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XHAH
mRRXEBE(BEET)
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R RE(RE)
thaRmERLE(BERET)
Fiamax (%)
FHBEX(BHX)
RSS2 EERR

2006 4%

975
3,184

976
3
1986
27
1959
0

24
15
180

61
2,714,945.45
2,861,591.29

20,833,434
13,248,820.50
17.37

2.19

425
44

76,008.14 (27/10)
28,192.07 (18/10)

63,441.79 (16/11)
24,493.78 (27/12)

501,203 (28/12)
227,065 (16/10)

2005 % 4%F

934
2,448

934
4
1331
27
1304
0

0

13
166

62
1,154,710.91
1,513,938.47

9,028,497
8,113,333.48
15.57

2.89

429
39

26,021.52 (06/10)
11,005.52 (23/12)

32,842.51 (08/12)
10,649.16 (23/12)

210,506 (16/12)
102,707 (23/12)
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R 20064 F4= 20055 $ 4=
EHAFEE 198 201
+tHESEA 199 201
B 15 198 201
R 1 0
THHEE 61 62
BB (BBEBET) 10,793.45 5,408.71
BRI E (B BRR) 13,280.61 7,112.69
B R RE (R ED) 257,886 109,137
EmaRmERE(EERET) 88,885.43 66,603.74
FHmAE(F) 21.86 22.94
FHREE X (D ER) 217 1.00
ERemm (BEET)
4= 404.17 (01/12) 183.01 (20/12)
®IK 101.24 (28/12) 39.13 (28/12)
R E (B8R
== 464.78 (13/11) 262.42 (31/10)
®IK 129.40 (04/10) 51.94 (08/12)
BRITH (RE)
®E 6,173 (10/11) 2,817 (01/11)
i K 2,952 (28/12) 1,031 (23/12)
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TEEMME
55 2006F £ 4F 2005 % 4F
FEHERHEER (REHERSN)
=R 61.0 62.0
BEHNKRE 6,750,291 4,551,127
AR T 48 BHE 6,709,521 4,543,382
REE @ 38,337 3,757
= EE m 2,433 3,988
FHEREHNRRE 110,661 73,405
ERAFEEN 495,042 365,346
IR T I BUE 489,250 362,119
REEMm 4,260 1,750
MEEm 1,532 1,477
IR EH
77 o B A KR R 2 4
REHESHRE (REXRHEE)
¥ 7 42 43
£l 3,756 3,146
HEcRE(BEEIT) 7,203.85 2,924 .64
R 4,742.64 1,419.26
R 2,461.21 1,505.38
THEHEcRBE (BEST) 118.10 4717
BEHRRE 6,110,304 2,498,877
R 2,854,729 1,219,866
R 3,255,575 1,279,011
FHEBHAHNKRE 100,169 40,304
ERRFEEN 2,533,807 1,021,913
R 1,093,322 509,699
R 1,440,485 512,214
KRR E 127,909 74,374
FHEHKR T 2,097 1,200
[EESEER=FOFCE 752,691 435,340
BREHNTHEES (BT) 1,179 1,170
BRRS5FHEHEE 48 34
REBE/ RBEHE 1.14 1.05
FHBHEAGHORRE RXFRAWD 4.0% 3.9%
HERRE (RE) ERKRE 3.4% 3.1%
FEHERMEER
BEHNKZE 12,860,595 7,050,004
ERRFEEH 3,028,849 1,387,259
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ZERRWK
FREERGEEER 20064 F 4= 20055 $ 4=
KhREHSZFFEB2BIMRS (BAFHEH)
—REFRE 345,756 147,380
— X588 (+HESET) 447 18.7
— R e (+ER) 471 24.5
KhREHEZFEEANIKIIBETR (A FHE)
— XYW REEB 42,553 26,602
— RWRERHA R 2R (H1EBT) 120.0 52.2
— SR e (+ER) 29.1 14.8
KR RESZFFEBENREEIRIE R (BHFHE)
— R WIERE B 745 329
—RWERFEReE (BEE L) 362.4 103.5
— S REE (BEKR) 108.8 61.3
NHEFBEIWIOBRODBERIBERKE (T+2) &Y

R =E (A FHE) 99.67 99.75
AT BZFEIW RO ERERIBAIWEZE (T+3) &Y

R E (8HFEHE) 99.97 99.98
ET+3HETMHE (BHFH2)
— B RELEE 15 8
— B R 17 8
—WESLReE (BEET) 8.8 3.8
BRI REEZRELFTFERNRND
— & (HERK) 1,657.6 1,309.9
— EMAZFNBLFNEBRITRARENA DL 58.79 55.55
— R EE(HEBT) 5,754.9 3,026.9
— EMARZRENIZIAETELENE S L 40.23 34.60
TEERBEERRKEZGLEEES 2006F F4F 2005F F 4%
ERAFEAY
— B EEHAE 185,262 136,465
— KEHE 4,260 1,750
— FlEHE 1,532 1,477
— A% T 45 SR 303,988 225,654
— PR ZE=H A 2,533,807 1,021,913
RBTERESZ
— SRR E (BER) 682 381

— P he® (HEET) 21 14



F iR IEMD

RAP R
RE(BEKR) TR (BEAER) B R R B
2005 F4ZF 236,651.26 874,711.10 5,781,013
2006 F1F 435,321.92 1,514,286.88 10,443,937
F2F 418,171.51 1,593,381.37 10,338,001
F£3IF 287,112.52 1,232,024.38 8,440,107
F4ZF 519,564.53 2,083,567.32 14,887,863

R4 5B

BETHAREHE FHBRRS

(BEB®B ) BREE

2005 F a4z 62 14,108.24 151,308
2006 F1F 62 24,423.98 144,992
F2F 59 27,006.46 154,129

E£3F 65 18,954.22 145,973

F a4z 61 34,156.84 139,951
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F i Ik

0EHBRRAZRM
20064F F4%E
W E
IEx RO 20065128 & 2006594 &
1 00657 IR BB B 0.500 0.079 532.91
2 01182 BEEER 1.950 0.560 248.21
3 01228 EEREE 0.315 0.100 215.00
4 00309 8 RIRR 1.750 0.610 186.89
5 00305 BRERER 0.870 0.308 A 182.47
6 00603 FHAR 0.425 0.154 175.97
7 00164 LIBREE M 0.890 0.330 169.70
8 00702 Bl ¥ 8L IR 0.133 0.052 155.77
9 01041 & A % 0.047 0.020 135.00
10 01227 PREEREERE 0.213 0.092 131.52
11 00661 BB R B 0.245 0.109 124.77
12 00149 H R 1.030 0.460 123.91
13 00905 RFEKRE 0.130 0.060 116.67
14 00587 R Y R B 2.650 1.290 105.43
15 00376 TMNEEEE 0.162 0.079 105.06
16 00166 R E 0.395 0.195 102.56
17 01198 REZRERAR 1.620 0.800 102.50
18 00133 BERTEES 18.900 9.420 100.64
19 00616 KEEHE 0.990 0.500 98.00
20 00082 7= & B 1.650 0.850 94.12
A ERE
2078 B 1R & K 2 | 17
20064F F4%E
iy 8
IEx RO 20065128 & 2006598 |
1 00988 FiREE 1.300 10.000 A -87.00
2 00182 BEEHE 0.300 1.940 A -84.54
3 00318 =AEE 0.290 0.890 -67.42
4 00718 Bl 0.245 0.660 A -62.88
5 00091 BHEE 0.192 0.465 -58.71
6 00221 1 2R 428 B 0.149 0.345 -56.81
7 00491 E(E 0.730 1.500 A -51.33
8 02700 GBS 0.540 1.090 -50.46
9 01063 g 0.370 0.740 A -50.00
10 00207 BRd % 0.103 0.200 -48.50
11 00901 RKEEXRN 0.052 0.095 A -45.26
12 01166 28 B% B B R 0.710 1.180 -39.83
13 00079 A 0.480 0.780 A -38.46
14 00899 TMNER 0.405 0.650 -37.69
15 01010 sh% B 0.440 0.700 -37.14
16 00039 N E B PR 0.360 0.560 -35.71
17 02362 BN EE 0.110 0.170 -35.29
18 00605 EEER 0.130 0.200 -35.00
19 00530 & == B BR 0.210 0.320 A -34.38
20 00567 AEMESE 1.850 2.810 -34.16

AGHRE



F iR IRMD

0B R RERRD (£5)

20064 F4%F
B% 1218 5% RXEE(BEET) TS EML
1 01398 TEiRTT 153,446.47 7.35
2 00005 [ L4 i 150,334.54 7.20
3 00939 BRI 105,961.18 5.07
4 00941 %) 99,744.60 4.77
5 02628 PEASE 91,775.62 4.39
6 03988 AR 1T 85,742.56 4.10
7 00857 o B A JH AR 1D 63,652.36 3.05
8 00013 M =H 57,551.07 2.75
9 00386 B AR TIRMD 45352.13 217
10 03968 B EeT 42,480.68 2.03
11 00883 o B8 ¥ Al 38,216.37 1.83
12 03328 R@IBIT 35,107.26 1.68
13 00728 PEERE 32,758.36 1.57
14 00016 3R E i FE 31,105.48 1.49
15 00001 RIE¥%¥ 29,511.41 1.41
16 00388 EBZHFT 26,703.71 1.28
17 01800 BB ER 25,526.83 1.22
18 02388 R BB 22,849.64 1.09
19 00011 B4R 1T 20,693.90 0.99
20 02318 FEFE 18,209.71 0.87
i 1,176,723.89 56.33

20 R &ERRD (RE)

20064 F4%F
IEx BB RE BRXBRHB(BER) TS EM
1 01398 TERTT 40,016.94 7.31
2 00939 ERRIRTT 27,071.70 4.94
3 00412 B AR 24,137.15 4.41
4 03988 R EERTT 23,214.14 4.24
5 01041 a8 H Az i 15,325.07 2.80
6 00959 BIEM 11,791.29 2.15
7 00728 FEERE 9,613.23 1.76
8 00152 I BR 8,885.86 1.62
9 00386 B AR TG 7,790.34 1.42
10 00857 A B AR D 6,864.00 1.25
11 00680 mMEE R 6,845.08 1.25
12 00689 RESE (ER) 5,734.25 1.05
13 00883 o B8 ¥ Al 5,695.62 1.04
14 00718 BRG] 5,582.29 1.02
15 03983 FEAALEE 5,275.29 0.96
16 03328 REIRTT 5,055.33 0.92
17 00279 REZR 5,041.10 0.92
18 02628 FEASE 4,864.93 0.89
19 00397 BEREER 4,738.91 0.87
20 00202 o A 4,563.38 0.83

B 228,105.88 41.66



E=F)

S i)

EhmREmERE-ER

2005 F4=F 8,113,333.48
2006 F1=F 9,331,784.89
FE2= 9,758,372.27
F 3= 10,525,904.43
F 4= 13,248,820.50
TERSFTELE
TR F
INHEE
(4.26%)
A
(39.47%)
e b 3
(27.30%)
HAh

(0.39%) —»

it
(0.78%)

T
(17.01%)




F iR IRMD

50 ERERAZLH AT

B Z2006F F4FF K
B% 1218 5% TEAE(BEET) LTS E (%)
1 00005 E LR B R A A 1,650,083.00 12.45
2 00941 FE%EHERRA A 1,340,045.78 10.11
3 00939 P EEZIRITRD BR A A -HE 1,112,210.97 8.39
4 01398 BT RITR G B R A A-HER 401,162.90 3.03
5 00013 MEEHERAF 337,019.46 2.54
6 03988 R EIRITIR D B R A A-HR 324,606.47 2.45
7 00883 B BEF AR ER A A 320,198.00 2.42
8 02888 BIT&EEERA A 317,974.28 2.40
9 00857 B AR R ARG B R A R -HER 232,509.88 1.75
10 02388 FIREE (ZR) BR A A 223,085.66 1.68
11 00016 FIBEMEZERABRAR 222,645.31 1.68
12 00001 RIBEX (£E) ARAHA 221,772.74 1.67
13 03328 RBIRITIRHD B R 2 7 -HR 217,728.58 1.64
14 00011 BERITAERAR 203,228.88 1.53
15 02628 FEASREBRDERRA A -HE 197,563.20 1.49
16 02038 B TREIFIZERER A 177,730.83 1.34
17 00762 BB B A D B BR A A 144,216.92 1.09
18 00906 TEEBREE (X)) BRAR 138,564.80 1.05
19 00002 FEZERERAA 138,474.14 1.05
20 00019 KRB BER AT 125,428.23 0.95
21 00386 FEAAEETIRDERRA B -HE 120,819.51 0.91
22 02318 PETLZRE (R8) RHDERDF-HEK 110,149.61 0.83
23 00066 H#E AR A A 108,530.54 0.82
24 00330 BERKEKR AR QG 106,760.40 0.81
25 00003 BERPEHRTBRAA 96,403.30 0.73
26 02332 MEENRE BRG] 93,270.77 0.70
27 00388 BEBERGREEFMERAR 91,087.37 0.69
28 00012 BEREKEMERRAR 84,502.23 0.64
29 00494 MEBR QA 82,501.24 0.62
30 00083 EMEEXEERAR 81,572.14 0.62
31 00006 BEREREEBRAT 81,315.37 0.61
32 00101 1BEfEH#ZE B R A A 80,777.48 0.61
33 00293 ZEMEER AT 75,477.36 0.57
34 00144 HBEBREBRERA A 74,374.60 0.56
35 00688 FEEIINERER A A 73,018.51 0.55
36 00004 NEEEEARAA 70,376.45 0.53
37 00023 RGIRITAR DA 68,237.28 0.52
38 01088 H B 18 EE AL R IR 1D B IR A Al -H% 63,621.46 0.48
39 00728 P EEERD B R AR -HEK 59,117.77 0.45
40 00267 REREBRAR 58,936.94 0.44
41 00017 S RERABRA A 57,376.43 0.43
42 02689 RBEHRE GER) BRAF] 55,610.00 0.42
43 01038 RIEZESEEAR QA 54,439.17 0.41
44 00291 ZHAIEBRAR 52,548.14 0.40
45 00069 EREN (M) BRAF 50,998.96 0.38
46 00700 IR AR A A 48,948.86 0.37
47 00683 ZEERBRAA 44,968.48 0.34
48 00836 EHENERBERAR] 44,883.59 0.34
49 00813 HEXEHELERERAF 44,686.05 0.34
50 03968 B RITIR D B R A F-HAR 43,869.76 0.33
i 10,225,429.81 77.18

AR 13,248,820.50 100.00



IR 4 B X & 5 15 B 19 B R

(BEBET) (BEBET) Bt

2005 F4= 34,186.15 880,119.81 3.88
2006 F1FE 70,396.37 1,526,959.89 4.61
F2Z 109,766.40 1,604,845.70 6.84

F3=F 86,732.08 1,240,771.48 6.99

F4= 117,111.80 2,094,360.46 5.59

* BIE TR R A EREE

B 12 BR 3% AR &> R R R
(BEER) Bk
2005 F4ZE 3,485.75 243,763.95 1.43
2006 F1E 8,217.68 446,859.71 1.84
$2= 11,849.29 431,301.85 275
F£3= 8,812.81 299,041.19 2.95
F4ZE 11,242.28 532,840.17 2.11
© BEERRAIZIREE
MLEmEs — A F
HFETATHE EE¢HE(AEB T
2005 F45F 29 95,791.29
2006 1= 12 11,694.58
F2E 10 93,595.65
F3FE 10 32,326.98
F4E 24 194,465.98

=k (20064 55 P 3



F i Ik

#EHRFE

2006F F£4%F

B RE AFEE BRITRE
00637  FIREIERAR DA 2006/10/04 830,000,000
00272 ImEEHMEARRAA 2006/10/04 4,185,097,171
00667 HFIBEBRZEREGR AR 2006/10/06 1,316,250,000
00320 S EBEEERAFA 2006/10/09 830,000,000
00337 BEEH (2R AR A A 2006/10/10 1,037,500,000
00558 HREEEHER A A 2006/10/16 1,000,000,000
03918 & RIEREBER LA 2006/10/19 2,075,000,000
01398 FETERITR G B R A A-HK 2006/10/27 83,056,501,962
00609 KB/ TIEREBERA A 2006/10/27 400,000,000
01888 I EBEERIZEKRBRAF 2006/12/07 3,000,000,000
00477 BRESEEREBERAA 2006/12/08 710,600,000
00552 R ERE IR IR D B R 2 Al-HR 2006/12/08 1,633,484,600
01818  HoBEHERMH B MR A A-HR 2006/12/08 218,586,500
00528 S EIERABRAA 2006/12/12 622,500,000
01800 PRI BERRN ER AR -HEK 2006/12/15 4,427,500,000
01868  HABIERABR A A 2006/12/15 760,000,000
02006  EESBIEEAE (SB)RHAERAR-HE  2006/12/15 1,391,500,000
01388  LHIFIERABR A A 2006/12/18 400,000,000
01898 B EEIRIRD B R A F-HE 2006/12/19 4,106,663,000
03898 MMM ERARERRM AR A R)-HE 2006/12/20 456,108,400
01399 REMREEHFR QA 2006/12/21 890,000,000
01899  HIEBIEIEREBER A A 2006/12/21 1,286,000,000
01882 BRBKEIERER A A 2006/12/22 1,596,000,000
01389 R&UER)BERAF 2006/12/22 2,906,384,000
Wi
BR & £ A F]
2006%F 4%
B RE AREE RE&EEAH
00926  EEMIKEB AR QA 2006/10/11
00866 SUNDAY Communications Ltd. 2006/12/12

00098 HHMEXRERAA 2006/12/14

614.10
6,819.22
604.01
524.40
1,374.25
277.50
822.25
124,947.93
102.00
6,377.25
288.56
3,266.97
2,519.71
301.88
18,515.00
1,587.00
2,783.00
362.00
15,119.99
2,197.61
603.98
1,367.21
1,576.05
1,514.12

194,465.98

BR B B 5

2006/10/24
2006/12/20
2006/12/21



F iR Bx

AEBBEX

20064F 4%

R

02330 BRRERERA A
00603 AAGAEEREERAA
00519 ENBEEEEERA A
00689 EABBEERERAR
02300 BHREBZERARAR A

*

#

00347 B 038, 8% 10 A IR 2 A)-HAR
00724 ERBEREESERAR
00397 RREENEERER AR
00297 FlEEBERER AR

00245 EEEEERAA
01111 BRIEHRITHR QA
B E X 4T

M X 4

LHEEERRAA
PARREEERAA
ENREEEERAR
RESEER)ERAR
BRERBRAR
B0 AR A F-Hk
ZLEREEARRA
EERRRBEDHERERAA
PR A R A A
PELEBMERLDA
BIERITHARAA

2006/08/18
2006/09/26
2006/10/04
2006/09/22
2006/09/22
2006/09/25
2006/10/31
2006/10/27
2006/11/16
2006/12/22
2006/12/23

2006/10/03
2006/10/26
2006/10/31
2006/10/31
2006/11/01
2006/11/07
2006/11/23
2006/11/24
2006/12/14
2006/12/29
2006/12/29



£ AR

A YE R IEY T

20064F 4%

B4 1K 5%

00092 BERMREBEEGR AT 5R% 3% 117 2008 4F 32 I& 1 25 2006/11/13
01160 AEREHBER QA 5% 1 (AR B) 2006/12/07
01104 FEEmEERERA A & AL 5H% 2% 119 20094F 3R I #E 25 2006/12/20
B FARE G

20064F 4%

KBHRE 2F = A% AH
00952 EEBEBIZERARA G 11& 5 I & 20% 2006/10/03
01218 KEBBEEAFR QA 1008 & Of & 1% 2006/10/17
00988 HEEEERAA 1,000/ & OF & 1% 2006/10/20
00491 EEEEEFR A A 10008 & HF B 1A 2006/11/01
00079 taaEE (58 AR AR 2008 & B A1 2006/11/09
00530 ExzBEEEAER AT 2008 & Bt B3R 2006/11/15
00305 BB EEERA A ARG FFR1R 2006/11/28
00182 EBHEEEBR QA 1008 & Of & 108% 2006/12/07
00428 ZhHAERAT 5% & B A 1A% 2006/12/14

00718 B ERZERE R A A 20M% & B B 1R 2006/12/15



£ AR

R/ NHER

20064F 4%

B4 1% 5%
104 01141 HEGELEBERAF NHRERIMES - BRHE012E T 29.77
01228 EEHEEEBR AR NHERSH2 - BRH0.055 T 28.80
00385 EMEBARAR RAER2HES - FARE0.25% T 59.49
118 01218 KEBEBREEER AR P13 - BRRE0.355 T 208.48
(108 & ft R 1R %)
00129 wBBEBEEEBR AR IRiE3M1 - BRE0.175%8 T 299.34
01049 HEREASEBRAR RiE24t1 - BRRE0.28% T 61.25
00079 X (&8 BRAA MRtE2t1 - BRE0.40%8 T 26.46
(200 & ft R 1R %)
00120 MEEKREEBR AR AHAERI1E2 - FRHE0.055 T 53.21
00131 ER(EB)ERQA BRI - TR #L4.00%8 T 350.95
00495 Paladin Ltd. AP AT 88 0] E BB ST AR 241 66.03
BEARE025%E T
128 00678 BEBBRABRAA Mg 2567 - A 1.087% T 1,602.81
00365 AR (R R A A RS2 - FRRE0.125 T 18.00

e 2,804.59



N\

= = )'¢

ROEE

1% 4 48 5%

DRFEEE

BEEROHBE

2006
9f*

104

00508
00689
00702
00329
00034
00494
00095
00164
02777
00346
02888
00959
00694
00384
00989
00603
00245
00163
01003
00818
00340
00835
00572
00988
00988
00850
00629

CHEVALIER ITECH
BEE (ZR)

BIFTBEIR

TRESE ()

REIEE
il
FIZAE Y
LR E M
= 1 E
PEEAHET
BEI&E
BiGHT

1 & #H S A

R
A = B R
IR
TELEBRY
REFFR
BRBTR
= B R
AIEEYRIER
EE R 5% [
RIS EK
¥R HE
¥R & B
oK Ak B ot
1 E AR

18,800,000
2,449,627,374
100,000,000
116,800,000
87,000,000
160,000,000
65,000,000
70,000,000
169,200,000
119,700,000
48,500,000
586,412,155
200,000,000
150,000,000
,800,000,000
540,000,000
832,200,000
66,000,000
300,000,000
100,000,000
,150,000,000
87,000,000
21,000,000
114,279,227
87,389,997
67,000,000
40,000,000

—

—

2.380
0.040
0.040
0.550
13.250
17.300
0.600
0.198
9.550
0.230
202.056
0.086
5.100
1.250
0.020
0.120
0.188
1.520
0.040
1.500
0.400
0.230
0.800
1.000
1.000
0.500
3.800

44,74
97.99
4.00
64.24
1,152.75
2,768.00
39.00
13.86
1,615.86
27.53
9,799.73
50.20
1,020.00
187.50
36.00
64.80
156.45
100.32
12.00
150.00
460.00
20.01
16.80
114.28
87.39
33.50
152.00



F iR Bx

IR AD A 5%

DNEEH

BEERGEBE

RETH

(BB #ET)

1A 00139
03383
00959
02868
02380
00769
00702
00101
00012
00190
00160
02320
00733
00754
00488
00309
00305
02343
01224
01098
00269
00604
01228
00727
00551

127 00966
00689
00706
00279
00182
00735

HE

139 HOLDINGS
Hejm S E
BIF
BHRIEX
FEEN

T EIH +
Bl 82 IR

15 12 b 2=
BEEME
BERE (ER)
REHEEXR

BEKHE

BEER
BEAIREHE
BAHER

5 RIRIR
EREEER
K+ # &

filE ) 22 B
ROAD KING INFRA
SVEBREX
R4 B
REMKEH
LRy
wTERE
R B R
RR&EE (ER)
R AR A
REZER
BRHE
RAHE I

226,640,000
280,400,000
586,412,155
343,200,000
470,000,000
236,800,000
304,250,000
410,000,000
128,000,000
607,664,546
80,047,700
40,000,000
27,500,000
60,000,000
1,416,000,000
60,000,000
123,000,000
257,000,000
3,400,000,000
60,000,000
34,000,000
300,000,000
288,000,000
4,400,000
43,880,000
63,750,000
605,000,000
210,000,000
66,000,000
810,000,000
400,000,000

* HRERZ2RZBE  ARMINDAZFTEERR ZRMHEEEUR

o BRFEZHIEER -

0.325
6.800
0.086
2.800
3.700
1.460
0.188
16.300
43.050
1.100
4.050
2.000
2.850
16.600
0.360
0.610
0.051
4.750
0.280
10.960
0.088
2.910
0.089
8.000
23.050
8.250
0.295
0.261
0.250
0.027
0.275

73.66
1,906.72
50.20
960.96
1,739.00
345.73
57.20
6,683.00
5,510.40
668.43
324.19
80.00
78.38
996.00
509.76
36.60
6.25
1,220.75
952.00
657.60
3.00
873.00
25.63
35.20
1,011.43
525.94
178.48
54.81
16.50
21.87
110.00

44,001.63



IR 10 3 IR TTERER

(BE8#Ex) (BBBET)
2005 F4F 167.88 244,145.28 244,313.16
2006 F1F 527.28 376,960.34 377,487.62
F2F 369.42 374,903.79 375,273.21
F3IF 1,091.78 439,291.20 440,382.98
F4F 723.21 598,904.13 599,627.34

IR 1 58 B = TTERER

(BB AT (BEBET)
2005 F4F 27 1,156.84 1,304 98,490.16 1,331 99,646.99
2006 F1=F 26 1,884.97 1,366 168,304.43 1,392 170,189.40
F2F 29 1,862.10 1,481 158,960.38 1,510 160,822.48
£3F 28 2,779.41 1,606 137,208.61 1,634 139,988.02
F4F 27 3,991.91 1,959 456,071.92 1,986 460,063.84

#EmgE - RREE

L RBRR FETTE
EEHA EEHE
2005 F 4= 1 444 33,880.97
2006 F1= 2 546 45,628.27
F2=E 6 566 47,824.92
£ 3= 3 716 62,659.06
F 4= 1 995 91,669.37
FLEMRAZRESR
20064 F 4%

iy LHEEz#T REEH

R KROIBREER E#E(Br) LwAEH FHAE (BBETT)
00545 AV EB AR A A2008F A RHEE 868,000,000 2006/10/04 2008/10/03 -
B -

17 BHB 47 777 45 % # (20064 % 11 2



=+

MEHOTERER

2006F F£4%F

kf

R

09098
09099
09083
09097
09101

ik £

Deutsche Bank AG - BankComm European Warrants Apr 2007 A
Deutsche Bank AG - BankComm European Warrants Apr 2007 B
Deutsche Bank AG - China Life European Warrants Apr 2007 B
Deutsche Bank AG - China Life European Warrants Jun 2007 A
Deutsche Bank AG - China Life European Put Wts Jun 2007 B

01308 # Deutsche Bank AG - China Mobile European Warrants Mar 2007
03865* KBC Fin Products Int! Ltd. - HSI Euro Put Wts Nov 2006 B

09109
09104
09108
09110
09120
09111
09117
09116
09100
09102
09103
09139
09121
09140

ABN AMRO Bank N.V. - BankComm European Warrants Apr 2007
ABN AMRO Bank N.V. - China Mobile European Warrants Apr 2007
ABN AMRO Bank N.V. - China Mobile Euro Put Wts Apr 2007 A
ABN AMRO Bank N.V. - Sinopec Corp European Wts Apr 2007 B
KBC Fin Products Int' Ltd. - HSBC European Put Wts Apr 2007
KBC Fin Products Int! Ltd. - China Tel Euro Wts May 2007

KBC Fin Products Int' Ltd. - HSBC European Wts Jun 2007 A

KBC Fin Products Intl Ltd. - HSBC European Wts Apr 2007

SGA Societe Generale Acceptance N.V. - BOCom Eu Wts Apr 07 A
SGA Societe Generale Acceptance N.V. - CMob Euro Wts Apr 07D
SGA Societe Generale Acceptance N.V. - CTel Eur Wts Apr 2007
UBS AG - China Life European Warrants Apr 2007

UBS AG - China Mobile European Warrants Apr 2007

UBS AG - China Mobile European Put Warrants Apr 2007

09014 # UBS AG - China Life European Warrants Dec 2006

09145
09146
09158
09159
09143
09144
09160
09191
09193
09205
09263
09264
09266
09220
09221
09270
09206
09267
09192

BNP Paribas Arbit Issu B.V. - CC Bank European Wts Jul 2X007
BNP Paribas Arbit Issu B.V. - Sinopec Corp Eur Wt May 2007 A
BNP Paribas Arbit Issu B.V. - Ping An European Wts Apr 2007
BNP Paribas Arbit Issu B.V. - PetroChina Euro Wts Aug 2007 A
Macquarie Bank Ltd. - BankComm European Warrants Apr 2007 A
Macquarie Bank Ltd. - Ping An European Put Warrants May 2007
Goldman Sachs SP (Asia) - China Life European Wts Apr 2007 C
Goldman Sachs SP (Asia) - China Life Euro Put Wts Apr 2007 E
KBC Fin Products Intl Ltd. - BOCL European Wts Jul 2007 A

KBC Fin Products Int' Ltd. - BOCL European Wts Sep 2009

KBC Fin Products Int! Ltd. - CC Bank Euro Wts Jun 2007 A

KBC Fin Products Int! Ltd. - CC Bank Euro Wts Jul 2007 A

KBC Fin Products Intl Ltd. - CC Bank Euro Wts Sep 2009 A

KBC Fin Products Int' Ltd. - Cathay Pac Euro Wts Apr 2008

KBC Fin Products Int! Ltd. - Cheung Kong Euro Wts Apr 2007
KBC Fin Products Int' Ltd. - MTRC European Wts Jul 2007

KBC Fin Products Intl Ltd. - BankComm Euro Wts Sep 2009 A
KBC Fin Products Int' Ltd. - CM Bank European Wts Sep 2009
SGA Societe Generale Acceptance N.V. - BOCHK Eur Wt Apr 2007

03473 % Deutsche Bank AG - HSI European Put Warrants Feb 2007

7o IR

— = ;_;32
—
A==

ke
RITEM

200,000,000
200,000,000
200,000,000
200,000,000
200,000,000
100,000,000
600,000,000
100,000,000
150,000,000
150,000,000
150,000,000
248,000,000
328,000,000
118,000,000
168,000,000
263,000,000
227,000,000
377,000,000
100,000,000
100,000,000
100,000,000
200,000,000
200,000,000
100,000,000
100,000,000
100,000,000
200,000,000
88,000,000
100,000,000
400,000,000
400,000,000
288,000,000
288,000,000
400,000,000
148,000,000
400,000,000
188,000,000
368,000,000
100,000,000
368,000,000
96,000,000
200,000,000

LwR%
2006/10/03
2006/10/03
2006/10/03
2006/10/03
2006/10/03
2006/10/03
2006/10/03
2006/10/04
2006/10/04
2006/10/04
2006/10/04
2006/10/04
2006/10/04
2006/10/04
2006/10/04
2006/10/04
2006/10/04
2006/10/04
2006/10/04
2006/10/04
2006/10/04
2006/10/04
2006/10/05
2006/10/05
2006/10/05
2006/10/05
2006/10/05
2006/10/05
2006/10/06
2006/10/06
2006/10/06
2006/10/06
2006/10/06
2006/10/06
2006/10/06
2006/10/06
2006/10/06
2006/10/06
2006/10/06
2006/10/06
2006/10/06
2006/10/06

HE

2007/04/23
2007/04/23
2007/04/10
2007/06/18
2007/06/11
2007/03/29
2006/11/29
2007/04/10
2007/04/03
2007/04/03
2007/04/16
2007/04/04
2007/05/02
2007/06/01
2007/04/17
2007/04/04
2007/04/04
2007/04/04
2007/04/10
2007/04/10
2007/04/10
2006/12/11
2007/07/23
2007/05/14
2007/04/17
2007/08/08
2007/04/27
2007/05/30
2007/04/16
2007/04/16
2007/07/10
2009/09/09
2007/06/01
2007/07/02
2009/09/09
2008/04/02
2007/04/11
2007/07/16
2009/09/09
2009/09/09
2007/04/23
2007102127

EE¢HE
(BE#ER)

86.00
54.00
306.00
252.00
332.00
39.00
47.40
25.00
40.50
48.00
49.50
91.76
98.40
99.12
92.40
99.94
99.88
99.91
82.00
30.50
30.00
190.00
50.00
48.00
28.00
78.00
60.80
22.70
102.00
100.00
104.00
210.24
95.04
100.00
76.96
100.00
92.12
92.00
105.00
95.68
100.80
21.80
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kf ke RELH

% fTERR BB LWAE HEA (FEER)
03461% SGA Societe Generale Acceptance N.V. - HSI Eu Put Wts Feb07C 297,000,000 2006/10/06  2007/02/27 48.41
09271 Goldman Sachs SP (Asia) - BankComm European Wts Apr 2007 200,000,000 2006/10/09  2007/04/16 66.00
09275  Goldman Sachs SP (Asia) - BankComm Euro Put Wts Apr 2007 200,000,000 2006/10/09  2007/04/16  102.00
09313 ABN AMRO Bank N.V. - CC Bank European Warrants Apr 2007 C 200,000,000 2006/10/10  2007/04/10 53.00
09288  ABN AMRO Bank N.V. - CM Bank European Warrants Oct 2007 200,000,000 2006/10/10  2007/10/29  50.00
09289  ABN AMRO Bank N.V. - CM Bank European Warrants Apr 2007 100,000,000 2006/10/10  2007/04/10 33.00
09337  Deutsche Bank AG - CM Bank European Warrants Apr 2007 D 200,000,000 2006/10/10  2007/04/23  184.00
09338  Deutsche Bank AG - CM Bank European Warrants Apr 2007 E 200,000,000 2006/10/10  2007/04/10  112.00
09339  Deutsche Bank AG - CM Bank European Warrants May 2007 A 200,000,000 2006/10/10  2007/05/14  102.00
09277 J P Morgan Int| Der. Ltd. - HSBC European Warrants Apr 2007 264,000,000 2006/10/10  2007/04/20  100.32
09278  J P Morgan Intl Der. Ltd. - Hutchison European Wts May 2007 400,000,000 2006/10/10  2007/05/23  100.00
09276  J P Morgan Intl Der. Ltd. - China Mobile Euro Wts Apr 2007 340,000,000 2006/10/10  2007/0420  102.00
09274 J P Morgan Intl Der. Ltd. - BOC HK European Wts May 2007 200,000,000 2006/10/10  2007/05/30  100.00
09272 J P Morgan Intl Der. Ltd. - BankComm Euro Wts Jun 2007 A 340,000,000 2006/10/10  2007/06/15  102.00
09279  J P Morgan Intl Der. Ltd. - Yanzhou Coal Euro Wts Jun 2007 400,000,000 2006/10/10  2007/06/15  100.00
09314  Macquarie Bank Ltd. - CM Bank European Warrants Apr 2007 200,000,000 2006/10/10  2007/04/10  103.60
09336  Macquarie Bank Ltd. - CM Bank European Put Warrants Apr 2007 100,000,000 2006/10/10  2007/04/30 59.70
09026 # ABN AMRO Bank N.V. - CM Bank European Warrants Mar 2007 A 50,000,000 2006/10/10  2007/03/30  43.00
09761# Macquarie Bank Ltd. - HSI European Put Warrants Jan 2007 1,000,000,000 2006/10/10  2007/01/30 97.00
09340  Deutsche Bank AG - Nikkei 225 Index European Wts Mar 2007 H 200,000,000 2006/10/11  2007/03/09  50.00
09387  Deutsche Bank AG - Nikkei 225 Index Euro Put Wts Mar 2007 | 200,000,000 2006/10/11  2007/03/09 30.00
09390  KBC Fin Products Int! Ltd. - CM Bank Euro Wts Apr 2007 C 268,000,000 2006/10/11  2007/04/11 96.48
09388  Macquarie Bank Ltd. - CC Bank European Warrants Apr 2007 300,000,000 2006/10/11  2007/04/27 87.30
09389  Macquarie Bank Ltd. - CC Bank European Warrants May 2007 A 250,000,000 2006/10/11  2007/05/30 64.25
09341 Macquarie Bank Ltd. - SMIC European Warrants Nov 2007 200,000,000 2006/10/11  2007/11/29 51.60
02444 # KBC Fin Products Intl Ltd. - HSI Euro Put Wts Feb 2007 G 600,000,000 2006/10/11  2007/0227  61.20
09170# Calyon Fin P (G) Ltd. - Hutchison European Warrants Jan 2007 200,000,000 2006/10/11  2007/01/04 32.40
04868 * Deutsche Bank AG - HSBC European Put Warrants Jan 2007 150,000,000 2006/10/11  2007/01/16 11.55
03872* Goldman Sachs SP (Asia) - HSI European Put Warrants Nov 2006 300,000,000 2006/10/11  2006/11/29 16.50
09392  Calyon Fin P (G) Ltd. - CC Bank European Warrants Jan 2007 B 300,000,000 2006/10/12  2007/01/15  47.40
09393  Calyon Fin P (G) Ltd. - HSBC European Warrants Feb 2007 B 300,000,000 2006/10/12  2007/02112  129.00
09405  Calyon Fin P (G) Ltd. - HSBC European Put Warrants May 2007 200,000,000 2006/10/12  2007/05114  88.00
09524  Deutsche Bank AG - HSBC European Warrants Apr 2007 B 150,000,000 2006/10/12  2007/04/27 87.00
09530  Deutsche Bank AG - HSBC European Warrants Apr 2007 C 150,000,000 2006/10/12  2007/04/24 66.00
09531  Deutsche Bank AG - HSBC European Put Warrants May 2007 150,000,000 2006/10/12  2007/05/29 64.50
09523  Deutsche Bank AG - China Mobile European Put Wts Apr 2007 200,000,000 2006/10/12  2007/04/12 84.00
09407  Goldman Sachs SP (Asia) - CM Bank European Wts Apr 2007 C 100,000,000 2006/10/12  2007/04/16  69.00
09408  J P Morgan Intl Der. Ltd. - CM Bank European Wts Apr 2007 A 227,000,000 2006/10/12  2007/04/02 99.88
09412 J P Morgan Intl Der. Ltd. - HSBC European Wts Feb 2007 A 295,000,000 2006/10/12  2007/02/16  100.30
09439 J P Morgan Intl Der. Ltd. - SHK Ppt European Wts Jan 2007 500,000,000 2006/10/12  2007/01/16  100.00
09438 J P Morgan Int Der. Ltd. - Hutchison European Wts Feb 2007 477,000,000 2006/10/12  2007/02/21  100.17
09462  J P Morgan Intl Der. Ltd. - Swire Pac A Euro Wts Feb 2007 294,000,000 2006/10/12  2007/02/27  99.96
09411 J P Morgan Int| Der. Ltd. - CNPC European Warrants Apr 2007 189,000,000 2006/10/12  2007/04/30  100.17
09463  KBC Fin Products Int! Ltd. - Huaneng Power Eur Wts May 2007 268,000,000 2006/10/12  2007/05/11 99.16
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09391  Macquarie Bank Ltd. -

09404  Macquarie Bank Ltd. -

7o IR

China Mobile European Wts Apr 2007
China Mobile Euro Put Wts Apr 2007 B

09406  SGA Societe Generale Acceptance N.V. - CMB Euro Wts Apr 2007
03895% SGA Societe Generale Acceptance N.V. - HSI Eu Put Wt Nov 06B

09548  ABN AMRO Bank N.V. -
09549  ABN AMRO Bank N.V. -
09559  ABN AMRO Bank N.V. -
09560  ABN AMRO Bank N.V. -
09573  ABN AMRO Bank N.V. -

CM Bank European Put Warrants Apr 2007
China Life European Warrants Oct 2007
Cheung Kong European Warrants Apr 2007
Hutchison European Warrants May 2007 A
HSBC European Warrants May 2007 B

09592  BNP Paribas Arbit Issu B.V. - Ch Mobile Euro Put Wt Apr 2007
09593  BNP Paribas Arbit Issu B.V. - HSI European Wts Feb 2007 C

09594  KBC Fin Products Int
09574 Macquarie Bank Ltd. -
09580  Macquarie Bank Ltd. -
09581 Macquarie Bank Ltd. -
09590  Macquarie Bank Ltd. -

09591  Macquarie Bank Ltd. -

Ltd. - CMob Euro Put Wts Apr 2007 A
HSBC European Warrants Apr 2007
HSI European Warrants Apr 2007 A
HSI European Warrants Apr 2007 B
HSI European Put Warrants Apr 2007 C
HSI European Put Warrants Apr 2007 D

09678 # Credit Suisse - SMIC European Warrants Mar 2007

09595 Macquarie Bank Ltd. -
09596  Macquarie Bank Ltd. -
09597  Macquarie Bank Ltd. -

09608  SGA Societe Generale Acceptance N.V. -
09607  SGA Societe Generale Acceptance N.V. -

09611

SGA Societe Generale Acceptance N.V. -
09598  SGA Societe Generale Acceptance N.V. -
09606  SGA Societe Generale Acceptance N.V. -

Cheung Kong European Put Wts Apr 2007
Henderson Land Dev Euro Wts May 2007
Hutchison European Put Wts Apr 2007
HSBC Eur Wts Apr 07 D
HSBC Eur Wts Apr 07 C
HSBC Eu Put Wt Apr07F
HSI Euro Wts Mar 07 E
HSI Eu Put Wt Mar 07F

03473 % Deutsche Bank AG - HSI European Put Warrants Feb 2007

09646
09647
09609
09610
09612
09613
09637
09636
09635
09638
02410 % Macquarie Bank Ltd. -
09660
09661
09663
09662
09664

Macquarie Bank Ltd. -
Macquarie Bank Ltd. -
Macquarie Bank Ltd. -
Macquarie Bank Ltd. -
Macquarie Bank Ltd. -

Calyon Fin P (G) Ltd. -
Calyon Fin P (G) Ltd. -
Citigroup Global Mkt H Inc. -
Citigroup Global Mkt H Inc. -
Citigroup Global Mkt H Inc. -
Citigroup Global Mkt H Inc. -
J P Morgan Int'l Der. Ltd. - PetroChina Euro Wts Jan 2007

J P Morgan Int Der. Ltd. - HSBC European Warrants Jan 2007
J P Morgan Int' Der. Ltd. - China Life Euro Wts Feb 2007

J P Morgan Int' Der. Ltd. - Zijin Mining Euro Wts Mar 2007

China Life European Wts May 2007 B
China Life European Put Wts Oct 2007

HS Bank European Wts Apr 2007
BankComm European Wts May 2007
China Life Euro Wts May 2007 B
Ping An European Wts May 2007

HSI European Put Warrants Feb 2007 C
BankComm European Warrants Apr 2007 C
BOCL European Warrants Apr 2007

China Life European Wts May 2007 A

CC Bank European Put Warrants Apr 2007
BankComm European Put Wts Apr 2007 D

02117 # Deutsche Bank AG - HSI European Put Warrants Mar 2007 B

BE =7

(=)
A2

ke
RIER
200,000,000
150,000,000
132,000,000
287,000,000
70,000,000
100,000,000
50,000,000
100,000,000
100,000,000
200,000,000
400,000,000
400,000,000
300,000,000
388,000,000
388,000,000
388,000,000
388,000,000
950,000,000
100,000,000
100,000,000
100,000,000
244,000,000
192,000,000
132,000,000
550,000,000
588,000,000
400,000,000
300,000,000
300,000,000
180,000,000
150,000,000
70,000,000
260,000,000
588,000,000
333,000,000
83,000,000
149,000,000
1,000,000,000
150,000,000
168,000,000
388,000,000
200,000,000
100,000,000
200,000,000

LA
2006/10/12
2006/10/12
2006/10/12
2006/10/12
2006/10/13
2006/10/113
2006/10/13
2006/10/13
2006/10/13
2006/10/13
2006/10/13
2006/10/113
2006/10/13
2006/10/13
2006/10/13
2006/10/113
2006/10/13
2006/10/13
2006/10/16
2006/10/16
2006/10/16
2006/10/16
2006/10/16
2006/10/16
2006/10/16
2006/10/16
2006/10/16
2006/10/18
2006/10/18
2006/10/18
2006/10/18
2006/10/18
2006/10/18
2006/10/18
2006/10/18
2006/10/18
2006/10/18
2006/10/18
2006/10/19
2006/10/19
2006/10/19
2006/10/19
2006/10/19
2006/10/119

B
2007/04/27
2007/04/27
2007/04/23
2006/11/29
2007/04/17
2007/10/02
2007/04/16
2007/05/08
2007/05/07
2007/04/17

2007/02/27
2007/04/02
2007/04/27
2007/04/27
2007/04/127
2007/04/27
2007/04/27
2007/03/08
2007/04/127
2007/05/30
2007/04/127
2007/04/30
2007/04/23
2007/04/23
2007/03/29
2007/03/29
2007/02127
2007/05/21
2007/10/29
2007/04/27
2007/05/30
2007/05/21
2007/05/30
2007/01/22
2007/01/31
2007/02/28
2007/03/28
2007/02/27
2007/04127
2007/04/30
2007/05/30
2007/04/27
2007/04/127
2007/03/29

RELH
(EBAT)

61.40
56.70
100.32
25.26
17.50
25.00
19.00
25.00
28.00
136.00
90.00
82.40
75.90
97.78
97.00
118.34
136.96
11.40
35.70
30.90
25.00
100.04
99.84
100.32
101.20
97.61
40.00
63.00
76.50
51.48
60.75
87.50
65.00
99.96
103.23
99.60
99.83
141.00
43.05
43.01
67.90
50.00
45.20
28.80
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01282 % SGA Societe Generale Acceptance N.V. - HSI Eu Put Wt Mar 07C 397,000,000 2006/10/19  2007/03/29 74.24
02473 % UBS AG - China Tel European Warrants May 2007 200,000,000 2006/10/19  2007/05/14 45.00
09673  ABN AMRO Bank N.V. - BankComm European Warrants May 2007 A 100,000,000 2006/10/20  2007/05/02 47.00
09674  ABN AMRO Bank N.V. - CC Bank European Warrants Apr 2007 D 200,000,000 2006/10/20  2007/04/23 50.00
09679  ABN AMRO Bank N.V. - Sinopec Corp European Wts Apr 2007 C 150,000,000 2006/10/20  2007/04/20 60.00
09680  ABN AMRO Bank N.V. - China Mobile Euro Put Wts Apr 2007 B 150,000,000 2006/10/20  2007/04/20 51.90
09665 SGA Societe Generale Acceptance N.V. - BOCom Eu Wts Apr 07 B 200,000,000 2006/10/20  2007/04/16 98.00
09670  SGA Societe Generale Acceptance N.V. - CCB Euro Wts Mar 07 B 300,000,000 2006/10/20  2007/03/26 66.00
09671  SGA Societe Generale Acceptance N.V. - CLife Eur Wt Apr 07 D 68,000,000 2006/10/20  2007/04/30  100.64
09672  SGA Societe Generale Acceptance N.V. - CMob Eu Put Wt Apr07C 189,000,000 2006/10/20  2007/04/30  100.17
01312* Deutsche Bank AG - China Mobile European Put Wts Mar 2007 100,000,000 2006/10/20  2007/03/29 15.20
09711 Credit Suisse - China Mobile European Warrants May 2007 C 50,000,000 2006/10/23  2007/05/18 29.15
09712  Credit Suisse - China Mobile European Warrants Jul 2007 50,000,000 2006/10/23  2007/07/18 24.10
09713  Credit Suisse - Hutchison European Warrants May 2007 50,000,000 2006/10/23  2007/05/18 24.20
09714  Credit Suisse - Hutchison European Warrants Jul 2007 50,000,000 2006/10/23  2007/07/18 19.20
09752 Goldman Sachs SP (Asia) - BOCL European Put Wts Apr 2007 350,000,000 2006/10/23  2007/04/23 94.50
09753  Goldman Sachs SP (Asia) - BOC HK European Put Wts Apr 2007 100,000,000 2006/10/23  2007/04/23  101.00
09754  Goldman Sachs SP (Asia) - HSBC European Put Wts Apr 2007 150,000,000 2006/10/23  2007/04/23 90.00
09687  HK Bank - CNOOC European Warrants Jun 2007 88,000,000 2006/10/23  2007/06/29 38.72
09688  HK Bank - PetroChina European Warrants May 2007 88,000,000 2006/10/23  2007/05/18 37.84
09689  HK Bank - PetroChina European Warrants Jun 2007 88,000,000 2006/10/23  2007/06/15 57.20
09701  J P Morgan Intl Der. Ltd. - BOCL European Wts Mar 2007 A 300,000,000 2006/10/23  2007/03/05 51.00
09703  J P Morgan Intl Der. Ltd. - Ch Overseas Euro Wts May 2007 200,000,000 2006/10/23  2007/05/11  124.00
09710  J P Morgan Int| Der. Ltd. - CITIC Pac European Wts May 2007 50,000,000 2006/10/23  2007/05/30 44.00
09702  J P Morgan Intl Der. Ltd. - Cheung Kong Euro Wts Mar 2007 200,000,000 2006/10/23  2007/03/12 48.00
09716 KBC Fin Products Int! Ltd. - Sinopec Corp Eu Wts Apr 2007 B 268,000,000 2006/10/23  2007/04/02 96.48
09715  KBC Fin Products Intl Ltd. - Ch Life Eur Put Wts Apr 2007 B 78,000,000 2006/10/23  2007/04/02 96.72
09750  KBC Fin Products Int! Ltd. - HSI European Wts Apr 2007 A 400,000,000 2006/10/23  2007/04/27  100.00
09751  KBC Fin Products Int! Ltd. - HSI European Wts Apr 2007 B 400,000,000 2006/10/23  2007/04/27  100.00
09697  Macquarie Bank Ltd. - Denway Motors European Wts Jun 2007 88,000,000 2006/10/23  2007/06/28 26.75
09698  Macquarie Bank Ltd. - Dongfeng Motor European Wts Jun 2007 88,000,000 2006/10/23  2007/06/28 30.71
09694  Macquarie Bank Ltd. - HKEx European Warrants May 2007 A 88,000,000 2006/10/23  2007/05/30 29.48
09700  Macquarie Bank Ltd. - HKEx European Put Warrants Jun 2007 88,000,000 2006/10/23  2007/06/28 22.35
09693  SGA Societe Generale Acceptance N.V. - Huaneng Eu Wts Apr07B 100,000,000 2006/10/23  2007/04/30 37.00
09758  BNP Paribas Arbit Issu B.V. - BankComm European Wts May 2007 100,000,000 2006/10/24  2007/05/09 39.00
09759  BNP Paribas Arbit Issu B.V. - China Mobile Euro Wts Apr 2007 200,000,000 2006/10/24  2007/04/26 86.00
09760  BNP Paribas Arbit Issu B.V. - HSI European Warrants Apr 2007 400,000,000 2006/10/24  2007/04/27  100.00
09764  BNP Paribas Arbit Issu B.V. - HSI Euro Put Wts Apr 2007 B 400,000,000 2006/10/24  2007/04/27  100.00
09786  Goldman Sachs SP (Asia) - Foxconn European Put Wts Apr 2007 270,000,000 2006/10/24  2007/04/30  99.90
09787  Goldman Sachs SP (Asia) - HSI European Put Wts Feb 2007 G 400,000,000 2006/10/24  2007/02/27 76.00
09771 J P Morgan Intl Der. Ltd. - PetroChina Euro Wts Feb 2007 150,000,000 2006/10/24  2007/02/05 57.00
09765 J P Morgan Int| Der. Ltd. - CC Bank European Wts Feb 2007 400,000,000 2006/10/24  2007/02112  100.00
09768  J P Morgan Intl Der. Ltd. - China Tel Euro Wts Mar 2007 B 400,000,000 2006/10/24  2007/03/05 68.00
09770 J P Morgan Int| Der. Ltd. - HKEx European Warrants Apr 2007 200,000,000 2006/10/24  2007/04/18 92.00
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09769 J P Morgan Intl Der. Ltd. - HS Bank European Wts Jun 2007 100,000,000 2006/10/24  2007/06/11 24.00
09772 KBC Fin Products Int! Ltd. - HS Bank European Wts Jun 2007 288,000,000 2006/10/24  2007/06/12 74.88
09773 KBC Fin Products Int! Ltd. - Hutchison Euro Wts May 2007 188,000,000 2006/10/24  2007/05/23 99.64
02466 # KBC Fin Products Int! Ltd. - BOCL European Wts Mar 2007 B 500,000,000 2006/10/24  2007/03/01 92.00
09691 Credit Suisse - SMIC European Warrants Oct 2007 800,000,000 2006/10/24  2007/10/18 12.80
09788  Deutsche Bank AG - BOCL European Warrants Apr 2007 A 200,000,000 2006/10/25  2007/04/30 50.00
09792  Deutsche Bank AG - China Mobile European Warrants Apr 2007 200,000,000 2006/10/25  2007/04/30 78.00
09793  Deutsche Bank AG - HSI European Warrants Apr 2007 200,000,000 2006/10/25  2007/04/27 50.00
09799  Deutsche Bank AG - HSI European Put Warrants Apr 2007 200,000,000 2006/10/25  2007/04/27 54.00
09813  J P Morgan Int| Der. Ltd. - R&F Ppt European Wts May 2007 25,000,000 2006/10/25  2007/05/18 37.00
09812  J P Morgan Intl Der. Ltd. - Esprit European Wts May 2007 200,000,000 2006/10/25  2007/05/18  128.00
09814  J P Morgan Int Der. Ltd. - Henderson Inv Euro Wts May 2007 20,000,000 2006/10/25  2007/05/18 15.80
09819  J P Morgan Intl Der. Ltd. - New World Dev Euro Wts May 2007 100,000,000 2006/10/25 2007/05/18  126.00
09818 J P Morgan Int| Der. Ltd. - Hysan Dev European Wts Jun 2007 15,000,000 2006/10/25  2007/06/29 29.55
09820 J P Morgan Int Der. Ltd. - PCCW European Warrants Jun 2007 200,000,000 2006/10/25  2007/06/29 72.00
09825  KBC Fin Products Int! Ltd. - BankComm Euro Wts May 2007 A 248,000,000 2006/10/25  2007/05/02 99.20
09826  KBC Fin Products Intl Ltd. - China Life Euro Wts Apr 2007 D 138,000,000 2006/10/25 2007/04/02  193.20
09834  KBC Fin Products Int! Ltd. - China Life Euro Wts Jun 2007 B 208,000,000 2006/10/25  2007/06/18  197.60
09833  KBC Fin Products Int! Ltd. - China Life Euro Wts Jun 2007 A 168,000,000 2006/10/25 2007/06/01  193.20
09806  UBS AG - BankComm European Warrants Jun 2007 A 100,000,000 2006/10/25  2007/06/18 52.00
09807  UBS AG - CC Bank European Warrants Jun 2007 A 100,000,000 2006/10/25  2007/06/18 25.00
09808  UBS AG - Sinopec Corp European Warrants Jun 2007 A 100,000,000 2006/10/25  2007/06/25 4250
09809 UBS AG - China Tel European Warrants Aug 2007 100,000,000 2006/10/25  2007/08/13 25.00
09810  UBS AG - CNOOC European Warrants Jun 2007 100,000,000 2006/10/25  2007/06/18 50.00
09849  Calyon Fin P (G) Ltd. - China Life European Wts Jul 2007 B 300,000,000 2006/10/26  2007/07/10 78.30
09850  Calyon Fin P (G) Ltd. - HSBC European Warrants Apr 2007 B 300,000,000 2006/10/26  2007/04/17  144.00
09839  Macquarie Bank Ltd. - Bank of EA European Wts Apr 2007 B 200,000,000 2006/10/26  2007/04/30 53.80
09840  Macquarie Bank Ltd. - China Shenhua European Wts Jul 2007 200,000,000 2006/10/26  2007/07/19 51.00
09841  Macquarie Bank Ltd. - BankComm European Put Wts Apr 2007 E 150,000,000 2006/10/26  2007/04/27 39.15
09851  Macquarie Bank Ltd. - China Life European Wts May 2007 B 168,000,000 2006/10/26  2007/05/30  141.46
09860 Macquarie Bank Ltd. - China Life European Put Wts Jun 2007 A 88,000,000 2006/10/26  2007/06/28  121.70
09861  Macquarie Bank Ltd. - China Life European Put Wts Sep 2007 388,000,000 2006/10/26  2007/09/27  100.88
02490 * Macquarie Bank Ltd. - HSI European Put Warrants Mar 2007 A 1,000,000,000 2006/10/26  2007/03/29 92.00
02189 % Deutsche Bank AG - HSI European Put Warrants Mar 2007 D 200,000,000 2006/10/26  2007/03/29 33.00
09876  ABN AMRO Bank N.V. - Gold European Warrants Jun 2007 50,000,000 2006/10/27  2007/06/22 20.75
09874  ABN AMRO Bank N.V. - HKEx European Warrants Jun 2007 100,000,000 2006/10/27  2007/06/05 25.00
09875  ABN AMRO Bank N.V. - PetroChina European Warrants Jun 2007 A 100,000,000 2006/10/27  2007/06/04 56.00
09877  J P Morgan Intl Der. Ltd. - N225 Index Euro Wts Jun 2007 A 300,000,000 2006/10/27  2007/06/07  108.00
09879  J P Morgan Intl Der. Ltd. - N225 Index Euro Wts Sep 2007 360,000,000 2006/10/27  2007/09/13  104.40
09878 J P Morgan Intl Der. Ltd. - N225 Index Euro Wts Jun 2007 B 390,000,000 2006/10/27  2007/06/07  109.20
09880 J P Morgan Int| Der. Ltd. - N225 ldx Euro Put Wts Jun 2007 330,000,000 2006/10/27  2007/06/07  105.60
09862  KBC Fin Products Intl Ltd. - CC Bank Euro Wts May 2007 A 278,000,000 2006/10/27  2007/05/08 97.30
09863  KBC Fin Products Intl Ltd. - CC Bank Euro Wts Jun 2007 B 368,000,000 2006/10/27  2007/06/01 99.36
09866  KBC Fin Products Intl Ltd. - CC Bank Euro Wts Jul 2007 B 388,000,000 2006/10/27  2007/07/03 97.00



=+

kf

R

09867
09871
09881
09872
09873

09902
09903
09904
09905
09908
09953
09954
09928
09929
09936
09909
09913
09914
09912
09915
09900
09901
09898
09899
09951
09952
09882
09886
09885
09887
09888
09891
09892
09893
09894
09897
09973
09974
09983
09984
09989
09988
03448

ik £

KBC Fin Products Intl Ltd. -
KBC Fin Products Intl Ltd. -

Macquarie Bank Ltd. - HSI

7o IR

HSI Euro Put Wts Mar 2007 E
HSI Euro Put Wts Apr 2007 C
European Put Warrants Apr 2007 E

SGA Societe Generale Acceptance N.V. - CMob Euro Wts Apr 07E
SGA Societe Generale Acceptance N.V. - HSI Eur Wt Apr 2007 C
09578 # Deutsche Bank AG - CC Bank European Warrants Feb 2007

ABN AMRO Bank N.V. - ICBC European Warrants May 2007 A
ABN AMRO Bank N.V. - ICBC European Warrants May 2007 B
ABN AMRO Bank N.V. - ICBC European Warrants Jul 2007 A
ABN AMRO Bank N.V. - ICBC European Warrants Aug 2007 A
BOCI Asia Ltd. - ICBC European Warrants Aug 2007

Calyon Fin P (G) Ltd. - ICBC European Warrants Apr 2007 A
Calyon Fin P (G) Ltd. - ICBC European Warrants Apr 2007 B

Citigroup Global Mkt H Inc. -
Citigroup Global Mkt H Inc. -
Citigroup Global Mkt H Inc. -
KBC Fin Products Intl Ltd. -
KBC Fin Products Int'l Ltd. -
KBC Fin Products Intl Ltd. -
KBC Fin Products Int'l Ltd. -
KBC Fin Products Intl Ltd. -

CC Rabobank B.A. - ICBC
CC Rabobank B.A. - ICBC

ICBC European Wts Apr 2007 A
ICBC European Wts Apr 2007 B
ICBC European Wts Jun 2007 A
ICBC European Wts May 2007 A
ICBC European Wts Jun 2007 A
ICBC European Wts Aug 2007 A
ICBC European Wts May 2007 B
ICBC European Put Wts May 2007
European Warrants May 2007
European Warrants Jul 2007

SGA Societe Generale Acceptance N.V. - ICBC Eu Wt Apr 2007 A
SGA Societe Generale Acceptance N.V. - ICBC Eu Wt Jun 2007 A

UBS AG - ICBC European
UBS AG - ICBC European

Warrants Jun 2007 A
Warrants Aug 2007 A

BNP Paribas Arbit Issu B.V. - HSCEI European Wts May 2007 A
BNP Paribas Arbit Issu B.V. - HSCEI Euro Put Wts May 2007 C
Credit Suisse - Sinopec Corp European Warrants Aug 2007 A

Credit Suisse - Sinopec Corp European Warrants Aug 2007 B
Credit Suisse - CNOOC European Warrants Aug 2007

Credit Suisse - PetroChina European Warrants Aug 2007

Fortis Bank S.A./N.V. - CHALCO European Warrants May 2007
Fortis Bank S.A./N.V. - China Shenhua Euro Wts Sep 2007
Fortis Bank S.A./N.V. - Hutchison European Warrants May 2007
Fortis Bank S.A.N.V. - Hutchison European Warrants Nov 2007

ABN AMRO Bank N.V. - China Mobile European Warrants May 2007

ABN AMRO Bank N.V. - ICBC European Warrants Jun 2007 A

J P Morgan Int' Der. Ltd. -
J P Morgan Int Der. Ltd. -
J P Morgan Int' Der. Ltd. -
J P Morgan Int Der. Ltd. -
J P Morgan Int' Der. Ltd. -

Agile Ppt European Wts Jun 2007
Henderson Land Eur Wts May 2007
Sino Land European Wts May 2007
HKEx European Warrants May 2007
Wharf European Wts Jun 2007
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100,000,000
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300,000,000
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2006/10/27
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2006/10/31
2006/10/31
2006/10/31
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2006/10/31
2006/11/01
2006/11/01
2006/11/01
2006/11/01
2006/11/01
2006/11/01
2006/11/01

B
2007/03/29
2007/04/27
2007/04/27
2007/04/30
2007/04/27
2007/02/12
2007/05/07
2007/05/07
2007/07/16
2007/08/27
2007/08/15
2007/04/27
2007/04127
2007/04/27
2007/04/27
2007/06/28
2007/05/02
2007/06/05
2007/08/02
2007/05/02
2007/05/02
2007/05/18
2007/07/18
2007/04/27
2007/06/04
2007/06/25
2007/08/20
2007/05/30
2007/05/30
2007/08/08
2007/08/08
2007/08/08
2007/08/08
2007/05/07
2007/09/28
2007/05/31
2007/11/02
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98.09
137.00
99.72
99.96
130.00
20.70
50.00
50.00
50.00
50.00
125.00
93.00
76.50
74.14
7140
87.30
92.16
100.00
100.00
100.00
99.16
40.00
40.00
50.00
50.00
25.00
25.00
52.00
52.00
58.00
48.00
51.00
71.00
32.37
68.34
13.41
12.48
55.50
66.60
65.00
26.00
19.60
72.00
25.00
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09965 KBC Fin Products Intl Ltd. - BOCL European Wts Jun 2007 A 338,000,000 2006/11/01  2007/06/08 98.70
09966  KBC Fin Products Intl Ltd. - BOCL European Wts Aug 2007 A 388,000,000 2006/11/01  2007/08/10 98.55
09969  KBC Fin Products Int! Ltd. - CC Bank Euro Wts Aug 2007 A 388,000,000 2006/11/01  2007/08/01 97.00
09970  KBC Fin Products Int! Ltd. - CC Bank Euro Wts Sep 2007 A 368,000,000 2006/11/01  2007/09/03 92.00
09971 KBC Fin Products Intl Ltd. - CC Bank Eur Put Wts Jun 2007 E 400,000,000 2006/11/01  2007/06/04  100.00
09955  UBS AG - China Life European Warrants May 2007 B 100,000,000 2006/11/01  2007/05/07 25.00
09956  UBS AG - China Life European Warrants May 2007 C 100,000,000 2006/11/01  2007/05/07  115.00
09964 UBS AG - China Life European Put Warrants May 2007 100,000,000 2006/11/01  2007/05/07  113.00
09458 # KBC Fin Products Int! Ltd. - BOCL European Wts Jan 2007 A 792,000,000 2006/11/01  2007/01/10  45.94
02202  Barclays Bank plc - ICBC European Warrants Jun 2007 50,000,000 2006/11/02  2007/06/28 12.50
03475  BNP Paribas Arbit Issu B.V. - China Life Euro Wts Jul 2007 B 200,000,000 2006/11/02  2007/07/16 50.00
03525  BNP Paribas Arbit Issu B.V. - CM Bank Euro Wts May 2007 B 100,000,000 2006/11/02  2007/05/02 69.00
02222  J P Morgan Intl Der. Ltd. - Ch Mobile Euro Put Wts May 2007 200,000,000 2006/11/02  2007/05/25 62.00
03449  Macquarie Bank Ltd. - CIFH European Warrants Jun 2007 A 100,000,000 2006/11/02  2007/06/28 60.80
03474 Macquarie Bank Ltd. - PCCW European Warrants Jun 2007 150,000,000 2006/11/02  2007/06/28 56.40
02196  SGA Societe Generale Acceptance N.V. - CK(H) Eur Wt May 07 A 154,000,000 2006/11/02  2007/05/02  100.10
03526  SGA Societe Generale Acceptance N.V. - Ch Mob Eur Wts May 07 189,000,000 2006/11/02  2007/05/02  100.17
02195  SGA Societe Generale Acceptance N.V. - CP&CC Eur Wt May 07 A 204,000,000 2006/11/02  2007/05/02 99.96
02197  SGA Societe Generale Acceptance N.V. - HSI Eu Put Wt Apr 07A 400,000,000 2006/11/02  2007/04/27 84.00
02411# Macquarie Bank Ltd. - HSI European Put Warrants Feb 2007 D 1,000,000,000 2006/11/02  2007/02/27  122.00
02273  KBC Fin Products Int! Ltd. - BankComm Euro Wts May 2007 B 138,000,000 2006/11/03  2007/05/15 96.60
02277  KBC Fin Products Int! Ltd. - CMob European Wts Apr 2007 158,000,000 2006/11/03  2007/04/02 97.96
02282  KBC Fin Products Int! Ltd. - CMob Euro Put Wts Apr 2007 B 400,000,000 2006/11/03  2007/04/02 80.80
02279  KBC Fin Products Int! Ltd. - BankComm Eur Put Wt May 2007 F 388,000,000 2006/11/03  2007/05/08 97.00
02278  KBC Fin Products Intl Ltd. - HSI Euro Put Wts Mar 2007 F 508,000,000 2006/11/03  2007/03/29 96.01
02223 Macquarie Bank Ltd. - Foxconn European Warrants Jun 2007 88,000,000 2006/11/03  2007/06/28 30.80
02267 Macquarie Bank Ltd. - Zijin Mining European Wts May 2007 88,000,000 2006/11/03  2007/05/30  64.94
02268 CC Rabobank B.A. - CC Bank European Warrants May 2007 B 160,000,000 2006/11/03  2007/05/28 40.00
02269  CC Rabobank B.A. - China Life European Warrants Jul 2007 160,000,000 2006/11/03  2007/07/20 41.60
02270  CC Rabobank B.A. - CM Bank European Warrants May 2007 160,000,000 2006/11/03  2007/05/28  108.80
02272 CC Rabobank B.A. - PetroChina European Warrants May 2007 B 160,000,000 2006/11/03  2007/05/28  102.40
02215% KBC Fin Products Intl Ltd. - HSI Euro Put Wts Mar 2007 A 600,000,000 2006/11/03  2007/03/29 73.80
02255 % SGA Societe Generale Acceptance N.V. - HSI Eu Put Wt Mar 07D 487,000,000 2006/11/03  2007/03/29 85.71
02293  BNP Paribas Arbit Issu B.V. - BOCHK European Wts Jun 2007 40,000,000 2006/11/06  2007/06/15 2440
02295 BNP Paribas Arbit Issu B.V. - Sinopec Corp Eur Wt May 2007 B 100,000,000 2006/11/06  2007/05/07 35.00
02296  BNP Paribas Arbit Issu B.V. - HSBC European Wts May 2007 100,000,000 2006/11/06  2007/05/14 25.00
02292  BNP Paribas Arbit Issu B.V. - HSI Euro Put Wts May 2007 C 400,000,000 2006/11/06  2007/05/30  140.00
02297  BNP Paribas Arbit Issu B.V. - HSI European Wts May 2007 A 400,000,000 2006/11/06  2007/05/30  120.00
02284  Deutsche Bank AG - HSBC European Warrants May 2007 100,000,000 2006/11/06  2007/05/08 36.00
04433 Goldman Sachs SP (Asia) - HKEx European Put Wts May 2007 150,000,000 2006/11/06  2007/05/07  153.00
04432 Goldman Sachs SP (Asia) - China Mobile Eur Put Wt Apr 2007 D 300,000,000 2006/11/06  2007/04/16  129.00
02299  KBC Fin Products Int! Ltd. - BOCL European Wts Jun 2007 B 348,000,000 2006/11/06  2007/06/04 95.70
04430  KBC Fin Products Intl Ltd. - ICBC European Wts May 2007 C 288,000,000 2006/11/06  2007/05/08 95.04
04431 KBC Fin Products Int! Ltd. - ICBC European Wts May 2007 D 218,000,000 2006/11/06  2007/05/15 98.10
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Macquarie Bank Ltd. - HKEx European Warrants May 2007 B
Macquarie Bank Ltd. - HKEx European Put Warrants May 2007
SGA Societe Generale Acceptance N.V. - HSI Eu Put Wt Apr 078
Citigroup Global Mkt H Inc. - HSI European Warrants May 2007
Citigroup Global Mkt H Inc. - HSI European Put Wts May 2007
Credit Suisse - China Life European Warrants Nov 2007

Credit Suisse - BankComm European Warrants Jul 2007

Credit Suisse - China Mobile European Put Warrants May 2007
Credit Suisse - China Life European Put Warrants Nov 2007

KBC Fin Products Int! Ltd. - ICBC European Wts May 2007 E
KBC Fin Products Int' Ltd. - ICBC European Wts May 2007 F
KBC Fin Products Intl Ltd. - HSBC European Wts Jun 2007 C
KBC Fin Products Int' Ltd. - HSBC European Wts Jun 2007 B
KBC Fin Products Int! Ltd. - HSI Euro Put Wts Apr 2007 D

SGA Societe Generale Acceptance N.V. - ICBC Eur Wts May 2007

04864 * Deutsche Bank AG - HSBC European Warrants Jan 2007
02189 % Deutsche Bank AG - HSI European Put Warrants Mar 2007 D

04455
04456
04454
04458
04460
04459
04457
04462
04450
04451
04452
04453

ABN AMRO Bank N.V. - Sinopec Corp European Warrants May 2007
ABN AMRO Bank N.V. - Sinopec Corp European Wts Jun 2007 A
Citigroup Global Mkt H Inc. - CM Bank European Wts May 2007
KBC Fin Products Int' Ltd. - HSBC European Wts Jun 2007 D
KBC Fin Products Intl Ltd. - HSBC European Wts Sep 2007

KBC Fin Products Int' Ltd. - HSBC European Wts Jun 2007 E
KBC Fin Products Intl Ltd. - HSCEI European Wts Jun 2007 A
KBC Fin Products Int! Ltd. - HSCEI Euro Put Wts Jun 2007 C
Macquarie Bank Ltd. - PetroChina European Put Wts May 2007
Macquarie Bank Ltd. - Cathay Pacific European Wts Jun 2008 C
Macquarie Bank Ltd. - China Mobile European Wts May 2007 A
Macquarie Bank Ltd. - Huaneng Power European Wts Jul 2007

02117 # Deutsche Bank AG - HSI European Put Warrants Mar 2007 B
02218 # KBC Fin Products Int! Ltd. - HSI Euro Put Wts Mar 2007 B
09590 # Macquarie Bank Ltd. - HSI European Put Warrants Apr 2007 C

04480
04463
04471
04472
04473
04488
04490
04494
04495
04493
04492
04496

Citigroup Global Mkt H Inc. - BOCL European Wts Jun 2007 A
Deutsche Bank AG - CC Bank European Warrants Jun 2007 A
Deutsche Bank AG - China Mobile European Warrants May 2007
Deutsche Bank AG - CC Bank European Put Warrants Jun 2007 B
Deutsche Bank AG - China Mobile European Put Wts May 2007
Deutsche Bank AG - HSI European Warrants May 2007 D
Deutsche Bank AG - HSI European Put Warrants May 2007 E
KBC Fin Products Intl Ltd. - Sinopec Corp Eur Wt Jun 2007 A
KBC Fin Products Int! Ltd. - China Tel Euro Wts Jul 2007 A

KBC Fin Products Int! Ltd. - BankComm Euro Wts Jun 2007 A
KBC Fin Products Int' Ltd. - HSI European Wts May 2007 A

KBC Fin Products Intl Ltd. - HSI Euro Put Wts Apr 2007 E
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250,000,000
250,000,000
50,000,000
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50,000,000
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268,000,000
488,000,000
188,000,000
148,000,000
508,000,000
400,000,000
100,000,000
400,000,000
150,000,000
150,000,000
90,000,000
168,000,000
268,000,000
268,000,000
388,000,000
400,000,000
88,000,000
88,000,000
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88,000,000
400,000,000
600,000,000
1,000,000,000
200,000,000
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100,000,000
100,000,000
100,000,000
200,000,000
200,000,000
188,000,000
488,000,000
148,000,000
400,000,000
548,000,000
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2006/11/08
2006/11/08
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2006/11/08
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2006/11/08
2006/11/08
2006/11/08
2006/11/08
2006/11/09
2006/11/09
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2006/11/09
2006/11/09
2006/11/09
2006/11/09
2006/11/09
2006/11/09
2006/11/09
2006/11/09
2006/11/09
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2007/05/30
2007/04/27
2007/05/30
2007/05/30
2007/11/08
2007/07/18
2007/05/08
2007/11/08
2007/05/02
2007/05/07
2007/06/05
2007/06/05
2007/04/127
2007/05/07
2007/01/10
2007/03/29
2007/05/08
2007/06/04
2007/05/14
2007/06/15

2007/09/03
2007/06/01
2007/06/28
2007/06/28
2007/05/30
2008/06/27
2007/05/30
2007/07/30
2007/03/29
2007/03/29
2007/04/27
2007/06/28
2007/06/11
2007/05/30
2007/06/18
2007/05/30
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54.66
28.86
73.20
91.25
92.50
12.65
21.25
19.05
12.65
96.21
99.55
99.64
99.16
96.01
100.00
47.50
53.60
37.50
37.50
55.80
92.40
94.87
99.16
97.78
100.00
53.15
22.18
97.00
22.09
30.00
66.00
143.00
51.00
26.00
46.00
28.00
47.00
51.00
60.00
84.60
141.52
75.48
100.00
103.02
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04475  KBC Fin Products Int! Ltd. - N225 Idx European Wts Jun 2007 400,000,000 2006/11/09  2007/06/08  100.00
04481 KBC Fin Products Int! Ltd. - N225 ldx Euro Put Wts Jun 07 A 400,000,000 2006/11/09  2007/06/08  100.00
04482  KBC Fin Products Int! Ltd. - N225 Idx Euro Put Wts Jun 07 B 400,000,000 2006/11/09  2007/06/08  100.00
04483  Macquarie Bank Ltd. - China Mobile Euro Put Wts May 2007 B 250,000,000 2006/11/09  2007/05/30  100.25
04491 Macquarie Bank Ltd. - HSI European Warrants May 2007 A 388,000,000 2006/11/09  2007/05/30  98.55
04484  CC Rabobank B.A. - China Life European Warrants Jun 2007 C 160,000,000 2006/11/09  2007/06/18  40.00
04485 CC Rabobank B.A. - CM Bank European Warrants Aug 2007 A 160,000,000 2006/11/09  2007/08/28  204.80
04486  CC Rabobank B.A. - HKEx European Warrants May 2007 B 160,000,000 2006/11/09  2007/05/30  88.00
04487  CC Rabobank B.A. - HSBC European Warrants Jun 2007 100,000,000 2006/11/09  2007/06/08  44.00
04476  SGA Societe Generale Acceptance N.V. - HSI Eur Wt Apr 2007 D 500,000,000 2006/11/09  2007/04/27  111.00
04479 SGA Societe Generale Acceptance N.V. - HWL Euro Wts May 2007 250,000,000 2006/11/09  2007/05/09 82.50
09742 * KBC Fin Products Int! Ltd. - HWL European Wts Feb 2007 B 430,000,000 2006/11/09  2007/02115  99.33
09909 # KBC Fin Products Intl Ltd. - ICBC European Wts May 2007 A 390,000,000 2006/11/09  2007/05/02  198.90
09912 # KBC Fin Products Int! Ltd. - ICBC European Wts May 2007 B 260,000,000 2006/11/09  2007/05/02 97.50
04500  BNP Paribas Arbit Issu B.V. - CC Bank European Wts May 2007 200,000,000 2006/11/10  2007/05/31 50.00
04503  BNP Paribas Arbit Issu B.V. - China Mobile Euro Wts Jun 2007 200,000,000 2006/11/10  2007/06/15  116.00
04524  BNP Paribas Arbit Issu B.V. - Ch Mobile Euro Put Wt Jun 2007 200,000,000 2006/11/10  2007/06/15  158.00
04525  BNP Paribas Arbit Issu B.V. - PetroChina Euro Wts May 2007 100,000,000 2006/11/10  2007/05/31 56.00
04526  BNP Paribas Arbit Issu B.V. - HSI European Wts Mar 2007 B 400,000,000 2006/11/10  2007/03/29  108.00
04513 Fortis Bank S.A./N.V. - ICBC European Warrants Jun 2007 100,000,000 2006/11/10  2007/06/06  25.00
04514 Fortis Bank S.A./N.V. - Sinopec Corp European Wts Jul 2007 39,000,000 2006/11/10  2007/07/06 12.71
04521 Fortis Bank S.A./N.V. - ICBC European Warrants Jun 2008 80,000,000 2006/11/10  2008/06/04  22.00
04529  Goldman Sachs SP (Asia) - SHK Ppt European Warrants Apr 2007 200,000,000 2006/11/10  2007/04/23  74.00
04528  Goldman Sachs SP (Asia) - HSBC European Warrants Feb 2007 B 200,000,000 2006/11/10  2007/02/26 ~ 86.00
04527  Goldman Sachs SP (Asia) - China Mobile Euro Wts May 2007 A 300,000,000 2006/11/10  2007/05/14  162.00
04532  Goldman Sachs SP (Asia) - HSCEI European Warrants May 2007 400,000,000 2006/11/10  2007/05/30  100.00
04539  Goldman Sachs SP (Asia) - HSCEI European Put Wts May 2007 400,000,000 2006/11/10  2007/05/30  100.00
04531 Goldman Sachs SP (Asia) - HSI European Warrants May 2007 A 400,000,000 2006/11/10  2007/05/30  100.00
04535  Goldman Sachs SP (Asia) - HSI European Put Warrants May 2007 400,000,000 2006/11/10  2007/05/30  100.00
04522 J P Morgan Intl Der. Ltd. - BOCL European Wts Mar 2007 B 500,000,000 2006/11/10  2007/03/01 75.00
04523 J P Morgan Intl Der. Ltd. - HSBC European Wts Feb 2007 B 200,000,000 2006/11/10  2007/02114  72.00
04533 KBC Fin Products It Ltd. - Hutchison Euro Wts Jun 2007 318,000,000 2006/11/10  2007/06/06 98.58
04540  KBC Fin Products It Ltd. - Hutchison Euro Wts Jul 2007 A 400,000,000 2006/11/10  2007/07/05  100.00
04497  Macquarie Bank Ltd. - HSBC European Warrants May 2007 B 300,000,000 2006/11/10  2007/05/30 79.80
04498  Macquarie Bank Ltd. - Lenovo European Warrants May 2007 88,000,000 2006/11/10  2007/05/14 28.78
04499  Macquarie Bank Ltd. - Yanzhou Coal European Wts Jun 2007 88,000,000 2006/11/10  2007/06/28 31.94
04502  Macquarie Bank Ltd. - HSBC European Put Warrants May 2007 200,000,000 2006/11/10  2007/05/30 13540
04507  SGA Societe Generale Acceptance N.V. - CCB Eur Wt Jun 2007 A 400,000,000 2006/11/10  2007/06/04  100.00
04508  SGA Societe Generale Acceptance N.V. - CMob Eu Put Wt May07A 250,000,000 2006/11/10  2007/05/21  150.00
04509  SGA Societe Generale Acceptance N.V. - HSBC Eu Put Wt May07A 300,000,000 2006/11/10  2007/05/21  234.00
04506  SGA Societe Generale Acceptance N.V. - HSI Eur Wt May 2007 B 500,000,000 2006/11/10  2007/05/30 20250
04504  SGA Societe Generale Acceptance N.V. - HSI Eur Wt May 2007 A 500,000,000 2006/11/10  2007/05/30  135.00
04511  SGA Societe Generale Acceptance N.V. - HSI Eu Put Wt May 07E 500,000,000 2006/11/10  2007/05/30  147.50
09799# Deutsche Bank AG - HSI European Put Warrants Apr 2007 400,000,000 2006/11/10  2007/04/27 56.80
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04543 ABN AMRO Bank N.V. - BankComm European Warrants May 2007 B 100,000,000 2006/11/13  2007/05/14 25.60
04545  ABN AMRO Bank N.V. - HSBC European Warrants May 2007 C 100,000,000 2006/11/13  2007/05/28  27.00
04548  ABN AMRO Bank N.V. - ICBC European Warrants May 2007 C 200,000,000 2006/11/13  2007/0528  50.00
04544 ABN AMRO Bank N.V. - China Tel European Warrants Jun 2007 A 200,000,000 2006/11/13  2007/06/28  50.00
04542 ABN AMRO Bank N.V. - China Mobile European Warrants Jun 2007 150,000,000 2006/11/13  2007/06/20 63.75
04547 ABN AMRO Bank N.V. - China Mobile European Put Wts Jun 2007 150,000,000 2006/11/13  2007/06/12 55.50
04550  KBC Fin Products Intl Ltd. - China Tel Euro Wts Jun 2007 A 368,000,000 2006/11/13  2007/06/18  95.68
04557  KBC Fin Products Int! Ltd. - SHK Ppt Euro Wts Aug 2007 A 118,000,000 2006/11/13  2007/08/01 99.12
04555  KBC Fin Products Int! Ltd. - SHK Ppt European Wts Jul 2007 168,000,000 2006/11/13  2007/07/05  90.72
04553 KBC Fin Products Int! Ltd. - HSI European Wts May 2007 B 400,000,000 2006/11/13  2007/05/30  100.00
04554 KBC Fin Products Intl Ltd. - HSI Euro Put Wts Apr 2007 F 648,000,000 2006/11/13  2007/04/27  97.85
04541  Macquarie Bank Ltd. - China Unicom European Wts May 2007 150,000,000 2006/11/13  2007/05/30 67.05
04549  Macquarie Bank Ltd. - Sinopec Corp European Wts May 2007 200,000,000 2006/11/13  2007/05/30 64.00
09592 # BNP Paribas Arbit Issu B.V. - Ch Mabile Euro Put Wt Apr 2007 140,000,000 2006/11/13  2007/04/17  28.00
04616  BNP Paribas Arbit Issu B.V. - ICBC European Wts May 2007 A 200,000,000 2006/11/14  2007/05/14 80.00
04617  BNP Paribas Arbit Issu B.V. - ICBC European Wts May 2007 B 200,000,000 2006/11/14  2007/05/14 50.00
04625 Deutsche Bank AG - China Life European Warrants May 2007 100,000,000 2006/11/14  2007/05/21 18.90
04587  Deutsche Bank AG - HSI European Warrants May 2007 A 200,000,000 2006/11/14  2007/05/30 50.00
04591  Deutsche Bank AG - HSI European Put Warrants May 2007 B 200,000,000 2006/11/14  2007/05/30 58.00
04640  Goldman Sachs SP (Asia) - BankComm European Wts May 2007 A 200,000,000 2006/11/14  2007/05/14 86.00
04639  Goldman Sachs SP (Asia) - China Mobile Euro Wts May 2007 B 300,000,000 2006/11/14  2007/05/14  138.00
04642  Goldman Sachs SP (Asia) - CM Bank European Wts Apr 2007 D 100,000,000 2006/11/14  2007/04/02 77.00
04643  Goldman Sachs SP (Asia) - China Mobile Euro Put Wts May 2007 300,000,000 2006/11/14  2007/05/14  177.00
04644  Goldman Sachs SP (Asia) - HSI European Warrants May 2007 B 400,000,000 2006/11/14  2007/05/30  100.00
04646  Goldman Sachs SP (Asia) - HSI European Put Wts Apr 2007 A 400,000,000 2006/11/14  2007/04/27  100.00
04612 HK Bank - China Life European Warrants Dec 2007 100,000,000 2006/11/114  2007/12/14 28.00
04624  J P Morgan Int| Der. Ltd. - Ch Overseas Euro Wts Jun 2007 200,000,000 2006/11/14  2007/06/15  150.00
04623  J P Morgan Intl Der. Ltd. - China Netcom Euro Wts Jun 2007 100,000,000 2006/11/14  2007/06/15  85.00
04620  J P Morgan Int| Der. Ltd. - CC Bank European Wts May 2007 400,000,000 2006/11/14  2007/05/18 96.00
04619 J P Morgan Intl Der. Ltd. - BankComm Euro Wts Jun 2007 B 300,000,000 2006/11/14  2007/06/15  135.00
04621  J P Morgan Intl Der. Ltd. - CM Bank European Wts Apr 2007 B 150,000,000 2006/11/14  2007/04/11  120.00
04629  KBC Fin Products Int! Ltd. - China Tel Euro Wts Jul 2007 B 388,000,000 2006/11/14  2007/07/05  97.00
04638  KBC Fin Products Int! Ltd. - SHK Ppt European Wts May 2007 228,000,000 2006/11/14  2007/05/30  95.76
04628  KBC Fin Products Int! Ltd. - BankComm Euro Wts Jul 2007 A 238,000,000 2006/11/14  2007/07/03 ~ 96.87
04636  KBC Fin Products Int! Ltd. - ICBC European Wts Jun 2007 B 400,000,000 2006/11/14  2007/06/01  100.00
04630  KBC Fin Products Intl Ltd. - Huaneng Power Eur Wts Jun 2007 248,000,000 2006/11/14  2007/06/118  99.20
04602  Macquarie Bank Ltd. - BankComm European Warrants Jun 2007 A 250,000,000 2006/11/14  2007/06/28 97.25
04604  Macquarie Bank Ltd. - CM Bank European Warrants May 2007 A 100,000,000 2006/11/14  2007/05/30  113.30
04603  Macquarie Bank Ltd. - CM Bank European Warrants Dec 2007 A 388,000,000 2006/11/14  2007/12/27  100.49
04558  Macquarie Bank Ltd. - China Mobile European Wts May 2007 C 250,000,000 2006/11/14  2007/05/30  117.25
04559  Macquarie Bank Ltd. - China Mobile European Wts May 2007 D 250,000,000 2006/11/14  2007/05/30 81.75
04560  Macquarie Bank Ltd. - China Telecom European Wts May 2007 B 200,000,000 2006/11/14  2007/05/30 50.80
04580  Macquarie Bank Ltd. - China Mobile Euro Put Wts May 2007 E 250,000,000 2006/11/14  2007/05/30  112.25
04601  Macquarie Bank Ltd. - HSI European Warrants May 2007 B 388,000,000 2006/11/14  2007/05/30 98.16
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04605 Macquarie Bank Ltd. - HSI European Put Warrants May 2007 C 388,000,000 2006/11/14  2007/05/30 97.00
04606  Macquarie Bank Ltd. - HSI European Put Warrants May 2007 D 388,000,000 2006/11/14  2007/05/30 98.55
04589  SGA Societe Generale Acceptance N.V. - CMB Euro Wts May 2007 300,000,000 2006/11/14  2007/05/14  303.00
04590  SGA Societe Generale Acceptance N.V. - CMB Euro Wts Aug 2008 200,000,000 2006/11/14  2008/08/25 50.00
04600 SGA Societe Generale Acceptance N.V. - ICBC Eu Wt Jul 2007 A 200,000,000 2006/11/14  2007/07/03 68.00
04599  SGA Societe Generale Acceptance N.V. - ICBC Eu Put Wt Jun 07 200,000,000 2006/11/14  2007/06/04 50.00
04598  SGA Societe Generale Acceptance N.V. - HSI Eur Wt May 2007 C 500,000,000 2006/11/14  2007/05/30  125.00
04588  SGA Societe Generale Acceptance N.V. - HSI Eu Put Wt Apr 07E 500,000,000 2006/11/14  2007/04/27 82.50
04607  UBS AG - China Mobile European Warrants Jun 2007 100,000,000 2006/11/14  2007/06/25  40.00
04609 UBS AG - China Tel European Warrants Jun 2007 100,000,000 2006/11/14  2007/06/11 25.00
04610  UBS AG - HSBC European Warrants Jun 2007 100,000,000 2006/11/14  2007/06/11 25.00
04611  UBS AG - China Mobile European Put Warrants Jun 2007 100,000,000 2006/11/14  2007/06/25  43.50
09903 # ABN AMRO Bank N.V. - ICBC European Warrants May 2007 B 200,000,000 2006/11/14  2007/05/07 37.00
04669 BOCI Asia Ltd. - China Life European Warrants Sep 2007 500,000,000 2006/11/15  2007/09/03  125.00
04670  BOCI Asia Ltd. - CM Bank European Warrants Sep 2007 25,000,000 2006/11/15  2007/09/04 12.25
04671 BOCI Asia Ltd. - Foxconn European Warrants Sep 2007 300,000,000 2006/11/15  2007/09/05  120.00
04672  BOCI Asia Ltd. - HSBC European Warrants Sep 2007 200,000,000 2006/11/15  2007/09/06  100.00
04675 BOCI Asia Ltd. - SHK Ppt European Warrants Sep 2007 150,000,000 2006/11/15  2007/09/07 73.50
04647  Deutsche Bank AG - China Mobile European Warrants Jun 2007 100,000,000 2006/11/15  2007/06/11 45.00
04654  Deutsche Bank AG - China Mobile European Put Wts Jun 2007 100,000,000 2006/11/15  2007/06/11 55.00
04676  Goldman Sachs SP (Asia) - Sinopec Corp European Wts Apr 2007 150,000,000 2006/11/15  2007/04/30 73.50
04677  Goldman Sachs SP (Asia) - HSBC European Put Wts May 2007 150,000,000 2006/11/15 2007/05/21  115.50
04678  Macquarie Bank Ltd. - ICBC European Warrants May 2007 A 388,000,000 2006/11/15  2007/05/30  100.49
04679  Macquarie Bank Ltd. - ICBC European Warrants Apr 2007 A 388,000,000 2006/11/15  2007/04/30 75.27
04680 Macquarie Bank Ltd. - ICBC European Warrants Apr 2007 B 388,000,000 2006/11/15  2007/04/27 58.59
04648  SGA Societe Generale Acceptance N.V. - Ch Mob Eu Wt Jun 2007 500,000,000 2006/11/15  2007/06/04  265.00
04650  SGA Societe Generale Acceptance N.V. - CK(H) Eur Wt May 07 B 200,000,000 2006/11/15  2007/05/21 81.00
04653  SGA Societe Generale Acceptance N.V. - HWL Euro Wts Jun 2007 400,000,000 2006/11/15  2007/06/04  104.00
04665 SGA Societe Generale Acceptance N.V. - SHK P Eur Wt May 2007 200,000,000 2006/11/15  2007/05/21  124.00
04666  SGA Societe Generale Acceptance N.V. - SHK P Eur Wt Jun 2007 200,000,000 2006/11/15  2007/06/18 97.00
04668  SGA Societe Generale Acceptance N.V. - CMob Eu Put Wt Jun 07 500,000,000 2006/11/15  2007/06/04  335.00
09228 # Credit Suisse - Hutchison European Warrants Jan 2007 A 200,000,000 2006/11/15  2007/01/18 20.80
01283 % SGA Societe Generale Acceptance N.V. - HWL Euro Wts Mar 2007 100,000,000 2006/11/15  2007/03/19 16.70
09591 # Macquarie Bank Ltd. - HSI European Put Warrants Apr 2007 D 1,000,000,000 2006/11/15  2007/04/27  156.00
04693  ABN AMRO Bank N.V. - China Mobile European Warrants Jul 2007 150,000,000 2006/11/16  2007/07/03 81.00
04694  ABN AMRO Bank N.V. - China Tel European Warrants Jun 2007 B 200,000,000 2006/11/16  2007/06/28 50.00
04691  ABN AMRO Bank N.V. - Qil Futures European Warrants May 2007 40,000,000 2006/11/16  2007/05/23 10.40
04695  ABN AMRO Bank N.V. - Oil Futures European Put Wts May 2007 40,000,000 2006/11/16  2007/05/23 15.60
04698  KBC Fin Products Int! Ltd. - BankComm Euro Wts Sep 2009 B 148,000,000 2006/11/16  2009/09/09 99.16
04699  KBC Fin Products Int! Ltd. - CC Bank Euro Wts Sep 2009 B 218,000,000 2006/11/16  2009/09/09 96.36
04700  KBC Fin Products Int! Ltd. - China Life Euro Wts Sep 2009 338,000,000 2006/11/16  2009/09/29 98.02
04701  KBC Fin Products Int! Ltd. - CM Bank European Wts May 2007 108,000,000 2006/11/16  2007/05/30 92.88
04711 KBC Fin Products Int! Ltd. - ICBC European Wts Sep 2009 268,000,000 2006/11/16  2009/09/29 93.80
04681  SGA Societe Generale Acceptance N.V. - CTel Eur Wts May 2007 300,000,000 2006/11/16  2007/05/28 78.00
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04687  SGA Societe Generale Acceptance N.V. - CTel Eur Wts Jul 2007 300,000,000 2006/11/16  2007/07/30 75.00
04689  SGA Societe Generale Acceptance N.V. - CNOOC Euro Wts Jun 07 300,000,000 2006/11/16  2007/06/11  159.00
04690  SGA Societe Generale Acceptance N.V. - CP&CC Eur Wt May 07 B 300,000,000 2006/11/16  2007/05/21  153.00
03713# CC Rabobank B.A. - MTR Corp European Warrants Jul 2007 180,000,000 2006/11/16  2007/07/18 11.16
04754 ABN AMRO Bank N.V. - BankComm European Warrants Jun 2007 A 100,000,000 2006/11/17  2007/06/01 32.00
04764  ABN AMRO Bank N.V. - China Tel European Warrants Jun 2007 C 200,000,000 2006/11/17  2007/06/11 50.00
04765 ABN AMRO Bank N.V. - PetroChina European Warrants Jun 2007 B 100,000,000 2006/11/17  2007/06/11 56.00
04766  ABN AMRO Bank N.V. - PetroChina European Warrants Jul 2007 A 100,000,000 2006/11/17  2007/07/03 51.00
04767  Barclays Bank plc - BankComm European Warrants May 2007 50,000,000 2006/11/17  2007/05/22 13.00
04768  BNP Paribas Arbit Issu B.V. - HSI European Wts May 2007 B 400,000,000 2006/11/17  2007/05/30  116.00
04772 BNP Paribas Arbit Issu B.V. - HSI Euro Put Wts May 2007 D 400,000,000 2006/11/17  2007/05/30  124.00
04712 Deutsche Bank AG - BankComm European Warrants May 2007 A 100,000,000 2006/11/17  2007/05/17 56.00
04750  Deutsche Bank AG - CM Bank European Warrants May 2007 B 100,000,000 2006/11/17  2007/05/21  161.00
04753  Deutsche Bank AG - CM Bank European Warrants May 2007 C 100,000,000 2006/11/17  2007/05/29  126.00
04744 Deutsche Bank AG - ICBC European Warrants May 2007 A 100,000,000 2006/11/17  2007/05/21 31.00
04749  Deutsche Bank AG - ICBC European Warrants May 2007 B 100,000,000 2006/11/17  2007/05/28 25.00
04787  Goldman Sachs SP (Asia) - ICBC European Warrants Apr 2007 A 80,000,000 2006/11/17  2007/04/23 16.00
04791 Goldman Sachs SP (Asia) - ICBC European Warrants Apr 2007 B 70,000,000 2006/11/17  2007/04/23 10.50
04783  Goldman Sachs SP (Asia) - China Tel European Wts May 2007 200,000,000 2006/11/17  2007/05/21 78.00
04781  Goldman Sachs SP (Asia) - BankComm European Put Wts May 2007 200,000,000 2006/11/17  2007/05/21  102.00
04719 J P Morgan Int| Der. Ltd. - MTRC European Warrants Jul 2007 30,000,000 2006/11/17  2007/07/16 20.40
04718  J P Morgan Int| Der. Ltd. - Denway European Wts Nov 2007 150,000,000 2006/11/17  2007/11/09 82.50
04713 J P Morgan Int| Der. Ltd. - Cathay Pac Euro Wts Jul 2007 30,000,000 2006/11/17  2007/07/16 14.40
04714 J P Morgan Int| Der. Ltd. - Sinopec Corp Euro Wts Jul 2007 400,000,000 2006/11/17  2007/07/16  168.00
04717 J P Morgan Int| Der. Ltd. - Datang European Wts Jul 2007 80,000,000 2006/11/17  2007/07/16 20.00
04769  CC Rabobank B.A. - BankComm European Warrants Jun 2007 B 160,000,000 2006/11/17  2007/06/08 91.20
04770  CC Rabobank B.A. - BankComm European Warrants Aug 2007 B 160,000,000 2006/11/17  2007/08/08 94.40
04771 CC Rabobank B.A. - CM Bank European Warrants Aug 2007 B 300,000,000 2006/11/17  2007/08/28 75.00
04780  CC Rabobank B.A. - CM Bank European Warrants Nov 2007 300,000,000 2006/11/17  2007/11/08 75.00
04720  SGA Societe Generale Acceptance N.V. - BOCom Eur Wt May 07 A 300,000,000 2006/11/17  2007/05/21  192.00
04723 SGA Societe Generale Acceptance N.V. - BOCom Eur Wt Jul 07 A 300,000,000 2006/11/17  2007/07/16  168.00
04727  SGA Societe Generale Acceptance N.V. - CCB Eur Wt Jun 2007 B 400,000,000 2006/11/17  2007/06/11  100.00
04728  SGA Societe Generale Acceptance N.V. - CLife Eur Wt Jun 07 A 300,000,000 2006/11/17  2007/06/25  480.00
04732 SGA Societe Generale Acceptance N.V. - CP&CC Eur Wt Jul 07 A 300,000,000 2006/11/17  2007/07/03  147.00
04733  SGA Societe Generale Acceptance N.V. - Huaneng Eur Wt Jun 07 100,000,000 2006/11/17  2007/06/11 48.00
04734 SGA Societe Generale Acceptance N.V. - ICBC Eu Wt Jul 2007 B 400,000,000 2006/11/17  2007/07/03  100.00
09929 * Citigroup Global Mkt H Inc. - ICBC European Wts Apr 2007 B 200,000,000 2006/11/17  2007/04/27 33.60
09530 % Deutsche Bank AG - HSBC European Warrants Apr 2007 C 150,000,000 2006/11/17  2007/04/24 78.00
04794  BNP Paribas Arbit Issu B.V. - HSCEI European Wts May 2007 B 400,000,000 2006/11/20  2007/05/30  112.00
04810  BNP Paribas Arbit Issu B.V. - HSCEI Euro Put Wts May 2007 D 400,000,000 2006/11/20  2007/05/30  104.00
04796  HK Bank - ICBC European Warrants May 2007 150,000,000 2006/11/20  2007/05/28  40.50
04797 HK Bank - ICBC European Warrants Jul 2007 150,000,000 2006/11/20  2007/07/27  41.25
04800 HK Bank - ICBC European Warrants Sep 2007 150,000,000 2006/11/20  2007/09/24 37.50
04870  KBC Fin Products Int! Ltd. - BankComm Euro Wts May 2007 C 148,000,000 2006/11/20  2007/05/22 97.68
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04871  KBC Fin Products Int! Ltd. - BankComm Euro Wts May 2007 D 188,000,000 2006/11/20  2007/05/22 99.64
04872  KBC Fin Products Int! Ltd. - ICBC European Wts May 2007 G 328,000,000 2006/11/20  2007/05/22 95.12
04873 KBC Fin Products Int! Ltd. - ICBC European Wts Jun 2007 C 400,000,000 2006/11/20  2007/06/20  100.00
04880  KBC Fin Products Intl Ltd. - ICBC European Wts Jul 2007 A 400,000,000 2006/11/20  2007/07/16  100.00
04827  Macquarie Bank Ltd. - CM Bank European Warrants May 2007 B 138,000,000 2006/11/20  2007/05/30  137.03
04828  Macquarie Bank Ltd. - CM Bank European Warrants May 2007 C 138,000,000 2006/11/20  2007/05/30 88.46
04844  Macquarie Bank Ltd. - BOCL European Warrants May 2007 A 388,000,000 2006/11/20  2007/05/30 97.78
04857  Macquarie Bank Ltd. - CM Bank European Put Warrants May 2007 88,000,000 2006/11/20  2007/05/30 4250
04826  Macquarie Bank Ltd. - HSCEI European Warrants Jun 2007 A 188,000,000 2006/11/20  2007/06/28 47.38
04856  Macquarie Bank Ltd. - HSCEI European Put Warrants Jun 2007 B 188,000,000 2006/11/20  2007/06/28 4719
04811  UBS AG - BankComm European Warrants Jun 2007 B 100,000,000 2006/11/20  2007/06/11 54.00
04824  UBS AG - CM Bank European Warrants Jun 2007 100,000,000 2006/11/20  2007/06/11 89.00
04825 UBS AG - Sinopec Corp European Warrants Jun 2007 B 100,000,000 2006/11/20  2007/06/25 39.00
02183 * KBC Fin Products Int! Ltd. - China Life Euro Wts Apr 2007 C 288,000,000 2006/11/20  2007/04/02  596.16
04488 # Deutsche Bank AG - HSI European Warrants May 2007 D 400,000,000 2006/11/20  2007/05/30 82.40
06008 ABN AMRO Bank N.V. - BankComm European Warrants Jun 2007 B 100,000,000 2006/11/21  2007/06/20 27.50
06009 ABN AMRO Bank N.V. - CC Bank European Warrants Jun 2007 A 200,000,000 2006/11/21  2007/06/28 53.20
06002 BOCI Asia Ltd. - China Mobile European Warrants Sep 2007 300,000,000 2006/11/21  2007/09/06  135.00
06007 BOCI Asia Ltd. - China Mobile European Put Warrants Sep 2007 300,000,000 2006/11/21  2007/09/06  147.00
06003 BOCI Asia Ltd. - HK Gas European Warrants Sep 2007 150,000,000 2006/11/21  2007/09/03 49.50
06004  BOCI Asia Ltd. - Hutchison European Warrants Sep 2007 250,000,000 2006/11/21  2007/09/04 70.00
06005 BOCI Asia Ltd. - MTR European Warrants Sep 2007 200,000,000 2006/11/21  2007/09/05 60.00
06006  BOCI Asia Ltd. - Nine Dragons European Warrants Oct 2007 A 500,000,000 2006/11/21  2007/10/15  140.00
06001  Citigroup Global Mkt H Inc. - ICBC European Wts May 2007 380,000,000 2006/11/21  2007/05/30 96.14
04881  Credit Suisse - ICBC European Warrants Jun 2007 50,000,000 2006/11/21  2007/06/08 17.95
04882  Credit Suisse - ICBC European Warrants Jul 2007 50,000,000 2006/11/21  2007/07/18 15.45
04898  Credit Suisse - ICBC European Warrants Oct 2007 50,000,000 2006/11/21  2007/10/18 15.55
04976  Deutsche Bank AG - BankComm European Warrants May 2007 B 100,000,000 2006/11/21  2007/05/25 70.00
04958  Deutsche Bank AG - China Life European Warrants Jun 2007 C 200,000,000 2006/11/21  2007/06/11 50.00
04977  Deutsche Bank AG - ICBC European Warrants Jun 2007 A 100,000,000 2006/11/21  2007/06/18 25.00
06000 Deutsche Bank AG - China Life European Put Wts Jun 2007 D 200,000,000 2006/11/21  2007/06/18 50.00
06013  KBC Fin Products Int! Ltd. - BankComm Euro Wts Jun 2007 B 288,000,000 2006/11/21  2007/06/20 97.92
06012  KBC Fin Products Int! Ltd. - BankComm Euro Wts May 2007 E 218,000,000 2006/11/21  2007/05/22 95.92
06011  KBC Fin Products Intl Ltd. - BOCL European Wts Sep 2007 A 388,000,000 2006/11/21  2007/09/14 98.94
06010  KBC Fin Products Int! Ltd. - BOCL European Wts Aug 2007 B 400,000,000 2006/11/21  2007/08/10  100.00
06014  KBC Fin Products Intl Ltd. - HSCEI European Wts Jun 2007 B 400,000,000 2006/11/21  2007/06/28  100.00
04899  Macquarie Bank Ltd. - BankComm European Warrants Jun 2007 B 200,000,000 2006/11/21  2007/06/28  114.60
04946  Macquarie Bank Ltd. - BankComm European Warrants Jun 2007 C 200,000,000 2006/11/21  2007/06/28 79.00
04955  Macquarie Bank Ltd. - BankComm European Put Wts Jun 2007 200,000,000 2006/11/21  2007/06/28 91.40
04957  Macquarie Bank Ltd. - China Telecom European Wts May 2007 C 200,000,000 2006/11/21  2007/05/30 52.00
09881# Macquarie Bank Ltd. - HSI European Put Warrants Apr 2007 E 1,000,000,000 2006/11/21  2007/04/27  125.00
09585 * Deutsche Bank AG - CC Bank European Warrants Mar 2007 A 200,000,000 2006/11/21  2007/03/19 98.00
06021  ABN AMRO Bank N.V. - CC Bank European Warrants Jun 2007 B 200,000,000 2006/11/22  2007/06/04 50.00
06022  ABN AMRO Bank N.V. - CC Bank European Warrants Jul 2007 A 200,000,000 2006/11/22  2007/07/09 50.00
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06023  ABN AMRO Bank N.V. - ICBC European Warrants Jun 2007 B 200,000,000 2006/11/22  2007/06/20 50.00
06024  ABN AMRO Bank N.V. - ICBC European Warrants Jul 2007 B 200,000,000 2006/11/22  2007/07/09  50.00
06018  BOCI Asia Ltd. - BankComm European Warrants Sep 2007 250,000,000 2006/11/22  2007/09/10  107.50
06020  BOCI Asia Ltd. - TPV Technology European Warrants Sep 2007 20,000,000 2006/11/22  2007/09/12 13.80
06046  Deutsche Bank AG - CC Bank European Warrants Jun 2007 C 100,000,000 2006/11/22  2007/06/18 25.00
06047  Deutsche Bank AG - CC Bank European Warrants May 2007 100,000,000 2006/11/22  2007/05/30 36.00
06050  Deutsche Bank AG - CC Bank European Put Warrants Jun 2007 D 100,000,000 2006/11/22  2007/06/18 33.00
06028  Goldman Sachs SP (Asia) - CM Bank European Warrants May 2007 100,000,000 2006/11/22  2007/05/28  129.00
06027  Goldman Sachs SP (Asia) - China Life European Wts May 2007 100,000,000 2006/11/22  2007/05/28  143.00
06026  Goldman Sachs SP (Asia) - CC Bank European Wts May 2007 B 300,000,000 2006/11/22  2007/05/28  75.00
06025 Goldman Sachs SP (Asia) - BankComm European Wts May 2007 B 150,000,000 2006/11/22  2007/05/28  114.00
06045  Goldman Sachs SP (Asia) - China Life Euro Put Wts May 2007 100,000,000 2006/11/22  2007/05/28  197.00
06034 J P Morgan Int| Der. Ltd. - HKEx European Warrants Jun 2007 100,000,000 2006/11/22  2007/06/29 38.00
06033 J P Morgan Int| Der. Ltd. - China Tel European Wts Nov 2007 200,000,000 2006/11/22  2007/11/30 50.00
06029 J P Morgan Intl Der. Ltd. - CHALCO European Wts Jun 2007 100,000,000 2006/11/22  2007/06/29  45.00
06031 J P Morgan Int| Der. Ltd. - China Life Euro Wts Jun 2008 500,000,000 2006/11/22  2008/06/27  125.00
06030 J P Morgan Intl Der. Ltd. - BankComm European Wts Aug 2007 100,000,000 2006/11/22  2007/08/03 38.00
06032 J P Morgan Int| Der. Ltd. - CM Bank European Wts Dec 2008 500,000,000 2006/11/22  2008/12/29  125.00
06043  KBC Fin Products Int! Ltd. - CC Bank Euro Wts Jun 2007 C 368,000,000 2006/11/22  2007/06/07 97.15
06044  KBC Fin Products Int! Ltd. - CC Bank Euro Wts Aug 2007 B 368,000,000 2006/11/22  2007/08/20  99.36
06040  KBC Fin Products Intl Ltd. - ICBC European Wts May 2007 H 288,000,000 2006/11/22  2007/05/22 97.92
06042  KBC Fin Products Int! Ltd. - ICBC European Wts Aug 2007 B 368,000,000 2006/11/22  2007/08/01 92.00
06041  KBC Fin Products Intl Ltd. - ICBC European Wts Jul 2007 B 348,000,000 2006/11/22  2007/07/16  97.44
06035 Macquarie Bank Ltd. - CC Bank European Warrants May 2007 B 300,000,000 2006/11/22  2007/05/30 96.30
06036 Macquarie Bank Ltd. - CC Bank European Warrants May 2007 C 388,000,000 2006/11/22  2007/05/30  100.10
06037  Macquarie Bank Ltd. - China Life European Wts Sep 2007 A 388,000,000 2006/11/22  2007/09/27  100.88
06038  Macquarie Bank Ltd. - ICBC European Warrants May 2007 B 288,000,000 2006/11/22  2007/05/30 91.30
06039  Macquarie Bank Ltd. - ICBC European Warrants May 2007 C 388,000,000 2006/11/22  2007/05/30 99.33
06015  SGA Societe Generale Acceptance N.V. - CCB Eur Wt Jul 2007 A 400,000,000 2006/11/22  2007/07/03  100.00
06016  SGA Societe Generale Acceptance N.V. - HWL Eur Wt Feb 2007 B 250,000,000 2006/11/22  2007/02/28  57.00
06017  SGA Societe Generale Acceptance N.V. - ICBC Eur Wts Aug 2007 400,000,000 2006/11/22  2007/08/06  100.00
09428 # Deutsche Bank AG - BOCL European Warrants Feb 2007 100,000,000 2006/11/22  2007/02/26 14.40
09466 # CC Rabobank B.A. - BOCL European Warrants Jun 2007 150,000,000 2006/11/22  2007/06/08  25.50
04609 % UBS AG - China Tel European Warrants Jun 2007 200,000,000 2006/11/22  2007/06/11 73.00
06057  ABN AMRO Bank N.V. - BOCL European Warrants Jun 2007 A 200,000,000 2006/11/23  2007/06/25  70.40
06058  ABN AMRO Bank N.V. - BOCL European Warrants May 2007 200,000,000 2006/11/23  2007/05/25  51.80
06049  Deutsche Bank AG - ICBC European Warrants Jun 2007 B 100,000,000 2006/11/23  2007/06/11 25.00
06051  Deutsche Bank AG - ICBC European Warrants Jun 2007 C 100,000,000 2006/11/23  2007/06/26 25.00
06019  Deutsche Bank AG - BankComm European Put Warrants Jun 2007 100,000,000 2006/11/23  2007/06/18 61.00
06048  Deutsche Bank AG - HSCEI European Warrants May 2007 200,000,000 2006/11/23  2007/05/30 50.00
06052  Deutsche Bank AG - HSCEI European Put Warrants May 2007 200,000,000 2006/11/23  2007/05/30 50.00
06062  KBC Fin Products Int! Ltd. - CC Bank Euro Wts May 2007 B 268,000,000 2006/11/23  2007/0523  93.80
06063  KBC Fin Products Int! Ltd. - CC Bank Euro Wts Jun 2007 D 400,000,000 2006/11/23  2007/06/01  100.00
06064  KBC Fin Products Int! Ltd. - HS Bank European Wts Aug 2007 348,000,000 2006/11/23  2007/08/02 93.96
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Macquarie Bank Ltd. - CC Bank European Warrants May 2007 D
Macquarie Bank Ltd. - CC Bank European Warrants Jun 2007
Macquarie Bank Ltd. - CNOOC European Warrants May 2007
Macquarie Bank Ltd. - Cheung Kong European Warrants May 2007
CC Rabobank B.A. - BankComm European Warrants Jun 2007 C
CC Rabobank B.A. - CC Bank European Warrants Jun 2007 B
CC Rabobank B.A. - ICBC European Warrants Jun 2007

UBS AG - BOCL European Warrants Jun 2007

UBS AG - BOCL European Warrants Aug 2007

UBS AG - CC Bank European Warrants Jun 2007 B

UBS AG - CC Bank European Warrants Aug 2007 A

UBS AG - HKEx European Warrants Jun 2007

UBS AG - ICBC European Warrants Jun 2007 B

UBS AG - ICBC European Warrants Aug 2007 B

UBS AG - HSI European Warrants May 2007 A

UBS AG - HSI European Warrants May 2007 B

UBS AG - HSI European Put Warrants May 2007 C

UBS AG - HSI European Put Warrants May 2007 D

09954 # Calyon Fin P (G) Ltd. - ICBC European Warrants Apr 2007 B
04864 # Deutsche Bank AG - HSBC European Warrants Jan 2007
Calyon Fin P (G) Ltd. - BOCL European Warrants May 2007

Calyon Fin P (G

Ltd. - Foxconn European Warrants Jun 2007

)
Calyon Fin P (G) Ltd. - ICBC European Warrants May 2007
)

Calyon Fin P (G

Ltd. - Zijin Mining European Wts Jul 2007

Macquarie Bank Ltd. - China Tel European Warrants Jun 2007
Macquarie Bank Ltd. - BOCL European Warrants May 2007 B
Macquarie Bank Ltd. - BOCL European Warrants May 2007 C

SGA Societe Generale Acceptance N.V. -
SGA Societe Generale Acceptance N.V. -
SGA Societe Generale Acceptance N.V. -
SGA Societe Generale Acceptance N.V. -
SGA Societe Generale Acceptance N.V. -
SGA Societe Generale Acceptance N.V.
SGA Societe Generale Acceptance N.V.

BOCom Eur Wt Jun 07 A
CTel Eur Wts Jun 2007
HKEx Eur Wts Jun 2007
HSCEI Eur Wt Jun 07 A
HSCEI Eur Wt Jun 07 B
-HSCEI Eu Put Wt Jun07C
-HSCEI Eu Put Wt Jun07D

09644 # Deutsche Bank AG - BOCL European Put Warrants Feb 2007
09530 % Deutsche Bank AG - HSBC European Warrants Apr 2007 C
03639 * Deutsche Bank AG - Nikkei 225 Index European Wts Mar 2007 A
01277 % BNP Paribas Arbit Issu B.V. - HSBC European Wts Apr 2007
ABN AMRO Bank N.V. - Sinopec Corp European Wts Jun 2007 B
Calyon Fin P (G) Ltd. - CC Bank European Warrants Jun 2007
Calyon Fin P (G) Ltd. - China Life European Wts Jun 2007 E
Calyon Fin P (G) Ltd. - China Life European Wts Jul 2007 C

KBC Fin Products Intl Ltd. - BOCL European Wts Jun 2007 C
KBC Fin Products Int' Ltd. - China Life Euro Wts Aug 2007 B

06090
06091
06092
06093
06094
06097
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388,000,000
388,000,000
88,000,000
100,000,000
160,000,000
160,000,000
160,000,000
100,000,000
100,000,000
100,000,000
100,000,000
100,000,000
100,000,000
100,000,000
200,000,000
200,000,000
200,000,000
200,000,000
500,000,000
200,000,000
300,000,000
200,000,000
300,000,000
100,000,000
250,000,000
338,000,000
388,000,000
300,000,000
300,000,000
170,000,000
200,000,000
200,000,000
200,000,000
200,000,000
120,000,000
300,000,000
300,000,000
140,000,000
200,000,000
300,000,000
300,000,000
300,000,000
368,000,000
368,000,000

LA
2006/11/23
2006/11/23
2006/11/23
2006/11/23
2006/11/23
2006/11/23
2006/11/23
2006/11/23
2006/11/23
2006/11/23
2006/11/23
2006/11/23
2006/11/23
2006/11/23
2006/11/23
2006/11/23
2006/11/23
2006/11/23
2006/11/23
2006/11/23
2006/11/24
2006/11/24
2006/11/24
2006/11/24
2006/11/24
2006/11/24
2006/11/24
2006/11/24
2006/11/24
2006/11/24
2006/11/24
2006/11/24
2006/11/24
2006/11/24
2006/11/24
2006/11/24
2006/11/24
2006/11/24
2006/11/27
2006/11/27
2006/11/27
2006/11/27
2006/11/27
2006/11/27

B
2007/05/30
2007/06/28
2007/05/30
2007/05/30
2007/06/20
2007/06/20
2007/06/28
2007/06/11
2007/08/20
2007/06/11
2007/08/20
2007/06/11
2007/06/11
2007/08/20
2007/05/30
2007/05/30
2007/05/30
2007/05/30
2007/04/127
2007/01/10
2007/05/25
2007/06/18
2007/05/25
2007/07/23
2007/06/28
2007/05/30
2007/05/30
2007/06/04
2007/06/04
2007/06/04
2007/06/28
2007/06/28
2007/06/28
2007/06/28
2007/02/27
2007/04/24
2007/03/08
2007/04/13
2007/06/20
2007/06/01
2007/06/01
2007/07/10
2007/06/01
2007/08/17

RELH
(EBAT)

102.82
98.94
39.16
38.50

113.60
43.20
48.00
25.00
25.00
25.00
25.00
32.00
25.00
25.00
50.00
50.00
50.00
50.00

142.50
66.00
76.50
72.00
76.50
78.00
68.75

108.16
99.33

153.00

108.00
90.10
50.00
50.00
50.00
50.00
10.44
97.50
15.60
47.60
54.60
76.50
76.50
76.50
95.68
95.68
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06100
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06125
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06115
06116
06117
06118
06107
06111
06113
06114
06102
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06108
06109
06110
06112
06119
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06123
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KBC Fin Products Int!
KBC Fin Products Int!
KBC Fin Products Int!
KBC Fin Products Int!
KBC Fin Products Int!
KBC Fin Products Int!
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Ltd. - China Life Euro Wts Aug 2007 A
Ltd. - ICBC European Wts Apr 2007

Ltd. - ICBC European Wts May 2007 |
Ltd. - BankComm Eur Put Wt May 2007 G
Ltd. - HSCEI Euro Put Wts Jun 2007 E
Ltd. - HSCEI Euro Put Wts Jun 2007 D

BNP Paribas Arbit Issu B.V. - China Life Euro Wts Aug 2007
BNP Paribas Arbit Issu B.V. - ICBC European Wts Jul 2007

Calyon Fin P (G) Ltd. -
Calyon Fin P (G) Ltd. -
Calyon Fin P (G) Ltd. -

CM Bank European Warrants Aug 2007
China Tel European Warrants Jul 2007
SHK Ppt European Warrants Jun 2007

Deutsche Bank AG - BOCL European Warrants Jun 2007 A
Deutsche Bank AG - BOCL European Warrants Jun 2007 B
Deutsche Bank AG - BOCL European Warrants Apr 2007 B
Deutsche Bank AG - BOCL European Put Warrants Jun 2007 D

Macquarie Bank Ltd. -
Macquarie Bank Ltd. -
Macquarie Bank Ltd. -
Macquarie Bank Ltd. -
Macquarie Bank Ltd. -
Macquarie Bank Ltd. -
Macquarie Bank Ltd. -
Macquarie Bank Ltd. -
Macquarie Bank Ltd. -
Macquarie Bank Ltd. -

BOCHK European Warrants Jun 2008
BOCHK European Put Warrants Jun 2008
HKEx European Warrants Jul 2007 A
Esprit European Warrants May 2007
BOCL European Put Warrants Jul 2007 B
ICBC European Put Warrants Jul 2007 C
CM Bank European Warrants May 2007 D
CM Bank European Warrants Dec 2007 B
CM Bank European Warrants May 2007 E
BOCL European Warrants Jun 2007

SGA Societe Generale Acceptance N.V. - CLife Eur Wt Jun 07 B

SGA Societe Generale Acceptance N.V. -
SGA Societe Generale Acceptance N.V. -
SGA Societe Generale Acceptance N.V. -
SGA Societe Generale Acceptance N.V. -
SGA Societe Generale Acceptance N.V. -

CMB Euro Wts Jun 2007
CMB Euro Wts Jul 2007
ICBC Eu Wt Jun 2007 B
Petch Eur Wt Jun 2007
HSBC Eu Wt Jun 2007 A

04472% Deutsche Bank AG - CC Bank European Put Warrants Jun 2007 B

06133
06134
06135
06136
06137
06140
06139
06138
06141
06132
06131
06130

ABN AMRO Bank N.V. -
ABN AMRO Bank N.V. -
ABN AMRO Bank N.V. -
ABN AMRO Bank N.V. -
ABN AMRO Bank N.V. -

CC Bank European Warrants Jun 2007 C
CC Bank European Warrants Jul 2007 B
Sinopec Corp European Wts Jun 2007 C
Sinopec Corp European Wts Jun 2007 D
Hutchison European Warrants May 2007 B

Goldman Sachs SP (Asia) - China Tel European Wts Jun 2007 A
Goldman Sachs SP (Asia) - CC Bank European Warrants Jun 2007
Goldman Sachs SP (Asia) - BOC HK European Warrants Apr 2007

Goldman Sachs SP (Asia) - CM Bank European Warrants Jun 2007
Goldman Sachs SP (Asia) - Bank of Comm European Wts Jun 2007

(
(
Goldman Sachs SP (Asia) - HKEx European Warrants Jun 2007
(
(
(

Goldman Sachs SP (Asia) - BOCL European Warrants Apr 2007 B
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308,000,000
368,000,000
388,000,000
248,000,000
400,000,000
400,000,000
400,000,000
200,000,000
300,000,000
200,000,000
100,000,000
200,000,000
200,000,000
200,000,000
200,000,000
388,000,000
388,000,000
150,000,000
150,000,000
200,000,000
200,000,000
138,000,000
388,000,000
168,000,000
388,000,000
300,000,000
300,000,000
300,000,000
400,000,000
150,000,000
300,000,000
200,000,000
200,000,000
200,000,000
200,000,000
200,000,000
100,000,000
200,000,000
300,000,000
50,000,000
80,000,000
100,000,000
150,000,000
350,000,000

LA
2006/11/27
2006/11/27
2006/11/27
2006/11/27
2006/11/27
2006/11/27
2006/11/28
2006/11/28
2006/11/28
2006/11/28
2006/11/28
2006/11/28
2006/11/28
2006/11/28
2006/11/28
2006/11/28
2006/11/28
2006/11/28
2006/11/28
2006/11/28
2006/11/28
2006/11/28
2006/11/28
2006/11/28
2006/11/28
2006/11/28
2006/11/28
2006/11/28
2006/11/28
2006/11/28
2006/11/28
2006/11/28
2006/11/29
2006/11/29
2006/11/29
2006/11/29
2006/11/29
2006/11/29
2006/11/29
2006/11/29
2006/11/29
2006/11/29
2006/11/29
2006/11/29

B
2007/08/17
2007/04/20
2007/05/28
2007/05/28
2007/06/28
2007/06/28
2007/08/20
2007/07/16
2007/08/27
2007/07/16
2007/06/11
2007/06/28
2007/06/28
2007/04/27
2007/06/18
2008/06/27
2008/06/27
2007/07/30
2007/05/30
2007/07/30
2007/07/30
2007/05/30
2007112/28
2007/05/30
2007/06/28
2007/06/04
2007/06/04
2007/07/09
2007/06/04
2007/06/11
2007/06/11
2007/06/18
2007/06/28
2007/07/16
2007/06/15
2007/06/28
2007/05/31
2007/06/04
2007/06/04
2007/04/16
2007/06/04
2007/06/04
2007/06/25
2007/04/23
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98.56
99.36
99.33
101.68
100.00
100.00
100.00
52.00
76.50
51.00
50.00
94.00
50.00
50.00
56.00
98.16
99.33
40.80
43.95
50.60
53.60
164.22
98.94
159.10
98.94
474.00
360.00
315.00
148.00
97.50
159.00
21.00
54.40
50.60
58.00
50.60
29.40
70.00
102.00
37.00
58.40
132.00
76.50
80.50
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06128  Goldman Sachs SP (Asia) - China Life European Wts Jun 2007 C 100,000,000 2006/11/29  2007/06/25  150.00
06129  Goldman Sachs SP (Asia) - China Mobile European Wts Jun 2007 300,000,000 2006/11/29  2007/06/04  117.00
06152  Goldman Sachs SP (Asia) - CC Bank European Put Wts Jun 2007 300,000,000 2006/11/29  2007/06/04  108.00
06151  Goldman Sachs SP (Asia) - Bank of Comm Euro Put Wts Jun 2007 150,000,000 2006/11/29  2007/06/04  109.50
06150  Goldman Sachs SP (Asia) - BOCL European Put Wts Jun 2007 350,000,000 2006/11/29  2007/06/04  108.50
06153  Goldman Sachs SP (Asia) - CM Bank European Put Wts Jun 2007 100,000,000 2006/11/29  2007/06/04  163.00
06144  KBC Fin Products Intl Ltd. - BOC HK European Wts Oct 2007 368,000,000 2006/11/29  2007/10/02  92.00
06145  KBC Fin Products Int! Ltd. - ICBC European Wts Jul 2007 C 368,000,000 2006/11/29  2007/07/20  92.00
06149  KBC Fin Products Int! Ltd. - ICBC Euro Put Wts Jul 2007 E 318,000,000 2006/11/29  2007/07/09  92.22
06143  KBC Fin Products Int! Ltd. - CC Bank Euro Wts Aug 2007 C 368,000,000 2006/11/29  2007/08/20  99.36
06142  KBC Fin Products Int! Ltd. - BOCL European Put Wts Jun 2007 400,000,000 2006/11/29  2007/06/28  100.00
06146  KBC Fin Products Int! Ltd. - BOCL European Wts Apr 2007 288,000,000 2006/11/29  2007/0423  74.88
06147  KBC Fin Products Int! Ltd. - BOCL European Wts Jun 2007 D 288,000,000 2006/11/29  2007/06/21 83.52
06148  KBC Fin Products Intl Ltd. - BOCL European Wts Jul 2007 B 388,000,000 2006/11/29  2007/07119  98.55
06127  Macquarie Bank Ltd. - Sinopec Corp European Wts Jun 2007 A 150,000,000 2006/11/29  2007/06/28  49.05
06167  ABN AMRO Bank N.V. - China Tel European Warrants Jun 2007 D 200,000,000 2006/11/30  2007/06/04  50.40
06168  ABN AMRO Bank N.V. - PetroChina European Warrants Jun 2007 C 100,000,000 2006/11/30  2007/06/20 51.10
06157  Deutsche Bank AG - Cheung Kong European Warrants Jun 2007 A 200,000,000 2006/11/30  2007/06/04  100.40
06159  Deutsche Bank AG - PetroChina European Warrants Jun 2007 200,000,000 2006/11/30  2007/06/11  100.00
06161  Deutsche Bank AG - Sinopec Corp European Warrants Jun 2007 A 200,000,000 2006/11/30  2007/06/28 72.00
06162  Deutsche Bank AG - Sinopec Corp European Warrants Jun 2007 B 200,000,000 2006/11/30  2007/06/28  108.00
06158  Deutsche Bank AG - HSI European Warrants May 2007 C 200,000,000 2006/11/30  2007/05/30 50.00
06154  Deutsche Bank AG - HSI European Put Warrants May 2007 F 200,000,000 2006/11/30  2007/05/30 50.00
06155  Deutsche Bank AG - HSI European Put Warrants May 2007 G 200,000,000 2006/11/30  2007/05/30 50.00
06176  KBC Fin Products Intl Ltd. - Ch Life Euro Put Wts May 2007 100,000,000 2006/11/30  2007/05/30  95.00
06172  KBC Fin Products Int! Ltd. - CM Bank European Wts Aug 2007 400,000,000 2006/11/30  2007/08/23  100.00
06173  KBC Fin Products Int! Ltd. - Ch Mobile Euro Wts Jun 2007 A 128,000,000 2006/11/30  2007/06/08 ~  93.44
06177  KBC Fin Products Int! Ltd. - Ch Mobile Euro Put Wt May 2007 338,000,000 2006/11/30  2007/05/30  98.02
06174  KBC Fin Products Intl Ltd. - HSCEI European Wts Jun 2007 F 400,000,000 2006/11/30  2007/06/28  100.00
06175 KBC Fin Products Intl Ltd. - HSCEI European Wts Jun 2007 G 400,000,000 2006/11/30  2007/06/28  100.00
06165 Macquarie Bank Ltd. - HSCEI European Put Warrants May 2007 A 188,000,000 2006/11/30  2007/05/30 4719
06166  Macquarie Bank Ltd. - HSCEI European Put Warrants May 2007 B 188,000,000 2006/11/30  2007/05/30 4813
06170  Macquarie Bank Ltd. - HSCEI European Warrants May 2007 188,000,000 2006/11/30  2007/05/30  48.13
06163  Macquarie Bank Ltd. - ICBC European Warrants May 2007 D 338,000,000 2006/11/30  2007/05/30 94.30
06164 Macquarie Bank Ltd. - ICBC European Warrants May 2007 E 388,000,000 2006/11/30  2007/05/30  100.10
06156  SGA Societe Generale Acceptance N.V. - HSI Eur Wt May 2007 D 500,000,000 2006/11/30  2007/05/30  125.00
06160  SGA Societe Generale Acceptance N.V. - HSI Eu Put Wt May 07F 500,000,000 2006/11/30  2007/05/30  130.00
06169  UBS AG - China Life European Warrants Jul 2007 A 100,000,000 2006/11/30  2007/07/16  136.00
06171  UBS AG - China Life European Warrants Jul 2007 B 100,000,000 2006/11/30  2007/07/16  88.00
06181  Citigroup Global Mkt H Inc. - BOCL European Wts Jul 2007 A 380,000,000 2006/12/01  2007/07/23  96.90
06182  Citigroup Global Mkt H Inc. - CC Bank European Wts Aug 2007 380,000,000 2006/12/01  2007/08/06  96.90
06183  Citigroup Global Mkt H Inc. - ICBC European Wits Jul 2007 A 380,000,000 2006/12/01  2007/07/30  96.90
06178  Goldman Sachs SP (Asia) - China Shenhua Euro Wts Jun 2007 A 20,000,000 2006/12/01  2007/06/04 29.20
06180  Goldman Sachs SP (Asia) - China Mobile Euro Put Wts Jun 2007 150,000,000 2006/12/01  2007/06/04  130.50
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06184  KBC Fin Products Int! Ltd. - Ch Mobile Euro Wts Jun 2007 B 95,000,000 2006/12/01 2007/06/08  99.75
06190  KBC Fin Products Int! Ltd. - Ch Mobile Eur Put Wts Jun 2007 208,000,000 2006/12/01  2007/06/01 99.84
06191  KBC Fin Products Int! Ltd. - Sinopec Corp Eur Put Wt Jun 07 238,000,000 2006/12/01  2007/06/11 97.58
06185  KBC Fin Products Int! Ltd. - Sinopec Corp Eur Wt Jun 2007 B 368,000,000 2006/12/01  2007/06/25  224.48
06186  KBC Fin Products Intl Ltd. - Sinopec Corp Eur Wt Jun 2007 C 288,000,000 2006/12/01  2007/06/25  126.72
06193  KBC Fin Products Int! Ltd. - HSI European Wts Jun 2007 D 400,000,000 2006/12/01  2007/06/28  100.00
06187  KBC Fin Products Int! Ltd. - PetroChina Euro Wts Jun 2007 A 78,000,000 2006/12/01  2007/06/18  93.60
06188  KBC Fin Products Int! Ltd. - PetroChina Euro Wts Jun 2007 B 108,000,000 2006/12/01  2007/06/18  91.80
06189  KBC Fin Products Intl Ltd. - PetroChina Euro Wts Jun 2007 C 168,000,000 2006/12/01  2007/06/18  97.44
06192  KBC Fin Products Intl Ltd. - PetroChina Eur Put Wt Jun 2007 188,000,000 2006/12/01  2007/06/18  99.64
06179  Macquarie Bank Ltd. - CIFH European Warrants Jun 2007 B 150,000,000 2006/12/01  2007/06/28 82.80
06198  CC Rabobank B.A. - China Life European Warrants Aug 2007 B 160,000,000 2006/12/01  2007/08/28  41.60
06199 CC Rabobank B.A. - CM Bank European Warrants Aug 2007 C 160,000,000 2006/12/01  2007/08/28  40.00
06195  SGA Societe Generale Acceptance N.V. - CCB Eur Wt Jun 2007 C 400,000,000 2006/12/01  2007/06/04  136.00
06194  SGA Societe Generale Acceptance N.V. - CCB Eur Wt Jul 2007 B 400,000,000 2006/12/01  2007/07/09  124.00
06196  SGA Societe Generale Acceptance N.V. - ICBC Eu Wt Apr 2007 B 400,000,000 2006/12/01  2007/04/27  122.00
06197  SGA Societe Generale Acceptance N.V. - ICBC Eu Wt Jun 2007 C 400,000,000 2006/12/01  2007/06/18  112.00
09424 * BNP Paribas Arbit Issu B.V. - BOCL European Wts Mar 2007 A 160,000,000 2006/12/01  2007/03/05  28.00
09684 # BNP Paribas Arbit Issu B.V. - BOCL European Wts Mar 2007 B 160,000,000 2006/12/01  2007/03/08 13.76
04977 # Deutsche Bank AG - ICBC European Warrants Jun 2007 A 200,000,000 2006/12/01  2007/06/18 66.00
09475* UBS AG - BOCL European Warrants Feb 2007 B 200,000,000 2006/12/01  2007/02/28  34.80
02103 Goldman Sachs SP (Asia) - ICBC European Warrants May 2007 100,000,000 2006/12/04  2007/05/28 27.00
02106  Goldman Sachs SP (Asia) - Henderson Land Euro Wts May 2007 40,000,000 2006/12/04  2007/05/28 12.40
02135  KBC Fin Products Int! Ltd. - China Life Euro Wts Jun 2007 C 368,000,000 2006/12/04  2007/06/04  99.36
02136 KBC Fin Products Int! Ltd. - China Life Euro Wts Aug 2007 C 400,000,000 2006/12/04  2007/08/27  100.00
02112 KBC Fin Products Int! Ltd. - Cheung Kong Eur Wts Jun 2007 A 128,000,000 2006/12/04  2007/06/08  96.00
02126 KBC Fin Products Intl Ltd. - Cheung Kong Eur Wts Jun 2007 B 208,000,000 2006/12/04  2007/06/08 97.76
02139 KBC Fin Products Int! Ltd. - CNOOC European Wts Jun 2007 300,000,000 2006/12/04  2007/06/20  99.00
02140  KBC Fin Products Int! Ltd. - HKEx European Wts Jul 2007 A 118,000,000 2006/12/04  2007/07/03  99.12
02142 KBC Fin Products Intl Ltd. - HKEx European Wts Jul 2007 B 168,000,000 2006/12/04  2007/07/03 ~ 99.12
02137 KBC Fin Products Intl Ltd. - China Tel Euro Wts Jun 2007 B 400,000,000 2006/12/04  2007/06/08  100.00
02138 KBC Fin Products Intl Ltd. - China Tel Euro Wts Jul 2007 C 308,000,000 2006/12/04  2007/07/03 ~ 95.48
02108  KBC Fin Products Intl Ltd. - BOC HK European Wts Apr 2008 368,000,000 2006/12/04  2008/04/14 95.68
02102  SGA Societe Generale Acceptance N.V. - N225 Eu Wt Jun 2007 D 400,000,000 2006/12/04  2007/06/07  100.00
04830* UBS AG - HWL European Warrants Feb 2007 200,000,000 2006/12/04  2007/02/26 17.00
02148  Credit Suisse - HSBC European Warrants Jun 2007 30,000,000 2006/12/05 2007/06/18 14.94
02146  Credit Suisse - China Tel European Warrants Jul 2007 50,000,000 2006/12/05 2007/07/18 14.65
02143 Credit Suisse - CC Bank European Warrants Jun 2007 50,000,000 2006/12/05 2007/06/18 20.35
02144  Credit Suisse - CC Bank European Warrants Aug 2007 50,000,000 2006/12/05 2007/08/08 18.70
02176  KBC Fin Products Int! Ltd. - SHK Ppt Euro Put Wts Jul 2007 288,000,000 2006/12/05 2007/07119  92.16
02167  KBC Fin Products Intl Ltd. - HSBC European Put Wts Jun 2007 188,000,000 2006/12/05 2007/06/15  99.64
02174 KBC Fin Products Int! Ltd. - Hutchison Eu Put Wt Jul 2007 D 300,000,000 2006/12/05 2007/07/19  96.00
02151 Macquarie Bank Ltd. - CITIC Pacific European Wts Feb 2008 200,000,000 2006/12/05 2008/02/28  50.20
02153 Macquarie Bank Ltd. - Zijin Mining European Wts Jun 2007 88,000,000 2006/12/05 2007/06/28 71.02
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02158  UBS AG - Cheung Kong European Warrants Jul 2007 100,000,000 2006/12/05 2007/07/16  51.00
02160 UBS AG - Hutchison European Warrants Jul 2007 100,000,000 2006/12/05  2007/07/16 31.00
02163  UBS AG - PetroChina European Warrants Jul 2007 100,000,000 2006/12/05  2007/07/16 59.00
02165 UBS AG - SHK Ppt European Warrants Jul 2007 100,000,000 2006/12/05 2007/07/16  40.00
04455* ABN AMRO Bank N.V. - Sinopec Corp European Warrants May 2007 100,000,000 2006/12/05  2007/05/08 54.00
09007  BNP Paribas Arbit Issu B.V. - BOCL European Wts Jun 2007 300,000,000 2006/12/06  2007/06/27 87.00
09022  BNP Paribas Arbit Issu B.V. - China Life Euro Wts Jun 2007 B 130,000,000 2006/12/06  2007/06/27  254.80
09113  Citigroup Global Mkt H Inc. - BOCL European Put Wts Aug 2007 150,000,000 2006/12/06  2007/08/13 75.00
09114 Citigroup Global Mkt H Inc. - China Life Euro Wts Jul 2007 60,000,000 2006/12/06  2007/07/30 95.40
09115  Citigroup Global Mkt H Inc. - China Life Eur Put Wt Aug 2007 230,000,000 2006/12/06  2007/08/30 69.00
09118  Citigroup Global Mkt H Inc. - China Life Euro Wts Nov 2007 320,000,000 2006/12/06  2007/11/29 80.00
09151  Citigroup Global Mkt H Inc. - ICBC European Put Wts Jul 2007 163,000,000 2006/12/06  2007/07/30 79.87
09152 J P Morgan Intl Der. Ltd. - CC Bank Euro Put Wts Jun 2007 400,000,000 2006/12/06  2007/06/18  116.00
04958 # Deutsche Bank AG - China Life European Warrants Jun 2007 C 200,000,000 2006/12/06  2007/06/11 46.00
09195  Citigroup Global Mkt H Inc. - BankComm Euro Wts Jul 2007 A 110,000,000 2006/12/07  2007/07/23 93.50
09227  Citigroup Global Mkt H Inc. - BankComm Euro Wts Jul 2007 B 110,000,000 2006/12/07  2007/07/30 81.40
09254  Citigroup Global Mkt H Inc. - CC Bank European Wts Jul 2007 300,000,000 2006/12/07  2007/07/23 94.50
09317  Citigroup Global Mkt H Inc. - CC Bank Euro Put Wts Aug 2007 200,000,000 2006/12/07  2007/08/06 79.00
09318  Citigroup Global Mkt H Inc. - CM Bank European Wts Aug 2007 300,000,000 2006/12/07  2007/08/16 79.50
09319  Citigroup Global Mkt H Inc. - CM Bank European Wts Sep 2007 300,000,000 2006/12/07  2007/09/20 78.00
09153  Deutsche Bank AG - Hutchison European Warrants Jun 2007 A 200,000,000 2006/12/07  2007/06/18 90.00
09154  Deutsche Bank AG - Hutchison European Warrants Jun 2007 B 200,000,000 2006/12/07  2007/06/25  138.00
09194  Deutsche Bank AG - ICBC European Put Warrants Jun 2007 200,000,000 2006/12/07  2007/06/28 60.00
09321  Deutsche Bank AG - Nikkei 225 Index European Wts Jun 2007 C 200,000,000 2006/12/07  2007/06/08 50.00
09322  Deutsche Bank AG - Nikkei 225 Index European Wts Jun 2007 D 200,000,000 2006/12/07  2007/06/08 50.00
09342  Deutsche Bank AG - Nikkei 225 Index Euro Put Wts Jun 2007 E 200,000,000 2006/12/07  2007/06/08 54.00
09461  KBC Fin Products Int! Ltd. - Hutchison Euro Wts Jul 2007 B 268,000,000 2006/12/07  2007/07/11 96.48
09414 KBC Fin Products Int! Ltd. - CC Bank Eur Put Wts Jun 2007 F 388,000,000 2006/12/07  2007/06/27 97.00
09415  KBC Fin Products Int! Ltd. - China Tel Eur Put Wts Jul 2007 368,000,000 2006/12/07  2007/07/05 95.68
09464  KBC Fin Products Int! Ltd. - HSCEI Euro Put Wts Sep 2007 A 400,000,000 2006/12/07  2007/09/27  100.00
09478  KBC Fin Products Int! Ltd. - HSCEI Euro Put Wts Sep 2007 B 400,000,000 2006/12/07  2007/09/27  100.00
09323  CC Rabobank B.A. - China Life European Warrants Sep 2007 A 160,000,000 2006/12/07  2007/09/18  40.80
09409 CC Rabobank B.A. - HKEx European Warrants Aug 2007 100,000,000 2006/12/07  2007/08/29 87.00
09410  CC Rabobank B.A. - SHK Ppt European Warrants Jun 2007 100,000,000 2006/12/07  2007/06/08 74.00
09413  CC Rabobank B.A. - SHK Ppt European Warrants Aug 2007 100,000,000 2006/12/07  2007/08/27 77.00
09535  ABN AMRO Bank N.V. - Foxconn European Warrants Jun 2007 100,000,000 2006/12/08  2007/06/11 25.40
09538  ABN AMRO Bank N.V. - HSBC European Warrants Jun 2007 A 100,000,000 2006/12/08  2007/06/08 26.00
09543  ABN AMRO Bank N.V. - PetroChina European Warrants Jun 2007 D 100,000,000 2006/12/08  2007/06/08 50.00
09546  ABN AMRO Bank N.V. - Ping An European Warrants Jun 2007 100,000,000 2006/12/08  2007/06/08 25.30
09516  Citigroup Global Mkt H Inc. - HSCEI Euro Put Wts Jun 2007 300,000,000 2006/12/08  2007/06/28 99.00
09512  Citigroup Global Mkt H Inc. - PICC European Wts Jul 2007 130,000,000 2006/12/08  2007/07/23 80.60
09517  SGA Societe Generale Acceptance N.V. - BOCom Eur Wt Jun 07 B 300,000,000 2006/12/08  2007/06/25  219.00
09518  SGA Societe Generale Acceptance N.V. - CK(H) Euro Wts Jun 07 400,000,000 2006/12/08  2007/06/11  268.00
09522  SGA Societe Generale Acceptance N.V. - CP&CC Euro Wts Jun 07 300,000,000 2006/12/08  2007/06/25  156.00
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09532  SGA Societe Generale Acceptance N.V. - CNOOC Euro Wts Jul 07 300,000,000 2006/12/08  2007/07/09  171.00
09533  SGA Societe Generale Acceptance N.V. - Petch Eur Wt Jul 07 A 300,000,000 2006/12/08  2007/07/09  258.00
03854 Macquarie Bank Ltd. - China Shenhua European Wts Feb 2007 288,000,000 2006/12/08  2007/02/14 44.64
04514 % Fortis Bank S.A./N.V. - Sinopec Corp European Wts Jul 2007 33,000,000 2006/12/08  2007/07/06 2.17
09555  BNP Paribas Arbit Issu B.V. - HSI European Warrants Jun 2007 400,000,000 2006/12/11  2007/06/28  100.00
09551  J P Morgan Intl Der. Ltd. - China Life Eur Put Wts Jun 2007 50,000,000 2006/12/11  2007/06/15 75.00
09550  J P Morgan Intl Der. Ltd. - BankComm Euro Put Wts May 2007 100,000,000 2006/12/11  2007/05/21 25.00
09620  KBC Fin Products Int! Ltd. - HSI European Wts Aug 2007 A 338,000,000 2006/12/11  2007/08/30 98.02
09625 KBC Fin Products Int! Ltd. - HSI European Wts Aug 2007 B 400,000,000 2006/12/11  2007/08/30  100.00
09616  KBC Fin Products Int! Ltd. - HSI European Wts Jul 2007 A 378,000,000 2006/12/11  2007/07/30 98.28
09617  KBC Fin Products Int! Ltd. - HSI European Wts Jul 2007 B 378,000,000 2006/12/11  2007/07/30 98.28
09599  KBC Fin Products Int! Ltd. - HSI European Wts Jun 2007 E 400,000,000 2006/12/11  2007/06/28  100.00
09655 KBC Fin Products Int! Ltd. - HSI European Put Wts Aug 2007 400,000,000 2006/12/11  2007/08/30  100.00
09654  KBC Fin Products Int! Ltd. - HSI Euro Put Wts Jul 2007 E 400,000,000 2006/12/11  2007/07/30  100.00
09650  KBC Fin Products Intl Ltd. - HSI Euro Put Wts Jun 2007 C 400,000,000 2006/12/11  2007/06/28  100.00
09643  KBC Fin Products Int! Ltd. - HSI Euro Put Wts Jun 2007 B 400,000,000 2006/12/11  2007/06/28  100.00
09642  KBC Fin Products Int! Ltd. - HSI Euro Put Wts Jun 2007 A 400,000,000 2006/12/11  2007/06/28  100.00
09556  SGA Societe Generale Acceptance N.V. - CPAir Eur Wt Jun 2007 400,000,000 2006/12/11  2007/06/18  664.00
09564  SGA Societe Generale Acceptance N.V. - CPAir Eur Wt Oct 2007 400,000,000 2006/12/11  2007/10/15  100.00
09582  SGA Societe Generale Acceptance N.V. - Ch Mob Eu Wt Apr 07 F 500,000,000 2006/12/11  2007/04/30  237.50
09583  SGA Societe Generale Acceptance N.V. - HWL Euro Wts Apr 2007 400,000,000 2006/12/111  2007/04/16  100.00
09584  SGA Societe Generale Acceptance N.V. - MTRC Eur Wts Aug 2007 400,000,000 2006/12/11  2007/08/23  100.00
09587  SGA Societe Generale Acceptance N.V. - SHK Ppt Eu Wt Apr 07B 200,000,000 2006/12/111  2007/04/23 74.00
09585 % Deutsche Bank AG - CC Bank European Warrants Mar 2007 A 200,000,000 2006/12/11  2007/03/19 77.00
09815  ABN AMRO Bank N.V. - BOCL European Warrants Jun 2007 B 200,000,000 2006/12/12  2007/06/11 58.00
09816 ABN AMRO Bank N.V. - China Tel European Warrants Jun 2007 E 100,000,000 2006/12/12  2007/06/26 25.00
09720  BOCI Asia Ltd. - China Life European Warrants Dec 2007 500,000,000 2006/12/12 2007112117 125.00
09777  BOCI Asia Ltd. - China Mobile European Warrants Oct 2007 300,000,000 2006/12/12  2007/10/05  150.00
09796  BOCI Asia Ltd. - Nine Dragons European Warrants Oct 2007 B 500,000,000 2006/12/12  2007/10/03  150.00
09811  BOCI Asia Ltd. - Zijin Mining European Warrants Jun 2007 120,000,000 2006/12/12  2007/06/05  120.00
09668  Calyon Fin P (G) Ltd. - China Mobile European Wts Jun 2007 200,000,000 2006/12/12  2007/06/11 96.00
09669 Calyon Fin P (G) Ltd. - PetroChina European Wts Jun 2007 200,000,000 2006/12/12  2007/06/27  142.00
09817  KBC Fin Products Int! Ltd. - China Life Euro Wts Aug 2007 D 400,000,000 2006/12/12  2007/08/27  100.00
09821  KBC Fin Products Int! Ltd. - China Life Euro Wts Aug 2007 E 188,000,000 2006/12/12  2007/08/01  195.52
09830  KBC Fin Products Int! Ltd. - Sinopec Corp Eur Wt Jun 2007 D 178,000,000 2006/12112  2007/06/25  197.58
09835  KBC Fin Products Int! Ltd. - Sinopec Corp Euro Wts Aug 2007 348,000,000 2006/12/12  2007/08/10 90.48
09836  KBC Fin Products Int! Ltd. - Sinopec Corp Eur Put Wt Jul 07 128,000,000 2006/12/12  2007/07/20 96.00
09847  KBC Fin Products Int! Ltd. - PetroChina Euro Wts Jul 2007 A 148,000,000 2006/12/12  2007/07/11 94.72
09848  KBC Fin Products Int! Ltd. - ICBC European Wts Aug 2007 C 328,000,000 2006/12/12  2007/08/10 98.40
09852  KBC Fin Products Int! Ltd. - ICBC European Wts Oct 2007 A 258,000,000 2006/12/12  2007/10/02 98.04
09853  KBC Fin Products Intl Ltd. - ICBC European Wts Nov 2007 188,000,000 2006/12/12  2007/11/01 97.76
09855  KBC Fin Products Int! Ltd. - ICBC European Put Wts Jun 2007 400,000,000 2006/12/12  2007/06/04 64.00
09524 # Deutsche Bank AG - HSBC European Warrants Apr 2007 B 250,000,000 2006/12/112  2007/04/27 82.50
09859  ABN AMRO Bank N.V. - HSBC European Warrants Jul 2007 100,000,000 2006/12/13  2007/07/09 35.00
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09919  KBC Fin Products Int! Ltd. - China Tel Euro Wts Jun 2007 C 318,000,000 2006/12/13  2007/06/26 95.40
09920  KBC Fin Products Int! Ltd. - China Tel Euro Wts Aug 2007 368,000,000 2006/12/13  2007/08/13 95.68
09921  KBC Fin Products Int! Ltd. - Hutchison Euro Wts Jul 2007 C 308,000,000 2006/12/113  2007/07/05 89.32
09922  KBC Fin Products Intl Ltd. - Hutchison Euro Wts Aug 2007 348,000,000 2006/12/113  2007/08/27 93.96
09917  KBC Fin Products Int! Ltd. - CC Bank Euro Wts Sep 2007 B 188,000,000 2006/12/13  2007/09/03 95.88
09883  KBC Fin Products Int! Ltd. - HSCEI European Wts Sep 2007 D 400,000,000 2006/12/13  2007/09/27  100.00
09884  KBC Fin Products Int! Ltd. - HSCEI European Wts Sep 2007 E 400,000,000 2006/12/13  2007/09/27  100.00
09916  KBC Fin Products Int! Ltd. - HSCEI Euro Put Wts Sep 2007 C 400,000,000 2006/12/13  2007/09/27  100.00
09857  UBS AG - China Tel European Warrants Sep 2007 100,000,000 2006/12/13  2007/09/24 37.50
09858  UBS AG - China Netcom European Warrants Sep 2007 100,000,000 2006/12/13  2007/09/24 25.00
09937  Deutsche Bank AG - HSBC European Warrants Jun 2007 A 200,000,000 2006/12/14  2007/06/15  120.60
09938  Deutsche Bank AG - HSBC European Warrants Jun 2007 B 200,000,000 2006/12/14  2007/06/22 76.00
09939  Deutsche Bank AG - HSBC European Warrants Jun 2007 C 200,000,000 2006/12/14  2007/06/28  172.20
09935  Deutsche Bank AG - HSBC European Put Warrants Jun 2007 200,000,000 2006/12/14  2007/06/28 92.80
09940  KBC Fin Products Int! Ltd. - BOC HK European Wts Sep 2007 368,000,000 2006/12/14  2007/09/18 99.36
09943 KBC Fin Products Intl Ltd. - SHK Ppt Euro Wts Aug 2007 B 188,000,000 2006/12/14  2007/08/24 95.88
09941 KBC Fin Products Intl Ltd. - CC Bank Euro Wts Oct 2007 A 218,000,000 2006/12/14  2007/10/15 95.92
09942  KBC Fin Products Int! Ltd. - CC Bank European Wts Nov 2007 338,000,000 2006/12/14  2007/11/01  141.96
09927  Macquarie Bank Ltd. - PetroChina European Warrants Jun 2007 200,000,000 2006/12/14  2007/06/28  132.00
09933  Macquarie Bank Ltd. - China Telecom European Wts Jul 2007 150,000,000 2006/12/14  2007/07/30 37.65
09934  Macquarie Bank Ltd. - PetroChina European Put Wts Jun 2007 100,000,000 2006/12/14  2007/06/28 55.30
09924  MSDW Asia Sec Products LLC - BOCL European Warrants Dec 2008 240,000,000 2006/12/14  2008/12/29 76.56
09923  MSDW Asia Sec Products LLC - BOCL European Warrants Aug 2007 240,000,000 2006/12/14  2007/08/28 71.28
09925 SGA Societe Generale Acceptance N.V. - HSBC Eu Put Wt May07B 300,000,000 2006/12/14  2007/05/14  108.00
09926  SGA Societe Generale Acceptance N.V. - CMob Eu Put Wt May07B 500,000,000 2006/12/14  2007/05/08  165.00
09792# Deutsche Bank AG - China Mobile European Warrants Apr 2007 200,000,000 2006/12/14  2007/04/30 74.00
09949  BNP Paribas Arbit Issu B.V. - CC Bank European Wts Aug 2007 300,000,000 2006/12/15  2007/08/13 90.00
09957  BNP Paribas Arbit Issu B.V. - Ch Mobile Eur Put Wts Jul 2007 300,000,000 2006/12/15  2007/07/16  210.00
09944  Deutsche Bank AG - China Mobile European Warrants Jul 2007 A 100,000,000 2006/12/15  2007/07/03 90.00
09945  Deutsche Bank AG - China Mobile European Warrants Jul 2007 B 100,000,000 2006/12/15  2007/07/10 66.00
09946  Deutsche Bank AG - China Life European Warrants Jul 2007 B 200,000,000 2006/12/15  2007/07/30 50.00
09947  Deutsche Bank AG - China Mobile European Put Wts Jul 2007 100,000,000 2006/12/15  2007/07/03 28.00
09948  Deutsche Bank AG - China Life European Put Wts Jul 2007 C 200,000,000 2006/12/15  2007/07/23 50.00
04445  J P Morgan Int| Der. Ltd. - BOCL European Put Wts Apr 2007 150,000,000 2006/12/15  2007/04/23 30.00
04446 J P Morgan Intl Der. Ltd. - ICBC European Put Wts Jun 2007 200,000,000 2006/12/15  2007/06/18 51.00
09967  KBC Fin Products Int! Ltd. - BOCL European Wts Jul 2007 C 268,000,000 2006/12/15  2007/07/05 99.16
09968  KBC Fin Products Int! Ltd. - BOCL European Wts Sep 2007 B 158,000,000 2006/12/15  2007/09/12 96.38
09978  KBC Fin Products Int! Ltd. - BankComm Euro Wts Sep 2007 A 108,000,000 2006/12/15 2007/09/05  196.56
09979  KBC Fin Products Intl Ltd. - BankComm Euro Wts Sep 2007 B 138,000,000 2006/12/15 2007/09/18  193.20
09980  KBC Fin Products Int! Ltd. - CC Bank Euro Wts Oct 2007 B 148,000,000 2006/12/15  2007/10/15 99.16
09981  KBC Fin Products Intl Ltd. - China Life Euro Wts Aug 2007 F 238,000,000 2006/12/15  2007/08/27 97.58
09963  KBC Fin Products Int! Ltd. - Ch Mobile Eur Put Wts Jul 2007 368,000,000 2006/12/15  2007/07/05 99.36
09982  KBC Fin Products Intl Ltd. - Ch Mobile Euro Wts Jul 2007 108,000,000 2006/12/15  2007/07/12 91.80
09985  KBC Fin Products Intl Ltd. - ICBC European Wts Sep 2007 A 158,000,000 2006/12/15  2007/09/03 94.80



T FREEEFE

kf ke RELH

3 fTEER BB LWAE HEA (FEER)
09987  KBC Fin Products Int! Ltd. - ICBC European Wts Oct 2007 B 138,000,000 2006/12/15  2007/10/08 95.22
09959  CC Rabobank B.A. - Sinopec Corp European Warrants Jul 2007 120,000,000 2006/12/15  2007/07/16 76.80
09960 CC Rabobank B.A. - Sinopec Corp European Warrants Sep 2007 120,000,000 2006/12/15  2007/09/07 74.40
09961 CC Rabobank B.A. - ICBC European Warrants Aug 2007 160,000,000 2006/12/15  2007/08/07 65.60
09962 CC Rabobank B.A. - PetroChina European Warrants Jul 2007 120,000,000 2006/12/15  2007/07/09 98.40
03407 # Deutsche Bank AG - HSBC European Warrants Apr 2007 A 200,000,000 2006/12/15  2007/04/10 77.00
04447  ABN AMRO Bank N.V. - HWL European Warrants Jun 2007 A 100,000,000 2006/12/18  2007/06/20 28.30
04464  ABN AMRO Bank N.V. - ICBC European Warrants Jun 2007 C 200,000,000 2006/12/18  2007/06/20 53.40
06100 # KBC Fin Products Int! Ltd. - ICBC European Wts Apr 2007 300,000,000 2006/12/18  2007/04/20 88.50
04487 # CC Rabobank B.A. - HSBC European Warrants Jun 2007 100,000,000 2006/12/18  2007/06/08 19.30
03478 % SGA Societe Generale Acceptance N.V. - HSBC Eur Wts Feb 2007 175,000,000 2006/12/18  2007/02/16 35.70
01378 % SGA Societe Generale Acceptance N.V. - HSBC Eur Wts Apr 07 B 217,000,000 2006/12/18  2007/04/02 65.10
04551  BNP Paribas Arbit Issu B.V. - BankComm European Wts Aug 2007 120,000,000 2006/12/19  2007/08/16 64.80
04552  BNP Paribas Arbit Issu B.V. - China Mobile Euro Wts Jul 2007 300,000,000 2006/12/19  2007/07/27  159.00
04556 BNP Paribas Arbit Issu B.V. - Sinopec Corp Euro Wts Aug 2007 180,000,000 2006/12/19  2007/08/13  129.60
04570  BNP Paribas Arbit Issu B.V. - HSBC European Wts Sep 2007 200,000,000 2006/12/19  2007/09/10 78.00
04516 BNP Paribas Arbit Issu B.V. - HSBC European Wts Jun 2007 200,000,000 2006/12/19  2007/06/28 72.00
04517 BNP Paribas Arbit Issu B.V. - Hutchison Euro Wts Jun 2007 140,000,000 2006/12/19  2007/06/27 50.40
04518  BNP Paribas Arbit Issu B.V. - ICBC European Wts Aug 2007 A 150,000,000 2006/12/19  2007/08/28 64.50
04520  BNP Paribas Arbit Issu B.V. - PetroChina Euro Wts Jul 2007 170,000,000 2006/12/19  2007/07/16  144.50
04465  Citigroup Global Mkt H Inc. - China Tel Euro Wts Jun 2007 300,000,000 2006/12/19  2007/06/28 78.00
04469  Citigroup Global Mkt H Inc. - Hutchison Euro Wts Jul 2007 300,000,000 2006/12/119  2007/07/16 81.00
04470  Deutsche Bank AG - CC Bank European Warrants Jul 2007 A 200,000,000 2006/12/19  2007/07/30 50.00
04474  Deutsche Bank AG - ICBC European Warrants Aug 2007 A 200,000,000 2006/12/19  2007/08/06 50.00
04489  Deutsche Bank AG - PetroChina European Warrants Jul 2007 100,000,000 2006/12/19  2007/07/03 80.00
04512 Deutsche Bank AG - PetroChina European Put Warrants Jul 2007 100,000,000 2006/12/19  2007/07/03 61.00
04583  KBC Fin Products Int! Ltd. - PetroChina Euro Wts Nov 2007 388,000,000 2006/12/19  2007/11/01  100.88
04585  KBC Fin Products Int! Ltd. - PetroCh Euro Put Wts Jul 2007 218,000,000 2006/12/19  2007/07/20 71.94
04592  KBC Fin Products Int! Ltd. - SHK Ppt Euro Wts Aug 2007 C 158,000,000 2006/12/19  2007/08/24  178.54
04579  KBC Fin Products Int! Ltd. - HSBC European Wts Oct 2007 A 108,000,000 2006/12/19  2007/10/05 89.64
04582  KBC Fin Products Int! Ltd. - HSBC European Put Wts Sep 2007 288,000,000 2006/12/19  2007/09/05 97.92
04571  KBC Fin Products Int! Ltd. - HSCEI European Wts Sep 2007 F 278,000,000 2006/12/19  2007/09/27  100.08
04576 KBC Fin Products Intl Ltd. - HSI European Wts Jul 2007 C 288,000,000 2006/12/19  2007/07/30 97.92
04546  Macquarie Bank Ltd. - China Netcom European Wts Jun 2007 B 128,000,000 2006/12/19  2007/06/28 32.38
09573 # ABN AMRO Bank N.V. - HSBC European Warrants May 2007 B 73,000,000 2006/12/119  2007/05/07 10.07
04958 # Deutsche Bank AG - China Life European Warrants Jun 2007 C 200,000,000 2006/12/19  2007/06/11 42.00
04977 % Deutsche Bank AG - ICBC European Warrants Jun 2007 A 300,000,000 2006/12/119  2007/06/18  111.00
04631  Citigroup Global Mkt H Inc. - BOCL European Wts Jun 2007 B 320,000,000 2006/12/20  2007/06/28 80.00
04634  Citigroup Global Mkt H Inc. - CC Bank European Wts Jun 2007 320,000,000 2006/12/20  2007/06/25 92.80
04635  Citigroup Global Mkt H Inc. - ICBC European Wts Jun 2007 B 310,000,000 2006/12/20  2007/06/28 80.60
04618  Deutsche Bank AG - HSCEI European Warrants Jun 2007 200,000,000 2006/12/20  2007/06/28 50.00
04627  Deutsche Bank AG - HSCEI European Put Warrants Jun 2007 200,000,000 2006/12/20  2007/06/28 50.00
04613  Deutsche Bank AG - HSI European Warrants Jun 2007 A 200,000,000 2006/12/20  2007/06/28 58.00
04614  Deutsche Bank AG - HSI European Warrants Jun 2007 B 200,000,000 2006/12/20  2007/06/28 54.00
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04626  Deutsche Bank AG - HSI European Put Warrants Jun 2007 200,000,000 2006/12/20  2007/06/28 50.00
04656  Goldman Sachs SP (Asia) - HSBC European Warrants Apr 2007 200,000,000 2006/12/20  2007/04/16 78.00
04657  Goldman Sachs SP (Asia) - Hutchison European Wts Apr 2007 250,000,000 2006/12/20  2007/04/23  107.50
04659  Goldman Sachs SP (Asia) - HSI European Put Wts Apr 2007 B 400,000,000 2006/12/20  2007/04/27  60.00
04662 CC Rabobank B.A. - HSBC European Warrants Sep 2007 100,000,000 2006/12/20  2007/09/07  45.00
04663  CC Rabobank B.A. - Hutchison European Warrants Aug 2007 100,000,000 2006/12/20  2007/08/01 42.00
04664 CC Rabobank B.A. - Hutchison European Warrants Sep 2007 100,000,000 2006/12/20  2007/09/04 39.00
04641  SGA Societe Generale Acceptance N.V. - HSI Eur Wt Jun 2007 A 500,000,000 2006/12/20  2007/06/28  170.00
04652  SGA Societe Generale Acceptance N.V. - HSI Eur Wt Jun 2007 B 500,000,000 2006/12/20  2007/06/28  145.00
04637  SGA Societe Generale Acceptance N.V. - HSI Eu Put Wt May 07G 500,000,000 2006/12/20  2007/05/30  102.50
04490 * Deutsche Bank AG - HSI European Put Warrants May 2007 E 400,000,000 2006/12/20  2007/05/30 70.00
03496 * Macquarie Bank Ltd. - China Mobile European Wts Feb 2007 B 100,000,000 2006/12/20  2007/02/27  53.00
04685 Deutsche Bank AG - DJIA European Warrants Sep 2007 100,000,000 2006/12/21  2007/09/21 33.00
04710  Deutsche Bank AG - DJIA European Put Warrants Sep 2007 100,000,000 2006/12/21  2007/09/21 25.00
04697  Deutsche Bank AG - HSCEI European Warrants Jul 2007 200,000,000 2006/12/21  2007/07/30 52.00
04715  Deutsche Bank AG - HSCEI European Put Warrants Jul 2007 200,000,000 2006/12/21  2007/07/30 72.00
04708  Deutsche Bank AG - Nikkei 225 Index European Wts Sep 2007 A 200,000,000 2006/12/21  2007/09/14 84.00
04709  Deutsche Bank AG - Nikkei 225 Index European Wts Sep 2007 B 200,000,000 2006/12/21  2007/09/14 64.00
04721  Deutsche Bank AG - Nikkei 225 Index Euro Put Wts Sep 2007 200,000,000 2006/12/21  2007/09/14 50.00
04730  Macquarie Bank Ltd. - CC Bank European Put Warrants Jun 2007 200,000,000 2006/12/21  2007/06/28 53.20
04731  Macquarie Bank Ltd. - Sinopec Corp European Put Wts Jun 2007 100,000,000 2006/12/21  2007/06/28 32.40
04736  Macquarie Bank Ltd. - Hutchison European Put Wts Jun 2007 100,000,000 2006/12/21  2007/06/28 29.90
04722  Macquarie Bank Ltd. - Cheung Kong European Warrants Jun 2007 150,000,000 2006/12/21  2007/06/28  38.70
04724 Macquarie Bank Ltd. - Sinopec Corp European Wts Jun 2007 B 150,000,000 2006/12/21  2007/06/28 57.45
04725 Macquarie Bank Ltd. - HSBC European Warrants Jun 2007 200,000,000 2006/12/21  2007/06/28 73.80
04729  Macquarie Bank Ltd. - Hutchison European Warrants Jun 2007 200,000,000 2006/12/21  2007/06/28 50.20
04496 * KBC Fin Products Intl Ltd. - HSI Euro Put Wts Apr 2007 E 600,000,000 2006/12/21  2007/04/27  73.80
01298 # SGA Societe Generale Acceptance N.V. - CNOOC Euro Wts Mar 07 100,000,000 2006/12/21  2007/03/12 28.50
04799  ABN AMRO Bank N.V. - Ch Comm Cons European Wts Dec 2007 A 150,000,000 2006/12/22  2007/12/27 37.50
04805  ABN AMRO Bank N.V. - Ch Comm Cons European Wts Dec 2007 B 150,000,000 2006/12/22  2007/12/31 37.50
04806  ABN AMRO Bank N.V. - China Life European Warrants Jul 2007 B 100,000,000 2006/12/22  2007/07/25 25.00
04817 ABN AMRO Bank N.V. - HSBC European Warrants Jun 2007 B 100,000,000 2006/12/22  2007/06/22  49.00
04819  ABN AMRO Bank N.V. - HWL European Warrants Jun 2007 B 100,000,000 2006/12/22  2007/06/22 25.00
04845  Goldman Sachs SP (Asia) - Ch Comm Cons European Wts Jun 2007 100,000,000 2006/12/22  2007/06/25 68.00
04846  Goldman Sachs SP (Asia) - Sinopec Corp Euro Wts Jun 2007 A 150,000,000 2006/12/22  2007/06/11 88.50
04850  Goldman Sachs SP (Asia) - PetroChina European Wts Jun 2007 150,000,000 2006/12/22  2007/06/04  112.50
04848  Goldman Sachs SP (Asia) - China Shenhua Euro Wts Jun 2007 B 20,000,000 2006/12/22  2007/06/25 34.80
04849  Goldman Sachs SP (Asia) - Hutchison European Wts Jun 2007 250,000,000 2006/12/22  2007/06/25 62.50
04834  KBC Fin Products Int! Ltd. - Ch Comm Cons Eur Wt Jun 2007 A 168,000,000 2006/12/22  2007/06/28 92.40
04838  KBC Fin Products Int! Ltd. - Ch Comm Cons Eur Wt Jul 2007 A 218,000,000 2006/12/22  2007/07/05  93.74
04841  Macquarie Bank Ltd. - Ch Comm Cons European Wts Jun 2008 400,000,000 2006/12/22  2008/06/30  100.40
04842  Macquarie Bank Ltd. - Ch Comm Cons European Wts Jun 2007 A 200,000,000 2006/12/22  2007/06/28  107.60
04843  Macquarie Bank Ltd. - Ch Comm Cons European Wts Jun 2007 B 300,000,000 2006/12/22  2007/06/28  105.30
04773 Macquarie Bank Ltd. - China Life European Warrants Aug 2007 388,000,000 2006/12/22  2007/08/30 99.33
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04776 Macquarie Bank Ltd. - China Life European Wts Jun 2007 C 168,000,000 2006/12/22  2007/06/28  215.54
04786  Macquarie Bank Ltd. - Ping An European Warrants Jun 2007 150,000,000 2006/12/22  2007/06/28 41.55
04782  Macquarie Bank Ltd. - China Life European Put Wts Jun 2007 B 88,000,000 2006/12/22  2007/06/28  109.65
04820  CC Rabobank B.A. - Ch Comm Cons European Warrants Jun 2007 120,000,000 2006/12/22 2007/06/22  141.60
04751  SGA Societe Generale Acceptance N.V. - BOCL Eur Wts May 2007 300,000,000 2006/12/22  2007/05/25 81.00
04755  SGA Societe Generale Acceptance N.V. - BOCL Eur Wts Jun 2007 300,000,000 2006/12/22  2007/06/25  114.00
04737 SGA Societe Generale Acceptance N.V. - BOCom Eur Wt May 07 B 300,000,000 2006/12/22  2007/05/14  255.00
04756  SGA Societe Generale Acceptance N.V. - CLife Eur Wt Apr 07 E 300,000,000 2006/12/22  2007/04/10  594.00
04763  SGA Societe Generale Acceptance N.V. - HSBC Eu Wt Jun 2007 B 300,000,000 2006/12/22  2007/06/25  207.00
04789  SGA Societe Generale Acceptance N.V. - CCCL Eur Wts Jun 2007 100,000,000 2006/12/22  2007/06/25  139.00
04798  SGA Societe Generale Acceptance N.V. - CCCL Eur Wts Aug 2007 100,000,000 2006/12/22  2007/08/27  104.00
04858  ABN AMRO Bank N.V. - BankComm European Warrants Jul 2007 A 100,000,000 2006/12/27  2007/07/03  48.00
04859  ABN AMRO Bank N.V. - ICBC European Warrants Jul 2007 C 200,000,000 2006/12/27  2007/07/17 50.00
04851  Deutsche Bank AG - China Life European Warrants Aug 2007 A 200,000,000 2006/12/27  2007/08/06 50.00
04852  Deutsche Bank AG - China Life European Warrants Aug 2007 B 200,000,000 2006/12/27  2007/08/20 50.00
04860  Goldman Sachs SP (Asia) - China Life European Wts Jul 2007 A 100,000,000 2006/12/27  2007/07/09  174.00
04861  Goldman Sachs SP (Asia) - China Life European Wts Jul 2007 B 100,000,000 2006/12/27  2007/07/09  111.00
04877  Goldman Sachs SP (Asia) - China Life Euro Put Wts Jul 2007 D 100,000,000 2006/12/27  2007/07/09  221.00
04896  KBC Fin Products Int! Ltd. - China Life Euro Wts Jun 2007 D 138,000,000 2006/12/27  2007/06/27  198.72
04897  KBC Fin Products Int! Ltd. - China Life Euro Wts Aug 2007 G 188,000,000 2006/12/27  2007/08/01  199.28
04878  Macquarie Bank Ltd. - China Life European Wts Jun 2007 D 388,000,000 2006/12/27  2007/06/28 98.55
04883  Macquarie Bank Ltd. - China Life European Wts Jul 2007 A 388,000,000 2006/12/27  2007/07/30 98.94
04884  Macquarie Bank Ltd. - China Life European Wts Sep 2007 B 388,000,000 2006/12/27  2007/09/27  100.10
04885 Macquarie Bank Ltd. - China Life European Put Wts Jun 2007 E 388,000,000 2006/12/27  2007/06/28 97.78
04464 % ABN AMRO Bank N.V. - ICBC European Warrants Jun 2007 C 200,000,000 2006/12/27  2007/06/20 53.00
04958 # Deutsche Bank AG - China Life European Warrants Jun 2007 C 400,000,000 2006/12/27  2007/06/11  168.00
09946 Deutsche Bank AG - China Life European Warrants Jul 2007 B 400,000,000 2006/12/27  2007/07/30  136.00
06049% Deutsche Bank AG - ICBC European Warrants Jun 2007 B 300,000,000 2006/12/27  2007/06/11  114.00
09664 * Macquarie Bank Ltd. - BankComm European Put Wts Apr 2007 D 100,000,000 2006/12/27  2007/04/27 13.00
04923  Citigroup Global Mkt H Inc. - China Life Euro Wts Aug 2007 280,000,000 2006/12/28  2007/08/30 89.60
04927  Citigroup Global Mkt H Inc. - China Life Euro Wts Sep 2007 280,000,000 2006/12/28  2007/09/27 78.40
04934 Citigroup Global Mkt H Inc. - Ping An European Wts Jul 2007 260,000,000 2006/12/28  2007/07/16 78.00
04900  Deutsche Bank AG - Cheung Kong European Warrants Jun 2007 B 100,000,000 2006/12/28  2007/06/28  69.00
04912  Deutsche Bank AG - Cheung Kong European Warrants Jul 2007 100,000,000 2006/12/28  2007/07/09 34.00
04919  Deutsche Bank AG - Cheung Kong European Put Wts Jun 2007 100,000,000 2006/12/28  2007/06/28  44.00
04936  SGA Societe Generale Acceptance N.V. - CLife Eur Wt Jun 07 C 500,000,000 2006/12/28 2007/06/28  135.00
04945  SGA Societe Generale Acceptance N.V. - CLife Eur Wt Aug 2007 500,000,000 2006/12/28  2007/08/20  125.00
04956  SGA Societe Generale Acceptance N.V. - ICBC Eu Wt Jul 2007 C 500,000,000 2006/12/28  2007/07/16  155.00
04952  SGA Societe Generale Acceptance N.V. - HSI Eur Put Wt Jun 07 500,000,000 2006/12/28  2007/06/28  135.00
04472#% Deutsche Bank AG - CC Bank European Put Warrants Jun 2007 B 200,000,000 2006/12/28  2007/06/18 14.40
06000* Deutsche Bank AG - China Life European Put Wts Jun 2007 D 200,000,000 2006/12/28  2007/06/18 10.80
03407 # Deutsche Bank AG - HSBC European Warrants Apr 2007 A 300,000,000 2006/12/28  2007/04/10  124.50
03424 ABN AMRO Bank N.V. - China Life European Warrants Jul 2007 C 200,000,000 2006/12/29  2007/07/10 50.00
03430  ABN AMRO Bank N.V. - Sinopec Corp European Warrants Aug 2007 200,000,000 2006/12/29  2007/08/07 86.00
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03450
03451
03456
04975
04978
04979
04987
04994
03411
03412
03413
03416
03421
03531
03530
03522
03532
03516
03517
03518
03519
03520
03476
03482
03484
03485
03497
03505
03515
04960
04959
04968

fTERE

ABN AMRO Bank N.V. - ICBC European Warrants Jul 2007 D
ABN AMRO Bank N.V. - ICBC European Warrants Aug 2007 B
ABN AMRO Bank N.V. - Ping An European Warrants Jul 2007 A

7o IR

BNP Paribas Arbit Issu B.V. -
BNP Paribas Arbit Issu B.V. -
BNP Paribas Arbit Issu B.V. -
BNP Paribas Arbit Issu B.V. -
BNP Paribas Arbit Issu B.V. -
BNP Paribas Arbit Issu B.V. -
BNP Paribas Arbit Issu B.V. -
BNP Paribas Arbit Issu B.V. -
BNP Paribas Arbit Issu B.V. -
BNP Paribas Arbit Issu B.V. -

BOCL European Wts Aug 2007
BOCL European Wts Oct 2007
BOCL European Put Wts Jul 2007
CC Bank European Wts Sep 2007
CC Bank Euro Put Wts Jul 2007
China Life Euro Wts Jul 2007 C
China Life Euro Wts Sep 2007

Ch Life Euro Put Wts Jul 2007
ICBC European Wts Aug 2007 B

Calyon Fin P (G) Ltd. -
Calyon Fin P (G) Ltd. -
Calyon Fin P (G) Ltd. -
Calyon Fin P (G) Ltd. -

) Ltd. -
Calyon Fin P (G) Ltd. -
Calyon Fin P (G) Ltd. -
Calyon Fin P (G) Ltd. -
Calyon Fin P (G) Ltd. -

(
(
(
Calyon Fin P (G
(
(
(

ICBC European Wts Sep 2007
CC Bank European Warrants Jul 2007
China Life European Wts Jul 2007 D
China Life European Wts Aug 2007
Sinopec Corp European Wts Jul 2007
Foxconn European Warrants Jul 2007
HSBC European Warrants Jul 2007
HSBC European Warrants Oct 2007
Hutchison European Warrants Aug 2007
Hutchison European Warrants Jul 2007

KBC Fin Products Intl Ltd. - Ch Comm Cons Eur Wt Jun 2007 B

Macquarie Bank Ltd. -
Macquarie Bank Ltd. -
Macquarie Bank Ltd. -
Macquarie Bank Ltd. -
Macquarie Bank Ltd. -
Macquarie Bank Ltd. -

HSCEI European Warrants Jun 2007 C
HSCEI European Warrants Jun 2007 D
HSCEI European Put Warrants Jun 2007 E
HSCEI European Put Warrants Jun 2007 F
HSI European Warrants Jun 2007

HSI European Put Warrants Jun 2007

SGA Societe Generale Acceptance N.V. - CP&CC Eur Wt Jul 07 B
SGA Societe Generale Acceptance N.V. - HWL Euro Wts Jul 2007
SGA Societe Generale Acceptance N.V. - HWL Eur Put Wt Jul 07

06125* BNP Paribas Arbit Issu B.V. - China Life Euro Wts Aug 2007
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250,000,000
250,000,000
100,000,000
200,000,000
200,000,000
100,000,000
200,000,000
200,000,000
300,000,000
300,000,000
200,000,000
200,000,000
200,000,000
200,000,000
200,000,000
200,000,000
200,000,000
200,000,000
200,000,000
200,000,000
200,000,000
200,000,000
368,000,000
188,000,000
188,000,000
188,000,000
188,000,000
388,000,000
388,000,000
200,000,000
200,000,000
200,000,000
600,000,000
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LA
2006/12/29
2006/12/29
2006/12/29
2006/12/29
2006/12/29
2006/12/29
2006/12/29
2006/12/29
2006/12/29
2006/12/29
2006/12/29
2006/12/29
2006/12/29
2006/12/29
2006/12/29
2006/12/29
2006/12/29
2006/12/29
2006/12/29
2006/12/29
2006/12/29
2006/12/29
2006/12/29
2006/12/29
2006/12/29
2006/12/29
2006/12/29
2006/12/29
2006/12/29
2006/12/29
2006/12/29
2006/12/29
2006/12/29

B
2007/07/31
2007/08/08
2007/07/10
2007/08/20
2007/10/15
2007/07/30
2007/09/24
2007/07/30
2007/07/03
2007/09/10
2007/07/03
2007/08/06
2007/09/10
2007/07/16
2007/07/10
2007/08/13
2007/07/03
2007/07/03
2007/07/16
2007/10/09
2007/08/06
2007/07/10
2007/06/29
2007/06/28
2007/06/28
2007/06/28
2007/06/28
2007/06/28
2007/06/28
2007/07/03
2007/07/03
2007/07/03
2007/08/20

RELH
(EBAT)

62.50
62.50
31.00
54.00
50.00
35.00
50.00
80.00
75.00
78.00
64.00
80.00
70.00
74.00
78.00
58.00
134.00
84.00
148.00
120.00
136.00
98.00
103.04
47.94
47.75
47.94
48.13
98.55
100.49
106.00
83.00
104.00
297.00

91,669.37
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NEESEB (BEET) TIBRE(EEBT)
2005 F4F — 1.02
2006 F£1=F — 0.68
F£2F — 1.37
E3F = 2.55
E 4= = 1.65
B5HEE

BITHE HE(BEBBT)
2005 4= 166 445,999.99
2006 F1F 165 429,539.14
$2FE 174 423,962.36
£ 3= 173 425,875.43
¥ 47 180 435,470.23

mEMGS - EF

2005 = 7 17,366.80
2006 F1F 10 17,683.07
F2F 15 13,752.98
E£3F 9 13,323.62
F4F 12 20,124.21
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01504  Rafflesia Capital 1.25% Exchangeable Trust Certificates 2011~ USD750,000,000 2006/10/05 2011/10/04 5,850.00
01505 ¢EEESEERAATSARREFNE HKD1,000,000,000 2006/10/23 2011/10/23 1,000.00
02544#  Swire Pacific MTN Financing Ltd. 5.625%/ 7% 2 % 2016F USD240,000,000 2006/11/08 2016/03/30 1,880.97
01506 B RmBBEZRERA AT EAREF2009F HKD1,000,000,000 2006/11/10 2009/11/09 1,000.00
0457  BELBEER380%IMEE S FHE2008F HKD1,200,000,000 2006/11/16 2008/11/17 1,202.70
01507  #WrIX(5B)FRAFAZEAARER2011F HKD2,100,000,000 2006/11/20 20111117 2,100.00
04158 AELBERRISIUINEESFH013F HKD600,000,000 2006/11/23 2013/11/22 601.26
04159  FELBEERIT8UIELELFE2016F HKD800,000,000 2006/12/07 2016/12/07 806.08
01508  First Harvest Ltd. Zero Coupon Convertible Bonds 2011 HKD1,000,000,000 2006/12/08 2011/12/07 1,000.00
01509 HERERTERLADISAERRNNE USD250,000,000 2006/12/12 2011112112 1,950.00
01510 BIERTERAFZERERE2016F USD125,000,000 2006/12/18 2016/12/16 975.00
04160 FEELHEERIGIUNEELFTHENME HKD1,000,000,000 2006/12/19 2011112119 993.20
01511 BRAERARZNAGTESENFEREF01EF HKD765,000,000 2006/12/27 2011/05/23 765.00
B 20,124.21
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(REITSs)

(BEBER)
2005 F4=F 4,777.92 30,907.66 - 35,685.58 3.09
2006 F1FE 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
F3=F 11,032.74 8,629.10 - 19,661.83 1.16
F4=F 17,060.73 9,254.24 - 26,314.97 0.97

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

B ERRIEESTE

EHERE

EEE

(REIT)

| B (AE#ER) g

2005 — $4%F 8 5413438 3 3793543 2 11.70 13 92,081.51
2006  E1E 8 60248.19 3 4196829 2 16.50 13 102,232.97
FpE 8  63150.09 4 4898655 2 19.19 14 112,155.84
£3%5 8 69,999.80 4 50956.33 1 - 13 120,956.12
4% 9 7348431 5  53057.24 1 - 15 126,541.55

mEmgst-BUEAREEES

HEmEMRERE
REEEESHE SESE(ARER)
2005 F4=F 3 25,811.35
2006 F1Z= - -
F2F 1 6,294.52
E£3F - -
F 47 2 2,717.96
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HETENERERERES

20064F 4%

BRTE KE%E

(Bx) (BB#ERL

NER @R 2006/11/02
2.600 2,717.96  2006/12/21

ROKS EBEUEEREZES EegRE

Barclays Global Investors North Asia Ltd.

02836 X BSE SENSEXEN & 5 &1 & &
Henderson Sunlight Asset Management Ltd.

00435 GARHEREETES

% 97 4 EE fB T 38 ZE #R (2006 4E 5 P4 =
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FRERZ A

SREEMEAE

(BE®BT)
2005 F4ZF i@ A i A A 3E A
2006 £1F i@ A i@ A i@ A
F2ZF 11 928.23 204.22
£ 3F 35 2,001.51 5,696.94
F4ZF 24 1,782.10 5,434.17

i FREEH2006F6F 12 EE =

#Emgs - FREE

HLmAREHRE

2005 Fa4ZF
2006 F1E
EF2F
EFIF
EF4F

iE A
i@ A
11
29
43

SESHE(BEERL)

N iE A
T iE
896.80
1,218.55
1,963.02

it AR HI2006F6 A 12HEE E
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LR

2006F F£4%F

06224 #
06229
06238
06242
06239
06240
06241
06243
06216 *
06224 #
06244
06245
06246
06248
06252
06249
06247
06250
06251
06253
06255
06256
06254
06258
06260
06257
06259
06261
06262
06263
06265
06264
06266
06270
06267
06268
06269
06272
06271
06273
06274
06276
06275
06277
06278
06280
06279

aE

UBS AG — HSI R Bear CBBC Feb 2007 B

Deutsche Bank AG — HSI R Bear CBBC Feb 2007 D
Deutsche Bank AG — HSI R Bull CBBC Apr 2007 A
Deutsche Bank AG — HSI R Bear CBBC Apr 2007 B

UBS AG — HSI R Bear CBBC Apr 2007 A

UBS AG — HSIR Bear CBBC Apr 2007 B

ABN AMRO Bank N.V. — HSI R Bear CBBC May 2007 A
UBS AG — HSI R Bull CBBC Apr 2007 C

Goldman Sachs SP (Asia) — HSI R Bear CBBC Dec 2006 C
UBS AG — HSI R Bear CBBC Feb 2007 B

Deutsche Bank AG — HSI R Bear CBBC May 2007 A

UBS AG — HSI R Bear CBBC May 2007 A

ABN AMRO Bank N.V. — HSI R Bear CBBC Apr 2007 A
Deutsche Bank AG — HSI R Bull CBBC May 2007 B
Deutsche Bank AG — HSI R Bear CBBC May 2007 C
Goldman Sachs SP (Asia) — HSI R Bear CBBC May 2007 A
UBS AG — HSI R Bear CBBC May 2007 B

ABN AMRO Bank N.V. — HSI R Bear CBBC Apr 2007 B
ABN AMRO Bank N.V. — HSI R Bear CBBC Apr 2007 C
UBS AG — HSI R Bear CBBC May 2007 C

Deutsche Bank AG — HSI R Bear CBBC May 2007 D
Deutsche Bank AG — HSI R Bear CBBC May 2007 E

UBS AG — HSI R Bull CBBC May 2007 D

UBS AG — HSI R Bear CBBC May 2007 E

Goldman Sachs SP (Asia) — HSI R Bull CBBC May 2007 B
UBS AG — HSI R Bull CBBC May 2007 F

UBS AG — HSI R Bull CBBC May 2007 G

Goldman Sachs SP (Asia) — HSI R Bear CBBC May 2007 C
UBS AG — HSCEI R Bear CBBC May 2007 A

UBS AG — HSCEI R Bear CBBC May 2007 B

ABN AMRO Bank N.V. — HSCEI R Bear CBBC Jul 2007 A
ABN AMRO Bank N.V. — HSI R Bear CBBC Jul 2007 A
Deutsche Bank AG — HSCEI R Bull CBBC May 2007 A
Deutsche Bank AG — HSCEI R Bear CBBC May 2007 B
Deutsche Bank AG — HSI R Bear CBBC May 2007 F

UBS AG — HSCEI R Bear CBBC Jun 2007 A

UBS AG — HSI R Bear CBBC Jun 2007 A

Deutsche Bank AG — HSCEI R Bear CBBC Jun 2007 A
Deutsche Bank AG — HSI R Bear CBBC Jun 2007 A
ABN AMRO Bank N.V. — HSCEI R Bear CBBC Jul 2007 B
Deutsche Bank AG — HSI R Bear CBBC Jun 2007 B

ABN AMRO Bank N.V. — HSCEI R Bull CBBC Jul 2007 C
ABN AMRO Bank N.V. — HSI R Bull CBBC Jul 2007 B
UBS AG — HSI R Bear CBBC Jun 2007 B

UBS AG — HSCEI R Bear CBBC Jun 2007 B

ABN AMRO Bank N.V. — HSCEI R Bear CBBC Jul 2007 D
UBS AG — HSCEI R Bear CBBC Jun 2007 C

FHE— BT

Lk

RAER
200,000,000
200,000,000
200,000,000
200,000,000
200,000,000
200,000,000
150,000,000
200,000,000
100,000,000
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200,000,000
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100,000,000
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200,000,000
150,000,000
200,000,000
100,000,000
200,000,000
100,000,000
200,000,000
100,000,000
100,000,000
200,000,000
150,000,000
100,000,000
150,000,000

2006/10/09
2006/10/11
2006/10/12
2006/10/12
2006/10/12
2006/10/12
2006/10/13
2006110117
2006/10/23
2006/10/26
2006/11/03
2006/11/03
2006/11/06
2006/11/09
2006/11/09
2006/11/09
2006/11/09
2006/11/10
2006/11/10
2006/11/10
2006/11/13
2006/11/13
2006/11/13
2006/11/13
2006/11/14
2006/11/14
2006/11/14
2006/11/15
2006/11/16
2006/11/16
2006/11/21
2006/11/21
2006/11/21
2006/11/21
2006/11/24
2006/11/29
2006/11/30
2006/12/01
2006/12/01
2006/12/05
2006/12/07
2006/12/12
2006/12/12
2006/12/12
2006/12/13
200612127
2006/12/27

HAA

2007/02127
2007102127
2007/04127
2007104127
2007/04127
2007/04/27
2007/05/30
2007104127
2006/12/28
2007102127
2007/05/30
2007/05/30
2007/04127
2007/05/30
2007/05/30
2007/05/30
2007/05/30
2007/04/27
2007/04/27
2007/05/30
2007/05/30
2007/05/30
2007/05/30
2007/05/30
2007/05/30
2007/05/30
2007/05/30
2007/05/30
2007/05/30
2007/05/30
2007/07/30
2007/07/30
2007/05/30
2007/05/30
2007/05/30
2007/06/28
2007/06/28
2007/06/28
2007/06/28
2007/07/30
2007/06/28
2007/07/30
2007/07/30
2007/06/28
2007/06/28
2007/07/30
2007/06/28

1,963.02



2005 ¥ 47 - -

2006 F1= — -
F2F — -
F3F — -
F4F — -
Nasdaqft 4 X % & &t
BITHA RXEE(FEBT)
2005 F 4% 7 1.73
2006 F1=E 7 3.08
E2F 7 1.48
$£3=F 7 6.00
¥ 47 7 4.35
iShares R X 3 & &t
BITHHE BRXE&E(BEBT)
2005 F4E 2 0.05
2006 F£1=F 2 0.20
F2=E 2 0.01
$3F 2 0.00
B 4= 2 0.00
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UE 3T &)

R - RBIER

L G

B3R R B
109,137
221,904
230,657
234,288
257,814

FHEBRRS

49,559
57,110
49,703
37,335
41,864

B (BER) cHE(EEBT)
2005 F a4z 7,112.69 5,408.71
2006 F1F 11,537.79 12,673.01
F2F 13,130.34 11,464.33
E£3F 11,928.67 8,747.10
F4F 13,275.64 10,793.14
BIERBRGRZ s
BETHAREHE
(BE8Bx)
2005 F a4z 62 87.24
2006 F1F 62 204.40
F2F 59 194.31
E£3F 65 134.57
F4F 61 176.94
08 A IREZE K 2RI ERR G
2006 F 4%
Wy 8
BRRE RO 20065128 & 2006F 94 &
1 08089 EARHE 0.950 0.045
2 08279 BEA 1.720 0.286
3 08182 R R 0.230 0.050
4 08005 B 1.370 0.310
5 08129 AR 0.128 0.046
6 08285 o 4 S B 0.990 0.365
7 08197 AR BE S 0.115 0.048
8 08118 PR 4R 48 3.650 1.550
9 08083 B REBHE 0.220 0.094
10 08155 B 7N hi 0.100 0.044
11 08068 T BB 0.280 0.125
12 08108 HR BB 4.140 1.910
13 08161 EYR 1.770 0.890
14 08022 HEhE 0.199 0.101
15 08213 EEEAMBR 0.070 0.036
16 08058 IR 0.990 0.510
17 08103 7 B B R4 AR 0.900 0.500
18 08112 SWBERA A 0.810 0.455
19 08019 HRR B A ) B B 0.069 0.039
20 08186 1o N B 0.085 0.050

>
A
i

2,011.11

A 501.40

360.00
341.94

A 178.26

171.23
139.58
135.48
134.04
127.27

A 124.00

116.75
98.88
97.03
94.44
94.12
80.00
78.02
76.92
70.00



gl Az
A y X ]J
207%& B iR & K 2 B E R R 5
20065 F4%F

g i B
IEx BRHRE B 20065F 124 & 2006594 |E
1 08085 TS 0.135 0.360 -62.50
2 08130 S50 BR £ 0.019 0.042 -54.76
3 08029 =& 0.310 0.630 -50.79
4 08025 TR 0.063 0.118 -46.61
5 08301 A 2 BHE 0.205 0.380 -46.05
6 08136 FX CREATIONS 0.100 0.180 -44.44
7 08008 FEREE 1.070 1.860 -42 47
8 08143 EERE 0.290 0.500 -42.00
9 08175 FERHE 0.120 0.190 -36.84
10 08220 FE2E 0.160 0.250 -36.00
11 08231 ERRT 0.220 0.330 -33.33
12 08071 HERKRE 0.100 0.150 -33.33
13 08156 BE B D 0.530 0.793 A -33.17
14 08017 B e BB 0.550 0.800 -31.25
15 08201 & BE B 0.510 0.710 -28.17
16 08212 e 8 1 AR 1.620 2.240 -27.68
17 08096 XN 0.103 0.140 -26.43
18 08070 F IR R 0.295 0.400 -26.25
19 08137 JESSICA 0.120 0.160 -25.00
20 08090 EVI EDUCATION 0.045 0.060 -25.00

>
bl
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UE 3T &)

L G

0B RRERAIERRD (£5)

20064F F4%E
B% 1918 5% RXE&BE(BEBTT) EHEEME
1 08245 ERREE 1,783.62 16.53
2 08276 42 B ¢ 749.19 6.94
3 08138 R 8 B B 489.04 4.53
4 08241 KRB BEM 461.63 4.28
5 08277 e 461.53 4.28
6 08279 BEA 413.74 3.83
7 08206 1M E 410.42 3.80
8 08199 RSy 4n) 399.26 3.70
9 08222 I mBHE 382.32 3.54
10 08161 ERER 325.99 3.02
11 08180 SR BEERHE 320.42 2.97
12 08002 BER#HR 316.58 2.93
13 08282 TOMZE 48 280.78 2.60
14 08011 EERRED 280.03 2.59
15 08088 DREAR 243.01 2.25
16 08069 R ER/HE 193.06 1.79
17 08029 =ME& 189.90 1.76
18 08280 KEFK 179.52 1.66
19 08212 SREREES 167.11 1.55
20 08201 o B8 B 161.03 1.49
Wi 8,208.19 76.05
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UE 3 TR i)

L G

0B R & EBAERRA (R

20064F F4%E
B 171X 5% REXBRE (BEER) TS EML
1 08138 JE & B B 2,203.96 16.60
2 08011 EERRED 818.65 6.17
3 08088 DREAR 530.60 4.00
4 08222 BIEmRE 479.16 3.61
5 08129 L BHE 439.15 3.31
6 08279 BEA 411.10 3.10
7 08250 T B S 4 388.13 2.92
8 08029 =MA 352.00 2.65
9 08201 o B E B 294.46 2.22
10 08245 IR REE 273.56 2.06
11 08002 BLEAR 258.10 1.94
12 08276 42 B 3% 242.64 1.83
13 08161 ERER 240.03 1.81
14 08042 RREE 214.11 1.61
15 08089 EARHE 202.43 1.52
16 08282 TOMZE 43 199.70 1.50
17 08130 35 A B 1R 199.41 1.50
18 08259 ZEF Rt 183.90 1.39
19 08006 ER 159.87 1.20
20 08046 ZREHE 156.38 1.18
M 8,247.34 62.12
AIERARITEAE
HEFX
2005 F4ZF 66,603.74
2006 F1E 84,214.72
F2F 82,030.68
23 ZEE 77,829.34

£ 45 88,885.43



AIZER IRD

| -

S0 mEAERAZ LT AT - AR

B Z2006F F4FF K

BHNRE D7 1 i1 35 4818 (%)
1 08222 RTI&EMBEEBEER AR 6,919.97 7.79
2 08282 TOME &R B R A & 6,559.83 7.38
3 08002 BEEEERAERA R 6,522.50 7.34
4 08279 EBEMIZERERA A 5,158.49 5.80
5 08180 SHBEBERIEARAR 5,019.18 5.65
6 08277 ItEMEEEEERMER AR —HE 3,485.19 3.92
7 08161 ERIERBRA A 3,137.47 3.53
8 08276 G ERRRERBER AR 3,029.60 3.41
9 08212 BB AR AR 2,702.88 3.04
10 08199 LWREeSEEERSS TEMRG 2,628.07 2.96

BR AR —HE

11 08117 FEERERIERARA A 2,418.43 2.72
12 08008 FERERARAA 2,173.69 2.45
13 08052 FEEEFRAA 2,104.42 2.37
14 08006 FERPBE AR 1,970.67 2.22
15 08206 1N E IR B BR A A 1,737.35 1.95
16 08011 EERRERTRERAR 1,608.00 1.81
17 08201 FEEMCEEEZERERA A 1,456.05 1.64
18 08216 FEREBEERA A 1,307.22 1.47
19 08138 FE 2 B PR I AR B BR A ) 1,217.48 1.37
20 08088 TRIEAREBRAR 1,135.47 1.28
21 08245 TRREEEEEERMDER AR —HEK 927.50 1.04
22 08061 HEERRAA 911.63 1.03
23 08069 IERRCEREEREROERAR —HK 904.18 1.02
24 08292 ZIRRPER QA 861.42 0.97
25 08118 BRIRZEE R A A 860.78 0.97
26 08261 IWRBEAAEBZDER AR —HE 704.35 0.79
27 08241 THARKBREMBRHDBR AR —HE 620.01 0.70
28 08122 RESHREEEER QA 594.28 0.67
29 08259 MeltFZEmFRARMBERADR —HE 562.87 0.63
30 08005 WERF IR AR A R 548.00 0.62
31 08156 BEBFERHDBRAF 496.12 0.56
32 08196 FIN TR TR IR D AR A A — HiR 490.20 0.55
33 08099 N RS B R AR — HAR 473.57 0.53
34 08070 PR TIERER A A 390.93 0.44
35 08287 AR-ZERERHGBERAR —HE 383.52 0.43
36 08293 RERELZERMERAERAR] 381.70 0.43
37 08090 EVI B =M ABR A A 373.50 0.42
38 08208 BEREMEETIRBRGBARAR —HRE 363.73 0.41
39 08317 MESEEERA A 361.14 0.41
40 08108 HARBBIZERBR A A 353.06 0.40
41 08262 A - S China Plumbing Products Ltd. 351.91 0.40
42 08075 Rojam Entertainment Holdings Ltd. 346.70 0.39
43 08230 FINTEITIRRR D BR 2 F — HR 334.45 0.38
44 08068 FIFEBREX(RE) BRAR 333.67 0.38
45 08280 FEXEMKERBRHD BR AR —HE 329.91 0.37
46 08073 TEREEEERAA 321.52 0.36
47 08290 KEXBEAAEERMDABER AR —HE 313.50 0.35
48 08141 SR B AR A A 308.58 0.35
49 08101 ERIERERRA A 298.94 0.34
50 08029 EHNEMEEEARAR 297.60 0.33
Wi 77,091.19 86.73

iR E 88,885.43 100.00
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FEMBET -AIERLDA

FETAREE EEcHE(AESB T

2005 F4ZE 5 378.75

2006 F1F 3 453.33

£ 23 1 130.07

£ 3=F 1 683.10

B 4F 1 502.71
BI2RF LT AT

20065F 4%

s8¢ H

KRHERSE 2FERE W AMH ERTRE (BE#ERT)

08241 TERANAHEMBRHB AR F —HR 2006/12/01 167,570,000 502.71

428 502.71

R L 2R - Rl EAR

20064 F 4%

BRHERSE 2RABE BAEBERHY B hE B A
08177 FREREEBRBRA A 2006/04/03 2006/11/07
AIERQARABBEX
20064 F 4%

B’ #7 R 5%

08172 BRBIEERA A Golife Concepts Holdings Ltd. 2006/08/30 2006/11/01
08292 EREBREAERAR EEBERAA 2006/11/06 2006/11/06
08117 PEEERRERAA HEEBRERIERERA A 2006/10/03 2006/11/13
08108 EXREEBRAA ZRERERAER QA 2006/11/02 2006/11/24
08250 THEREYREER AR BEELETERERAA 2006/11/06 2006/12/21
C R E XL

*ORER R X

RIEARALRR /AL R 22 IR o v

20064F £ 4%

B 1 18 5% D7)

08156 RERMBEBRND AR AR i 2006/10/16
5% 3% 117 20084F R A% 1 38

% BB 7 4 B R T 45 F 2R (20064 % 10 2
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UE 3 T i)

AIRRIR 0 57 8 R A O

20064F 4%

L -

B 1 18 5%

08279 EEAERBRA A 18% 5 1 B 5K 2006/10/24
08277 IERMEEEEBEROHBR QA —HR 1 9 1 B4R 2006/10/26
08276 ARG ERRRIERER A A 1085 I 758 2006/12/04
08068 NTEBREX (KB BRAA 100k & B B 1R 2006/12/19

AIERERDHEER

20064F £ 4%

A B AR5 AR A

114 08129 N R AR A T [ A2 1 - =A% #£0.0397%8 T 24.30
428 24.30
iR 10 &
R4 NS BRERAEA
2006
9f * 08029 =5 & 160,000,000 0.070 11.20
108 08065 FEES 112,500,000 0.048 5.40
1A 08171 BIAETR 39,000,000 0.100 3.90
08279 BEM 210,520,000 0.260 54.74
08239 M P %% 1,200,000,000 0.010 12.00
08091 IREKE EBHY 130,600,000 0.145 18.94
128 08089 BB 46,400,000 0.241 11.18
08202 P& &Il 3% B% 33,500,000 0.160 5.36
428 122.71

* HREMERZEE  ARAIIDRZFERR ZROHEEEE -
o O HFEZHREH -

56 72 7 X1 an 117 % F ¥ (2006 55 V1 3
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RREEXZ R TERAELST - /XK

BXEE(BEEBERT) HELAE(EEERX)

2005 F4E 0 — —

2006 F1F 0 — -
F2=E 0 — —
£ 3=F 0 _ _
B 4F 1 0.31 10.61

RIERFT LT ROZRER

20064 F 4%

v EHE T

i IR 17 52 IR FE 2% £HEGER)

08357 FEEE R G B R A 712008F 165,998,046 2006/11/03 2008/11/02 -

R EE
mE =

o BB 7 4 B R T 45 F 2R (20064 % 10 2



20065128 &

4 &
BEER/EBRZ SR KIS 24378.76
BREER/EBRSMEIEREH 1224.67
(ERESR =S 19964.72
DEEIEH

& Bl 32428.67

NI 35793.70

B 2314413

T 10620.27
EEZREIEE 2802.68
BEREREDLEEH 3330.06

184 B b E B 10340.36

20065 9A &
i
20418.50

1102.56

17543.05

30107.37
33061.03
20808.79

8874.77

2335.32
2649.52
7097.25

+19.40%

+11.08%

+13.80%

+7.71%
+8.27%
+11.22%
+19.67%

+20.01%
+25.69%
+45.70%
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18 4 35 2 (2005/10/03 — 2006/12/29)

Index Chart on Close High (06/12/28)=20001.910 Low (05/10/28)=14215.830 Close (06/12/29)=19964.720
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BEZH /BBX S AR (2005/10/03 — 2006/12/29)

Index Chart on Close High (06/12/28)=24446.590 Low (05/10/28)=16143.700 Close (06/12/29)=24378.760
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EREW/ BBRX S A EMRIE# (2005110/03 — 2006/12/29)

Index  Charton Close High (06/04/06)=1342.550 Low (05/10/28)=938.880 Close (06/12/29)=1224.670
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BRREER, BEXSAARERIEE
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H & 45 21 (225)
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ARZ 18 2
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el

ARR 18 21

BAX 15 &1
EImIEd

VB s 3 38 2
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= /=
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ee]
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g

B TR FI9REE

Nasdag#r & 36 £1
Zm%

S&P/TSX 45 & &

=E

AR RRER
(R

& B $5 2K (100)

o

24378.76
19964.72

5644.30

1805.52

17225.83

1434.46

1096.24

2982.54

4055.47

2815.13
130.12

569.58
433.32

2985.83

7823.72

679.84

12463.15
2415.29

12908.39

4429.01

6220.80

W

20418.50
17543.05

5113.00

1534.62

16127.58

1371.41

967.55

2556.71

3589.34

1840.31
107.80

455.45
323.36

2568.86

6883.05

686.10

11679.07
2258.43

11761.27

4031.16

5960.80

19.40%

+ 13.80%

10.39%

17.65%

6.81%

4.60%

13.30%

16.66%
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2005 F4F 1,309.86 55.55 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
F4F 1,657.62 58.79 5,754.89 40.23
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16 # AR X

BERE =B (%)
2005 F4=F 147,380 100 24,533.07 100 18,711.59 100
2006 F1F 245,029 100 34,427.90 100 31,176.14 100
F2F 249,783 100 35,095.31 100 34,087.08 100
E£3IF 200,860 100 36,944.92 100 26,254.09 100
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F2F 37,182 21.62 91.22

E£3F 31,422 17.11 65.09

F a4z 42,553 29.08 120.00
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F2F 99.67 99.97
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