Warrants Mar 2007 100,000,000 2006/07/10  2007/03/28  45.00
09466  CC Rabobank B.A. - BOCL European Warrants Jun 2007 100,000,000 2006/07/10  2007/06/08  45.00
09467  CC Rabobank B.A. - BOC HK European Warrants Jun 2008 150,000,000 2006/07/10  2008/06/18 37.50
09470  CC Rabobank B.A. - HKEx European Warrants Apr 2008 150,000,000 2006/07/10  2008/04/17  136.50
09425  Credit Suisse - BOCL European Warrants Jan 2007 100,000,000 2006/07/10  2007/01/29 37.50
09426  Credit Suisse - BOCL European Warrants Jun 2007 100,000,000 2006/07/10  2007/06/18 32.70
09427  Deutsche Bank AG - BOCL European Warrants Jan 2007 100,000,000 2006/07/10  2007/01/29 35.00
09428  Deutsche Bank AG - BOCL European Warrants Feb 2007 100,000,000 2006/07/10  2007/02/26 25.00
09430  Deutsche Bank AG - BOCL European Warrants Mar 2007 100,000,000 2006/07/10  2007/03/12 49.00
09444 HK Bank - BOCL European Warrants Jan 2007 188,000,000 2006/07/10  2007/01/31 58.28
09445  HK Bank - BOCL European Warrants Mar 2007 188,000,000 2006/07/10  2007/03/21 52.64
09431 J P Morgan Int'l Der. Ltd. - BOCL European Warrants Jan 2007 400,000,000 2006/07/10  2007/01/30  100.00
09437 J P Morgan Intl Der. Ltd. — Ping An European Wts Jan 2007 400,000,000 2006/07/10  2007/01/30  100.00
09436  J P Morgan Int' Der. Ltd. - Sinopec Corp Euro Wts Jan 2007 260,000,000 2006/07/10  2007/01/30 98.80
09460  KBC Fin Products Int! Ltd. - BOCL European Wts Feb 2007 328,000,000 2006/07/10  2007/02/01 95.12
09458  KBC Fin Products Int! Ltd. - BOCL European Wts Jan 2007 A 208,000,000 2006/07/10  2007/01/10 93.60
09459  KBC Fin Products Int! Ltd. - BOCL European Wts Jan 2007 B 258,000,000 2006/07/10  2007/01/10 95.46
09451 Macquarie Bank Ltd. - BOCL European Warrants Jan 2007 A 200,000,000 2006/07/10  2007/01/30 66.20
09452  Macquarie Bank Ltd. - BOCL European Warrants Feb 2007 200,000,000 2006/07/10  2007/02/27 61.80
09453  Macquarie Bank Ltd. — HKEx European Warrants Jan 2007 A 150,000,000 2006/07/10  2007/01/30  111.00
09446  MSDW Asia Sec Products LLC - BOCL European Warrants Jan 2007 220,000,000 2006/07/10  2007/01/12 96.80
09447  MSDW Asia Sec Products LLC - BOCL European Warrants Feb 2007 340,000,000 2006/07/10  2007/02/28 98.60
09443  SGA Societe Generale Acceptance N.V. - BOCL Eu Wt Apr 2007 A 323,000,000 2006/07/10  2007/04/30  100.13
09440  SGA Societe Generale Acceptance N.V. - BOCL Eu Wt Jan 2007 A 385,000,000 2006/07/10  2007/01/15  100.10
09441 SGA Societe Generale Acceptance N.V. - BOCL Eu Wt Jan 2007 B 278,000,000 2006/07/10  2007/01/29  100.08
09476  UBS AG - BOCL European Put Warrants Feb 2007 100,000,000 2006/07/10  2007/02/28 27.00
09474  UBS AG - BOCL European Warrants Feb 2007 A 100,000,000 2006/07/10  2007/02/28 35.50
09475 UBS AG - BOCL European Warrants Feb 2007 B 100,000,000 2006/07/10  2007/02/28 25.50
09480  BNP Paribas Arbit Issu B.V. - HSI European Warrants Jan 2007 400,000,000 2006/07/11  2007/01/30  100.00
09479  BNP Paribas Arbit Issu B.V. - CC Bank European Wts Jan 2007 200,000,000 2006/07/11  2007/01/22 50.00
09511  BNP Paribas Arbit Issu B.V. - PetroChina Euro Wts Jan 2007 110,000,000 2006/07/11  2007/01/22 96.80
09521 Goldman Sachs SP (Asia) - BOCL European Warrants Jan 2007 100,000,000 2006/07/11  2007/01/15 28.00
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09525  Goldman Sachs SP (Asia) - BOCL European Warrants Feb 2007 100,000,000 2006/07/11  2007/02/26 25.00
09526  Macquarie Bank Ltd. - BOCL European Warrants Jan 2007 B 180,000,000 2006/07/11  2007/01/11 71.82
09527  Macquarie Bank Ltd. - BOCL European Warrants Jan 2007 C 250,000,000 2006/07/11  2007/01/31 62.50
09514  SGA Societe Generale Acceptance N.V. — CHALCO Eur Wt Apr 07A 120,000,000 2006/07/11  2007/04/02 99.60
09515  SGA Societe Generale Acceptance N.V. - CP&CC Eur Wt Jan 2007 192,000,000 2006/07/11  2007/01/15 99.84
09519  SGA Societe Generale Acceptance N.V. — Hua P Eur Wt Jan 2007 217,000,000 2006/07/11  2007/01/15 99.82
09513  SGA Societe Generale Acceptance N.V. — PetCh Eur Wt Jan 2007 112,000,000 2006/07/11  2007/01/15 99.68
09520  SGA Societe Generale Acceptance N.V. - PetCh Eu Put Wt Jan07 98,000,000 2006/07/11  2007/01/15 99.96
04999 # KBC Fin Products Int! Ltd. - SHK P European Wts Dec 2006 A 200,000,000 2006/07/11  2006/12/15 97.00
09528  Citigroup Global Mkt H Inc. — Ping An European Wts Jan 2007 150,000,000 2006/07/12  2007/01/30 46.50
09536  Deutsche Bank AG — HSCEI European Warrants Jan 2007 200,000,000 2006/07/12  2007/01/30 58.00
09540  Deutsche Bank AG — HSCEI European Put Warrants Jan 2007 200,000,000 2006/07/12  2007/01/30 50.00
09529  Macquarie Bank Ltd. - Huaneng European Warrants Jan 2007 100,000,000 2006/07/12  2007/01/15 29.50
09537  KBC Fin Products Int! Ltd. - BOCL European Wts Mar 2007 A 400,000,000 2006/07/12  2007/03/01  100.00
09539  KBC Fin Products Int! Ltd. - BOCL European Put Wts Jan 2007 228,000,000 2006/07/12  2007/01/12 94.85
09541  KBC Fin Products Int'l Ltd. — Huaneng European Wts Jan 2007 288,000,000 2006/07/12  2007/01/12  100.80
09542  KBC Fin Products Int! Ltd. - PetroChina Euro Wts Feb 2007 168,000,000 2006/07/12  2007/02/05 94.08
09544 Goldman Sachs SP (Asia) - HSCEI European Put Wts Jan 2007 B 400,000,000 2006/07/13  2007/01/30  100.00
09545  Goldman Sachs SP (Asia) - HSBC European Warrants Feb 2007 200,000,000 2006/07/13  2007/02/05 84.00
09552  Goldman Sachs SP (Asia) - SHK Ppt European Wts Jan 2007 B 150,000,000 2006/07/13  2007/01/15 84.00
09569  Goldman Sachs SP (Asia) - Sinopec Corp European Wts Jan 2007 200,000,000 2006/07/13  2007/01/15  116.00
09570  Goldman Sachs SP (Asia) - PetroChina European Wts Jan 2007 100,000,000 2006/07/13  2007/01/15  102.00
09565  Goldman Sachs SP (Asia) - BankComm European Wts Jan 2007 200,000,000 2006/07/13  2007/01/15 96.00
09568  Goldman Sachs SP (Asia) — China Mobile Euro Wts Jan 2007 B 300,000,000 2006/07/13  2007/01/29  108.00
09567  Goldman Sachs SP (Asia) — China Mobile Euro Wts Jan 2007 A 250,000,000 2006/07/13  2007/01/15 11250
09571  Goldman Sachs SP (Asia) — China Mobile Euro Put Wts Jan 2007 200,000,000 2006/07/13  2007/01/15 94.00
09566  Goldman Sachs SP (Asia) - CC Bank European Warrants Jan 2007 350,000,000 2006/07/13  2007/01/15  101.50
09553  SGA Societe Generale Acceptance N.V. - BOCL Eu Wt Jan 2007 C 392,000,000 2006/07/13  2007/01/29 99.96
09557  SGA Societe Generale Acceptance N.V. - BOCL Eu Wt Apr 2007 B 345,000,000 2006/07/13  2007/04/30  100.05
09558  SGA Societe Generale Acceptance N.V. — HSI Euro Wts Jan 2007 364,000,000 2006/07/13  2007/01/30  100.10
09562  SGA Societe Generale Acceptance N.V. — HSI Eu Put Wt Jan 07A 400,000,000 2006/07/13  2007/01/30  100.00
09563  SGA Societe Generale Acceptance N.V. - HSI Eu Put Wt Jan 07B 286,000,000 2006/07/13  2007/01/30  100.10
09572  Macquarie Bank Ltd. - BOCL European Put Warrants Jan 2007 100,000,000 2006/07/13  2007/01/30 25.20
03681# CC Rabobank B.A. - HKEx European Warrants Nov 2006 100,000,000 2006/07/13  2006/11/28 32.00
04567 # Deutsche Bank AG - China Life European Put Warrants Nov 2006 100,000,000 2006/07/13  2006/11/27 53.00
09586  Macquarie Bank Ltd. - CNOOC European Warrants Jan 2007 100,000,000 2006/07/14  2007/01/31 4470
09588  Macquarie Bank Ltd. - HSBC European Warrants Jan 2007 A 200,000,000 2006/07/14  2007/01/31 92.60
09589  Macquarie Bank Ltd. - PetroChina European Warrants Jan 2007 150,000,000 2006/07/14  2007/01/31 98.10
09601  ABN AMRO Bank N.V. - BOCL European Warrants Jan 2007 B 300,000,000 2006/07/14  2007/01/22  132.00
09602  ABN AMRO Bank N.V. - China Life European Warrants Jan 2007 60,000,000 2006/07/14  2007/01/18 57.60
09600  ABN AMRO Bank N.V. - China Mobile European Wts Jan 2007 C 200,000,000 2006/07/14  2007/01/16 50.00
09603  ABN AMRO Bank N.V. - PetroChina European Warrants Jan 2007 100,000,000 2006/07/14  2007/01/23 86.00
09604  ABN AMRO Bank N.V. - China Mobile Euro Put Wts Jan 2007 D 200,000,000 2006/07/14  2007/01/16 86.00
09576  Deutsche Bank AG - Cheung Kong European Warrants Jan 2007 100,000,000 2006/07/14  2007/01/30 71.00
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09577  Deutsche Bank AG - Cheung Kong European Warrants Feb 2007 100,000,000 2006/07/14  2007/02/27 54.00
09578  Deutsche Bank AG — CC Bank European Warrants Feb 2007 100,000,000 2006/07/14  2007/02/12 39.00
09585  Deutsche Bank AG - CC Bank European Warrants Mar 2007 A 100,000,000 2006/07/14  2007/03/19 28.00
09626  Goldman Sachs SP (Asia) - HSI European Put Wts Jan 2007 C 400,000,000 2006/07/17  2007/01/30  100.00
09627  Goldman Sachs SP (Asia) - HSI European Put Wts Feb 2007 C 400,000,000 2006/07/17  2007/02/27  100.00
09621  Goldman Sachs SP (Asia) — HSI European Warrants Jan 2007 A 400,000,000 2006/07/17  2007/01/30  104.00
09622  Goldman Sachs SP (Asia) - HSI European Warrants Jan 2007 B 400,000,000 2006/07/17  2007/01/30  100.00
09624  Goldman Sachs SP (Asia) — HSI European Warrants Feb 2007 B 400,000,000 2006/07/17  2007/02/27  108.00
09623  Goldman Sachs SP (Asia) - HSI European Warrants Feb 2007 A 350,000,000 2006/07/17  2007/02/27  101.50
09640  ABN AMRO Bank N.V. - BOCL European Warrants Jan 2007 C 200,000,000 2006/07/18  2007/01119  73.00
09641  ABN AMRO Bank N.V. - BOCL European Warrants Feb 2007 200,000,000 2006/07/18  2007/02/13  50.00
09629  J P Morgan Int! Der. Ltd. - Shinsei Bank Euro Wts Apr 2007 150,000,000 2006/07/18  2007/04/10  67.50
09628 J P Morgan Intl Der. Ltd. — Seven & | European Wts Apr 2007 300,000,000 2006/07/18  2007/04/10 75.00
09630  J P Morgan Int'l Der. Ltd. - Toray Ind European Wts Apr 2007 120,000,000 2006/07/18  2007/04/10 84.00
09427 # Deutsche Bank AG - BOCL European Warrants Jan 2007 200,000,000 2006/07/18  2007/01/29 77.00
09644  Deutsche Bank AG - BOCL European Put Warrants Feb 2007 100,000,000 2006/07/19  2007/02/27 27.00
09653  Goldman Sachs SP (Asia) - HSI European Warrants Mar 2007 B 400,000,000 2006/07/19  2007/03/29  100.00
09652  Goldman Sachs SP (Asia) — HSI European Warrants Mar 2007 A 350,000,000 2006/07/19  2007/03/29  105.00
09657  Goldman Sachs SP (Asia) - HSI European Put Wts Mar 2007 D 400,000,000 2006/07/19  2007/03/29  100.00
09656  Goldman Sachs SP (Asia) - HSI European Put Wts Mar 2007 C 400,000,000 2006/07/19  2007/03/29  100.00
09605 KBC Fin Products Int! Ltd. - HSCEI European Wts Jan 2007 400,000,000 2006/07/17  2007/01/30  104.00
09614  KBC Fin Products Int! Ltd. - HSI European Warrants Jan 2007 400,000,000 2006/07/17  2007/01/30  100.00
09615  KBC Fin Products Int! Ltd. - CCB European Warrants Feb 2007 400,000,000 2006/07/17  2007/02/01  100.00
09618  KBC Fin Products Int! Ltd. - HSCEI Euro Put Wts Jan 2007 400,000,000 2006/07/17  2007/01/30  100.00
09619  KBC Fin Products Intl Ltd. - HSI Euro Put Wts Jan 2007 A 400,000,000 2006/07/17  2007/01/30  100.00
09631  Macquarie Bank Ltd. — HSBC European Warrants Jan 2007 B 200,000,000 2006/07/18  2007/01/31 78.40
09632  Macquarie Bank Ltd. - MTRC European Warrants Jun 2007 C 200,000,000 2006/07/18  2007/06/29 50.80
09633  MSDW Asia Sec Products LLC - CLP European Warrants Feb 2007 180,000,000 2006/07/18  2007/02/06  49.68
09634 MSDW Asia Sec Products LLC — HSBC European Warrants Mar 2007 150,000,000 2006/07/18  2007/03/06 97.95
09639 MSDW Asia Sec Products LLC - HSI European Warrants Jan 2007 400,000,000 2006/07/18  2007/01/30  100.00
09645 KBC Fin Products Intl Ltd. - BOCL European Wts Jan 2007 C 400,000,000 2006/07/19  2007/01/19  100.00
09648  KBC Fin Products Int! Ltd. - BOCom European Wts Jan 2007 B 288,000,000 2006/07/19  2007/01/22 80.64
09649  KBC Fin Products Int! Ltd. - Ch Life Euro Wts Jan 2007 B 108,000,000 2006/07/19  2007/01/19  89.64
09651  KBC Fin Products Int! Ltd. - HSBC European Wts Feb 2007 A 248,000,000 2006/07/19  2007/02/02 99.20
09683  BNP Paribas Arbit Issu B.V. - CHALCO European Wts Jan 2007 75,000,000 2006/07/20  2007/01/22 66.75
09684  BNP Paribas Arbit Issu B.V. - BOCL European Wts Mar 2007 B 300,000,000 2006/07/20  2007/03/08  75.00
09685 BNP Paribas Arbit Issu B.V. - BOCL European Put Wts Jan 2007 100,000,000 2006/07/20  2007/01/22 57.00
09686  BNP Paribas Arbit Issu B.V. - China Life Euro Wts Jan 2007 120,000,000 2006/07/20  2007/01/22  160.80
09658  Calyon Fin P (G) Ltd. - China Life European Wts Jul 2007 300,000,000 2006/07/20  2007/07/10 76.80
09666  Calyon Fin P (G) Ltd. - HSBC European Warrants Jun 2007 300,000,000 2006/07/20  2007/06/04  366.00
09667  Calyon Fin P (G) Ltd. - HSBC European Warrants Jan 2007 300,000,000 2006/07/20  2007/01/22  282.00
09681  Citigroup Global Mkt H Inc. - China Life Euro Wts Mar 2007 B 280,000,000 2006/07/20  2007/03/29  77.00
09682  Citigroup Global Mkt H Inc. - China Life Euro Wts May 2007 280,000,000 2006/07/20  2007/05/30 7280
09695 SGA Societe Generale Acceptance N.V. - HSCEI Eu Wt Jan 07 A 385,000,000 2006/07/20  2007/01/30  100.10
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09696 SGA Societe Generale Acceptance N.V. — HSCEI Eu Wt Jan 07 B 400,000,000 2006/07/20  2007/01/30  100.00
09705 SGA Societe Generale Acceptance N.V. - HSCEI Eu Wt Jan 07 C 400,000,000 2006/07/20  2007/01/30  100.00
09706  SGA Societe Generale Acceptance N.V.-HSCEI Eu Put Wt Jan 07D 400,000,000 2006/07/20  2007/01/30  100.00
09707  SGA Societe Generale Acceptance N.V.-HSCEI Eu Put Wt Jan 07E 400,000,000 2006/07/20  2007/01/30  100.00
02253 * Deutsche Bank AG - Nikkei 225 Index European Wts Sep 2006 B 480,000,000 2006/07/20  2006/09/07 10.08
03574 % Deutsche Bank AG - Hutchison European Warrants Oct 2006 A 110,000,000 2006/07/20  2006/10/06 10.12
04909 % SGA Societe Generale Acceptance N.V. — HSI Eur Wt Nov 2006 C 400,000,000 2006/07/20  2006/11/29 71.20
09708  Macquarie Bank Ltd. — HSI European Warrants Jan 2007 A 388,000,000 2006/07/21  2007/01/30 97.78
09709  Macquarie Bank Ltd. — HSCEI European Warrants Jan 2007 188,000,000 2006/07/21  2007/01/30 47.56
03762 % SGA Societe Generale Acceptance N.V. - HSI Eur Wt Oct 2006 A 400,000,000 2006/07/21  2006/10/27  38.80
09721  BOCI Asia Ltd. - Tracker Fund European Warrants Jan 2007 80,000,000 2006/07/24  2007/01/31 96.80
09719  BOCI Asia Ltd. - BOCL European Warrants Jun 2007 100,000,000 2006/07/24  2007/06/04 25.00
09717  Goldman Sachs SP (Asia) - HSI European Put Wts Jan 2007 D 400,000,000 2006/07/24  2007/01/30  100.00
09718  Goldman Sachs SP (Asia) - HSI European Put Wts Feb 2007 D 400,000,000 2006/07/24  2007/02/27  100.00
02125* Deutsche Bank AG - Nikkei 225 Index European Wts Dec 2006 400,000,000 2006/07/24  2006/12/07  36.00
09934 # Deutsche Bank AG - Nikkei 225 Index European Wts Sep 2006 A 200,000,000 2006/07/24  2006/09/07  20.60
03692 # Macquarie Bank Ltd. - HSI European Warrants Oct 2006 C 500,000,000 2006/07/24  2006/10/27 54.00
09724  BOCI Asia Ltd. — Hutchison European Warrants May 2007 300,000,000 2006/07/25 2007/05/18  225.00
09728  BOCI Asia Ltd. — Hutchison European Put Warrants May 2007 300,000,000 2006/07/25  2007/05/18  225.00
09729  BOCI Asia Ltd. - Foxconn European Warrants Mar 2007 700,000,000 2006/07/25 2007/03/30  245.00
09722 Deutsche Bank AG - HSI European Warrants Jan 2007 A 200,000,000 2006/07/25  2007/01/30 52.00
09723  Deutsche Bank AG — HSI European Warrants Jan 2007 B 200,000,000 2006/07/25  2007/01/30 50.00
09726  Deutsche Bank AG - HSI European Put Warrants Jan 2007 C 200,000,000 2006/07/25  2007/01/30 56.00
09727  Deutsche Bank AG — HSI European Put Warrants Jan 2007 D 200,000,000 2006/07/25  2007/01/30 56.00
09731  Goldman Sachs SP (Asia) - Hutchison European Wts Jan 2007 B 350,000,000 2006/07/25 2007/01/29  105.00
09730  Goldman Sachs SP (Asia) — Hutchison European Wts Jan 2007 A 250,000,000 2006/07/25  2007/01/29  112.50
09732  Goldman Sachs SP (Asia) - Hutchison European Wts Mar 2007 250,000,000 2006/07/25 2007/03/26  105.00
09733  Deutsche Bank AG - China Life European Warrants Feb 2007 100,000,000 2006/07/26  2007/02/05  125.00
09734 Deutsche Bank AG - China Mobile European Warrants Feb 2007 A 100,000,000 2006/07/26  2007/02/05  41.00
09735 UBS AG - BOCom European Warrants Mar 2007 B 100,000,000 2006/07/26  2007/03/28  52.00
09736  UBS AG - Sinopec European Warrants Apr 2007 100,000,000 2006/07/26  2007/04/23 45.00
09737  UBS AG - HSBC European Warrants Feb 2007 B 100,000,000 2006/07/26  2007/02/28  57.00
09738  UBS AG - PetroChina European Warrants Mar 2007 100,000,000 2006/07/26  2007/03/28 76.00
09739  UBS AG - SHK P European Warrants Mar 2007 100,000,000 2006/07/26  2007/03/28  31.50
09742  KBC Fin Products Int! Ltd. - HWL European Wts Feb 2007 B 208,000,000 2006/07/26  2007/02/15  99.84
09740  KBC Fin Products Int! Ltd. — Ch Mobile Euro Wts Feb 2007 A 200,000,000 2006/07/26  2007/02/08  96.00
09741 KBC Fin Products Int! Ltd. - HSI Euro Put Wts Jan 2007 B 400,000,000 2006/07/26  2007/01/30  100.00
09744 KBC Fin Products Int' Ltd. — Ch Mob Euro Put Wts Feb 2007 D 288,000,000 2006/07/26  2007/02/01 95.04
09743  Calyon Fin P (G) Ltd. - China Life European Wts Mar 2007 300,000,000 2006/07/27  2007/03/26  84.90
09745  Calyon Fin P (G) Ltd. — SHK Ppt European Warrants Feb 2007 300,000,000 2006/07/27  2007/02/21  168.00
09747 Macquarie Bank Ltd. - BOCom European Warrants Jan 2007 B 100,000,000 2006/07/27  2007/01/31 41.30
09748  Macquarie Bank Ltd. — CCB European Warrants Jan 2007 250,000,000 2006/07/27  2007/01/31 83.25
09749  Macquarie Bank Ltd. - Ch Mobile European Warrants Jan 2007 200,000,000 2006/07/27  2007/01/31 68.80
09755  Macquarie Bank Ltd. — HSBC European Warrants Jan 2007 C 200,000,000 2006/07/27  2007/01/31  108.80
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09756  Macquarie Bank Ltd. - Ping An European Warrants Jan 2007 100,000,000 2006/07/27  2007/01/31 35.00
09774  BOCI Asia Ltd. - Cheung Kong European Warrants Feb 2007 800,000,000 2006/07/28  2007/02/23  600.00
09775  BOCI Asia Ltd. - HSBC European Warrants Feb 2007 800,000,000 2006/07/28  2007/02/28  880.00
09779  Citigroup Global Mkt H Inc. - BOCL European Wts Apr 2007 A 280,000,000 2006/07/28  2007/04/23 89.60
09781  Citigroup Global Mkt H Inc. - BOCL European Wts Apr 2007 B 280,000,000 2006/07/28  2007/04/23 70.00
09782  Citigroup Global Mkt H Inc. - BOCL Euro Put Wts Apr 2007 100,000,000 2006/07/28  2007/04/23 36.50
09784  CC Rabobank B.A. - BOCL European Warrants Apr 2007 100,000,000 2006/07/28  2007/04/27  42.00
09790  CC Rabobank B.A. - HSBC European Warrants Jul 2007 100,000,000 2006/07/28  2007/07/27 63.00
09791  CC Rabobank B.A. — SHK Ppt European Warrants Apr 2007 100,000,000 2006/07/28  2007/04/18 68.00
09776  Goldman Sachs SP (Asia) - Cheung Kong European Wts Jan 2007 200,000,000 2006/07/28  2007/01/29 88.00
09778  Goldman Sachs SP (Asia) - Cheung Kong European Wts Apr 2007 150,000,000 2006/07/28  2007/04/30  84.00
09762  Macquarie Bank Ltd. - BOCHK European Warrants Jan 2007 200,000,000 2006/07/28  2007/01/30  121.00
09763  Macquarie Bank Ltd. - HKEx European Warrants Jan 2007 B 100,000,000 2006/07/28  2007/01/30 72.90
09766  Macquarie Bank Ltd. — HKEx European Warrants Jan 2007 C 100,000,000 2006/07/28  2007/01/30 31.70
09767  Macquarie Bank Ltd. - HWL European Warrants Jan 2007 200,000,000 2006/07/28  2007/01/30 51.00
09757  Macquarie Bank Ltd. — HSI European Warrants Jan 2007 B 388,000,000 2006/07/28  2007/01/30 97.00
09761  Macquarie Bank Ltd. - HSI European Put Warrants Jan 2007 388,000,000 2006/07/28  2007/01/30  136.58
09785  Macquarie Bank Ltd. - Ch Life European Warrants Jan 2007 100,000,000 2006/07/28  2007/01/30 86.50
09789  Macquarie Bank Ltd. - Ch Life European Put Wts Jan 2007 B 80,000,000 2006/07/28  2007/01/30 66.88
03960 % Credit Suisse — HSBC European Warrants Aug 2006 300,000,000 2006/07/28  2006/08/28 52.80
09794 ABN AMRO Bank N.V. - China Mobile European Wts Feb 2007 A 200,000,000 2006/07/31  2007/02/05 50.00
09795  ABN AMRO Bank N.V. - Hutchison European Warrants Feb 2007 200,000,000 2006/07/31  2007/02/21 97.00
09798  ABN AMRO Bank N.V. - China Mobile European Put Wts Feb 2007B 200,000,000 2006/07/31  2007/02/05 82.00
09797  UBS AG - BOCHK European Warrants May 2007 100,000,000 2006/08/01  2007/05/28  41.00
09822  UBS AG - CK(H) European Warrants Mar 2007 100,000,000 2006/08/01  2007/03/26  48.50
09823  UBS AG - HSCEI European Warrants Feb 2007 100,000,000 2006/08/01  2007/02/27 25.00
09824  UBS AG - HWL European Warrants Apr 2007 100,000,000 2006/08/01  2007/04/16 33.50
09827  UBS AG - PICC European Warrants Jul 2007 100,000,000 2006/08/01  2007/07/23 39.00
09828 J P Morgan Intl Der. Ltd. — N225 Index Euro Wts Mar 2007 C 300,000,000 2006/08/02  2007/03/08 84.00
09832  J P Morgan Int| Der. Ltd. - N225 Idx Euro Put Wts Mar 2007D 300,000,000 2006/08/02  2007/03/08 84.00
03727* ABN AMRO Bank N.V. - China Mobile Euro Put Wts Oct 2006 D 140,000,000 2006/08/02  2006/10/23 10.08
03710% Goldman Sachs SP (Asia) - HSI European Put Warrants Oct 2006 400,000,000 2006/08/02  2006/10/27 47.60
04922 * KBC Fin Products Intl Ltd. - HSI Euro Put Wts Nov 2006 E 600,000,000 2006/08/02  2006/11/29 75.00
03666 # Macquarie Bank Ltd. - HSI European Put Warrants Oct 2006 B 1,000,000,000 2006/08/02  2006/10/27  910.00
09829  BNP Paribas Arbit Issu B.V. - BankComm European Wts Feb 2007 120,000,000 2006/08/03  2007/02/05  45.60
09831  BNP Paribas Arbit Issu B.V. - Sinopec Corp Euro Wts Feb 2007 100,000,000 2006/08/03  2007/02/05 56.00
09837  BNP Paribas Arbit Issu B.V. - CNOOC European Wts Feb 2007 100,000,000 2006/08/03  2007/02/05 62.00
09838  BNP Paribas Arbit Issu B.V. - Link REIT Euro Wts Mar 2007 140,000,000 2006/08/03  2007/03/19 35.00
04833 * UBS AG - China Mobile European Put Warrants Dec 2006 200,000,000 2006/08/03  2006/12/11 31.60
09869  ABN AMRO Bank N.V. - BankComm European Warrants Mar 2007 A 100,000,000 2006/08/04  2007/03/05  44.00
09906  ABN AMRO Bank N.V. - CC Bank European Warrants Mar 2007 300,000,000 2006/08/04  2007/03/26 75.00
09910  ABN AMRO Bank N.V. - PetroChina European Warrants Feb 2007 B 100,000,000 2006/08/04  2007/02/26 62.00
09895  ABN AMRO Bank N.V. - HSBC European Warrants Feb 2007 C 110,000,000 2006/08/04  2007/02/26 ~ 43.45
09896  ABN AMRO Bank N.V. - HSBC European Warrants Feb 2007 D 110,000,000 2006/08/04  2007/02/26 27.50
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09907  ABN AMRO Bank N.V. - China Mobile European Wts Feb 2007 C 150,000,000 2006/08/04  2007/02/12 37.50
09911  ABN AMRO Bank N.V. - China Mobile Euro Put Wts Feb 2007 D 150,000,000 2006/08/04  2007/02/12 40.50
09864  BNP Paribas Arbit Issu B.V. - HSBC European Wts Feb 2007 100,000,000 2006/08/04  2007/02/08 44.00
09865 BNP Paribas Arbit Issu B.V. - MTRC European Wts May 2007 80,000,000 2006/08/04  2007/05/14 20.00
09868  BNP Paribas Arbit Issu B.V. - SHK Ppt European Wts Feb 2007 100,000,000 2006/08/04  2007/02/08  48.00
09932  Citigroup Global Mkt H Inc. - CC Bank European Wts Feb 2007 320,000,000 2006/08/04  2007/02/12 80.00
09930  Deutsche Bank AG - China Mobile European Warrants Feb 2007 B 100,000,000 2006/08/04  2007/02/05 47.00
04593  Deutsche Bank AG - China Mobile European Put Wts Feb 2007 D 100,000,000 2006/08/04  2007/02/05 33.00
09870  Macquarie Bank Ltd. — Ch Mobile European Warrants Feb 2007 A 200,000,000 2006/08/04  2007/02/27 62.20
09889  Macquarie Bank Ltd. - Ch Mobile European Put Wts Feb 2007 150,000,000 2006/08/04  2007/02/27  44.70
09890  Macquarie Bank Ltd. - Esprit European Warrants Mar 2007 100,000,000 2006/08/04  2007/03/29 68.20
09931  Macquarie Bank Ltd. — Ch Merchants European Wts Feb 2007 200,000,000 2006/08/04  2007/02/28 87.00
04839 # KBC Fin Products Intl Ltd. - Ch Mob Euro Put Wts Nov 2006 D 384,000,000 2006/08/04  2006/11/20 77.95
04578 # KBC Fin Products Int! Ltd. - CCB European Wts Nov 2006 A 612,000,000 2006/08/04  2006/11/01  134.03
03766 * SGA Societe Generale Acceptance N.V. - HSI Eu Put Wt Oct 06B 430,000,000 2006/08/04  2006/10/27 67.94
04903  BNP Paribas Arbit Issu B.V. - China Mobile Euro Wts Feb 2007 180,000,000 2006/08/07  2007/02/12 77.40
04905 BNP Paribas Arbit Issu B.V. - China Life Euro Wts Jun 2007 200,000,000 2006/08/07  2007/06/29 52.00
04907  BNP Paribas Arbit Issu B.V. = Ch Mobile Eur Put Wts Feb 2007 180,000,000 2006/08/07  2007/02/12 97.20
04904  BNP Paribas Arbit Issu B.V. - HSI European Wts Feb 2007 A 400,000,000 2006/08/07  2007/02/27  104.00
04963  BNP Paribas Arbit Issu B.V. - HSI European Put Wts Feb 2007 400,000,000 2006/08/07  2007/02/27  100.00
03400 CC Rabobank B.A. - Ping An European Warrants Jun 2007 100,000,000 2006/08/07  2007/06/28  45.00
04906  CC Rabobank B.A. - BankComm European Warrants Aug 2007 100,000,000 2006/08/07  2007/08/28 30.00
04964  CC Rabobank B.A. - China Life European Warrants Jun 2007 B 100,000,000 2006/08/07  2007/06/28 25.00
04965 CC Rabobank B.A. - China Life European Warrants Aug 2007 100,000,000 2006/08/07  2007/08/28 25.00
04594  Deutsche Bank AG - BankComm European Warrants Feb 2007 A 100,000,000 2006/08/07  2007/02/07 48.00
04595  Deutsche Bank AG — BankComm European Warrants Feb 2007 B 100,000,000 2006/08/07  2007/02/07 31.00
04596  Deutsche Bank AG - China Life European Warrants Mar 2007 A 100,000,000 2006/08/07  2007/03/05  111.00
04902  Deutsche Bank AG - China Life European Put Wts Mar 2007 B 100,000,000 2006/08/07  2007/03/05  112.00
03401 KBC Fin Products Int! Ltd. - Ch Mobile Euro Wts Feb 2007 B 248,000,000 2006/08/07  2007/02/12 96.72
03402  KBC Fin Products Int! Ltd. — Ch Mobile Euro Wts Feb 2007 C 368,000,000 2006/08/07  2007/02/12 95.68
03403  KBC Fin Products Int! Ltd. - HSBC European Wts Feb 2007 B 268,000,000 2006/08/07  2007/02/07 96.48
03404  KBC Fin Products Int! Ltd. - HSBC European Wts Feb 2007 C 368,000,000 2006/08/07  2007/02/14 99.36
03405  KBC Fin Products Int! Ltd. - Ch Mob Euro Put Wts Feb 2007 E 288,000,000 2006/08/07  2007/02/07 95.04
03408  Deutsche Bank AG — Hutchison European Warrants Mar 2007 100,000,000 2006/08/08  2007/03/29 35.00
03409  Deutsche Bank AG - PetroChina European Warrants Feb 2007 100,000,000 2006/08/08  2007/02/27 93.00
03410  Goldman Sachs SP (Asia) — China Mobile Euro Wts Feb 2007 A 250,000,000 2006/08/08  2007/02/12  107.50
03414 Goldman Sachs SP (Asia) - China Mobile Euro Wts Feb 2007 B 250,000,000 2006/08/08  2007/02/26 87.50
03415  Goldman Sachs SP (Asia) — Ch Mobile Euro Put Wts Feb 2007 D 250,000,000 2006/08/08  2007/02/12  107.50
03417 Goldman Sachs SP (Asia) - HSI European Warrants Feb 2007 E 400,000,000 2006/08/08  2007/02/27  100.00
03418  SGA Societe Generale Acceptance N.V. -CLife Eu Put Wt Apr07A 70,000,000 2006/08/08  2007/04/02  100.10
03419  SGA Societe Generale Acceptance N.V. - C Mob Eur Wt Feb 2007 227,000,000 2006/08/08  2007/02/12 99.88
03420  SGA Societe Generale Acceptance N.V. — HKEx Eur Wts Feb 2007 152,000,000 2006/08/08  2007/02/12  100.32
03425 SGA Societe Generale Acceptance N.V. — PetCh Eu Put Wt Feb07 81,000,000 2006/08/08  2007/02/12  100.44
03426  SGA Societe Generale Acceptance N.V. - C Mob Eu Put Wt Feb07 189,000,000 2006/08/08  2007/02/12  100.17
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03433 ABN AMRO Bank N.V. - HSBC European Warrants May 2007 100,000,000 2006/08/09  2007/05/10 50.00
03432 ABN AMRO Bank N.V. - Qil Future European Warrants Feb 2007 40,000,000 2006/08/09  2007/02/21 13.80
03436 ABN AMRO Bank N.V. - Oil Future European Put Wts Feb 2007 40,000,000 2006/08/09  2007/07/21 10.00
03427  Credit Suisse — Cheung Kong European Warrants Apr 2007 100,000,000 2006/08/09  2007/04/03 76.40
03428  Credit Suisse - China Mobile European Warrants May 2007 B 100,000,000 2006/08/09  2007/05/03 63.00
03429  Credit Suisse — China Tel European Warrants Apr 2007 100,000,000 2006/08/09  2007/04/03 30.60
03431  Credit Suisse — Huaneng Power European Warrants Apr 2007 100,000,000 2006/08/09  2007/04/03 32.30
03406  Deutsche Bank AG - HSBC European Warrants Feb 2007 100,000,000 2006/08/09  2007/02/27 89.00
03407  Deutsche Bank AG — HSBC European Warrants Apr 2007 100,000,000 2006/08/09  2007/04/10 64.00
03439  KBC Fin Products Int' Ltd. - HSCEI Euro Put Wts Mar 2007 400,000,000 2006/08/09  2007/03/29  100.00
03438  KBC Fin Products Int! Ltd. — SHK P European Put Wt Feb 2007 208,000,000 2006/08/09  2007/02/14 91.52
03437  KBC Fin Products Int' Ltd. — C Mob European Wts Feb 2007 F 368,000,000 2006/08/09  2007/02/12 99.36
03435  KBC Fin Products Int!l Ltd. — HSI European Wts Feb 2007 A 400,000,000 2006/08/09  2007/02/27  100.00
03434 KBC Fin Products Int! Ltd. - HSCEI European Wts Mar 2007 400,000,000 2006/08/09  2007/03/29  100.00
04556 Deutsche Bank AG - CC Bank European Warrants Oct 2006 A 200,000,000 2006/08/09  2006/10/03 52.00
04649 % Deutsche Bank AG - CC Bank European Warrants Nov 2006 A 200,000,000 2006/08/09  2006/11/21 36.00
03440  Calyon Fin P (G) Ltd. — CC Bank European Warrants Mar 2007 A 300,000,000 2006/08/10  2007/03/19 82.80
03441 Calyon Fin P (G) Ltd. - HSBC European Warrants Apr 2007 300,000,000 2006/08/10  2007/04/17  198.00
03442  Calyon Fin P (G) Ltd. - Hutchison European Warrants Feb 2007 300,000,000 2006/08/10  2007/02/28  135.00
03443  SGA Societe Generale Acceptance N.V. - HSI Eur Wts Feb 2007D 333,000,000 2006/08/10  2007/02/27 99.90
03447 SGA Societe Generale Acceptance N.V. - HSI Eu Put Wt Feb 07A 400,000,000 2006/08/10  2007/02/27  100.00
03452  SGA Societe Generale Acceptance N.V. — HSI Eu Put Wt Feb 07B 357,000,000 2006/08/10  2007/02/27  101.75
03444 KBC Fin Products Int! Ltd. - C Life European Wts Feb 2007 B 148,000,000 2006/08/10  2007/02/12  196.84
03445  KBC Fin Products Int' Ltd. — C Mob European Wts Feb 2007 G 168,000,000 2006/08/10  2007/02/15 94.08
09427 # Deutsche Bank AG - BOCL European Warrants Jan 2007 200,000,000 2006/08/10  2007/01/29 36.80
04722 % ABN AMRO Bank N.V. - Hutchison European Warrants Oct 2006 A 100,000,000 2006/08/11  2006/10/04 23.90
09446 # MSDW Asia Sec Products LLC - BOCL European Warrants Jan 2007 500,000,000 2006/08/11  2007/01/12 92.00
03446  BOCI Asia Ltd. — CC Bank European Warrants May 2007 100,000,000 2006/08/14  2007/05/18  40.00
03453  BOCI Asia Ltd. - HSBC European Put Warrants Mar 2007 300,000,000 2006/08/14  2007/03/02  225.00
03454  BOCI Asia Ltd. - PetroChina European Warrants Mar 2007 100,000,000 2006/08/14  2007/03/09  100.00
03455  Citigroup Global Mkt H Inc. — Huaneng Power Euro Wt Feb 2007 130,000,000 2006/08/14  2007/02/14 51.35
03515* Citigroup Global Mkt H Inc. — CC Bank European Wts Sep 2006 250,000,000 2006/08/14  2006/09/29 10.25
09678 # Credit Suisse — SMIC European Warrants Mar 2007 980,000,000 2006/08/14  2007/03/08 19.60
03457  Citigroup Global Mkt H Inc. — HK Gas European Wts Mar 2007 80,000,000 2006/08/15  2007/03/19  76.00
03464 J P Morgan Intl Der. Ltd. - CHALCO European Wts Feb 2007 200,000,000 2006/08/15  2007/02/16  100.00
03465 J P Morgan Int! Der. Ltd. - Ch Ship Cont Euro Wts Feb 2007 400,000,000 2006/08/15  2007/02/16  100.00
03467 J P Morgan Int'l Der. Ltd. — HKEx European Warrants Feb 2007 333,000,000 2006/08/15  2007/02/16 99.90
03466  J P Morgan Int| Der. Ltd. - HK Gas European Wts Feb 2007 200,000,000 2006/08/15  2007/02/116  100.00
03468 J P Morgan Intl Der. Ltd. - MTRC European Warrants Feb 2007 125,000,000 2006/08/15  2007/02/16  100.00
03458  SGA Societe Generale Acceptance N.V. - BOCom Eu Wts Feb 2007 256,000,000 2006/08/15  2007/02/15 99.84
03459  SGA Societe Generale Acceptance N.V. — CCB Euro Wts Feb 2007 333,000,000 2006/08/15  2007/02/15 99.90
03462  SGA Societe Generale Acceptance N.V. - SHK P Euro Wts Feb 07 170,000,000 2006/08/15  2007/02/15  100.30
03463  SGA Societe Generale Acceptance N.V. - CCB Eu Put Wts Feb 07 385,000,000 2006/08/15  2007/02/15  100.10
03460  SGA Societe Generale Acceptance N.V. - CLife Eu Put Wt Feb07 76,000,000 2006/08/15  2007/02/15  100.32
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03461  SGA Societe Generale Acceptance N.V. — HSI Eu Put Wts Feb07C 303,000,000 2006/08/15  2007/02/27 99.99
03851 Deutsche Bank AG - HSI European Put Warrants Nov 2006 400,000,000 2006/08/15  2006/11/29 49.60
03489  Citigroup Global Mkt H Inc. - Hutchison Euro Wts Mar 2007 170,000,000 2006/08/16  2007/03/29 82.45
03469  Deutsche Bank AG - HSI European Warrants Feb 2007 A 200,000,000 2006/08/16  2007/02/27 50.00
03470  Deutsche Bank AG - HSI European Warrants Feb 2007 B 200,000,000 2006/08/16  2007/02/27 50.00
03473  Deutsche Bank AG — HSI European Put Warrants Feb 2007 200,000,000 2006/08/16  2007/02/27 50.00
03490  Deutsche Bank AG - China Mobile European Warrants Feb 2007 E 100,000,000 2006/08/16  2007/02/27 36.00
03471 Macquarie Bank Ltd. - Cheung Kong European Warrants Feb 2007 150,000,000 2006/08/16  2007/02/27 75.90
03472 Macquarie Bank Ltd. — Hutchison European Warrants Feb 2007 200,000,000 2006/08/16  2007/02/27 77.60
03477  Macquarie Bank Ltd. — Swire Pac A European Warrants Feb 2007 100,000,000 2006/08/16  2007/02/27 47.40
03480  SGA Societe Generale Acceptance N.V. - CLife Eu Wts Mar 07 A 78,000,000 2006/08/16  2007/03/26 99.84
03479  SGA Societe Generale Acceptance N.V. — HWL Euro Wts Feb 2007 286,000,000 2006/08/16  2007/02/16  100.10
03478  SGA Societe Generale Acceptance N.V. — HSBC Eur Wts Feb 2007 175,000,000 2006/08/16  2007/02/16 99.75
03481  SGA Societe Generale Acceptance N.V. — SHKP Eu Put Wt Feb 07 179,000,000 2006/08/16  2007/02/16  100.24
03487  SGA Societe Generale Acceptance N.V. — HWL Eu Put Wt Feb 07 256,000,000 2006/08/16  2007/02/16 99.84
03486  SGA Societe Generale Acceptance N.V. - HSBC Eu Put Wt Feb 07 175,000,000 2006/08/16  2007/02/16 99.75
04657 # Deutsche Bank AG - BankComm European Warrants Oct 2006 100,000,000 2006/08/16  2006/10/10 39.50
04686 # Fortis Bank S.A./N.V. - Hutchison European Warrants Nov 2006 113,800,000 2006/08/16  2006/11/13 10.01
03645  Citigroup Global Mkt H Inc. - SHK Ppt European Wts Feb 2007 120,000,000 2006/08/17  2007/02/27 70.80
03491  Fortis Bank S.A.N.V. - CHALCO European Warrants Feb 2007 33,000,000 2006/08/17  2007/02/27 16.83
03492  Fortis Bank S.A./N.V. - China Life European Wts Jun 2007 300,000,000 2006/08/17  2007/06/28 78.00
03493  Fortis Bank S.A.N.V. - SHK Ppt European Warrants Feb 2007 39,000,000 2006/08/17  2007/02/27 17.55
02403  KBC Fin Products Int' Ltd. — SHK Ppt European Wts Feb 2007 168,000,000 2006/08/17  2007/02/21 92.40
03646  KBC Fin Products Int! Ltd. — Cheung Kong Euro Wts Feb 2007 128,000,000 2006/08/17  2007/02/21 94.72
02402  KBC Fin Products Int' Ltd. — Hutchison Euro Wts Feb 2007 C 288,000,000 2006/08/17  2007/02/21 97.92
02400  KBC Fin Products Int! Ltd. — CC Bank European Wts Mar 2007A 180,000,000 2006/08/17  2007/03/01 97.20
02401  KBC Fin Products Int' Ltd. — CC Bank European Wts Mar 2007B 288,000,000 2006/08/17  2007/03/15 97.92
03496  Macquarie Bank Ltd. — China Mobile European Wts Feb 2007 B 200,000,000 2006/08/17  2007/02/27 51.40
03498  Macquarie Bank Ltd. - Hang Seng Bank European Wts Mar 2007 100,000,000 2006/08/17  2007/03/29 26.10
03500  Macquarie Bank Ltd. - PetroChina European Warrants Feb 2007 150,000,000 2006/08/17  2007/02/27 85.35
03644  Macquarie Bank Ltd. - Ping An European Warrants Feb 2007 150,000,000 2006/08/17  2007/02/27 47.85
03494  SGA Societe Generale Acceptance N.V. - CTel Eur Wts Mar 2007 385,000,000 2006/08/17  2007/03/05  100.10
03499  SGA Societe Generale Acceptance N.V. - CTel Eu Put Wt Mar 07 370,000,000 2006/08/17  2007/03/05 99.90
03495  SGA Societe Generale Acceptance N.V. — HSI Eur Wts Feb 2007E 370,000,000 2006/08/17  2007/02/27 99.90
03890 # KBC Fin Products Int! Ltd. - Ch Life Euro Wts Nov 2006 B 110,000,000 2006/08/17  2006/11/16 96.80
03862 % SGA Societe Generale Acceptance N.V. — CCB Eur Wt Nov 2006 C 455,000,000 2006/08/17  2006/11/20 78.26
02412 Citigroup Global Mkt H Inc. - PetroChina Euro Wts Mar 2007 A 110,000,000 2006/08/18  2007/03/29 84.15
02413 Deutsche Bank AG - CHALCO European Warrants Feb 2007 40,000,000 2006/08/18  2007/02/27 21.60
02414 Deutsche Bank AG - China Life European Warrants Aug 2007 200,000,000 2006/08/18  2007/08/07 50.00
02416  Deutsche Bank AG - MTR Corp European Warrants Aug 2007 200,000,000 2006/08/18  2007/08/07 50.00
02415  Deutsche Bank AG - HKEx European Warrants Feb 2007 200,000,000 2006/08/18  2007/02/27  100.00
02405  Macquarie Bank Ltd. — China Unicom European Wts Feb 2007 100,000,000 2006/08/18  2007/02/27 40.90
02404  Macquarie Bank Ltd. - CNOOC European Warrants Feb 2007 100,000,000 2006/08/18  2007/02/27 40.20
02408  Macquarie Bank Ltd. - CNOOC European Put Warrants Feb 2007 100,000,000 2006/08/18  2007/02/27 31.40
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02406  Macquarie Bank Ltd. - Sh Petrochem European Wts Feb 2007 100,000,000 2006/08/18  2007/02/27 41.20
02407  Macquarie Bank Ltd. — HSI European Warrants Feb 2007 A 388,000,000 2006/08/18  2007/02/27  103.60
02409  Macquarie Bank Ltd. — HSI European Warrants Feb 2007 B 388,000,000 2006/08/18  2007/02/27 97.78
02410  Macquarie Bank Ltd. — HSI European Put Warrants Feb 2007 C 388,000,000 2006/08/18  2007/02/27  134.64
02411 Macquarie Bank Ltd. — HSI European Put Warrants Feb 2007 D 388,000,000 2006/08/18  2007/02/27  154.81
02417 BNP Paribas Arbit Issu B.V. - HSI European Wts Feb 2007 B 400,000,000 2006/08/21  2007/02/27  100.00
02418  Citigroup Global Mkt H Inc. — HKEx European Wts Mar 2007 120,000,000 2006/08/21  2007/03/19 60.00
02419  UBS AG - HKEx European Warrants Feb 2007 100,000,000 2006/08/21  2007/02/27 32.00
09427 * Deutsche Bank AG - BOCL European Warrants Jan 2007 300,000,000 2006/08/21  2007/01/29 50.10
02421  Calyon Fin P (G) Ltd. - China Life European Wts Jun 2007 B 300,000,000 2006/08/22  2007/06/11 75.00
02424 Calyon Fin P (G) Ltd. — China Mobile Euro Put Wts Feb 2007 300,000,000 2006/08/22  2007/02/23  126.00
02420  Calyon Fin P (G) Ltd. — China Mobile European Wts Feb 2007 300,000,000 2006/08/22  2007/02/23  147.00
02422  Calyon Fin P (G) Ltd. - PetroChina European Wts Feb 2007 300,000,000 2006/08/22  2007/02/23  225.00
02434  Citigroup Global Mkt H Inc. — Foxconn European Wts Mar 2007 230,000,000 2006/08/22  2007/03/29 67.85
02432 CC Rabobank B.A. - CC Bank European Warrants Jun 2007 100,000,000 2006/08/22  2007/06/08 28.00
02433  CC Rabobank B.A. - PetroChina European Warrants Apr 2007 100,000,000 2006/08/22  2007/04/18 77.00
02435  DBS Bank Ltd. - Foxconn European Warrants Mar 2007 500,000,000 2006/08/22  2007/03/23  195.00
02429  Goldman Sachs SP (Asia) - China Life European Wts Apr 2007 A 400,000,000 2006/08/22  2007/04/30  100.00
02430  Goldman Sachs SP (Asia) - HSI European Warrants Mar 2007 E 400,000,000 2006/08/22  2007/03/29  100.00
02431  Goldman Sachs SP (Asia) — HSI European Put Wts Feb 2007 F 400,000,000 2006/08/22  2007/02/27  100.00
02423 J P Morgan Int! Der. Ltd. - BOCL European Wts Feb 2007 400,000,000 2006/08/22  2007/02/27  100.00
02425  J P Morgan Intl Der. Ltd. - BOC HK European Wts Feb 2007 333,000,000 2006/08/22  2007/02/27 99.90
02428  J P Morgan Int! Der. Ltd. - PCCW European Warrants Feb 2007 400,000,000 2006/08/22  2007/02/27  100.00
02427 J P Morgan Intl Der. Ltd. — China Unicom Euro Wts Feb 2007 285,000,000 2006/08/22  2007/02/27 99.75
02426  J P Morgan Int! Der. Ltd. - Cathay Pac Euro Wts Feb 2007 200,000,000 2006/08/22  2007/02/27  100.00
02436  KBC Fin Products Int! Ltd. — HSI European Wts Feb 2007 B 368,000,000 2006/08/22  2007/02/27 99.36
02437 KBC Fin Products Int! Ltd. — HSI European Wts Feb 2007 C 368,000,000 2006/08/22  2007/02/27 99.36
02438  KBC Fin Products Int! Ltd. — HSI European Wts Feb 2007 D 400,000,000 2006/08/22  2007/02/27  100.00
02439  KBC Fin Products Int' Ltd. — PetroChina Euro Wts Mar 2007 168,000,000 2006/08/22  2007/03/01  191.52
02440  KBC Fin Products Int! Ltd. — PetroCh Euro Put Wts Feb 2007 218,000,000 2006/08/22  2007/02/22 67.58
03720 % Macquarie Bank Ltd. - HSI European Put Warrants Oct 2006 F 1,000,000,000 2006/08/22  2006/10/27 74.00
02445  ABN AMRO Bank N.V. - BankComm European Warrants Mar 2007 B 100,000,000 2006/08/23  2007/03/05 25.00
02446 ABN AMRO Bank N.V. - Huaneng Power European Wts Mar 2007 100,000,000 2006/08/23  2007/03/12 25.00
02447 ABN AMRO Bank N.V. - Ping An European Warrants Mar 2007 100,000,000 2006/08/23  2007/03/26 25.00
02448  Calyon Fin P (G) Ltd. - China Life European Wts Jun 2007 C 300,000,000 2006/08/23  2007/06/01 75.00
02442 KBC Fin Products Int! Ltd. — HSI Euro Put Wts Feb 2007 E 400,000,000 2006/08/23  2007/02/27  100.00
02443 KBC Fin Products Int! Ltd. - HSI Euro Put Wts Feb 2007 F 400,000,000 2006/08/23  2007/02/27  100.00
02444 KBC Fin Products Int! Ltd. — HSI Euro Put Wts Feb 2007 G 400,000,000 2006/08/23  2007/02/27  100.00
02441 KBC Fin Products Int! Ltd. - BOC HK European Wts Dec 2007 400,000,000 2006/08/23  2007/12/03  100.00
03888 # KBC Fin Products Int!l Ltd. - CCB European Warrants Dec 2006 632,000,000 2006/08/23  2006/12/01 58.78
02458  BOCI Asia Ltd. — Foxconn European Warrants Apr 2007 300,000,000 2006/08/24  2007/04/20  129.00
02457  BOCI Asia Ltd. - China Telecom European Warrants Apr 2007 80,000,000 2006/08/24  2007/04/27 20.80
02460  Calyon Fin P (G) Ltd. - China Life Euro Put Wts Aug 2007 300,000,000 2006/08/24  2007/08/06 75.00
02450  Deutsche Bank AG - HSI European Warrants Feb 2007 C 200,000,000 2006/08/24  2007/02/27 50.00
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02461  Goldman Sachs SP (Asia) — China Mobile Euro Wts Feb 2007 C 300,000,000 2006/08/24  2007/02/26 90.00
02465  Goldman Sachs SP (Asia) — Ch Mobile Euro Put Wts Feb 2007 E 200,000,000 2006/08/24  2007/02/26  102.00
02459  Goldman Sachs SP (Asia) - HSI European Warrants Mar 2007 F 400,000,000 2006/08/24  2007/03/29  100.00
02449  Macquarie Bank Ltd. - Foxconn European Warrants Feb 2007 88,000,000 2006/08/24  2007/02/27 23.14
02455  SGA Societe Generale Acceptance N.V. - BOCL Eu Put Wt Mar 07 385,000,000 2006/08/24  2007/03/05  100.10
02456 SGA Societe Generale Acceptance N.V. - BOCL Eu Put Wt Apr 07 303,000,000 2006/08/24  2007/04/30 99.99
02452 SGA Societe Generale Acceptance N.V. - BOCL Eu Wt Mar 2007 B 400,000,000 2006/08/24  2007/03/05  100.00
02451  SGA Societe Generale Acceptance N.V. - BOCL Eu Wt Mar 2007 A 303,000,000 2006/08/24  2007/03/05 99.99
02453  SGA Societe Generale Acceptance N.V. - CLife Eu Wts Mar 07 B 80,000,000 2006/08/24  2007/03/05  100.80
02454 SGA Societe Generale Acceptance N.V. - Ch Mob Eu Wts Mar 07A 208,000,000 2006/08/24  2007/03/09 99.84
03847 # Deutsche Bank AG - HSI European Warrants Nov 2006 200,000,000 2006/08/24  2006/11/29 30.40
02129% Deutsche Bank AG - Nikkei 225 Index Euro Put Wts Dec 2006 300,000,000 2006/08/24  2006/12/07 26.40
02462  Calyon Fin P (G) Ltd. - Foxconn European Warrants Feb 2007 300,000,000 2006/08/25 2007/0226  76.50
04655 % Deutsche Bank AG - DJIA European Put Warrants Dec 2006 150,000,000 2006/08/25  2006/12/15 11.10
03844 * KBC Fin Products Intl Ltd. - HSI European Wts Nov 2006 F 600,000,000 2006/08/25  2006/11/29 73.20
02468  Goldman Sachs SP (Asia) — N225 Index Euro Wts Mar 2007 240,000,000 2006/08/28  2007/03/09 60.00
02472 Goldman Sachs SP (Asia) - N225 Index Euro Put Wts Mar 2007 210,000,000 2006/08/28  2007/03/09 60.90
02467  KBC Fin Products Int' Ltd. - Foxconn European Wts Mar 2007A 368,000,000 2006/08/28 2007/03/02  125.12
02466  KBC Fin Products Int! Ltd. - BOCL European Wts Mar 2007 B 368,000,000 2006/08/28  2007/03/01 99.36
02463  Macquarie Bank Ltd. - China Life European Wts Feb 2007 B 88,000,000 2006/08/28 2007/02/28  104.90
02464  Macquarie Bank Ltd. - China Life European Wts Feb 2007 C 168,000,000 2006/08/28  2007/02/28  116.59
02477  Citigroup Global Mkt H Inc. - China Life Euro Wts Apr 2007 50,000,000 2006/08/29  2007/04/27 85.00
02469 MSDW Asia Sec Products LLC - BOCL European Wts Apr 2007 240,000,000 2006/08/29  2007/04/10 98.40
02471  UBS AG - China Mobile European Warrants Mar 2007 100,000,000 2006/08/29  2007/03/12 27.00
02473 UBS AG - China Tel European Warrants May 2007 100,000,000 2006/08/29  2007/05/14 25.00
02474 UBS AG - Foxconn European Warrants Apr 2007 100,000,000 2006/08/29  2007/04/10 26.00
02475  UBS AG - Ping An European Warrants Mar 2007 100,000,000 2006/08/29  2007/03/12 26.00
02476  UBS AG - China Mobile European Put Warrants Mar 2007 100,000,000 2006/08/29  2007/03/12 32.00
02470  UBS AG - China Life European Put Warrants Mar 2007 100,000,000 2006/08/29  2007/03/12 56.00
02480  Citigroup Global Mkt H Inc. - HSBC European Wts Apr 2007 A 120,000,000 2006/08/30  2007/04/27 83.04
02478  Credit Suisse — SMIC European Warrants Nov 2007 500,000,000 2006/08/30  2007/11/28  128.00
02481  KBC Fin Products Int! Ltd. — HSBC European Put Wts Mar 2007 368,000,000 2006/08/30  2007/03/01 99.36
02479  Macquarie Bank Ltd. - PetroChina European Warrants Apr 2007 150,000,000 2006/08/30  2007/04/27 73.35
03875% ABN AMRO Bank N.V. - PetroChina European Warrants Nov 2006 C 150,000,000 2006/08/30  2006/11/20 12.45
02482  Deutsche Bank AG - DJIA Index European Warrants Jun 2007 50,000,000 2006/08/31  2007/06/18 15.50
02486  Deutsche Bank AG - DJIA Index European Put Warrants Jun 2007 50,000,000 2006/08/31  2007/06/18 13.00
02484  ABN AMRO Bank N.V. - China Life European Put Wts Mar 2007 100,000,000 2006/09/01  2007/03/19 33.50
02485  ABN AMRO Bank N.V. - SHK Ppt European Put Warrants Mar 2007 100,000,000 2006/09/01  2007/03/19 35.50
02483 J P Morgan Int! Der. Ltd. - N225 Index Euro Wts Mar 2007 E 330,000,000 2006/09/01  2007/03/08  105.60
02487 J P Morgan Intl Der. Ltd. — N225 Idx Eur Put Wts Mar 2007 F 300,000,000 2006/09/01  2007/03/08  102.00
02488  Macquarie Bank Ltd. - BOCL European Warrants Mar 2007 A 180,000,000 2006/09/01  2007/03/29 72.18
02489  Macquarie Bank Ltd. - BOCL European Warrants Mar 2007 B 200,000,000 2006/09/01  2007/03/29 60.20
02492 Macquarie Bank Ltd. - BOCL European Put Warrants Jul 2007 200,000,000 2006/09/01  2007/07/30 51.00
02490  Macquarie Bank Ltd. — HSI European Put Warrants Mar 2007 A 388,000,000 2006/09/01  2007/03/29 98.94
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04567 # Deutsche Bank AG - China Life European Put Warrants Nov 2006 200,000,000 2006/09/01  2006/11/27 24.00
02164 # UBS AG - CHALCO European Warrants Dec 2006 200,000,000 2006/09/01  2006/12/11 66.00
02491  Deutsche Bank AG - CC Bank European Warrants Mar 2007 B 100,000,000 2006/09/04  2007/03/29 29.00
02493  SGA Societe Generale Acceptance N.V. - C MOB Eur Wt Mar 07 B 230,000,000 2006/09/04  2007/03/09  100.05
02495  SGA Societe Generale Acceptance N.V. - Petch Eur Wt Mar 07 A 152,000,000 2006/09/04  2007/03/09  100.32
02497  SGA Societe Generale Acceptance N.V. - CMob Eu Put Wt Mar 07 256,000,000 2006/09/04  2007/03/09 99.84
02494 SGA Societe Generale Acceptance N.V. - HSI Euro Wts Mar 07 A 333,000,000 2006/09/04  2007/03/29 99.90
01232 BOCI Asia Ltd. — China Mobile European Warrants Jun 2007 300,000,000 2006/09/05 2007/06/01  141.00
01233  BOCI Asia Ltd. - Sinopec Corp European Warrants Apr 2007 100,000,000 2006/09/05  2007/04/20 40.00
02498  BNP Paribas Arbit Issu B.V. - BOCL European Wts Mar 2007 C 200,000,000 2006/09/05 2007/03/08  52.00
02499  BNP Paribas Arbit Issu B.V. - China Life Euro Wts Mar 2007 100,000,000 2006/09/05  2007/03/12 95.00
02496  BNP Paribas Arbit Issu B.V. — HSCEI European Wts Mar 2007 200,000,000 2006/09/05 2007/03/29  50.00
01230  BNP Paribas Arbit Issu B.V. - HSCEI Euro Put Wts Mar 2007 200,000,000 2006/09/05 2007/03/29  52.00
01234  Calyon Fin P (G) Ltd. - China Life European Wts Apr 2007 B 300,000,000 2006/09/05  2007/04/23 75.00
01236  Calyon Fin P (G) Ltd. - PetroChina European Wts Mar 2007 A 200,000,000 2006/09/05  2007/03/19  166.00
01231 Deutsche Bank AG - Nikkei 225 Index European Wts Jun 2007 100,000,000 2006/09/05 2007/06/08  34.00
01235 Deutsche Bank AG - Nikkei 225 Index Euro Put Wts Jun 2007 100,000,000 2006/09/05 2007/06/08  27.00
03891# SGA Societe Generale Acceptance N.V. — HSI Eur Wt Nov 2006 A 415,000,000 2006/09/05 2006/11/29  35.69
01239  BNP Paribas Arbit Issu B.V. — Foxconn European Wts Mar 2007 80,000,000 2006/09/06  2007/03/12 24.00
01240  BNP Paribas Arbit Issu B.V. - HSI Euro Put Warrants Mar 2007 400,000,000 2006/09/06  2007/03/29  104.00
01248  Calyon Fin P (G) Ltd. — CC Bank European Warrants Mar 2007 B 300,000,000 2006/09/06  2007/03/12 87.00
01252  Goldman Sachs SP (Asia) — Foxconn European Wts Mar 2007 A 300,000,000 2006/09/06  2007/03/12  114.00
01253  Goldman Sachs SP (Asia) - Foxconn European Wts Mar 2007 B 300,000,000 2006/09/06  2007/03/12  90.00
01250  Goldman Sachs SP (Asia) - CC Bank European Wts Mar 2007 300,000,000 2006/09/06  2007/03/12 75.00
01251  Goldman Sachs SP (Asia) - CC Bank European Wts May 2007 300,000,000 2006/09/06  2007/05/28  132.00
01254 Goldman Sachs SP (Asia) - CC Bank European Put Wts Mar 2007 300,000,000 2006/09/06  2007/03/12  105.00
01249  KBC Fin Products Int! Ltd. - Hutchison Eur Put Wts Mar 2007 288,000,000 2006/09/06  2007/03/12 83.52
01242 KBC Fin Products Int! Ltd. - N225 Idx Euro Put Wts Mar 07 D 400,000,000 2006/09/06  2007/03/09  100.00
01241 KBC Fin Products Int! Ltd. - N225 Idx Euro Put Wts Mar 07 C 400,000,000 2006/09/06  2007/03/09  100.00
01237 KBC Fin Products Intl Ltd. - N225 Index Euro Wts Mar 2007 A 338,000,000 2006/09/06  2007/03/09  98.02
01238  KBC Fin Products Int! Ltd. - N225 Index Euro Wts Mar 2007 B 400,000,000 2006/09/06  2007/03/09  100.00
01243 UBS AG - CHALCO European Warrants Sep 2007 100,000,000 2006/09/06  2007/09/10  83.00
01244 UBS AG - CC Bank European Warrants May 2007 100,000,000 2006/09/06  2007/05/22 25.00
01245  UBS AG - Esprit European Warrants Sep 2007 100,000,000 2006/09/06  2007/09/10  71.00
01246  UBS AG - HSBC European Put Warrants Apr 2007 100,000,000 2006/09/06  2007/04/16  55.00
01247  UBS AG - Jiangxi Copper European Warrants Dec 2007 100,000,000 2006/09/06  2007/12/10 25.00
03866 * KBC Fin Products Int! Ltd. - HSI Euro Put Wts Nov 2006 C 682,000,000 2006/09/06 2006/11/29  94.12
01255  J P Morgan Int' Der. Ltd. — BankComm European Wts Mar 2007 400,000,000 2006/09/07  2007/03/13  100.00
01256  J P Morgan Int! Der. Ltd. - BEA European Warrants May 2007 400,000,000 2006/09/07  2007/05/30  100.00
01257  J P Morgan Int! Der. Ltd. — CC Bank European Wts Mar 2007 400,000,000 2006/09/07  2007/03/29  100.00
01259  J P Morgan Int! Der. Ltd. - Shenhua European Wts Mar 2007 87,000,000 2006/09/07  2007/03/13  100.05
01260 J P Morgan Int' Der. Ltd. - Foxconn European Wts Mar 2007 400,000,000 2006/09/07  2007/03/13  100.00
01258  J P Morgan Int! Der. Ltd. - China Life Euro Wts Mar 2007 A 113,000,000 2006/09/07  2007/03/13 99.44
01262  SGA Societe Generale Acceptance N.V. - BOCL Eu Wt Mar 2007 C 278,000,000 2006/09/07  2007/03/26 98.69
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01263  SGA Societe Generale Acceptance N.V. - BOCHK Eu Wts Mar 07 B 111,000,000 2006/09/07  2007/03/19  99.90
01261  SGA Societe Generale Acceptance N.V. - CCB Euro Wts Mar 07 345,000,000 2006/09/07  2007/03/26  100.05
01265 SGA Societe Generale Acceptance N.V. - CCB Eur Put Wt Mar 07 400,000,000 2006/09/07  2007/03/26  100.00
01264  SGA Societe Generale Acceptance N.V. - CLife Eu Put Wt Mar07 73,000,000 2006/09/07  2007/03/12  100.01
09619 # KBC Fin Products Intl Ltd. - HSI Euro Put Wts Jan 2007 A 600,000,000 2006/09/07  2007/01/30  62.40
01275 BNP Paribas Arbit Issu B.V. - BOCHK European Wts Mar 2007 50,000,000 2006/09/08  2007/03/12 19.00
01276  BNP Paribas Arbit Issu B.V. - HKEx European Wts Apr 2007 100,000,000 2006/09/08  2007/04/30 53.00
01277  BNP Paribas Arbit Issu B.V. - HSBC European Wts Apr 2007 100,000,000 2006/09/08  2007/04/13  42.00
01279  Calyon Fin P (G) Ltd. - CHALCO European Warrants Jul 2007 100,000,000 2006/09/08  2007/07/23  39.00
01278  Calyon Fin P (G) Ltd. - CC Bank European Put Wts Mar 2007 200,000,000 2006/09/08  2007/03/26 50.00
01269  Macquarie Bank Ltd. - BOCHK European Warrants May 2007 88,000,000 2006/09/08  2007/05/30 55.18
01272 Macquarie Bank Ltd. - CHALCO European Warrants May 2007 88,000,000 2006/09/08  2007/05/30 32.91
01273 Macquarie Bank Ltd. - Jiangxi Copper European Wts May 2007 88,000,000 2006/09/08  2007/05/30 92.49
01274  Macquarie Bank Ltd. - Wharf European Warrants Jun 2007 88,000,000 2006/09/08  2007/06/28 22.79
01268  SGA Societe Generale Acceptance N.V. — N225 Euro Wts Mar 07C 400,000,000 2006/09/08 2007/03/08  100.00
01267  SGA Societe Generale Acceptance N.V. - N225 Euro Wts Mar 07B 333,000,000 2006/09/08  2007/03/08 99.90
01266  SGA Societe Generale Acceptance N.V. — N225 Euro Wts Mar 07A 278,000,000 2006/09/08 2007/03/08  100.08
01271  SGA Societe Generale Acceptance N.V. - N225 Eu Put Wt Mar07E 256,000,000 2006/09/08  2007/03/08 99.84
01270  SGA Societe Generale Acceptance N.V. - N225 Eu Put Wt Mar07D 323,000,000 2006/09/08  2007/03/08  100.13
09430 % Deutsche Bank AG - BOCL European Warrants Mar 2007 200,000,000 2006/09/08  2007/03/12 49.40
01286  Goldman Sachs SP (Asia) - BOCL European Warrants Mar 2007 250,000,000 2006/09/11  2007/03/12 85.00
01287  Goldman Sachs SP (Asia) - BOCL European Warrants Apr 2007 250,000,000 2006/09/11  2007/04/30  62.50
01290  Goldman Sachs SP (Asia) - China Shenhua Euro Wts Apr 2007 150,000,000 2006/09/11  2007/04/30 37.50
01293  Goldman Sachs SP (Asia) - PetroChina European Wts Mar 2007 A 150,000,000 2006/09/11  2007/03/12  124.50
01294  Goldman Sachs SP (Asia) - PetroChina European Wts Mar 2007 B 150,000,000 2006/09/11  2007/03/12 76.50
01288  Goldman Sachs SP (Asia) - Sinopec Corp Euro Wts Mar 2007 A 150,000,000 2006/09/11  2007/03/12 72.00
01289  Goldman Sachs SP (Asia) - Sinopec Corp Euro Wts Mar 2007 B 150,000,000 2006/09/11  2007/03/12 48.00
01291 Goldman Sachs SP (Asia) - HSCEI European Warrants Mar 2007 400,000,000 2006/09/11  2007/03/29  100.00
01292  Goldman Sachs SP (Asia) - HSCEI European Put Wts Apr 2007 400,000,000 2006/09/11  2007/04/27  104.00
01284  HK Bank - China Life European Warrants Aug 2007 100,000,000 2006/09/11  2007/08/31 25.00
01285 HK Bank - China Life European Put Warrants Mar 2007 200,000,000 2006/09/11  2007/03/30  100.00
01281  SGA Societe Generale Acceptance N.V. - CK(H) Euro Wts Mar 07 238,000,000 2006/09/11  2007/03/12 98.77
01283  SGA Societe Generale Acceptance N.V. — HWL Euro Wts Mar 2007 294,000,000 2006/09/11  2007/03/19  101.43
01280  SGA Societe Generale Acceptance N.V. - CHALCO Eur Wt Apr 07B 141,000,000 2006/09/11  2007/04/02  100.11
01282  SGA Societe Generale Acceptance N.V. - HSI Eu Put Wt Mar 07C 303,000,000 2006/09/11  2007/03/29  99.99
01301  HK Bank - HKEx European Warrants Mar 2007 88,000,000 2006/09/12  2007/03/30 33.44
01295 Macquarie Bank Ltd. — BankComm European Put Wts Mar 2007 100,000,000 2006/09/12  2007/03/29 26.30
01304  Macquarie Bank Ltd. — China Mobile European Put Wts Apr 2007 168,000,000 2006/09/12  2007/04/30 56.11
01302  Macquarie Bank Ltd. - Foxconn European Warrants Mar 2007 88,000,000 2006/09/12  2007/03/30 30.01
01306  Macquarie Bank Ltd. - Foxconn European Put Warrants Mar 2007 68,000,000 2006/09/12  2007/03/30 17.00
01307  Macquarie Bank Ltd. - SHK Ppt European Put Warrants Apr 2007 88,000,000 2006/09/12  2007/04/30 30.71
01303  Macquarie Bank Ltd. - SHK Ppt European Warrants Apr 2007 150,000,000 2006/09/12  2007/04/30 53.70
01300  SGA Societe Generale Acceptance N.V. — HSBC Eur Wts Apr 2008 111,000,000 2006/09/12  2008/04/07  99.90
01297  SGA Societe Generale Acceptance N.V. - CP&CC Euro Wts Mar 07 250,000,000 2006/09/12  2007/03/12  100.00
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01298  SGA Societe Generale Acceptance N.V. - CNOOC Euro Wts Mar 07 190,000,000 2006/09/12  2007/03/12  100.70
01296  SGA Societe Generale Acceptance N.V. - CLife Euro Wts Apr 08 400,000,000 2006/09/12  2008/04/07  100.00
01299  SGA Societe Generale Acceptance N.V. - HSI Euro Wts Mar 07 B 400,000,000 2006/09/12  2007/03/29  100.00
01310  BNP Paribas Arbit Issu B.V. - HSI European Put Wts Apr 2007 400,000,000 2006/09/13  2007/04/27  100.00
01311  CC Rabobank B.A. - Foxconn European Warrants Jun 2007 100,000,000 2006/09/13  2007/06/08 54.00
01313  CC Rabobank B.A. - Foxconn European Warrants Aug 2007 100,000,000 2006/09/13  2007/08/28 58.00
01305 Deutsche Bank AG - China Life European Warrants Mar 2007 C 100,000,000 2006/09/13  2007/03/29  106.00
01308  Deutsche Bank AG - China Mobile European Warrants Mar 2007 100,000,000 2006/09/13  2007/03/29 29.00
01309  Deutsche Bank AG - China Life European Put Wts Mar 2007 D 100,000,000 2006/09/13  2007/03/29 86.00
01312 Deutsche Bank AG - China Mobile European Put Wts Mar 2007 100,000,000 2006/09/13  2007/03/29 32.00
01314  KBC Fin Products Int! Ltd. - Sinopec Euro Put Wts Mar 2007 308,000,000 2006/09/13  2007/03/13 89.32
01323 Calyon Fin P (G) Ltd. - China Life European Wts Jun 2007 D 300,000,000 2006/09/14  2007/06/27 76.50
01325 Calyon Fin P (G) Ltd. - Foxconn European Warrants Mar 2007 150,000,000 2006/09/14  2007/03/15  48.00
01324  Calyon Fin P (G) Ltd. — Esprit European Warrants May 2007 100,000,000 2006/09/14  2007/05/09 58.00
01315  Deutsche Bank AG - BOCL European Put Warrants Jun 2007 100,000,000 2006/09/14  2007/06/28 25.00
01316  Deutsche Bank AG — BankComm European Put Warrants Mar 2007 100,000,000 2006/09/14  2007/03/19 25.00
01320  J P Morgan Intl Der. Ltd. - Link REIT Euro Wts Mar 2007 166,000,000 2006/09/14  2007/03/20 99.60
01319  J P Morgan Int' Der. Ltd. - JX Copper European Wts Mar 2007 166,000,000 2006/07/14  2007/03/14 99.60
01317 J P Morgan Intl Der. Ltd. - China Life Euro Wts Mar 2007 B 160,000,000 2006/09/14  2007/03/14 99.20
01321  J P Morgan Intl Der. Ltd. - PICC P&C European Wts Mar 2007 400,000,000 2006/09/14  2007/03/16  100.00
01322 J P Morgan Int| Der. Ltd. - Sh Petrochem Euro Wts Mar 2007 333,000,000 2006/09/14  2007/03/16 99.90
01318  J P Morgan Intl Der. Ltd. — HS Bank European Wts Mar 2007 400,000,000 2006/09/14  2007/03/29  100.00
01326  KBC Fin Products Int! Ltd. — Foxconn European Wts Mar 20078 300,000,000 2006/09/14  2007/03/14 96.00
03588 # ABN AMRO Bank N.V. - Sinopec Corp European Wts Nov 2006 A 100,000,000 2006/09/14  2006/11/02 14.60
03850 # Deutsche Bank AG - HSBC European Warrants Nov 2006 B 100,000,000 2006/09/14  2006/11/13 19.20
01332 BOCI Asia Ltd. — China Mobile European Put Warrants Apr 2007 300,000,000 2006/09/15  2007/04/25  150.00
01333  BOCI Asia Ltd. - CNOOC European Warrants Jun 2007 100,000,000 2006/09/15 2007/06/13  48.00
01334  BOCI Asia Ltd. - Foxconn European Warrants May 2007 300,000,000 2006/09/15  2007/05/07  105.00
01335 BOCI Asia Ltd. - Kingboard European Warrants Jun 2007 300,000,000 2006/09/15  2007/06/04  99.00
01336  BOCI Asia Ltd. - Techtronic European Warrants Jun 2007 500,000,000 2006/09/15  2007/06/15  130.00
01337  Deutsche Bank AG - Sinopec Corp European Warrants Mar 2007 100,000,000 2006/09/15  2007/03/26 37.00
01341  Deutsche Bank AG - Sinopec Corp European Put Wts Mar 2007 100,000,000 2006/09/15  2007/03/26 29.00
01327  SGA Societe Generale Acceptance N.V. - BOCL Eu Wt Apr 2007 C 385,000,000 2006/09/15  2007/04/30  100.10
01328  SGA Societe Generale Acceptance N.V. — CCB Euro Wts May 2007 370,000,000 2006/09/15  2007/05/21 99.90
01329  SGA Societe Generale Acceptance N.V. - CLife Eur Wt May 2007 52,000,000 2006/09/15  2007/05/07  100.88
01330  SGA Societe Generale Acceptance N.V. — HSBC Eur Wts Apr 07 A 167,000,000 2006/09/15 2007/04/02  100.20
01331  SGA Societe Generale Acceptance N.V. - Petch Eur Wt Mar 07 B 147,000,000 2006/09/15  2007/03/19 99.96
03847 # Deutsche Bank AG - HSI European Warrants Nov 2006 200,000,000 2006/09/15  2006/11/29 16.00
01345  Citigroup Global Mkt H Inc. - CC Bank Euro Wts Apr 2007 A 320,000,000 2006/09/18  2007/04/23  134.40
01346  Citigroup Global Mkt H Inc. - CC Bank Euro Wts Apr 2007 B 320,000,000 2006/09/18  2007/04/23 81.60
01339  Fortis Bank S.A./N.V. - Bank of EA European Wts Jul 2007 60,000,000 2006/09/18  2007/07/03 15.00
01340  Fortis Bank S.A./N.V. - China Mobile European Wts Sep 2007 68,000,000 2006/09/18  2007/09/28 35.36
01342  Fortis Bank S.A./N.V. - HKEx European Warrants Apr 2007 60,000,000 2006/09/18  2007/04/18 25.62
01343 Fortis Bank S.A.N.V. - HKEx European Warrants Jul 2007 48,000,000 2006/09/18  2007/07/03 13.92
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01351  Goldman Sachs SP (Asia) - HSI European Put Wts Mar 2007 G 360,000,000 2006/09/18  2007/03/29  100.80
01347 Goldman Sachs SP (Asia) - BankComm European Wts Mar 2007 350,000,000 2006/09/18  2007/03/19  101.50
01348  Goldman Sachs SP (Asia) - China Life European Wts Jun 2007 B 400,000,000 2006/09/18  2007/06/25  100.00
01349 Goldman Sachs SP (Asia) - China Life European Wts Aug 2007 400,000,000 2006/09/18  2007/08/27  100.00
01350  Goldman Sachs SP (Asia) - Foxconn European Put Wts Mar 2007 270,000,000 2006/09/18  2007/03/19  99.90
01352 KBC Fin Products Int! Ltd. - BOC HK European Wts Mar 2007 208,000,000 2006/09/18  2007/03/19  193.44
01353  KBC Fin Products Int' Ltd. - Sinopec Corp Euro Wts Apr 2007 248,000,000 2006/09/18  2007/04/02 94.24
01354  Macquarie Bank Ltd. — China Overseas European Wts Apr 2007 88,000,000 2006/09/18  2007/04/30  56.06
01355  Macquarie Bank Ltd. - Zijin Mining European Wts Apr 2007 88,000,000 2006/09/18  2007/04/30 33.79
01338  Macquarie Bank Ltd. - HSBC European Put Warrants Mar 2007 150,000,000 2006/09/18  2007/03/30  61.80
01344  UBS AG - Agile Ppt European Warrants May 2007 100,000,000 2006/09/18  2007/05/29  140.00
03639# Deutsche Bank AG - Nikkei 225 Index European Wts Mar 2007 A 200,000,000 2006/09/18  2007/03/08  22.00
01357  Citigroup Global Mkt H Inc. - HSBC European Wts Mar 2007 85,000,000 2006/09/19  2007/03/29 69.70
01358  Citigroup Global Mkt H Inc. - HSBC European Wts Apr 2007 B 200,000,000 2006/09/19  2007/04/27  57.00
01356  UBS AG - Bank of EA European Warrants Jun 2007 100,000,000 2006/09/19  2007/06/25 28.00
09604 # ABN AMRO Bank N.V. - China Mobile Euro Put Wts Jan 2007 D 100,000,000 2006/09/19  2007/01/16 11.00
01362  ABN AMRO Bank N.V. - China Mobile European Put Wts Mar 2007 100,000,000 2006/09/20  2007/03/26 30.00
01363  ABN AMRO Bank N.V. - Foxconn European Warrants Apr 2007 100,000,000 2006/09/20  2007/04/20  25.00
01364  Citigroup Global Mkt H Inc. - PetroChina Euro Wts Mar 2007 B 100,000,000 2006/09/20 2007/03/29  104.50
01365  Citigroup Global Mkt H Inc. - PetroChina Euro Wts Mar 2007 C 100,000,000 2006/09/20  2007/03/29 7350
01366  Macquarie Bank Ltd. - Agile Ppt European Warrants Jun 2007 88,000,000 2006/09/20  2007/06/04 69.08
01367  Macquarie Bank Ltd. - Zijin Mining European Put Wts Apr 2007 88,000,000 2006/09/20  2007/04/30  27.72
01359  SGA Societe Generale Acceptance N.V. - BOCL Eur Wts Apr 2008 263,000,000 2006/09/20  2008/04/07  101.26
01360  SGA Societe Generale Acceptance N.V. - CCB Euro Wts Apr 2008 227,000,000 2006/09/20  2008/04/07  99.88
01361  SGA Societe Generale Acceptance N.V. - PetCh Eur Wts Apr 08 75,000,000 2006/09/20  2008/04/07 99.75
01371 Calyon Fin P (G) Ltd. - Hutchison European Warrants May 2007 300,000,000 2006/09/21  2007/05/09  129.00
01370  Calyon Fin P (G) Ltd. — Agile Ppt European Warrants Mar 2007 100,000,000 2006/09/21  2007/03/21 85.00
01373  Calyon Fin P (G) Ltd. - Zijin Mining European Wts Mar 2007 100,000,000 2006/09/21  2007/03/21 37.00
01368  Citigroup Global Mkt H Inc. — China Mobile Euro Wts Apr 2007 150,000,000 2006/09/21  2007/04/27  93.00
01369  Citigroup Global Mkt H Inc. - BankComm European Wts Apr 2007 280,000,000 2006/09/21  2007/04/27  74.20
01372  Citigroup Global Mkt H Inc. - Ch Mobile Eur Put Wts Apr 2007 150,000,000 2006/09/21  2007/04/27 80.25
09394 # ABN AMRO Bank N.V. - CC Bank European Warrants Jan 2007 250,000,000 2006/09/21  2007/01/22 10.50
02105 ABN AMRO Bank N.V. - China Life European Warrants Sep 2007 B 100,000,000 2006/09/22  2007/09/27 25.00
02107  ABN AMRO Bank N.V. - HSBC European Put Warrants Apr 2007 100,000,000 2006/09/22  2007/04/18  34.00
01375  Deutsche Bank AG - PetroChina European Warrants Apr 2007 100,000,000 2006/09/22  2007/04/02 78.00
01374  Deutsche Bank AG - HSBC European Put Warrants Apr 2007 100,000,000 2006/09/22  2007/04/02  34.00
01376  Macquarie Bank Ltd. — Esprit European Warrants Apr 2007 88,000,000 2006/09/22  2007/04/26 4268
01378  SGA Societe Generale Acceptance N.V. - HSBC Eur Wts Apr 07 B 217,000,000 2006/09/22  2007/04/02  99.82
01379  SGA Societe Generale Acceptance N.V. - Huaneng Eu Wts Apr 07 244,000,000 2006/09/22  2007/04/16  100.04
01380  SGA Societe Generale Acceptance N.V. - SHK Ppt Eu Wts Apr 07 185,000,000 2006/09/22  2007/04/02  99.90
01377  SGA Societe Generale Acceptance N.V. - BOCom Eu Wts Mar 2007 238,000,000 2006/09/22  2007/03/26 99.96
02100  UBS AG - Nine Dragon European Warrants May 2007 100,000,000 2006/09/22  2007/05/28  103.00
02101  UBS AG - Swire Pac A European Warrants May 2007 100,000,000 2006/09/22  2007/05/28 47.00

02104  UBS AG - Zijin Mining European Warrants May 2007 100,000,000 2006/09/22  2007/05/28  38.00
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02110  Macquarie Bank Ltd. - China Life European Put Wts Mar 2007 88,000,000 2006/09/25  2007/03/30 67.50
02121 Citigroup Global Mkt H Inc. — HSI European Warrants Mar 2007 300,000,000 2006/09/26  2007/03/29  108.00
02127  Citigroup Global Mkt H Inc. - HSI European Put Wts Mar 2007 300,000,000 2006/09/26  2007/03/29 90.00
02113 Deutsche Bank AG — HSI European Warrants Mar 2007 A 200,000,000 2006/09/26  2007/03/29 72.00
02117 Deutsche Bank AG - HSI European Put Warrants Mar 2007 B 200,000,000 2006/09/26  2007/03/29 50.00
02115  SGA Societe Generale Acceptance N.V. — N225 Eur Wts Jun 2007 244,000,000 2006/09/26  2007/06/07  100.04
02119  SGA Societe Generale Acceptance N.V. — N225 Eu Put Wt Jun07A 385,000,000 2006/09/26  2007/06/07  100.10
02120  SGA Societe Generale Acceptance N.V. - N225 Eu Put Wt Jun07B 303,000,000 2006/09/26  2007/06/07 99.99
02156 ABN AMRO Bank N.V. - BankComm European Warrants Mar 2007 C 100,000,000 2006/09/27  2007/03/27 26.00
02157 ABN AMRO Bank N.V. - BOC HK European Warrants Apr 2007 50,000,000 2006/09/27  2007/04/16 12.50
02159  ABN AMRO Bank N.V. - CC Bank European Warrants Apr 2007 A 200,000,000 2006/09/27  2007/04/10 50.00
02161  ABN AMRO Bank N.V. - Sinopec Corp European Wts Apr 2007 A 150,000,000 2006/09/27  2007/04/02 37.50
02130  BNP Paribas Arbit Issu B.V. - China Mobile Euro Wts Mar 2007 150,000,000 2006/09/27  2007/03/28  49.50
02132 BNP Paribas Arbit Issu B.V. - China Life Euro Wts Jul 2007 300,000,000 2006/09/27  2007/07/16 78.00
02141  BNP Paribas Arbit Issu B.V. - Ch Mob Euro Put Wts Mar 2007 150,000,000 2006/09/27  2007/03/28 82.50
02133  BNP Paribas Arbit Issu B.V. - HSI European Warrants Mar 2007 400,000,000 2006/09/27  2007/03/29  100.00
02155  Citigroup Global Mkt H Inc. - Sinopec Corp Euro Wts Mar 2007 200,000,000 2006/09/27  2007/03/29 64.00
02134  Deutsche Bank AG - China Life European Warrants Apr 2007 A 100,000,000 2006/09/27  2007/04/10 96.00
02145  Deutsche Bank AG - China Life European Put Warrants Apr 2007 100,000,000 2006/09/27  2007/04/10 90.00
02181  KBC Fin Products Int! Ltd. - BOC HK European Wts Apr 2007 168,000,000 2006/09/27  2007/04/10  189.84
02183  KBC Fin Products Int' Ltd. — China Life Euro Wts Apr 2007 108,000,000 2006/09/27  2007/04/02 96.12
02182  KBC Fin Products Int! Ltd. — China Life Euro Wts Mar 2007 80,000,000 2006/09/27  2007/03/29 99.20
02179 KBC Fin Products Int' Ltd. — BankComm European Wts Mar 2007 248,000,000 2006/09/27  2007/03/27 94.24
02180  KBC Fin Products Int! Ltd. — BankComm European Wts Apr 2007 158,000,000 2006/09/27  2007/04/02 94.80
02124 Macquarie Bank Ltd. - China Resources European Wts Aug 2007 88,000,000 2006/09/27  2007/08/28 22.44
02123 Macquarie Bank Ltd. - Cathay Pacific European Wts Jun 2008 B 200,000,000 2006/09/27  2008/06/27 51.60
02177 Macquarie Bank Ltd. — China Life European Wts Mar 2007 A 128,000,000 2006/09/27  2007/03/30 95.62
02178  Macquarie Bank Ltd. - China Life European Wts Mar 2007 B 168,000,000 2006/09/27  2007/03/30 84.50
02173 Macquarie Bank Ltd. - CC Bank European Put Warrants Mar 2007 200,000,000 2006/09/27  2007/03/30 51.20
02162  Macquarie Bank Ltd. - CC Bank European Warrants Mar 2007 300,000,000 2006/09/27  2007/03/30 80.10
02147 SGA Societe Generale Acceptance N.V. - CK(H) Eu Put Wt Apr07 185,000,000 2006/09/27  2007/04/20 99.90
02149  SGA Societe Generale Acceptance N.V. -CLife Eu Put Wt Apr07B 75,000,000 2006/09/27  2007/04/02  100.50
02150  SGA Societe Generale Acceptance N.V. — CMob Eu Put Wt Apr07A 213,000,000 2006/09/27  2007/04/20  100.11
02152 SGA Societe Generale Acceptance N.V. - CP&CC Eu Put Wt Apr07 213,000,000 2006/09/27  2007/04/20  100.11
02154  SGA Societe Generale Acceptance N.V. - Ping An Eu Wt Apr 07B 286,000,000 2006/09/27  2007/04/17  100.10
09379% Deutsche Bank AG - CC Bank European Warrants Jan 2007 200,000,000 2006/09/27  2007/01/29 49.40
02401# KBC Fin Products Int! Ltd. - CC Bank European Wts Mar 2007B 400,000,000 2006/09/27  2007/03/15 93.20
04907 # BNP Paribas Arbit Issu B.V. = Ch Mobile Eur Put Wts Feb 2007 120,000,000 2006/09/27  2007/02/12 18.12
038517 Deutsche Bank AG - HSI European Put Warrants Nov 2006 250,000,000 2006/09/27  2006/11/29 11.25
02184  Deutsche Bank AG - HSI European Warrants Mar 2007 C 200,000,000 2006/09/28  2007/03/29 50.00
02189  Deutsche Bank AG - HSI European Put Warrants Mar 2007 D 200,000,000 2006/09/28  2007/03/29 66.00
02213 KBC Fin Products Int! Ltd. — Ch Life Euro Put Wts Apr 2007 168,000,000 2006/09/28  2007/04/02 92.40
02211 KBC Fin Products Int' Ltd. — HSI European Wts Mar 2007 C 400,000,000 2006/09/28  2007/03/29  100.00
02215  KBC Fin Products Int! Ltd. — HSI Euro Put Wts Mar 2007 A 400,000,000 2006/09/28  2007/03/29  100.00
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02218 KBC Fin Products Int! Ltd. - HSI Euro Put Wts Mar 2007 B 400,000,000 2006/09/28  2007/03/29  100.00
02201 Macquarie Bank Ltd. — BankComm European Warrants Mar 2007 150,000,000 2006/09/28  2007/03/29 48.00
02204  Macquarie Bank Ltd. — BankComm European Put Wts Apr 2007 100,000,000 2006/09/28  2007/04/27 27.90
02206  Macquarie Bank Ltd. — HSBC European Warrants Mar 2007 A 250,000,000 2006/09/28  2007/03/30 85.75
02208  Macquarie Bank Ltd. - HSBC European Warrants Mar 2007 B 250,000,000 2006/09/28  2007/03/30 67.00
02210  Macquarie Bank Ltd. — HSBC European Put Warrants Apr 2007 150,000,000 2006/09/28  2007/04/30 70.20
02205 Macquarie Bank Ltd. - Sinopec Corp European Wts Mar 2007 200,000,000 2006/09/28  2007/03/29 53.00
02209  Macquarie Bank Ltd. - Sinopec Corp European Put Wts Mar 2007 100,000,000 2006/09/28  2007/03/29 29.60
02185 Macquarie Bank Ltd. - HSI European Warrants Mar 2007 B 388,000,000 2006/09/28  2007/03/29  123.38
02186  Macquarie Bank Ltd. — HSI European Warrants Mar 2007 C 388,000,000 2006/09/28 2007/03/29  107.48
02187  Macquarie Bank Ltd. - HSI European Warrants Mar 2007 D 388,000,000 2006/09/28  2007/03/29  99.72
02191 Macquarie Bank Ltd. — HSI European Put Warrants Mar 2007 E 388,000,000 2006/09/28  2007/03/29 98.94
02192 Macquarie Bank Ltd. - HSI European Put Warrants Mar 2007 F 388,000,000 2006/09/28  2007/03/29 99.33
09024  ABN AMRO Bank N.V. - CC Bank European Warrants Apr 2007 B 300,000,000 2006/09/29  2007/04/04  75.00
09026  ABN AMRO Bank N.V. - CM Bank European Warrants Mar 2007 A 70,000,000 2006/09/29  2007/03/30  39.90
09027  ABN AMRO Bank N.V. - CM Bank European Warrants Mar 2007 B 70,000,000 2006/09/29  2007/03/30  82.60
09028  ABN AMRO Bank N.V. - CM Bank European Warrants Sep 2007 250,000,000 2006/09/29  2007/09/17 6250
02238  BOCI Asia Ltd. - BOCL European Warrants Aug 2007 200,000,000 2006/09/29  2007/08/10 66.00
02239  BOCI Asia Ltd. — BankComm European Warrants Aug 2007 100,000,000 2006/09/29  2007/08/07 35.00
02245 BOCI Asia Ltd. — China Life European Warrants Aug 2007 500,000,000 2006/09/29  2007/08/03  135.00
02249  BOCI Asia Ltd. - CM Bank European Warrants Aug 2007 20,000,000 2006/09/29  2007/08/15 10.00
02221  BNP Paribas Arbit Issu B.V. - CM Bank European Wts Mar 2007 100,000,000 2006/09/29  2007/03/29  27.00
02224 BNP Paribas Arbit Issu B.V. - CM Bank European Wts May 2007 100,000,000 2006/09/29  2007/05/31 26.00
09061  BNP Paribas Arbit Issu B.V. - CM Bank European Wts Sep 2007 200,000,000 2006/09/29 2007/09/28  52.00
02219  Calyon Fin P (G) Ltd. - China Life European Wts May 2007 300,000,000 2006/09/29  2007/05/21 76.50
02220  Calyon Fin P (G) Ltd. - PetroChina European Wts Mar 2007 B 150,000,000 2006/09/29  2007/03/29  145.50
09062 Calyon Fin P (G) Ltd. - CM Bank European Warrants Mar 2007 A 200,000,000 2006/09/29  2007/03/29  122.00
09064  Calyon Fin P (G) Ltd. - CM Bank European Warrants Mar 2007 B 200,000,000 2006/09/29 2007/03/29  56.00
09032  Citigroup Global Mkt H Inc. - CM Bank Euro Wts Mar 2007 A 100,000,000 2006/09/29  2007/03/29  165.50
09033  Citigroup Global Mkt H Inc. — CM Bank Euro Wts Mar 2007 B 100,000,000 2006/09/29  2007/03/29  118.00
09034  Citigroup Global Mkt H Inc. - CM Bank Euro Wts Mar 2007 C 110,000,000 2006/09/29  2007/03/29  80.74
09029  Deutsche Bank AG — CM Bank European Warrants Apr 2007 A 200,000,000 2006/09/29  2007/04/02  198.00
09030  Deutsche Bank AG — CM Bank European Warrants Apr 2007 B 200,000,000 2006/09/29  2007/04/16  148.00
09031  Deutsche Bank AG — CM Bank European Warrants Apr 2007 C 200,000,000 2006/09/29  2007/04/16  224.00
09048  DBS Bank Ltd. - CM Bank European Warrants Apr 2007 100,000,000 2006/09/29  2007/04/10 70.00
02274 Goldman Sachs SP (Asia) - China Mobile Euro Wts Apr 2007 B 300,000,000 2006/09/29  2007/04/02  102.00
02263  Goldman Sachs SP (Asia) - China Life European Wts Apr 2007 B 100,000,000 2006/09/29  2007/04/02  120.00
09005  Goldman Sachs SP (Asia) — HKEx European Warrants Apr 2007 150,000,000 2006/09/29  2007/04/02 99.00
09008  Goldman Sachs SP (Asia) — China Mobile Euro Put Wts Apr 2007 300,000,000 2006/09/29  2007/04/02  132.00
09006  Goldman Sachs SP (Asia) - China Life Euro Put Wts Apr 2007 100,000,000 2006/09/29  2007/04/02  148.00
09070  Goldman Sachs SP (Asia) - CM Bank European Wts Apr 2007 A 100,000,000 2006/09/29  2007/04/02  119.00
09073  Goldman Sachs SP (Asia) - CM Bank European Wts Apr 2007 B 100,000,000 2006/09/29  2007/04/02 72.00
09035 HK Bank — CM Bank European Warrants Mar 2007 88,000,000 2006/09/29  2007/03/30 61.60
09036  HK Bank — CM Bank European Warrants May 2007 88,000,000 2006/09/29  2007/05118  107.36
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02237
02225
02228
02227
09056
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09060
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09074
09075
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09065
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02250
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fTERE

HK Bank — CM Bank European Warrants Dec 2007

J P Morgan Int Der. Ltd. — China Mobile Euro Wts Nov 2007

J P Morgan Int'| Der. Ltd. - China Unicom Euro Wts Nov 2007

J P Morgan Int Der. Ltd. — Foxconn European Wts May 2007

J P Morgan Int' Der. Ltd. - Ping An European Wts May 2007

J P Morgan Int Der. Ltd. - CM Bank European Wts Jun 2007 A

J P Morgan Int'| Der. Ltd. - CM Bank European Wts Jun 2007 C

J P Morgan Int' Der. Ltd. — CM Bank European Wts Jun 2007 B
KBC Fin Products Int' Ltd. — BankComm Euro Put Wts Mar 2007
KBC Fin Products Int'l Ltd. — CM Bank European Wts Mar 2007
KBC Fin Products Intl Ltd. — CM Bank Euro Wts Apr 2007 A

KBC Fin Products Int'l Ltd. — CM Bank Euro Wts Apr 2007 B

KBC Fin Products Intl Ltd. — HSI European Wts Mar 2007 D
Macquarie Bank Ltd. — CM Bank European Warrants Aug 2007
Macquarie Bank Ltd. - CM Bank European Warrants Mar 2007 A
Macquarie Bank Ltd. — CM Bank European Warrants Mar 2007 B
Macquarie Bank Ltd. - CM Bank European Put Warrants Mar 2007
CC Rabobank B.A. - CM Bank European Warrants Mar 2007

CC Rabobank B.A. - CM Bank European Warrants Jun 2007

CC Rabobank B.A. - CM Bank European Warrants Jul 2007

SGA Societe Generale Acceptance N.V. - CLife Eur Wt Apr 2007
SGA Societe Generale Acceptance N.V. - Ping An Eur Wt May 07
SGA Societe Generale Acceptance N.V. - CMob Eu Put Wt Apr07B
SGA Societe Generale Acceptance N.V. - HSBC Eu Put Wt Apr 07
SGA Societe Generale Acceptance N.V. — HSI Eu Put Wt Mar 07D
SGA Societe Generale Acceptance N.V. - CMB Euro Wts Mar 07 C
SGA Societe Generale Acceptance N.V. - CMB Euro Wts Mar 07 A
SGA Societe Generale Acceptance N.V. - CMB Euro Wts Mar 07 B
UBS AG - CM Bank European Warrants Apr 2007

09055  UBS AG - HK Gas European Warrants May 2007

09082 UBS AG - China Life European Warrants May 2007

04593 # Deutsche Bank AG - China Mobile European Put Wts Feb 2007 D
03864 # SGA Societe Generale Acceptance N.V. - HSBC Eu Wt Dec 2006 A
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68,000,000
182,000,000
148,000,000
400,000,000
400,000,000
400,000,000
400,000,000
400,000,000
388,000,000
208,000,000
118,000,000
400,000,000
400,000,000
388,000,000
200,000,000
200,000,000
100,000,000
160,000,000
160,000,000
160,000,000
76,000,000
286,000,000
192,000,000
154,000,000
313,000,000
182,000,000
81,000,000
137,000,000
100,000,000
100,000,000
100,000,000
150,000,000
100,000,000

=7

LA
2006/09/29
2006/09/29
2006/09/29
2006/09/29
2006/09/29
2006/09/29
2006/09/29
2006/09/29
2006/09/29
2006/09/29
2006/09/29
2006/09/29
2006/09/29
2006/09/29
2006/09/29
2006/09/29
2006/09/29
2006/09/29
2006/09/29
2006/09/29
2006/09/29
2006/09/29
2006/09/29
2006/09/29
2006/09/29
2006/09/29
2006/09/29
2006/09/29
2006/09/29
2006/09/29
2006/09/29
2006/09/29
2006/09/29

B

2007112114
2007/11/01
2007/11/01
2007/05/30
2007/05/30
2007/06/01
2007/06/01
2007/06/01
2007/03/29
2007/03/29
2007/04/02
2007/04/02
2007/03/29
2007/08/31
2007/03/30
2007/03/30
2007/03/30
2007/03/30
2007/06/08
2007/07/18
2007/04/02
2007/05/09
2007/04/30
2007/04/23
2007/03/29
2007/03/29
2007/03/29
2007/03/29
2007/04/16
2007/05/28
2007/05/28
2007/02/05
2006/12/11

RE2R

(EBAT)

136.00
100.10
100.64
100.00
100.00
100.00
100.00
100.00
97.00
95.68
99.12
100.00
100.00
97.78
175.80
104.60
50.40
152.00
200.00
201.60
100.32
100.10
99.84
100.10
100.16
100.10
100.44
100.01
52.00
72.00
25.00
14.40
29.50

63,478.06



iR ERFFES

BHERZHT
BRXE&H
NEESEB (BEET) TIBRE(EEBT)
2005 £3F — 1.77
¥ 475 = 1.02
2006 F1F — 0.68
E2F = 1.37
£3F — 2.55
B5HEE

BITHE HE(BEBBT)
2005 F3F 165 439,309.57
F4F 166 445,999.99
2006 F£1=F 165 429,539.14
F£2F 174 423,962.36
3= 173 425,875.43

mEMGS - EF

2005 E3IF 8 23,207.35
F4F 7 17,366.80
2006 F13E 10 17,683.07
F£2F 15 13,752.98
F3IF 9 13,323.62

36 B R IT 4 BB ITEE R (20064 5 = 2



I*& ,%!i j:?_\é'fw

HLmES

20064F 25 3%

02551  EBAERTERARTSEERR0165 USD450,000,000 2006/07/06 2006/07/06 3,505.40
01501 The Link Finance (Cayman) 2006 Ltd. 5.12%

BEREE2009F HKD1,400,000,000 2006/08/07 2009/08/04 1,400.00
01502 The Link Finance (Cayman) 2006 Ltd. 5.00%

BERZE20085 HKD1,400,000,000 2006/08/07 2008/08/04 1,400.00
01503 The Link Finance (Cayman) 2006 Ltd.

FERERTE2008F HKD800,000,000 2006/08/07 2008/08/04 800.00
02552 H{LEARRBRARTEARRESF20ME HKD1,300,000,000 2006/08/08 2011/08/07 1,300.00
02553  HZRREEARLEZE S AREHR2009F HKD930,000,000 2006/08/09 2009/07/31 930.00
04154  BELBERB4BWINEEELZHE2008F HKD?1,200,000,000 2006/08/15 2008/08/14 1,206.24
04155  EBELEEEBIAWNEESZE013E HKD600,000,000 2006/08/23 2013/08/22 606.42
04156 BELHERRITWINEELZRANNE HKD1,000,000,000 2006/09/19 2011/09/19 999.20
041284 EBELEEEFI18%INEE S ZH2009F HKD1,200,000,000 2006/09/19 2009/09/28 1,176.36
28 13,323.62

#lE— P AT



I BNEFEREEES

B 1_L1-\-A—T:&_FL%E§X%"JLH—I-

EHERE

ErE S

(REITSs)

(BB®B )
2005 E£3F 8,189.94 - 0.02 8,189.96 0.62
F a4z 4,777.92 30,907.66 - 35,685.58 3.09
2006 F1Z 13,579.85 14,892.52 0.96 28,473.33 1.48
F2F 16,144.95 14,665.27 — 30,810.22 1.54
E£3F 11,032.74 8,629.10 - 19,661.83 1.16

g 1. HERHEREERES -FEFMEREBEEFEES - £200511/25LT -
2. REREBTZIKZEE -

B ERRIEESTE

EHERE
EEE
(REIT)
B (BEE%ETT) =] BITHE
2005  £3%F 8 5418357 - - 2 11.91 10 54,19548
£4% 8 5413438 3 3793543 2 11.70 13 92,081.51
2006 £1%F 8  60248.19 3 41968.29 2 16.50 13 102,232.97
£2% 8  63150.09 4 4898655 2 19.19 14 112,155.84
£3% 8  69,999.80 4 50,956.33 1 - 13 120,956.12

mEmgst-BUEAREEES

I EmEMNERT
REEELHE EE¢HE(EEB T
2005 £3F 1 7,800.00
¥ 47 3 25,811.35
2006 F1=E — —
E2F 1 6,294.52
E£3F = =
NITENEREREEES
2006 3%

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

Nil

38 B R 43 71745 2 R (2006% % = 3



E M A UE S

Sy
VALY

nlip
K

FRERZ A

GREETEAE

(BEB8#ET)

2005 £ 3F T E A T EH
F4F @A T3 A

2006 £1F T E A T EH
F2F 11 928.23

£3F 35 2,001.51

i A
N iE A
i A
204.22
5,696.94

MLmAREHA KETHE (BB
2005 £3F TE M TE A
F4F TE A TE A
2006 F1F TE M TE A
F£2%F 11 896.80
£3F 29 1,218.55

o AR 200666 5 12B EE

F ¥R (2006%F 55 = F
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M I

(=)
A2
MEmFREE
20064 £ 3%
iolil v 58%¢E
ROBEQ 8 A (BE#T)
06208  Deutsche Bank AG — HSBC R Bull CBBC Jan 2007 A 50,000,000 2006/07/04 2007/01/08 93.00
06209 Deutsche Bank AG — HSI R Bear CBBC Jan 2007 A 50,000,000 2006/07/10 2007/01/30 14.50
06210  UBS AG — HSI R Bull CBBC Dec 2006 A 100,000,000 2006/07/12 2006/12/28 36.00
06212 UBS AG — HSCEI R Bull CBBC Dec 2006 A 100,000,000 2006/07/12 2006/12/28 28.00
06214  UBS AG — HSI R Bear CBBC Dec 2006 B 100,000,000 2006/07/12 2006/12/28 30.50
06213 ABN AMRO Bank N.V. — HSCEI R Bull CBBC Dec 2006 A 300,000,000 2006/07/18 2006/12/28 75.00
06217  ABN AMRO Bank N.V. — HSCEI R Bear CBBC Dec 2006 B 300,000,000 2006/07/18 2006/12/28 81.30
06215 Deutsche Bank AG — HSCEI R Bull CBBC Jan 2007 A 50,000,000 2006/07/25 2007/01/30 14.00
06216 Goldman Sachs SP (Asia) — HSI R Bear CBBC Dec 2006 C 50,000,000 2006/08/03 2006/12/28 14.00
06219 ABN AMRO Bank N.V. — HSI R Bull CBBC Jan 2007 A 300,000,000 2006/08/08 2007/01/30 127.50
06223  ABN AMRO Bank N.V. — HSI R Bear CBBC Jan 2007 B 300,000,000 2006/08/08 2007/01/30 79.50
06218 Deutsche Bank AG — HSI R Bull CBBC Feb 2007 A 50,000,000 2006/08/08 2007/02/27 17.00
06222  Deutsche Bank AG — HSI R Bear CBBC Feb 2007 B 50,000,000 2006/08/08 2007/02/27 13.50
06220 UBS AG — HSI R Bull CBBC Feb 2007 A 100,000,000 2006/08/21 2007/02/27 25.00
06224  UBS AG — HSIR Bear CBBC Feb 2007 B 100,000,000 2006/08/21 2007/02/27 25.00
06221 UBS AG — HSCEI R Bear CBBC Feb 2007 A 100,000,000 2006/08/21 2007/02/27 25.00
06222 # Deutsche Bank AG — HSI R Bear CBBC Feb 2007 B 100,000,000 2006/08/22 2007/02/27 16.90
06225 Deutsche Bank AG — HSI R Bull CBBC Feb 2007 C 100,000,000 2006/08/24 2007/02/27 27.00
06229  Deutsche Bank AG — HSI R Bear CBBC Feb 2007 D 100,000,000 2006/08/24 2007/02/27 25.00
06227 ABN AMRO Bank N.V. — HSI R Bear CBBC Jan 2007 C 300,000,000 2006/08/25 2007/01/30 75.00
06226  ABN AMRO Bank N.V. — HSI R Bear CBBC Mar 2007 A 300,000,000 2006/08/25 2007/03/29 75.00
06228 Deutsche Bank AG — HSCEI R Bear CBBC Mar 2007 A 50,000,000 2006/08/31 2007/03/29 12.50
06231 ABN AMRO Bank N.V. — HSCEI R Bear CBBC Jan 2007 A 150,000,000 2006/09/01 2007/01/30 39.00
06230 ABN AMRO Bank N.V. — HSI R Bull CBBC Feb 2007 A 150,000,000 2006/09/01 2007/02/27 37.50
06234 ABN AMRO Bank N.V. — HSI R Bear CBBC Feb 2007 B 150,000,000 2006/09/01 2007/02/27 39.45
06232 UBS AG — HSCEI R Bull CBBC Mar 2007 A 100,000,000 2006/09/04 2007/03/29 25.00
06233  UBS AG — HSIR Bear CBBC Mar 2007 A 100,000,000 2006/09/04 2007/03/29 25.00
06222# Deutsche Bank AG — HSI R Bear CBBC Feb 2007 B 200,000,000 2006/09/04 2007/02/27 47.40
06235  Deutsche Bank AG — HSI R Bull CBBC Mar 2007 A 100,000,000 2006/09/19 2007/03/29 25.00
06236 UBS AG — HSI R Bull CBBC Mar 2007 B 100,000,000 2006/09/21 2007/03/29 25.00
06237  Deutsche Bank AG — HSI R Bull CBBC Mar 2007 B 100,000,000 2006/09/28 2007/03/29 25.00
@ 1,218.55



2005 3= - -

Faz — .
2006 ER S — -
F2ZF - -
£ 3F - -
Nasdaqft 4 X % & &t
BITEH RRXcE(BEEBT)
2005 £ 3% 7 3.97
E4ZE 7 1.73
2006 F1E 7 3.08
E2E 7 1.48
£ 3% 7 6.00
iShares R X 3 & &t
B®ITEH RRXcE(BEBT)
2005 £ 3F 2 0.04
E 4= 2 0.05
2006 F1ZE 2 0.20
£2F 2 0.01
£ 3F 2 0.00

41 B R IT 4 BB ITEE R (20064 5 = 2
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UE 3T &)

L G

R - RBIER

BE (BEER) SE(BEBET) REXRE
2005 F3=E 12,180.25 7,474.59 165,454
F 45 7,112.69 5,408.71 109,137
2006 F1ZF 11,537.79 12,673.01 221,904
F2F 13,130.34 11,464.33 230,657
E3IF 11,928.67 8,747.10 234,288
BIERBRGRZ s
BHFEHYIRREHE FHBRRS
(BEB®B ) B &8
2005 E3IF 64 116.79 45176
F 45 62 87.24 49,559
2006 F1ZF 62 204.40 57,110
F2F 59 194.31 49,703
FIF 65 134.57 37,335
08 A IREZE K 2RI ERR G
20064 % 3%
Wy 8
BRRE RO 20065 9A & 2006F 6 A &
1 08279 BEA 1.430 0.100 1,330.00
2 08029 =NE&E 0.630 0.093 577.42
3 08025 MR 0.118 0.022 436.36
4 08085 TR 0.360 0.075 380.00
5 08119 Bl B B A 0.075 0.028 167.86
6 08287 ZERHE 17.580 6.750 160.44
7 08083 B REBHE 0.094 0.044 113.64
8 08301 BB 0.380 0.180 111.11
9 08158 7B B4 & B 0.073 0.036 102.78
10 08055 g7 3 18 B PR 0.200 0.101 98.02
11 08225 BB R g 0.500 0.290 72.41
12 08021 P P& 2 AR 0.205 0.120 70.83
13 08206 1M E 2.980 1.760 69.32
14 08117 FERE 0.360 0.215 A 67.44
15 08208 BREYEEIRE 2.350 1.430 64.34
16 08149 R EE R 0.800 0.520 53.85
17 08290 KEREN A 1.090 0.720 51.39
18 08008 FEREHE 1.860 1.300 43.08
19 08186 e | B8 0.050 0.035 42.86
20 08129 L BHE 0.050 0.035 42.86

A KRE



gl Az
A y X ]J
207%& B iR & K 2 B E R R 5
20064F £ 3%

iy 8
IEx BRHRE B 20065 9A & 2006568 £
1 08153 FE3CEE 0.275 1.000 -72.50
2 08155 B A iR 0.044 0.120 -63.33
3 08172 ERSTIES 0.072 0.172 -58.14
4 08118 B 4R %4 1.550 3.500 -55.71
5 08088 TRE R 0.480 1.000 -52.00
6 08037 BAAOREE 0.172 0.305 -43.61
7 08003 RN E B 0.180 0.310 -41.94
8 08331 DA L= 0.750 1.290 -41.86
9 08047 i 15 &= B 152 A% 0.175 0.300 -41.67
10 08092 ITE HOLDINGS 0.040 0.068 -41.18
11 08089 EAEE 0.045 0.076 -40.79
12 08110 EF—FM 0.092 0.154 -40.26
13 08156 BE B D 1.190 1.980 -39.90
14 08282 TOMYE 4% 1.220 1.910 -36.13
15 08141 SR 8 B B 0.580 0.870 -33.33
16 08151 BB EYER 0.120 0.175 -31.43
17 08197 RAb R BE R 0.048 0.069 -30.43
18 08227 NS NN 0.350 0.500 -30.00
19 08086 58 0.070 0.100 -30.00
20 08075 ROJAM 0.213 0.300 -29.00

A ERE



\

UE 3T &)

L G

0B X &EBAZERRD (£58)

20064F £ 3%
B% 1918 5% RXE&BE(BEBTT) EHEEME
1 08245 ERREE 959.84 10.97
2 08277 e 781.83 8.94
3 08088 DREAR 688.46 7.87
4 08222 BIEmRE 449.80 5.14
5 08282 TOMZE 48 425.87 4.87
6 08011 EERRED 347.99 3.98
7 08180 SR BEERHE 309.35 3.54
8 08276 42 B ¢ 248.52 2.84
9 08029 =NE& 232.09 2.65
10 08008 NERAEE 219.44 2.51
11 08280 R E &K 213.70 2.44
12 08208 BREYEETIRE 206.74 2.36
13 08201 o B E B 202.27 2.31
14 08279 BEA 193.58 2.21
15 08138 R 2 B B 191.20 2.19
16 08099 ZE N BR R 167.83 1.92
17 08287 BRI 162.54 1.86
18 08161 ERERR 153.61 1.76
19 08206 1M E 147.73 1.69
20 08212 SREEESS 134.10 1.53
Wi 6,436.48 73.58



\

UE 3 TR i)

L G

0B R & EBAERRA (R

20064F £ 3%
B 171X 5% REXBRE (BEER) TS EML
1 08088 DREAR 955.13 8.01
2 08029 =NE&E 776.42 6.51
3 08138 JE & B B 743.28 6.23
4 08011 EERRED 706.87 5.93
5 08250 T e B A A B EHE 687.19 5.76
6 08222 BIEmRE 583.33 4.89
7 08129 L BHE 580.68 4.87
8 08279 BEA 354.64 2.97
9 08282 TOMYE £ 333.16 2.79
10 08172 ERET=1ES 318.89 2.67
11 08201 BB B 263.05 2.21
12 08178 &R & B 258.24 2.16
13 08046 ZRBHR 201.95 1.69
14 08042 RREE 189.39 1.59
15 08122 KELmiREEE 182.79 1.53
16 08003 AN BB 180.48 1.51
17 08099 E0 )W 1R = 178.41 1.50
18 08245 IR REE 171.67 1.44
19 08021 b [ 420 A% 158.35 1.33
20 08161 ERERR 153.46 1.29
By 7,977.38 66.88
AIERARITEAE
HEFX
2005 £3F 72,282.93
F4F 66,603.74
2006 F1F 84,214.72
F£2F 82,030.68

EF3=E 77,829.34



AIZER ARG

l -

S0 mERBRAZLETAT — AIER

H E2006F E3FF K

BHRE 28 mEABE(BEEET) 1 T 35 8B (%)
1 8222 RIAGRESEBER QA 7,208.30 9.26
2 8002 BRERZERAERAT 5,780.71 7.43
3 8282 TOMEZE R A A 5,196.75 6.68
4 8008 FTEREEBERAA 3,769.72 4.84
5 8212 BB ERARA A 3,737.31 4.80
6 8277 IR EEESERN AR A RHRK 3,419.33 4.39
7 8180 CHBEREARAR 3,012.20 3.87
8 8117 PR REERBRA A 2,452.49 3.15
9 8052 FEEEBRAA 2,061.48 2.65
10 8006 FERBE QA 2,023.65 2.60
11 8201 FREEITCEEBIER AR QA 2,023.50 2.60
12 8206 1N E IR A R A A 1,891.37 2.43
13 8276 s ERER IR AR AR 1,822.11 2.34
14 8199 LWRBESEEERSS FEMRKRMD 1,587.00 2.04

BRA R —H

15 8161 EYIERBRAF 1,577.60 2.03
16 8088 DRIERBRA A 1,474.44 1.89
17 8011 EERRERZERAERAR 1,420.00 1.82
18 8138 FREEEBRIZERARA A 1,273.71 1.64
19 8061 HEBRAA 1,012.92 1.30
20 8069 IRRACEREEERROABRAR —HRK 981.34 1.26
21 8292 ZRBBREMER AR 861.42 1.11
22 8216 FEHBRERA A 838.74 1.08
23 8245 IR R EEEEEERN AR AR —HR 818.20 1.05
24 8279 BEMERBRA A 795.65 1.02
25 8156 REBEROBRRA A 742.62 0.95
26 8261 IR BEAAEBBRDER A E —HE 541.81 0.70
27 8070 FRARIERER A A 530.07 0.68
28 8099 BN R D AR A F —HER 512.11 0.66
29 8029 EMNERMESEARAT 504.00 0.65
30 8090 EVIHBE ENER AR 498.00 0.64
31 8196 FINTTAER AR D BB A F —HR 451.44 0.58
32 8122 NEcRREEEERAA 435.03 0.56
33 8208 BIXEMELETRERMDBER AR —HR 431.70 0.55
34 8259 HelthZEmFRABRNDABRAR —HE 415.45 0.53
35 8075 Rojam Entertainment Holdings Ltd. 410.26 0.53
36 8101 ERIERERRA A 384.25 0.49
37 8118 BRIREEF R A A 365.54 0.47
38 8290 RKEXRBAASEERNMABR AR —HR 359.70 0.46
39 8287 AR-ZENERHMBERAF —HE 358.63 0.46
40 8280 FEREHNKERRDBR AR —HER 356.22 0.46
41 8293 RERELERMERAERA R 347.00 0.45
42 8230 FINTRIIRRRHD BR LA E —HER 341.57 0.44
43 8317 HELEERRE QA 339.97 0.44
44 8177 FREREEEBRA A 325.89 0.42
45 8228 ZEEBERAA 325.58 0.42
46 8262 A— S China Plumbing Products Ltd. 320.19 0.41
47 8073 TEREEEAERAA 310.09 0.40
48 8042 RBREREERBEBR)ER QA 298.43 0.38
49 8141 R BIER AR A A 298.29 0.38
50 8251 FERERRILIRAER AT —HE 288.40 0.37
M 67,532.21 86.77

iR E 77,829.34 100.00



\

UE 3 T i)

L -

FEMBET -AIERLDA

FETAREE EEcHE(AESB T
2005 F3F 3 204.69
%45 5 378.75
2006 F£1= 3 453.33
F2F 1 130.07
F3F 1 683.10
- EXE NG|
20065 3%
s8¢ H
KRHERSE 2FERE W AMH ERTRE (BE#ERT)
08245 U REARERMFESERMAERZAA —HEK 2006/09/25 151,800,000 683.10
428 683.10
BI¥EMBRE L™ AT
20064 3%
BRHERSE 2RABE BAEBERHY B hE B A
08289 ZinPlegREHBIE R F R A A 2006/07/19 2006/07/20
08036 REBESERAA 2005/04/28 2006/08/11
08031 EFRHBRE LRI EEFR QA 2005/04/18 2006/09/01

#  EAEEXHRETW

BIERLAZBENR

20064F £ 3%

B 12 18 5% EE&RB HEB £XAH ®A A
08228 EZ58EBERAA ZEEBAERAA 2006/07/20 2006/07/20
08156 HEBREEERRAA REBEBRNER DT 2006/07/19 2006/07/26
08141 R ARAR RBBEEAERA A 2006/06/27 2006/08/07
08270 HESMHER) BRAA FEBEEEEESRAA 2006/07/25 2006/08/11
08143 kAR A A ERRESEARAA 2006/08/03 2006/08/28
08112 RERMERAA SLBER AR 2006/09/11 2006/09/25
08047 REREBEBRERER DA EEBIERBR QA 2006/08/10 2006/09/27

* MM 5 T8
# 0 XA

47 72 7 X1 an 117 % F ¥ (2006F 5 =



\

UE 3 T i)

AIRRIR 0 57 8 R A O

20064F 25 3%

L -

B 1 18 5% D7) G £/ A

08009 EEFR QA 100 & 6 2 1A% 2006/07/28
08117 B EE R AR A A 1% 5 #¥ & 200% 2006/08/01

AIERERDHEER

20064F £ 3%

B AR5 AR A

78 08136 EERAERBIZERERAA ANRERK2ME1 - BALH£0.0678 T 14.96
08083 WRERRIERAER QA NFAERIME3 - BH0.035 T 9.21
08172 BHRAZEER AT AFHERIMES3 - FR4£0.065% T 25.68
9h 08032 AFERE (KB) BR AR NFAER2M3 - BRE0.0155 T 18.31
PR ] 68.16
BROEE
B4 1K 5% BRERAEAE
2006
6 8 ** 08112 shEBR A A 48,960,000 0.223 10.92
08190 T REM 200,000,000 0.014 2.76
08117 PR RE 13,624,934 1.500 20.44
08003 KB BARHE 56,400,000 0.105 5.92
08047 B 15 5 B 1 A% 60,000,000 0.300 18.00
78 08317 BrER S 24,200,000 0.850 20.57
98 08202 P& &Il 3% B% 28,000,000 0.160 4.48
428 83.08

* HREMERZEE  ARAIIDRZFERR ZROHEEEE -
o O HFEZHREH -

48 B R 43 71745 2 R (2006% % = 3



\

EX ST L

L -

RREEXZ R TERAELST - /XK

2005 £3F 0 - —
F4F 0 _ _

2006 F1=F 0 - —
£2F 0 - =
£3F 0 — —

AIERH LR 6ORKRER

2006F £ 3%F

& 2 Lz #&1T KEEH

ki IR 43R E = THE(GBT) 5 A (BE®#ERT)
& -
R -

49 B R IT 4 BB ITEE R (20064 5 = 2



2006598 K

4 &
BEER/EBRZ SR KIS 20418.50
BREER/EBRSMEIEREH 1102.56
(ERESR =S 17543.05
DEEIEH

& Bl 30107.37

NI 33061.03

B 20808.79

TrEE 8874.77
B A 46 5 &R 2335.32
BEREREDLEEH 2649.52

184 B b E B 7097.25

200656 A &
i
19114.74

1178.32

16267.62

28721.55
31515.30
19576.66

7998.64

2182.73
2303.55
6784.60

+ + + +

+ +

+

6.82%

6.43%

7.84%

4.83%
4.90%
6.29%
10.95%

6.99%
15.02%
4.61%



=R 8

18 4 35 2 (2005/07/01 — 2006/09/30)

Index Chart on Close High (06/09/21)=17619.970 Low (05/07/08)=13964.470 Close (06/09/29)=17543.050
21000
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BEZH /BBX S ARERKREZ (2005/07/01 — 2006/09/30)

Index Chart on Close High (06/09/22)=20529.240 Low (05/07/08)=15915.620 Close (06/09/27)=20418.500
21000

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

10000
07/05 08/05 09/05 10/05 11/05 12/05 01/06 02/06 03/06 04/06 05/06 06/06 07/06 08/06 09/06

EREW /BB S TAIEMRIE# (2005/07/01 — 2006/09/30)

Index  Charton Close High (06/04/06)=1342.550 Low (05/07/08)=863.790 Close (06/09/29)=1102.560
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567,298 399,188
16,185 8,645
1,083,581 563,800
172,505 84,709
2,763 795
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35,930 4,520
4,344,327 3,186,175
2,807 4,742
65 30
0 50
10,578,566 7,882,593



T

MTEEmmSE HERER

FHEENcHESRE

20064F £ 3%
HEER HKATSHK 3 HELE(EESET) IR =R
o 8R % ALC 33.87 0.80
ZBIRT BCM 23.80 0.56
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R iR1T BEA 5.64 0.13
FIRE B BOC 33.82 0.80
FERIRTT CCB 42.66 1.00
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FERE CIT 22.93 0.54
RIE% CKH 519.58 12.23
RIEZESEE CKI 5.73 0.13
FEAS CLI 282.76 6.66
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FEAEB CNM 3.62 0.09
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Rz CPA 16.62 0.39
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BN ES CRE 15.87 0.37
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BERE DWM 1.28 0.03
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By 4,248.66 100.00
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24,084 1.44
70,363 4.20

119,218 7.12
13,567 0.81
45,154 2.70

156,009 9.31

162,626 9.71
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7,302 0.44
44,790 2.67
5,774 0.34

185,813 11.09
12,655 0.76
33,356 1.99

6,315 0.38
2,216 0.13
15,107 0.90
35,054 2.09
2,435 0.15
42,958 2.56
3,197 0.19
11,305 0.67
10,922 0.65
22,509 1.34

220,560 13.17
10,768 0.64
17,180 1.03
11,187 0.67
48,550 2.90
81,495 4.86

4,714 0.28
5,012 0.30
4,101 0.24
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7,029 0.42
22,457 1.34
19,072 1.14
90,868 5.42
53,075 3.17
6,385 0.38
10,206 0.61
8,492 0.51
1,675,179 100.00
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B & MEBRTRE A T E#E
(1055 1%) (%) (10/87%8 7T) (%)
2005 £3F 1,277.11 60.79 2,984.36 36.65
£4F 1,309.86 E5I5 3,026.86 34.60
2006 F1F 1,313.45 55.34 3,607.06 35.79
£2F 1,430.48 57.36 3,798.96 36.09
£3F 1,478.19 57.00 4,100.29 36.46

BOREERAGRENBRAMESE (BEYHR)

(BREATHEFEIRINEE  [EEINEEINMETEER)

16 # AR X

BERE =B (%)
2005 £3F 170,214 100 23,791.08 100 20,644.06 100
F4F 147,380 100 24,533.07 100 18,711.59 100
2006 F1=F 245,029 100 34,427.90 100 31,176.14 100
F2F 249,783 100 35,095.31 100 34,087.08 100
£3F 200,860 100 36,944.92 100 26,254.09 100

ROAEEAREENIWET (BETFH9E)
(B 5 AR 15 3 14 #0 IR )

g HE

XBETRHNEE (1068 /%) (10f858 )

2005 E3IF 26,301 13.59 50.42
F 45 26,602 14.83 52.21

2006 FE1E 34,261 19.31 74.07
F2F 37,182 21.62 91.22

FIF 31,422 17.11 65.09
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RBERHNEE (BER) (BE8#Ex)

2005 F3IF 381 71.52 108.73
Fa4ZF 329 61.30 103.46

2006 F1F 496 55.27 134.47
F2F 579 78.92 216.76

FIF 531 67.14 171.78

ATHEFEXRINEENEERR (BRFIE)
— 2 5 S MBRAA R R R I B

UTHERE
T W B 12 FHEAEHE
BERE S
(%)
2005 FIF 35,202 89.25 11,317.87 75.69
Fa4ZF 30,507 89.28 9,589.31 79.79
2006 F1F 45,262 90.47 14,886.07 77.79
F2F 43,574 90.91 14,431.15 78.87
FIF 37,025 91.39 11,342.38 84.18

ATHEFERBINROHBENI AR (B FHER)

32 W 3 (%)
B WA AW ABEA
2005 E3F 99.76 99.97
Fa4ZF 99.75 99.97
2006 F1E 99.74 99.98
F2F 99.67 99.97
EIFE 99.81 99.98
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R5HE REmBHEE - REMSHEE -
BEEAEE (S FBE FXZHSHEE
2005 E3F 519 (922) 426 (822) 40 (47) 53 (53)
F4F 519 (922) 429 (825) 39 (46) 51 (51)
2006 F1E 520 (922) 427 (821) 42 (50) 51 (51)
F2F 517 (922) 426 (823) 41 (49) 50 (50)
E3F 517 (922) 425 (821) 42 (51) 50 (50)
()XS#EHE
H R P
R5HE REMBHEE - REMSHEE -
BEEAEE (S FBE FXZHSHEE
2005 E3F 192 (225) 135 (166) - 57 (59)
Fa4ZF 193 (225) 137 (167) — 56 (58)
2006 F1E 194 (225) 138 (167) - 56 (58)
F2F 194 (225) 137 (166) — 57 (59)
E3F 194 (225) 136 (165) - 58 (60)
Bt 5 -

(1) WBRANBFAEFEZRHEAE -
(2) REM2EEREABREILXZZAETEERERB(EFRPERINDERRECEES HE PEZXSEH 2L
Al o
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2005 F3F 125 5
F 4= 128 5
2006 F£1= 130 5
F 2= 129 5
F3F 128 5
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2005 F3F 47 3
E4F 48 3
2006 F£1= 48 3
F 2= 47 4
3= 46 4

MREERBHEE
B4 LB EE
2005 £ 3F 433 46
B 4F 435 45
2006 F1F 434 44
£ 23 433 44
%35 431 44
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