&= Derjvative Warrants Talk

Quantitative Analysis and Investment Strat

SusoAsh 20 domAU W.A. 2556

THCOM : Inainu 7 cliogioanisi@ula

‘aa1aiulng gelasuusenasuainnisidias uaz GDP Growth Maulasiniraa TasAuls

WiEN 2.8% BUnUAAIALIN 3.3% uazdndean 1Q56 Maula 5.4% wmeiiaarunisaily
ARIAGAMAR NAITUTY YINNANANINIIIAYIINITTEADAIVDNATHAATY UNTIRNSF Y
uazglsr/azdiagludisnTuuinnuisiaisasnisdnan QE Assiiminnasunaialanls
Fdunay  nagmsnsasnuasasiaanasulufuitugiuAuazmanziunisasyulussezeng
Tmsuaan THCOM #la sentiment 1Feuananmsitlalvusnisaasaudianlnaan 7 s
aunsoasruanilsly THCOM viumifaisnliusns (masaliivsnis 3Q57)daugae
WnAngAuazyyunsiaulaiuant 2557 saiidedluszar 23 1 wuzdudiils DW
szinn Call Option Imaildl THCO08C1401A il Top Pick”

nagminisasulu DW fiasiansanengfivaeagaes DW ludAny iWesanniuasesianisamuinfiaaudasgs anm

paaslunisawuieAanden wunada-Teaniusfisonds weaieinlawind manzdmiuinawunaeniuanu@es
k%
dinan

IUSsuiRaumsindoulnovoo THCOM 1ia: SETCOMUN

THCOM SETCOMUN
300%
250%
200%
150%
100%
50%
a & o a
sz@ns smunanua CISA, CFA
. ) 0%
prasit.re@asiaplus.co.th
Yy Y YYYYYYYIYTYTYIYIYISIQITITIRRITY
wanzilautindiagey : 025917 § 8§ 85 3555332388383 88883585353 7¢9
"J")LL§<§'—>'—>'_’<U)OOZQ-—,U_§<<§.—>")<

diaaunimazi
Widel Angnann]
NOANE ATNIULNA
n@meT Smuauysnl

N o ST I SR PO R T — TP
feyaluenarsatiuil sausasnannuuasdeyaiidete edlsia vua. wdnnind wdy waa llamnsaiasufiniteiusesnnugniesesdeyamanilld lddnlssnsla q un
Anmzfluenasil dnvinaulaeddmaninusndanisfoaiunannisiensd waelldidunisiin wiesueuzlitevianaudnnindla 9 madndulatevizenevanning

o 9 2eedeu lddasfinanmedmuumanuluenasibitelifann daudunaannisldiasunnnsesden neldfidownesdesteiussymiula 9 AU uxa. wanning
e wia lddnsdlla




ORE fasia pius . .
SECURITIES ASP Derivative Warrant

THCOO08C1401A (0.61 u1n): nuosu 0.57 un, 1uoau 0.72 un

Underlying Price Theme To pl(]y

Underlying Plus: THCOM aalnaan 7 azdoamasannisifiuin
41.00 |

3
Tugzery 2-3 tldnannil annsasaasldaunidanislifisnisues
Tnaan 7 Nigenda 40% esannnistendnagninludauaesing

AN 5 NFLFlunefinuds wazndaannlaunaaiadulnany

cal o o a =3 o = = ¥ ¥ Aﬂl 1
e O NUNIAINITUTINITANNUN LWT’]ZQJW}’WJMﬂ\‘]ﬂ"lﬂ‘ﬂ\’l’]u‘lﬂi‘ﬂﬂﬂu

wAANNTRINTNAN AT 36 109 (FzULRARDA) FIWAT] 2557

dheddetFudindszanuniesnlnesn 7 uwdnings 17.8%

) =) é’ v v 13 ﬁi
sallluszay 3 dainiannAanusasnislianuiuinganuAun
* Anuuziindmiu DW ety Inseuszazinar lumiafainlsldife 3 W uay o = o = o 2031l \

) ¥ 4 14 famiunsFulnsaiilas ﬂ?zLNuNﬂ@ﬂWWHﬂ’]ulﬁNTQN NeAN 7 atl
uuzh WinanuiesAmUiuiaaasinnds 5% aes1arae ietlaeiuaauided A R
y - 0 il o
PO N 42 U Upside 23\'1 21% WUEUN “da
R (T = o X
Derivative Warrant Plus: ne3481mad1 THCOM Hlannadlsuau
1 v
ﬂﬁﬂ@ﬂﬁi‘zﬁ‘ﬁ_l 41 umlugeazdu  asfausAunzanTes

THCOO08C1401A 519 0.72 U X upside N9 18% WUt T8

iiannls
Jolyawugnu DW Derivative Warrant Sensitivities
THCOO08C1401A s11aIUNaHE
571 DW 0.61 s 1d&ns 37
AUIANINIE 1989 34.5 3nAuNY 43.1
TunBufinsdaung 15-Aug-13 57@1 DW 6u BS 0.52
Judiamagaving 28-Jan-14 Exercise Ratio 0.1
All in Premium 24.93% Delta 0.373512
Historical Volatility 69.00% Implied Volatility 80.30% E
AINERRABAIBIBRERIBLIILTILEE
Stock Price
THCO08C1401A WSguinausMenunquiia:simaanalueda Historical All in Premium
Actual DW Price «— Theory DW Price Historical All-in-Premium - = = :MA5D
0.8
30%
07 20%
0.6 10%
0%
0.5
-10%
0.4 -20%
3 a 3 el 3 el 3 3 3 3 3 3
> o =) > o > =) =) & & & &
2 2 2 2 2 2 2 2 2 2 2 2
1 &) ~ ) e <) ) <) ~ ) I <)
- — - - - N — — - - — N

77 : ele3de ASP, Bloomberg

NSIFASINIKLEALMUNOBTMEIAAULATIUADIUWUWOU llia:oanvindoniancioriuvoo THCO08C1401A




ORE fasia pius . .
SECURITIES ASP Derivative Warrant
|

Volatility / Time to Maturity 162 145.8 129.6 113.4 97.2 81 64.8 48.6 32.4 16.2
1.0% 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000
6.9% 0.0142 0.0118 0.0095 0.0072 0.0052 0.0034 0.0019 0.0008 0.0002 0.0000

13.8% 0.0624 0.0560 0.0494 0.0427 0.0358 0.0287 0.0215 0.0142 0.0071 0.0015
20.7% 0.1177 0.1079 0.0977 0.0871 0.0759 0.0641 0.0515 0.0380 0.0235 0.0083
27.6% 0.1749 0.1619 0.1484 0.1341 0.1189 0.1027 0.0852 0.0659 0.0443 0.0196
34.5% 0.2328 0.2168 0.1999 0.1821 0.1631 0.1427 0.1204 0.0957 0.0674 0.0335
41.4% 0.2910 0.2719 0.2519 0.2306 0.2079 0.1833 0.1564 0.1263 0.0916 0.0489
48.3% 0.3492 0.3272 0.3040 0.2793 0.2529 0.2243 0.1929 0.1576 0.1165 0.0653
55.2% 0.4073 0.3824 0.3561 0.3281 0.2980 0.2655 0.2296 0.1891 0.1418 0.0822
62.1% 0.4654 0.4376 0.4082 0.3769 0.3432 0.3067 0.2664 0.2209 0.1675 0.0996
69.0% 0.5232 0.4926 0.4601 0.4256 0.3884 0.3480 0.3033 0.2528 0.1933 0.1172
75.9% 0.5807 0.5473 0.5120 0.4742 0.4335 0.3893 0.3403 0.2848 0.2192 0.1351
82.8% 0.6380 0.6019 0.5636 0.5226 0.4785 0.4305 0.3772 0.3168 0.2452 0.1532
89.7% 0.6949 0.6561 0.6150 0.5709 0.5234 0.4716 0.4141 0.3488 0.2713 0.1713
96.6% 0.7515 0.7101 0.6661 0.6190 0.5682 0.5126 0.4510 0.3808 0.2975 0.1896
103.5% 0.8076 0.7637 0.7169 0.6669 0.6127 0.5535 0.4877 0.4127 0.3236 0.2079
110.4% 0.8633 0.8169 0.7675 0.7145 0.6571 0.5943 0.5244 0.4447 0.3498 0.2263
117.3% 0.9186 0.8698 0.8177 0.7618 0.7013 0.6349 0.5610 0.4766 0.3759 0.2447
124.2% 0.9734 0.9222 0.8676 0.8089 0.7452 0.6754 0.5975 0.5084 0.4020 0.2631
131.1% 1.0277 0.9742 0.9171 0.8557 0.7889 0.7157 0.6338 0.5401 0.4281 0.2816
138.0% 1.0814 1.0258 0.9662 0.9021 0.8324 0.7558 0.6701 0.5718 0.4542 0.3001

71 : ehe3se ASP, Bloomberg
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Implied Tracking DW Average Underlying Average DW Actual Average Last Trade Current DW Price  Upside
Volatility Percentage Return 30D Return 30D Gearing Gearing (X) Value Date

THCOO08C1401~  79.63% 0.00% na. 0.41% 5.60 na. na. 28-Jan-14 0.62

THCO13C14032 100.77% 0.00% na. 0.41% 3.36 na. na. 31-Mar-14 0.69

THCO28C1403~ 98.04% 0.00% na. 0.41% 3.81 na. na. 03-Mar-14 0.57

71 : ele3de ASP, Bloomberg
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Derivative Warrant Historical Performance

DW Implied Tracking  DW Average Underlying Average DW Actual Average Last Trade  Current DW Price
Volatility Percentage Return 30D Return 30D Gearing Gearing (X) Value Date
AAV28C1403A  107.96% 0.00% na. -0.32% 4.39 na. na. 03-Mar-14 0.38
ADVAOQ1CE 85.39% 72.73% -6.16% -0.60% 4.03 10.31 26,806,680 23-Dec-13 0.87
ADVAO1PE 74.60%  95.45% -4.14% -0.60% 3.53 6.93 25,617,626 23-Dec-13 1.59
ADVAO3CA 82.37% 72.73% -5.66% -0.60% 2.72 9.48 48,823 03-Dec-13 1.40
ADVA06CB 72.54% 72.73% -5.57% -0.60% 2.42 9.34 805,472 18-Jun-14 1.16
ADVAQO6PA 68.81% 90.91% -4.36% -0.60% 2.45 7.30 1,501,633 18-Jun-14 1.91
ADVA08CD 74.19%  13.64% -5.78% -0.60% 4.35 9.68 253,909 28-Mar-14 1.29
ADVA13CF 0.00% 40.91% -5.59% -0.60% nm. 9.36 16,733,274 26-Aug-13 0.00
ADVA13CG 63.59% 72.73% -6.77% -0.60% 7.98 11.34 1,600,298 16-Dec-13 0.54
ADVA13PD 69.81% 95.45% -4.19% -0.60% 8.58 7.03 460,739 16-Dec-13 0.86
ADVA16CC 0.00% 22.73% -5.30% -0.60% nm. 8.88 51,169 10-Mar-14 0.00
ADVA23CB 84.26% 45.45% -5.59% -0.60% 3.71 9.37 129,631 27-Jun-14 0.63
ADVA28CF 71.90% 68.18% -7.01% -0.60% 11.00 11.73 5,737,935 02-Jan-14 0.49
ADVA28CG 76.62% 22.73% -4.95% -0.60% 2.65 8.29 281,582 17-Apr-15 1.32
ADVA28PB 69.29% 95.45% -3.72% -0.60% 8.20 6.24 5,918,224 01-Nov-13 0.67
ADVA42CD 68.26% 18.18% -6.45% -0.60% 5.14 10.80 87,914 23-Dec-13 0.78
AOTO1CE 100.68% 72.73% -6.26% -0.56% 3.41 11.15 19,714,316 23-Dec-13 1.31
AOTO1PE 99.24% 90.91% -4.01% -0.56% 3.02 7.15 17,732,484 23-Dec-13 1.48
AOT13CE 96.49% 59.09% -6.05% -0.56% 2.99 10.78 215,459 16-Sep-13 1.99
AOT28C1401A 100.93% 0.00% na. -0.56% 3.53 na. na. 02-Jan-14 1.63
AOT42CD 81.32%  50.00% -6.27% -0.56% 3.19 11.18 619,968 23-Dec-13 1.60
BANPO1CE 101.67% 27.27% -1.98% 1.02% 285.70 na. 96,992 28-Aug-13 0.01
BANPO1PE 237.43% 95.45% -5.73% 1.02% 1.39 na. 1,672,340 28-Aug-13 2.06
BANPO6CE 57.96% 81.82% -0.95% 1.02% 3.44 na. 10,433,855 06-Mar-14 0.83
BANP13CH 117.92%  18.18% -2.38% 1.02% 238.27 na. 3,683 26-Aug-13 0.02
BANP13C1404A 77.13% 0.00% na. 1.02% 5.21 na. na. 04-Apr-14 1.19
BANP16CB 119.66% 27.27% 1.35% 1.02% 23.08 1.32 101,328 25-Oct-13 0.07
BANP23CA 68.58% 63.64% 0.17% 1.02% 11.91 0.17 780,646 26-Feb-14 0.16
BANP28CB 67.49% 18.18% 10.94% 1.02% 101.45 10.74 2,123 01-Oct-13 0.05
BANP28C1402/~ 74.01% 0.00% na. 1.02% 5.12 na. na. 03-Feb-14 0.94
BAYO01CE 64.63% 9.09% -4.84% 0.03% 4.40 na. 436,359 10-Oct-13 0.54
BAYO1PE 85.41% 90.91% -5.64% 0.03% 7.17 na. 151,395 10-Oct-13 0.53
BAY06CB 0.00% 9.09% -4.70% 0.03% nm. na. 496,066 06-Mar-14 0.00
BAYO08CF 0.00% 4.55% -4.76% 0.03% nm. na. 10,400 08-May-14 0.00
BAY13CE 0.00%  9.09% -5.23% 0.03% nm. na. 381,559 23-Dec-13 0.00
BAY16CB 0.00% 4.55% -4.13% 0.03% nm. na. 22,756 10-Mar-14 0.00
BAY23CA 0.00% 9.09% -4.84% 0.03% nm. na. 714,715 26-Feb-14 0.00
BAY28CB 0.00% 9.09% -4.85% 0.03% nm. na. 290,141 02-Dec-13 0.00
BBL0O6CD 65.59%  68.18% -5.32% -0.21% 2.44 25.33 1,089,092 18-Jun-14 0.84
BBLO6PD 59.06% 90.91% -4.45% -0.21% 2.59 21.16 3,455,554 18-Jun-14 1.32
BBLO7CA 45.02% 54.55% -6.04% -0.21% 9.53 28.75 130,759 29-Jan-14 0.43
BBLO8CD 0.25% 22.73% -4.85% -0.21% nm. 23.09 309,420 08-May-14 0.00
BBL13CE 68.57%  45.45% -5.69% -0.21% 7.81 27.09 43,685 23-Dec-13 0.42
BBL13PD 68.04% 90.91% -4.41% -0.21% 4.38 21.00 2,016,637 23-Dec-13 1.17
BBL18C1402A 68.97% 0.00% na. -0.21% 4.66 na. na. 10-Feb-14 0.44
BBL23CA 0.20% 18.18% -5.05% -0.21% nm. 24.04 94,391 27-Jun-14 0.00
BBL28CB 66.21% 50.00% -6.52% -0.21% 10.65 31.03 1,238,695 02-Dec-13 0.35
BCPO1CE 67.05% 54.55% -5.38% -0.13% 5.65 40.30 816,020 27-Nov-13 0.39
BCPO1PE 89.71% 86.36% -4.63% -0.13% 3.07 34.68 1,068,532 27-Nov-13 1.15
BCPO6CA 69.27% 54.55% -5.05% -0.13% 2.47 37.80 146,297 27-Mar-14 0.57
BCP13CC 0.11% 22.73% -5.02% -0.13% nm. 37.58 7,400 20-Jan-14 0.00
BCP23CA 0.48% 40.91% -5.88% -0.13% nm. 44.03 37,786 28-Nov-13 0.00
BECO1CC 82.78%  72.73% -6.44% -0.33% 7.14 19.40 837,236 27-Nov-13 0.42
BEC23CA 0.40% 13.64% -5.48% -0.33% nm. 16.49 238,087 27-Jun-14 0.00
BGH01CC 66.39% 81.82% -7.94% -0.77% 5.00 10.33 13,196,499 28-Aug-13 0.82
BGHO01PC 77.38% 90.91% -0.77% -0.77% 15.52 1.00 6,819,522 28-Aug-13 0.37
BGHO06CB 57.22%  86.36% -6.27% -0.77% 241 8.16 2,769,566 04-May-15 1.18
BGHO08CC 59.09% 86.36% -8.00% -0.77% 6.31 10.41 792,596 08-Nov-13 0.91
BGH08CD 69.12% 63.64% -13.13% -0.77% 59.17 17.07 706,102 18-Sep-13 0.08
BGH13CF 0.21% 45.45% -7.22% -0.77% nm. 9.39 227,524 20-Jan-14 0.00
BGH16CB 0.00%  9.09% -5.62% -0.77% nm. 7.32 393,000 16-Dec-13 0.00
BGH23CA 77.15% 50.00% -7.19% -0.77% 5.20 9.36 72,168 26-Feb-14 0.78
BGH28CC 71.70% 72.73% -10.14% -0.77% 18.93 13.19 3,778,119 01-Oct-13 0.25
BGH28C1403A 67.09% 0.00% na. -0.77% 7.29 na. na. 03-Mar-14 0.59
BGH42CC 60.15% 72.73% -8.76% -0.77% 11.99 11.40 451,288 23-Dec-13 0.37
BHO1CC 76.78% 90.91% -2.62% 0.70% 4.83 na. 1,548,020 27-Nov-13 0.93
BHO7CA 0.00% 4.55% -4.76% 0.70% nm. na. 129,000 26-Mar-14 0.00
BH08CB 0.00% 31.82% -2.58% 0.70% nm. na. 232,365 08-May-14 0.00
BIGC01CD 74.86% 68.18% -8.07% -0.09% 18.00 92.12 1,151,367 28-Aug-13 0.16
BIGCO1PB 129.37% 95.45% -4.46% -0.09% 4.03 50.95 2,098,095 28-Aug-13 1.25
BIGC08CC 76.80%  22.73% -2.84% -0.09% 5.76 32.45 64,653 09-Sep-13 0.70
BIGC16CB 83.13% 18.18% -4.73% -0.09% 4.13 54.02 29,728 10-Mar-14 0.69
BIGC28CB 73.88% 63.64% -6.34% -0.09% 14.78 72.42 178,804 02-Dec-13 0.25
BJC01CD 106.30% 77.27% -5.56% -0.16% 5.32 34.01 3,845,818 23-Dec-13 0.43
BJCO1PC 138.10%  81.82% -4.69% -0.16% 1.35 28.67 1,507,468 23-Dec-13 2.82
BJC06CB 59.15% 54.55% -5.87% -0.16% 23.04 35.93 649,380 26-Sep-13 0.10
BJC06PB 145.28% 90.91% -4.39% -0.16% 1.93 26.83 602,445 26-Sep-13 1.59
BJC08CC 90.46% 50.00% -5.39% -0.16% 13.55 32.94 58,100 28-Mar-14 0.17
BJC13CD 109.50%  13.64% -6.35% -0.16% 288.00 38.84 51,813 16-Sep-13 0.01
BJC13CE 87.17% 40.91% -5.60% -0.16% 6.64 34.24 451,137 20-Jan-14 0.53
BJC18CA 172.79% 18.18% -3.97% -0.16% 92.16 24.27 15,667 02-Sep-13 0.02
BJC23CA 88.89% 50.00% -5.89% -0.16% 14.63 36.00 38,531 26-Feb-14 0.09
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Derivative Warrant Historical Performance

DW Implied Tracking  DW Average Underlying Average DW Actual Average Last Trade  Current DW Price
Volatility Percentage Return 30D Return 30D Gearing Gearing (X) Value Date
BJC28CC 88.79% 45.45% -5.72% -0.16% 57.60 34.99 558,316 01-Oct-13 0.05
BJC28CD 92.59% 54.55% -5.66% -0.16% 6.31 34.62 1,023,645 03-Feb-14 0.50
BJC28PA 0.00% 90.91% -5.19% -0.16% nm. 31.75 9,768 01-Nov-13 0.00
BLAO1CD 79.17% 54.55% -6.07% -0.26% 7.75 23.70 712,647 28-Aug-13 0.41
BLAO1PC 95.34% 72.73% -3.83% -0.26% 8.73 14.93 295,682 28-Aug-13 0.52
BLAO6CA 59.25% 63.64% -5.12% -0.26% 2.38 19.99 777,614 04-May-15 1.07
BLA13CE 72.62% 40.91% -7.23% -0.26% 39.73 28.21 109,401 16-Sep-13 0.10
BLAN28C1403A 138.92% 0.00% na. -0.28% 3.38 na. na. 03-Mar-14 0.66
BTS01CC 75.20%  68.18% -5.45% -0.13% 7723 41.39 4,683,741 10-Oct-13 0.30
BTS01PB 167.15% 95.45% -4.64% -0.13% 2.89 35.24 1,134,478 10-Oct-13 0.75
BTS08CA 153.38% 50.00% -4.99% -0.13% 3.02 37.90 417,290 09-Sep-13 1.47
BTS08CB 0.00% 4.55% -3.94% -0.13% nm. 29.92 17,252 06-Jun-14 0.00
BTS13CD 89.32%  59.09% -5.31% -0.13% 5.35 40.32 417,077 06-Jan-14 0.53
BTS16CB 0.00% 22.73% -4.07% -0.13% nm. 30.88 2,274 16-Dec-13 0.00
BTS18CA 80.21% 13.64% -4.72% -0.13% 4.47 35.85 28,974 02-Dec-13 0.38
BTS23CA 67.90% 68.18% -5.30% -0.13% 6.99 40.23 191,841 28-Nov-13 0.31
BTS28CB 79.32% 27.271% -5.46% -0.13% 6.57 41.47 1,163,106 02-Dec-13 0.44
CKO08C1401A 104.76% 0.00% na. 0.25% 4.38 na. na. 28-Jan-14 0.84
CK13C1401A 108.91% 0.00% na. 0.25% 4.17 na. na. 06-Jan-14 1.06
CK23C1401A 134.94% 0.00% na. 0.25% 2.42 na. na. 30-Jan-14 0.76
CK28C1401A 102.97% 0.00% na. 0.25% 4.62 na. na. 02-Jan-14 0.87
CPALO1CE 60.84% 72.73% -5.37% -0.13% 14.46 41.82 6,629,387 10-Oct-13 0.15
CPALO1PE 136.07% 90.91% -4.52% -0.13% 2.24 35.20 4,156,976 10-Oct-13 1.74
CPAL06CB 50.79% 63.64% -4.99% -0.13% 3.25 38.91 1,016,447 27-Feb-14 0.48
CPALOSCE 70.84% 68.18% -6.18% -0.13% 15.75 48.19 690,750 17-Jan-14 0.31
CPAL13CE 73.09% 31.82% -5.37% -0.13% 8.79 41.84 447,125 06-Jan-14 0.29
CPAL16CA 0.20% 9.09% -6.01% -0.13% nm. 46.85 685 16-Dec-13 0.00
CPAL18CA 70.51% 40.91% -4.75% -0.13% 5.46 37.06 17,242 02-Dec-13 0.28
CPAL28CC 60.91% 63.64% -6.07% -0.13% 13.70 47.31 256,357 02-Dec-13 0.19
CPAL28CD 72.64% 50.00% -5.18% -0.13% 3.08 40.34 98,823 17-Apr-15 0.69
CPFO1CE 72.36%  68.18% -7.49% -0.48% 19.20 15.59 4,093,708 10-Oct-13 0.09
CPFO1PE 157.59% 90.91% -3.99% -0.48% 1.73 8.29 6,544,553 10-Oct-13 1.50
CPF06CC 73.10% 59.09% -5.78% -0.48% 2.62 12.02 199,641 04-May-15 0.39
CPF08CG 67.28% 50.00% -7.21% -0.48% 20.25 15.00 668,496 18-Dec-13 0.16
CPF13CE 0.00% 23.08% -9.37% -0.48% nm. 19.50 429,168 20-Jan-14 0.00
CPF16CC 73.99% 22.73% -4.13% -0.48% 5.90 8.59 35,074 10-Mar-14 0.24
CPF18CC 2.64% 36.36% -10.35% -0.48% nm. 21.54 60,062 26-Aug-13 0.00
CPF28CC 64.88% 31.82% -7.65% -0.48% 16.67 15.91 210,744 02-Jan-14 0.10
CPNO1CB 74.57% 77.271% -6.94% -0.45% 7.61 15.27 3,576,969 10-Oct-13 0.60
CPNO1PB 126.54% 90.91% -3.96% -0.45% 3.31 8.72 2,089,781 10-Oct-13 1.84
CPNoO8CC 64.90% 81.82% -6.29% -0.45% 4.57 13.83 445,406 08-Nov-13 1.00
CPNO08CD 70.17% 27.27% -5.17% -0.45% 4.53 11.37 88,209 06-Jun-14 0.50
CPN13CB 0.00% 36.36% -2.97% -0.45% nm. 6.53 762,403 30-Aug-13 0.00
CPN18CA 66.10% 63.64% -5.69% -0.45% 4.87 12.52 278,417 24-Oct-13 0.75
CPN28CA 71.03%  59.09% -7.11% -0.45% 15.13 15.63 850,233 02-Jan-14 0.23
CPN42CD 0.44% 13.64% -4.91% -0.45% nm. 10.80 21,563 23-Dec-13 0.00
DCCO08CA 72.48% 18.18% -5.55% -0.41% 3.22 13.63 20,858 18-Dec-13 1.95
DCC13CC 0.00% 4.55% -4.93% -0.41% nm. 12.11 40,571 30-Sep-13 0.00
DELTO7CA 73.58%  50.00% -4.48% 0.05% 2.82 na. 193,933 26-Mar-14 1.88
DELT13CD 82.36% 63.64% -4.73% 0.05% 3.68 na. 1,142,382 16-Sep-13 0.81
DTACO01CE 70.16% 72.73% -5.35% -0.11% 5.22 46.82 8,841,253 27-Nov-13 0.65
DTACO1PE 72.63% 90.91% -4.59% -0.11% 3.81 40.18 4,168,493 27-Nov-13 1.56
DTAC06CB 117.35% 72.73% -4.79% -0.11% 2.20 41.88 44,287 26-Sep-13 2.78
DTACO6PB 68.68% 77.27% -6.59% -0.11% 90.58 57.68 525,128 26-Sep-13 0.09
DTACO08CE 0.00% 11.11% -12.50% -0.11% nm. 109.37 3,120,810 09-Sep-13 0.00
DTACO8CF 78.33% 18.18% -4.74% -0.11% 3.34 41.47 27,301 06-Jun-14 0.89
DTAC13CE 0.00% 4.55% -3.74% -0.11% nm. 32.72 46,457 16-Sep-13 0.00
DTAC13CF 0.27% 13.64% -4.67% -0.11% nm. 40.82 17,825 16-Dec-13 0.00
DTAC13PD 68.41% 86.36% -4.87% -0.11% 6.60 42.61 378,240 16-Dec-13 1.00
DTAC23CA 89.57% 40.91% -4.69% -0.11% 3.52 41.07 193,818 27-Jun-14 0.45
DTAC28CB 0.00% 9.09% -4.57% -0.11% nm. 39.96 107,487 02-Sep-13 0.00
DTAC28CC 0.00% 40.91% -5.41% -0.11% nm. 47.32 685,656 01-Nov-13 0.00
DTAC42CD 82.39% 9.09% -4.51% -0.11% 4.65 39.47 10,052 23-Dec-13 0.73
EGCO01CC 73.86% 72.73% -5.81% -0.15% 6.37 38.00 377,764 23-Dec-13 0.52
ESSO01CE 91.40% 63.64% -5.89% -0.23% 5.34 26.02 1,247,067 23-Dec-13 0.33
ESSOO01PE 177.51% 86.36% -4.57% -0.23% 1.65 20.18 161,011 23-Dec-13 1.07
ESS003CC 71.19%  40.91% -5.65% -0.23% 17.72 24.95 14,833 03-Dec-13 0.05
ESSO13CE 78.11% 13.64% -9.28% -0.23% 59.05 41.00 58,443 14-Oct-13 0.04
ESS013C14034 0.40% 0.00% na. -0.23% nm. na. na. 31-Mar-14 0.00
ESSO16CA 1.86% 13.64% -6.51% -0.23% nm. 28.76 3,095 25-Oct-13 0.00
ESS018CD 346.14% 13.64% 0.00% -0.23% 88.58 0.00 7,186 20-Aug-13 0.01
ESS028CB 90.66% 31.82% -4.97% -0.23% 23.62 21.94 114,427 02-Dec-13 0.05
ESS0O28CC 79.11% 40.91% -6.36% -0.23% 17.90 28.10 156,176 01-Nov-13 0.12
GLOB23C1401/ 106.88% 0.00% na. -0.18% 3.32 na. na. 30-Jan-14 0.52
GLOwo1CC 82.68% 72.73% -6.30% -0.44% 6.75 14.20 163,529 27-Nov-13 0.51
HEMR18CA 81.95% 68.18% -5.46% -0.20% 4.24 26.92 522,257 07-Oct-13 0.41
HMPRO01CD 82.13% 68.18% -2.71% 0.27% 6.65 na. 15,560,514 10-Oct-13 0.29
HMPRO1PC 138.35% 90.91% -5.12% 0.27% 3.88 na. 8,182,606 10-Oct-13 0.87
HMPRO6CA 55.84% 68.18% -3.77% 0.27% 3.00 na. 898,550 18-Jun-14 0.45
HMPR08CB 122.31% 54.55% -2.42% 0.27% 4.41 na. 962,945 09-Sep-13 1.43
HMPRO08CC 65.46%  68.18% -3.70% 0.27% 4.80 na. 383,672 06-Jun-14 0.45
HMPR13CE 75.23% 59.09% -0.79% 0.27% 16.43 na. 294,492 17-Sep-13 0.16
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HMPR13CF 71.37% 50.00% -3.79% 0.27% 4.41 na. 2,763,926 20-Jan-14 0.51
HMPR23CA 78.33% 63.64% -3.98% 0.27% 4.93 na. 138,426 27-Feb-14 0.32
HMPR28CB 63.92% 68.18% -3.10% 0.27% 16.48 na. 1,000,979 02-Dec-13 0.13
HMPR28CC 74.19% 59.09% -4.05% 0.27% 5.33 na. 2,801,399 02-Jan-14 0.39
INTUOL1CC 71.00% 72.73% -5.19% -0.06% 4.86 82.33 38,744,389 23-Dec-13 0.92
INTUO1PC 79.36% 90.91% -4.79% -0.06% 3.66 76.08 10,251,152 23-Dec-13 1.63
INTUO6CB 100.32% 77.27% -4.88% -0.06% 1.73 77.41 7,702,312 27-Mar-14 212
INTU13CC 75.06% 68.18% -5.61% -0.06% 7.26 89.04 3,106,772 16-Dec-13 0.77
INTU13PA 0.97%  86.36% -5.20% -0.06% nm. 82.58 1,839,070 16-Dec-13 0.00
INTU16CB 0.00% 27.27% -4.69% -0.06% nm. 74.38 58,083 16-Dec-13 0.00
INTU18CA 93.14% 59.09% -4.50% -0.06% 3.17 71.36 916,553 24-Oct-13 1.13
INTU23C1406A  80.27% 0.00% na. -0.06% 3.31 na. na. 26-Jun-14 0.90
INTU28CB 87.56%  54.55% -4.90% -0.06% 5.50 77.70 2,697,486 01-Oct-13 119
INTU28CC 69.64% 63.64% -5.78% -0.06% 15.07 91.69 565,053 02-Jan-14 0.22
INTU28CD 73.38% 45.45% -4.92% -0.06% 4.07 78.00 250,885 02-May-14 0.55
INTU28P1401A  74.29%  100.00% na. -0.06% 8.36 na. na. 02-Jan-14 1.07
INTU42CB 0.00% 50.00% -5.12% -0.06% nm. 81.20 107,214 23-Dec-13 0.00
IRPCO1CE 96.23% 50.00% -6.35% -0.41% 4.72 15.62 211,101 23-Dec-13 0.46
IRPCO1PD 361.22% 90.91% -4.28% -0.41% 1.93 10.53 327,039 23-Dec-13 1.69
IRPC13CE 133.82% 9.09% -9.52% -0.41% 271.67 23.42 15,165 26-Aug-13 0.01
IRPC13C1402A  87.94% 0.00% na. -0.41% 6.04 na. na. 24-Feb-14 0.45
IRPC28CB 84.74% 18.18% -7.57% -0.41% 13.42 18.63 127,205 02-Dec-13 0.18
IVLO1CH 77.27% 81.82% -5.42% -0.07% 7.68 82.61 4,348,730 27-Nov-13 0.37
IVLO1PG 460.64% 81.82% -4.53% -0.07% 1.33 69.14 811,763 28-Aug-13 1.51
IVLO1PH 134.72% 95.45% -4.58% -0.07% 1.50 69.82 920,037 27-Nov-13 133
IVLO6CC 55.37% 77.27% -4.90% -0.07% 2.99 74.71 1,068,675 27-Mar-14 0.67
IVLOSCF 1.78% 9.09% -3.45% -0.07% nm. 52.59 347,524 28-Apr-14 0.00
IVL13CH 79.52% 31.82% -5.37% -0.07% 4.31 81.86 949,572 20-Jan-14 0.77
IVL16CB 1.21% 9.09% -4.37% -0.07% nm. 66.57 4,864 25-Oct-13 0.00
IVL18CF 2.85% 22.73% -3.57% -0.07% nm. 54.46 27,633 26-Aug-13 0.00
IVL23CA 84.52%  31.82% -4.85% -0.07% 5.81 73.98 264,065 27-Feb-14 0.23
IVL28CD 71.88% 22.73% -4.46% -0.07% 21.57 67.98 284,396 02-Dec-13 0.06
IVL28CE 75.61% 59.09% -6.09% -0.07% 20.57 92.84 62,193 01-Oct-13 0.15
1VL28PB 0.00% 95.45% -5.11% -0.07% nm. 77.88 66,909 01-Nov-13 0.00
IVL42CE 0.45% 4.55% -4.76% -0.07% nm. 72.62 32 23-Dec-13 0.00
JAS01CB 105.28% 59.09% -5.12% -0.17% 3.23 30.25 19,875,744 23-Dec-13 0.67
JAS01PB 144.69% 77.27% -4.76% -0.17% 2.61 28.13 9,469,520 23-Dec-13 0.83
JASO3CA 0.00% 18.18% -4.44% -0.17% nm. 26.19 10,558 03-Dec-13 0.00
JAS06CA 85.69% 72.73% -4.95% -0.17% 1.62 29.20 176,267 04-May-15 1.07
JAS08CA 113.50% 50.00% -5.34% -0.17% 3.22 31.54 936,552 18-Dec-13 1.36
JAS08CB 0.00% 31.82% -4.37% -0.17% nm. 25.77 274,579 06-Jun-14 0.00
JAS13CB 93.03% 72.73% -4.99% -0.17% 7.39 29.47 12,465,074 04-Nov-13 0.39
JAS16CA 0.00% 13.64% -4.35% -0.17% nm. 25.69 46,587 25-Oct-13 0.00
JAS18CA 82.17% 50.00% -4.31% -0.17% 3.84 25.42 336,153 02-Dec-13 0.45
JAS23CA 128.88%  77.27% -5.39% -0.17% 3.74 31.79 1,986,902 29-Aug-13 0.78
JAS28CB 98.19% 63.64% -5.09% -0.17% 4.37 30.03 6,292,949 02-Dec-13 0.66
JAS28CC 77.40% 54.55% -5.47% -0.17% 13.11 32.31 2,741,039 02-Jan-14 0.11
JAS28CD 0.00% 9.09% -4.32% -0.17% nm. 25.53 1,097,230 17-Apr-15 0.00
KBANO1CE 80.27%  72.73% -5.92% -0.25% 4.95 24.10 8,278,412 23-Dec-13 0.75
KBANO1PE 79.44% 90.91% -4.48% -0.25% 3.01 18.25 13,324,337 23-Dec-13 1.54
KBANO6CB 63.76% 68.18% -5.29% -0.25% 2.24 21.54 1,328,890 06-Mar-14 0.84
KBANO6PB 66.63% 90.91% -4.60% -0.25% 1.72 18.73 1,364,764 09-May-14 1.08
KBANOSCE 65.72% 63.64% -5.72% -0.25% 5.73 23.30 228,022 08-May-14 0.54
KBANO8P1404A 81.71%  100.00% na. -0.25% 2.07 na. na. 01-Apr-14 1.12
KBAN13CH 75.96% 13.64% -5.86% -0.25% 5.47 23.87 215,539 20-Jan-14 1.13
KBAN13PE 79.99% 86.36% -4.92% -0.25% 8.59 20.03 4,054,353 15-Jan-14 1.35
KBAN23CB 0.40% 13.64% -5.53% -0.25% nm. 22.52 35,542 27-Jun-14 0.00
KBAN28CD 58.51% 68.18% -6.55% -0.25% 13.01 26.66 828,988 02-Dec-13 0.23
KBAN28CE 0.03% 18.18% -5.25% -0.25% nm. 21.39 245,337 23-Apr-15 0.00
KBAN28CF 76.25% 40.91% -5.77% -0.25% 5.15 23.50 1,472,200 02-Jan-14 1.20
KBAN28PA 71.48% 90.91% -4.30% -0.25% 3.563 17.51 538,189 01-Nov-13 1.05
KKP0O1CC 85.56% 72.73% -7.34% -0.64% 8.70 11.50 3,544,809 23-Dec-13 0.26
KKPO1PB 115.56% 95.45% -3.96% -0.64% 1.47 6.21 1,191,115 23-Dec-13 2.56
KKPO8SCA 72.04% 81.82% -7.08% -0.64% 9.05 11.09 235,535 09-May-14 0.20
KKP13C1403A 80.97% 0.00% na. -0.64% 6.22 na. na. 24-Mar-14 0.52
KKP23CA 68.90% 72.73% -7.30% -0.64% 10.99 11.44 367,084 27-Feb-14 0.21
KTBO1CF 73.62%  72.73% -6.02% -0.27% 6.79 22.21 9,297,993 23-Dec-13 0.40
KTBO1PE 121.96% 95.45% -4.46% -0.27% 2.57 16.47 5,344,195 23-Dec-13 1.48
KTB06CB 66.16% 63.64% -5.25% -0.27% 2.97 19.37 1,400,695 18-Jun-14 0.64
KTBO6PB 106.03% 90.91% -4.45% -0.27% 1.71 16.42 58,504 18-Jun-14 1.85
KTB08CB 72.15%  54.55% -6.29% -0.27% 5.95 23.23 249,735 08-Nov-13 0.65
KTB13CF 110.57% 18.18% -6.11% -0.27% 241.77 22.55 62,558 26-Aug-13 0.01
KTB13C1402A 0.41% 0.00% na. -0.27% nm. na. na. 24-Feb-14 0.00
KTB23CA 58.48% 50.00% -7.25% -0.27% 30.22 26.75 957,968 28-Nov-13 0.08
KTB28CC 90.59% 40.91% -4.07% -0.27% 12.79 15.08 161,427 02-Dec-13 0.09
KTB28CD 71.77% 59.09% -6.55% -0.27% 10.94 24.18 267,892 02-Jan-14 0.31
KTB28CE 70.89% 54.55% -5.31% -0.27% 5i51} 19.59 122,370 02-May-14 0.23
KTB28P1401A 94.91%  100.00% na. -0.27% 4.09 na. na. 02-Jan-14 0.93
LHO1CE 89.60% 63.64% -5.08% -0.08% 5.94 60.61 3,511,217 10-Oct-13 0.28
LHO1PE 170.27% 90.91% -4.65% -0.08% 2.82 55.50 3,796,640 10-Oct-13 1.03
LHO8CB 0.00%  50.00% -2.65% -0.08% 5.76 31.54 490,447 09-Sep-13 1.01
LHO8CC 82.10% 45.45% -3.29% -0.08% 3.76 39.20 638,800 06-Jun-14 0.72
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LH13CD 68.02% 36.36% -3.14% -0.08% 48.48 37.45 66,326 17-Sep-13 0.04
LH28CB 74.07% 36.36% -4.86% -0.08% 7.37 58.00 260,121 03-Feb-14 0.26
LH42CC 76.79% 27.271% -2.86% -0.08% 6.08 34.12 77,457 23-Dec-13 0.27
MAKRO1CB 0.00% 13.64% -5.07% -0.37% nm. 13.88 67,716 28-Aug-13 0.00
MAKRO1PA 104.76% 90.91% 1.59% -0.37% 347.46 na. 12,894 28-Aug-13 0.02
MAKRO6CA 0.00% 40.91% -4.98% -0.37% 1.98 13.64 229,644 26-Sep-13 2.34
MAKRO6PA 64.09% 90.91% 1.59% -0.37% 231.64 na. 43,753 26-Sep-13 0.03
MINTO1CC 82.90% 54.55% -5.88% -0.24% 5.15 24.51 4,065,456 27-Nov-13 0.46
MINTO1PB 101.80%  81.82% -4.33% -0.24% 3.05 18.04 13,103,276 27-Nov-13 0.97
MINTO8CC 81.96% 27.27% -4.16% -0.24% 3.69 17.35 720,452 08-Nov-13 1.30
MINTO8CD 0.14% 22.73% -4.82% -0.24% nm. 20.09 193,844 06-Jun-14 0.00
MINT18CA 78.66% 36.36% -5.67% -0.24% 4.12 23.64 108,071 24-Oct-13 0.23
MINT42CD 83.52%  27.27% -5.47% -0.24% 5.29 22.81 1,536,026 23-Dec-13 0.56
PS01CD 109.51% 50.00% -6.43% -0.77% 16.50 8.34 351,109 10-Oct-13 0.08
PS01PC 191.62% 90.91% -3.66% -0.77% 1.32 4.74 6,460,915 10-Oct-13 1.50
PS08CD 81.31% 77.27% -8.60% -0.77% 9.83 11.14 547,386 09-Sep-13 0.41
PS08C1402A 0.56% 0.00% na. -0.77% nm. na. na. 28-Feb-14 0.00
PS13CE 78.72% 72.73% -7.31% -0.77% 7.50 9.47 456,244 20-Jan-14 0.44
PS23CB 95.23%  40.91% -6.28% -0.77% 4.40 8.13 57,249 27-Jun-14 0.09
PS28CC 91.40% 86.36% -7.84% -0.77% 10.15 10.15 2,968,406 01-Nov-13 0.30
PS28CD 78.12% 36.36% -7.58% -0.77% 16.18 9.82 109,881 03-Feb-14 0.08
PTTO1CE 59.42% 72.73% -7.01% -0.37% 7.94 18.91 16,284,547 10-Oct-13 0.51
PTTO1PE 65.21% 81.82% -3.86% -0.37% 5.36 10.42 6,588,031 10-Oct-13 1.21
PTTO3CB 0.00% 4.55% -5.18% -0.37% nm. 13.97 638,476 03-Dec-14 0.00
PTTO6CD 66.76% 63.64% -5.62% -0.37% 2.49 15.16 656,375 06-Mar-14 1.30
PTTO8CF 66.04% 13.64% -6.63% -0.37% 10.53 17.90 94,119 18-Dec-13 0.63
PTT13CI 63.72%  36.36% -6.45% -0.37% 8.31 17.39 2,179,705 06-Jan-14 0.65
PTT13PD 67.52% 81.82% -4.10% -0.37% 13.91 11.05 349,835 26-Aug-13 0.53
PTT13P1402A 62.97%  100.00% na. -0.37% 4.88 na. na. 24-Feb-14 1.66
PTT28CC 59.14% 68.18% -8.75% -0.37% 20.31 23.60 1,719,986 01-Oct-13 0.29
PTT28CD 71.90%  22.73% -5.63% -0.37% 2.89 15.19 230,161 17-Apr-15 1.40
PTT28C1402A 59.25% 0.00% na. -0.37% 8.18 na. na. 03-Feb-14 0.66
PTT28PA 0.00% 77.27% -4.34% -0.37% nm. 11.70 62,857 01-Nov-13 0.00
PTTEOL1CF 69.23% 59.09% -4.94% -0.07% 4.70 72.26 10,019,764 23-Dec-13 0.87
PTTEO1PF 68.43% 95.45% -5.10% -0.07% 4.70 74.60 3,070,788 23-Dec-13 1.16
PTTEO06CD 69.87% 63.64% -4.75% -0.07% 2.42 69.42 454,130 06-Mar-14 1.35
PTTEO8CE 65.84% 27.27% -4.71% -0.07% 4.84 68.89 339,968 08-Nov-13 0.86
PTTE13CG #VALUE! 50.00% -15.73% -0.07% 545.22 230.01 #VALUE! 16-Aug-13 0.01
PTTE13C1402A 0.00% 0.00% na. -0.07% nm. na. na. 17-Feb-14 0.00
PTTE13PC #VALUE! 77.27% -8.24% -0.07% 25.56 120.45 #VALUE! 16-Aug-13 0.32
PTTE13P1402A 0.87%  100.00% na. -0.07% nm. na. na. 17-Feb-14 0.00
PTTE23CA 49.97% 54.55% -5.46% -0.07% 14.22 79.86 120,991 28-Nov-13 0.23
PTTE28CB 64.69% 59.09% -5.20% -0.07% 7.27 75.96 1,772,629 01-Nov-13 0.75
PTTE28PA 64.04% 86.36% -5.60% -0.07% 10.82 81.83 1,290,011 01-Nov-13 0.63
PTTGO1CD 65.27%  86.36% -7.26% -0.35% 11.65 20.88 36,766,664 28-Aug-13 0.31
PTTGO1PD 129.75% 90.91% -2.87% -0.35% 5.69 8.24 37,940,913 28-Aug-13 1.27
PTTGO6CC 71.97% 68.18% -5.60% -0.35% 2.58 16.11 1,424,317 27-Feb-14 1.12
PTTG08CD 72.16% 54.55% -6.02% -0.35% 4.12 17.32 151,246 08-May-14 0.68
PTTG13CD 74.55%  77.27% -6.34% -0.35% 7.65 18.23 940,376 06-Jan-14 0.61
PTTG13PD 81.91% 95.45% -4.24% -0.35% 3.87 12.19 1,070,833 06-Jan-14 1.81
PTTG16CA 66.39% 13.64% -5.81% -0.35% 5.33 16.70 13,957 16-Dec-13 0.73
PTTG23CB 71.45% 50.00% -5.43% -0.35% 5.07 15.62 104,019 27-Jun-14 0.46
PTTG28CC 68.87% 72.73% -6.44% -0.35% 6.63 18.52 6,277,265 01-Nov-13 0.66
PTTG28C1403A  67.30% 0.00% na. -0.35% 5.56 na. na. 03-Mar-14 0.74
QH13C1403A 126.38% 0.00% na. -0.13% 3.60 na. na. 31-Mar-14 0.74
QH28C1403A 124.68% 0.00% na. -0.13% 3.73 na. na. 03-Mar-14 0.66
RATCO7CA 47.52% 18.18% -4.85% -0.06% 8.14 77.42 4,462 29-Jan-14 0.36
ROBI01CB 83.38% 72.73% -8.91% -0.59% 26.63 15.22 451,822 10-Oct-13 0.10
ROBI13CB 58.32% 72.73% -14.58% -0.59% 359.12 24.92 105,987 30-Aug-13 0.01
ROBI18CA 66.74% 50.00% -9.41% -0.59% 16.38 16.08 26,045 24-Oct-13 0.13
SCBO1CE 68.00% 77.271% -6.08% -0.30% 6.31 20.52 9,960,615 23-Dec-13 0.64
SCB01PD 78.37% 86.36% -4.49% -0.30% 2.69 15.15 2,779,155 23-Dec-13 2.00
SCBO6CE 67.26%  77.27% -5.44% -0.30% 2.39 18.36 2,086,347 27-Mar-14 1.38
SCBO6PE 74.05% 86.36% -4.63% -0.30% 1.58 15.62 104,696 09-May-14 2.04
SCBO8CF 62.85% 59.09% -6.76% -0.30% 7.77 22.81 150,836 08-Nov-13 0.53
SCB13CE 63.97% 77.27% -6.58% -0.30% 11.70 22.19 717,715 06-Jan-14 0.46
SCB13P1402A  64.35%  100.00% na. -0.30% 5.46 na. na. 24-Feb-14 1.48
SCB28CC 71.92% 77.27% -8.82% -0.30% 17.75 29.74 3,614,921 02-Sep-13 0.29
SCB28C1402A 65.97% 0.00% na. -0.30% 5.70 na. na. 03-Feb-14 0.81
SCB28P1401A 66.51%  100.00% na. -0.30% 5.52 na. na. 02-Jan-14 1.33
SCB42CE 57.70% 36.36% -5.60% -0.30% 10.74 18.88 112,888 23-Dec-13 0.47
SCCO1CE 0.00% 63.64% -5.42% -0.16% 6.82 33.61 2,889,960 28-Aug-13 0.69
SCCO1PE 81.07% 81.82% -5.20% -0.16% 10.94 32.26 659,746 28-Aug-13 0.43
SCCO3CA 0.00% 4.55% -4.40% -0.16% nm. 27.26 1,064 03-Dec-14 0.00
SCC06CB 63.96% 68.18% -5.08% -0.16% 2.35 31.51 832,645 27-Mar-14 1.00
SCCO08CE 65.75% 31.82% -5.62% -0.16% 6.35 34.87 87,802 18-Dec-13 0.74
SCC13CF 77.78% 54.55% -8.28% -0.16% 14.49 51.35 277,374 26-Aug-13 0.27
SCC13C1402A 71.58% 0.00% na. -0.16% 4.83 na. na. 24-Feb-14 0.80
SCC23CA 43.16% 68.18% -5.74% -0.16% 11.19 35.57 202,308 28-Nov-13 0.28
SCC28CB 53.23% 59.09% -8.92% -0.16% 29.97 55.32 633,709 02-Sep-13 0.14
SCC28C1402A  58.02% 0.00% na. -0.16% 6.20 na. na. 03-Feb-14 0.68
SCCC13CB 94.24% 31.82% -3.83% 0.32% 6.78 na. 44,065 17-Sep-13 0.54
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DW Implied Tracking  DW Average Underlying Average DW Actual Average Last Trade  Current DW Price
Volatility Percentage Return 30D Return 30D Gearing Gearing (X) Value Date
SIRI13C1403A  126.54% 0.00% na. -0.79% 4.31 na. na. 31-Mar-14 0.51
SPALO1CD 78.91% 77.27% -7.67% -0.73% 12.30 10.56 357,910 27-Nov-13 0.18
SPALO1PA 365.20% 95.45% -2.45% -0.73% 2.52 3.37 363,446 28-Aug-13 1.25
STA13C1403A 77.85% 0.00% na. 0.33% 4.18 na. na. 31-Mar-14 0.57
STECO08C1401A 102.07% 0.00% na. -0.14% 4.76 na. na. 28-Jan-14 0.74
TCAP01CD 66.51% 63.64% -9.03% -0.57% 12.60 15.87 2,961,439 28-Aug-13 0.18
TCAPO1PC 188.85% 95.45% -3.04% -0.57% 4.03 5.35 3,038,136 28-Aug-13 0.90
TCAP0O6CB 64.42% 59.09% -6.04% -0.57% 2.84 10.61 542,921 04-May-15 0.50
TCAP13CF 0.90%  31.82% -7.15% -0.57% nm. 12.57 32,807 23-Dec-13 0.00
TCAP18CB 0.00% 31.82% -10.40% -0.57% nm. 18.28 47,496 26-Aug-13 0.00
TCAP23CA 72.54% 18.18% -6.58% -0.57% 7.40 11.56 21,723 27-Jun-14 0.16
TCAP28CB 67.49% 31.82% -6.74% -0.57% 12.09 11.86 476,760 02-Dec-13 0.20
TCAP42CD 57.18% 50.00% -8.04% -0.57% 18.49 14.14 57,171 23-Dec-13 0.12
THAIOLCF 73.60% 68.18% -8.38% -0.49% 23.00 16.96 2,595,840 10-Oct-13 0.06
THAIOLPE 197.03% 81.82% -4.10% -0.49% 1.34 8.30 1,379,196 10-Oct-13 1.54
THAIO8CC 75.16% 68.18% -8.29% -0.49% 9.18 16.78 209,401 09-Sep-13 0.46
THAIOBC1402A  81.49% 0.00% na. -0.49% 6.63 na. na. 28-Feb-14 0.39
THAI13CE 81.65% 31.82% -8.09% -0.49% 18.48 16.36 138,670 16-Dec-13 0.07
THAI13C1403A  76.57% 0.00% na. -0.49% 5.66 na. na. 24-Mar-14 0.61
THAI23CA 84.88% 27.27% -5.84% -0.49% 6.57 11.82 84,482 27-Jun-14 0.21
THAI28CB 75.90% 40.91% -7.34% -0.49% 15.68 14.86 352,943 02-Dec-13 0.08
THAI42CD 76.31% 31.82% -8.23% -0.49% 24.64 16.66 26,600 23-Dec-13 0.06
THCO08C14014 79.63% 0.00% na. 0.41% 5.60 na. na. 28-Jan-14 0.62
THCO13C1403# 100.77% 0.00% na. 0.41% 3.36 na. na. 31-Mar-14 0.69
THCO28C14034 98.04% 0.00% na. 0.41% 3.81 na. na. 03-Mar-14 0.57
TISCO01CD 81.01% 63.64% -6.30% -0.13% 9.76 49.93 350,626 27-Nov-13 0.21
TISCO1PC 115.19%  90.91% -4.67% -0.13% 177 37.06 129,197 27-Nov-13 1.93
TISC08CB 0.35% 54.55% -6.68% -0.13% nm. 53.02 46,331 09-Sep-13 0.00
TISC13CB 1.51% 36.36% -9.98% -0.13% nm. 79.18 33,170 30-Aug-13 0.00
TISC23CA 65.23% 31.82% -5.43% -0.13% 8.54 43.06 17,784 27-Jun-14 0.32
TMBO1CC 169.44%  68.18% -4.43% 0.04% 3.85 na. 8,671,379 28-Aug-13 0.51
TMBO1PC 161.86% 95.45% -5.56% 0.04% 28.35 na. 2,158,057 28-Aug-13 0.09
TMBO6CA 94.01% 54.55% -4.62% 0.04% 1.96 na. 523,688 27-Feb-14 0.65
TMBO8CA 0.00% 13.64% -4.69% 0.04% 3.72 na. 1,155,410 08-Nov-13 1.37
TMB13CD 122.37% 45.45% -6.50% 0.04% 11.81 na. 36,492 26-Aug-13 0.18
TMB16CA 0.00% 9.09% -4.39% 0.04% nm. na. 213,783 16-Dec-13 0.00
TMB23CA 77.69% 36.36% -4.74% 0.04% 5.10 na. 49,794 27-Feb-14 0.25
TMB28CB 84.00% 50.00% -4.84% 0.04% 10.41 na. 127,968 03-Feb-14 0.22
TMB28C1403A 81.17% 0.00% na. 0.04% 4.51 na. na. 03-Mar-14 0.43
TOPO1CE 66.29% 72.73% -6.47% -0.47% 6.30 13.85 7,727,402 27-Nov-13 0.49
TOPO1PE 84.10% 95.45% -4.03% -0.47% 3.88 8.64 1,175,971 27-Nov-13 1.59
TOPO6CB 64.45% 72.73% -5.90% -0.47% 3.14 12.64 777,338 27-Feb-14 0.81
TOPO8CF 75.12% 50.00% -5.50% -0.47% 4.12 11.77 518,635 08-May-14 0.60
TOP13CF 86.57% 36.36% -7.38% -0.47% 137.22 15.82 69,195 26-Aug-13 0.03
TOP13C1402A  73.00% 0.00% na. -0.47% 6.33 na. na. 24-Feb-14 0.65
TOP18CE 98.56% 27.27% -14.79% -0.47% 50.94 31.67 28,935 20-Aug-13 0.05
TOP23CA 71.72% 27.27% -6.22% -0.47% 7.02 13.32 95,650 27-Feb-14 0.44
TOP28CB 67.55% 50.00% -7.27% -0.47% 9.65 15.58 704,664 01-Nov-13 0.40
TPIPO8CB 73.96%  50.00% -5.68% -0.18% 8.73 31.48 357,366 18-Dec-13 0.36
TPIP13CD 77.48% 31.82% -3.71% -0.18% 23.29 20.56 76,203 30-Sep-13 0.09
TPIP18CA 76.28% 22.73% -4.07% -0.18% 12.58 22.58 27,494 07-Oct-13 0.10
TRUEO1CF 94.93% 77.27% -5.24% -0.27% 3.93 19.06 101,359,944 10-Oct-13 0.65
TRUEO1PF 163.36% 90.91% -4.01% -0.27% 4.14 14.58 94,099,482 10-Oct-13 0.72
TRUEO6CB 80.20% 77.27% -5.15% -0.27% 2.52 18.71 2,270,434 18-Jun-14 0.71
TRUEOGPB 127.42% 90.91% -4.51% -0.27% 1.86 16.39 1,272,870 18-Jun-14 0.96
TRUEO7CA 88.17% 36.36% -4.52% -0.27% 3.59 16.43 301,773 26-Mar-14 0.83
TRUEO8CE 107.73% 77.271% -5.33% -0.27% 3.58 19.37 1,524,526 17-Jan-14 125
TRUEO8CF 91.45% 68.18% -5.36% -0.27% 3.15 19.48 442,229 06-Jun-14 0.71
TRUEO8P1404A 132.32%  100.00% na. -0.27% 2.29 na. na. 01-Apr-14 0.78
TRUE13CF 76.05% 77.27% -5.45% -0.27% 4.79 19.83 25,239,220 02-Sep-13 0.55
TRUE13CG 94.55% 68.18% -5.18% -0.27% 14.92 18.82 5,547,984 06-Jan-14 0.15
TRUE13C1402A 106.45% 0.00% na. -0.27% 3.54 na. na. 17-Feb-14 1.01
TRUE13PC 115.89%  90.91% -4.33% -0.27% 43.87 15.76 17,965,099 17-Sep-13 0.12
TRUE13P1402A 127.23%  100.00% na. -0.27% 11.05 na. na. 17-Feb-14 0.54
TRUE16CB 0.00% 45.45% -5.52% -0.27% nm. 20.07 67,640 16-Dec-13 0.00
TRUE18CE 425.19% 22.73% -3.78% -0.27% 2.57 13.75 69,390 20-Aug-13 0.87
TRUE23C1401A 159.39% 0.00% na. -0.27% 2.66 na. na. 30-Jan-14 0.42
TRUE28CC 140.35% 77.27% -4.87% -0.27% 3.65 17.71 1,209,294 02-Sep-13 0.70
TRUE28CD 85.35% 90.91% -5.34% -0.27% 4.65 19.41 10,722,662 02-Dec-13 0.55
TRUE28CE 80.94% 77.27% -4.89% -0.27% 12.75 17.79 3,042,149 02-Jan-14 0.13
TRUE28CF 81.74% 68.18% -5.19% -0.27% 3.20 18.86 1,174,034 23-Apr-15 0.35
TRUE28C1401A 104.80% 0.00% na. -0.27% 4.03 na. na. 02-Jan-14 0.74
TRUE28P1402A 121.60%  100.00% na. -0.27% 5.74 na. na. 03-Feb-14 0.52
TTA13C1403A 74.83% 0.00% na. 0.06% 3.98 na. na. 31-Mar-14 0.72
TTWO7CA 0.00% 13.64% -3.48% 0.17% nm. na. 6,048 29-Jan-14 0.00
TUF01CD 70.96% 72.73% -6.69% -0.47% 6.71 14.30 626,135 27-Nov-13 0.41
TUFO1PC 86.41% 77.27% -3.89% -0.47% 3.14 8.31 677,461 27-Nov-13 1.75
TUF06CC 48.77% 63.64% -6.49% -0.47% 4.97 13.87 602,149 27-Feb-14 0.45
TUFO8CE 60.58% 50.00% -8.64% -0.47% 18.38 18.47 105,187 08-Nov-13 0.19
TUF16CB 0.07% 0.00% na. -0.47% nm. na. na. 16-Dec-13 0.00
TUF18CA 0.77 9.09% -5.79% -0.47% 4.49 12.38 17,249 02-Dec-13 0.49
TUF28CA 0.65 59.09% -7.47% -0.47% 13.22 15.97 283,567 02-Jan-14 0.32
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