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Derivative Warrant Sensitivities

BH08CB

51A1 DW 0 e ladana 79.335
AUINNINLE19EY 84.75 IAUNU 79.335
Judsufinnsdae 18-May-13 57a1 DW au BS 0.50
Judamagavire 8-May-14 Exercise Ratio 0.040335
All in Premium -6.39% Delta 0.54054
Historical Volatility 37.00% Implied Volatility 0.00%
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Volatility / Time to Maturity 234 210.6 187.2 163.8 140.4 117 93.6 70.2 46.8 23.4
1.0% 0.2313 0.2292 0.2271 0.2250 0.2229 0.2207 0.2186 0.2164 0.2143 0.2121
3.7% 0.2315 0.2294 0.2272 0.2250 0.2229 0.2207 0.2186 0.2164 0.2143 0.2121
7.4% 0.2407 0.2372 0.2337 0.2302 0.2267 0.2233 0.2201 0.2171 0.2144 0.2121
11.1% 0.2628 0.2573 0.2516 0.2458 0.2399 0.2339 0.2279 0.2220 0.2166 0.2124
14.8% 0.2912 0.2837 0.2759 0.2678 0.2593 0.2505 0.2413 0.2318 0.2223 0.2139
18.5% 0.3227 0.3133 0.3033 0.2930 0.2820 0.2704 0.2581 0.2450 0.2311 0.2173
22.2% 0.3559 0.3445 0.3325 0.3199 0.3065 0.2922 0.2769 0.2602 0.2419 0.2224
25.9% 0.3900 0.3767 0.3627 0.3479 0.3322 0.3153 0.2969 0.2767 0.2542 0.2288
29.6% 0.4247 0.4096 0.3936 0.3766 0.3585 0.3390 0.3177 0.2942 0.2675 0.2364
33.3% 0.4598 0.4428 0.4248 0.4058 0.3853 0.3633 0.3391 0.3122 0.2814 0.2447
37.0% 0.4951 0.4763 0.4564 0.4352 0.4125 0.3879 0.3609 0.3307 0.2959 0.2536

40.7% 0.5306 0.5099 0.4881 0.4648 0.4399 0.4128 0.3830 0.3495 0.3107 0.2630
44.4% 0.5661 0.5437 0.5199 0.4946 0.4674 0.4379 0.4053 0.3686 0.3258 0.2728
48.1% 0.6017 0.5775 0.5519 0.5245 0.4951 0.4630 0.4277 0.3878 0.3412 0.2829
51.8% 0.6372 0.6113 0.5838 0.5544 0.5228 0.4883 0.4503 0.4072 0.3567 0.2931
55.5% 0.6728 0.6451 0.6158 0.5844 0.5505 0.5137 0.4729 0.4267 0.3724 0.3036
59.2% 0.7083 0.6789 0.6477 0.6143 0.5783 0.5391 0.4956 0.4463 0.3882 0.3143
62.9% 0.7437 0.7126 0.6796 0.6443 0.6061 0.5645 0.5183 0.4659 0.4040 0.3250
66.6% 0.7790 0.7463 0.7115 0.6742 0.6339 0.5899 0.5411 0.4856 0.4200 0.3359
70.3% 0.8143 0.7799 0.7433 0.7041 0.6617 0.6154 0.5639 0.5053 0.4360 0.3469
74.0% 0.8494 0.8134 0.7750 0.7339 0.6894 0.6408 0.5867 0.5251 0.4520 0.3579
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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

BHO1CC 78.41%  81.82% -5.77% -0.24% 6.67 23.87 1,002,160 27-Nov-13 0.62

BHO7CA 0.00% 9.09% -4.10% -0.24% nm. 16.98 80,848 26-Mar-14 0.00

BHO8CB 0.00%  27.27% -5.79% -0.24% nm. 23.96 43,137 08-May-14 0.00
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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
AAV06C1408A 96.42% 0.00% na. 0.08% 2.43 na. na. 28-Aug-14 0.42
AAV28C1403A  104.82% 0.00% na. 0.08% 5.72 na. na. 03-Mar-14 0.27
ADVAO1CE 82.00%  72.73% -4.66% 0.10% 4.98 na. 31,498,338 23-Dec-13 0.67
ADVAO1PE 71.93% 90.91% -4.97% 0.10% 3.32 na. 59,818,534 23-Dec-13 1.61
ADVAO3CA 87.61% 72.73% -4.58% 0.10% 2.98 na. 35,997 03-Dec-13 1.22
ADVA06CB 73.54% 72.73% -4.78% 0.10% 2.57 na. 2,886,788 18-Jun-14 1.04
ADVAO6PA 70.47%  90.91% -4.76% 0.10% 2.23 na. 896,363 18-Jun-14 2.00
ADVA08CD 74.32% 54.55% -4.81% 0.10% 5.04 na. 517,753 28-Mar-14 1.06
ADVA13CG 66.21% 81.82% -4.38% 0.10% 10.53 na. 2,827,730 16-Dec-13 0.39
ADVA13C1404A  77.38% 0.00% na. 0.10% 4.78 na. na. 04-Apr-14 0.91
ADVA13PD 69.49% 90.91% -5.00% 0.10% 8.27 na. 2,173,548 16-Dec-13 0.85
ADVA16CC 0.00% 4.55% -5.84% 0.10% nm. na. 225,080 10-Mar-14 0.00
ADVA23CB 87.50% 36.36% -4.93% 0.10% 3.97 na. 78,908 27-Jun-14 0.56
ADVA28CF 71.25% 72.73% -4.97% 0.10% 16.56 na. 2,179,191 02-Jan-14 0.31
ADVA28CG 79.33% 59.09% -4.86% 0.10% 2.74 na. 772,157 17-Apr-15 1.22
ADVA28C1403~A  75.66% 0.00% na. 0.10% 4.92 na. na. 03-Mar-14 0.78
ADVA28PB 64.66% 95.45% -5.43% 0.10% 8.44 na. 19,512,295 01-Nov-13 0.62
ADVA42CD 0.00% 45.45% -4.88% 0.10% nm. na. 171,919 23-Dec-13 0.00
AOTO1CE 100.47% 81.82% -3.69% 0.50% 3.66 na. 21,352,215 23-Dec-13 1.23
AOTO1PE 98.45% 86.36% -5.83% 0.50% 3.36 na. 36,389,155 23-Dec-13 1.34
AOT28C1401A 102.02% 0.00% na. 0.50% 3.77 na. na. 02-Jan-14 154
AOT42CD 0.00% 59.09% -3.54% 0.50% nm. na. 485,988 23-Dec-13 0.00
BANPO01C1401A 78.50% 0.00% na. 0.46% 2.82 na. na. 30-Jan-14 1.51
BANPO1P1401A 64.75%  100.00% na. 0.46% 6.14 na. na. 30-Jan-14 0.97
BANPO6CE 62.87%  77.27% -3.00% 0.46% 3.05 na. 32,716,773 06-Mar-14 1.00
BANP13C1404A 76.76% 0.00% na. 0.46% 4.94 na. na. 04-Apr-14 1.34
BANP16CB 69.15% 54.55% -1.60% 0.46% 39.12 na. 212,142 25-Oct-13 0.06
BANP18C14054 94.57% 0.00% na. 0.46% 2.33 na. na. 02-May-14 1.28
BANP23CA 66.42% 72.73% -2.39% 0.46% 11.96 na. 2,272,960 26-Feb-14 0.17
BANP28CB 75.31% 13.64% 18.25% 0.46% 270.70 39.87 1,291 01-Oct-13 0.02
BANP28C1402A 77.01% 0.00% na. 0.46% 4.63 na. na. 03-Feb-14 1.11
BAYO1CE 58.34% 36.36% -4.83% 0.03% 4.53 na. 541,068 10-Oct-13 0.53
BAYO1PE 97.84% 90.91% -6.18% 0.03% 9.14 na. 96,739 10-Oct-13 0.42
BAY06CB 0.00% 9.09% -4.70% 0.03% nm. na. 1,576 06-Mar-14 0.00
BAYO8CF 0.00% 0.00% na. 0.03% nm. na. na. 08-May-14 0.00
BAY13CE 0.00% 4.55% -4.56% 0.03% nm. na. 7,333 23-Dec-13 0.00
BAY16CB 0.00% 4.55% -4.76% 0.03% nm. na. 13,600 10-Mar-14 0.00
BAY23CA 0.00% 4.55% -4.93% 0.03% nm. na. 111 26-Feb-14 0.00
BAY28CB 0.00%  4.55% -4.76% 0.03% nm. na. 144,000 02-Dec-13 0.00
BBLO6CD 69.21% 68.18% -4.04% 0.26% 2.47 na. 2,327,885 18-Jun-14 0.82
BBLO6PD 58.60% 90.91% -5.36% 0.26% 2.57 na. 3,254,661 18-Jun-14 1.31
BBLO7CA 48.06% 59.09% -3.08% 0.26% 10.37 na. 125,206 29-Jan-14 0.39
BBL08CD 72.83%  40.91% -4.61% 0.26% 5.26 na. 301,188 08-May-14 0.64
BBL13CE 68.70% 68.18% -4.06% 0.26% 9.51 na. 116,697 23-Dec-13 0.34
BBL13PD 68.45% 90.91% -5.67% 0.26% 4.51 na. 1,511,757 23-Dec-13 1.12
BBL18C1402A 66.07% 0.00% na. 0.26% 5.32 na. na. 10-Feb-14 0.38
BBL23CA 63.86% 22.73% -4.90% 0.26% 5.44 na. 15,025 27-Jun-14 0.62
BBL28CB 69.55% 68.18% -3.55% 0.26% 13.13 na. 299,837 02-Dec-13 0.28
BBL42C1404A 72.92% 0.00% na. 0.26% 3.51 na. na. 25-Apr-14 0.72
BBL42P1404A 52.11%  100.00% na. 0.26% 3.61 na. na. 25-Apr-14 1.12
BCPO1CE 62.78% 68.18% -5.69% -0.24% 8.01 24.21 1,166,741 27-Nov-13 0.26
BCPO1PE 114.09% 95.45% -4.45% -0.24% 2.58 18.94 320,690 27-Nov-13 1.29
BCPO6CA 66.57% 63.64% -5.04% -0.24% 272 21.45 364,553 27-Mar-14 0.49
BCP13CC 72.53% 31.82% -5.89% -0.24% 7.66 25.08 54,270 20-Jan-14 0.29
BCP23CA 57.83% 54.55% -6.22% -0.24% 21.32 26.48 46,529 28-Nov-13 0.08
BEC01CC 83.00% 86.36% -4.88% -0.03% 9.43 144.56 539,003 27-Nov-13 0.31
BEC23CA 050%  13.64% -4.79% -0.03% nm. 142.03 595 27-Jun-14 0.00
BGH01C1401A 77.69% 0.00% na. 0.27% 4.45 na. na. 30-Jan-14 0.88
BGHO01P1401A 78.71%  100.00% na. 0.27% 3.00 na. na. 30-Jan-14 1.52
BGH06CB 55.38% 95.45% -4.20% 0.27% 2.56 na. 4,144,940 04-May-15 1.07
BGHo08CC 59.37%  90.91% -3.34% 0.27% 8.27 na. 1,677,920 08-Nov-13 0.67
BGHO08CD 150.84% 27.27% -9.44% 0.27% 456.67 na. 91,390 18-Sep-13 0.01
BGH13CF 72.28% 72.73% -4.50% 0.27% 7.61 na. 641,104 20-Jan-14 0.60
BGH16CB 66.78% 86.36% -5.34% 0.27% 8.15 na. 106,406 16-Dec-13 0.48
BGH23CA 0.40% 36.36% -5.35% 0.27% nm. na. 55,186 26-Feb-14 0.00
BGH28CC 45.55% 50.00% -13.61% 0.27% 456.67 na. 277,491 01-Oct-13 0.01
BGH28C1403A 66.95% 0.00% na. 0.27% 9.03 na. na. 03-Mar-14 0.46
BGH42CC 59.47% 81.82% -3.62% 0.27% 17.84 na. 283,982 23-Dec-13 0.24
BHO1CC 78.41% 81.82% -5.77% -0.24% 6.67 23.87 1,002,160 27-Nov-13 0.62
BHO7CA 0.00% 9.09% -4.10% -0.24% nm. 16.98 80,848 26-Mar-14 0.00
BHO08CB 0.00%  27.27% -5.79% -0.24% nm. 23.96 43,137 08-May-14 0.00
BIGC01C1401A  82.65% 0.00% na. 0.37% 4.13 na. na. 30-Jan-14 0.69
BIGC01P1401A 84.15%  100.00% na. 0.37% 3.46 na. na. 30-Jan-14 1.44
BIGC16CB 0.00% 18.18% -5.06% 0.37% nm. na. 194,586 10-Mar-14 0.00
BIGC28CB 74.24%  68.18% -3.78% 0.37% 20.52 na. 190,604 02-Dec-13 0.18
BJC01CD 104.90% 81.82% -4.26% 0.20% 7.05 na. 2,532,204 23-Dec-13 0.31
BJCO1PC 155.55% 77.27% -4.98% 0.20% 1.26 na. 1,097,898 23-Dec-13 2.90
BJC06CB 68.94% 36.36% -1.19% 0.20% 110.11 na. 64,048 26-Sep-13 0.02
BJCO6PB 299.31%  86.36% -4.67% 0.20% 171 na. 634,840 26-Sep-13 1.72
BJC08CC 88.62% 45.45% -4.30% 0.20% 20.02 na. 27,818 28-Mar-14 0.11
BJC13CD 500.00% 4.55% -4.76% 0.20% 275.29 na. 1,500 16-Sep-13 0.01
BJC13CE 85.78% 45.45% -4.49% 0.20% 8.85 na. 111,464 20-Jan-14 0.38
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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
BJC23CA 93.43% 36.36% -4.53% 0.20% 17.98 na. 30,745 26-Feb-14 0.07
BJC28CC 5.53% 13.64% -8.10% 0.20% nm. na. 8,470 01-Oct-13 0.00
BJC28CD 93.31% 68.18% -4.47% 0.20% 7.94 na. 495,134 03-Feb-14 0.38
BJC28PA 191.59% 81.82% -4.86% 0.20% 1.28 na. 113,679 01-Nov-13 2.62
BLA01C1401A 84.09% 0.00% na. 0.03% 4.12 na. na. 30-Jan-14 0.74
BLAO1P1401A 84.31%  100.00% na. 0.03% 3.79 na. na. 30-Jan-14 1.34
BLAO6CA 59.36% 68.18% -4.59% 0.03% 2.47 na. 1,083,767 04-May-15 1.00
BLAN06C1408A 0.00% 0.00% na. -0.11% nm. na. na. 28-Aug-14 0.00
BLAN13C1403A 139.05% 0.00% na. -0.11% 4.77 na. na. 10-Mar-14 0.48
BLAN28C1403A 138.44% 0.00% na. -0.11% 4.14 na. na. 03-Mar-14 0.49
BTS01CC 79.49% 63.64% -3.32% 0.18% 9.67 na. 3,405,713 10-Oct-13 0.22
BTS01PB 237.84% 86.36% -5.54% 0.18% 2.84 na. 1,715,781 10-Oct-13 0.75
BTS08CB 86.41%  36.36% -4.61% 0.18% 3.88 na. 141,505 06-Jun-14 0.57
BTS13CD 84.69% 40.91% -4.40% 0.18% 6.62 na. 255,751 06-Jan-14 0.42
BTS16CB 0.00% 9.09% -5.55% 0.18% nm. na. 2,319 16-Dec-13 0.00
BTS18CA 77.38% 40.91% -4.27% 0.18% 5.21 na. 8,161 02-Dec-13 0.32
BTS23CA 68.47%  45.45% -3.73% 0.18% 851 na. 168,338 28-Nov-13 0.25
BTS28CB 0.03% 31.82% -3.56% 0.18% nm. na. 201,292 02-Dec-13 0.00
BTS42C1404A 0.00% 0.00% na. 0.18% nm. na. na. 25-Apr-14 0.00
CK01C1402A 113.14% 0.00% na. 0.66% 2.69 na. na. 27-Feb-14 1.19
CKO01P1402A 129.41%  100.00% na. 0.66% 3.76 na. na. 27-Feb-14 119
CKO08C1401A 108.01% 0.00% na. 0.66% 4.61 na. na. 28-Jan-14 0.81
CK13C1401A 106.35% 0.00% na. 0.66% 4.67 na. na. 06-Jan-14 0.96
CK13C1402A 105.95% 0.00% na. 0.66% 5.30 na. na. 17-Feb-14 0.47
CK23C1401A 136.69% 0.00% na. 0.66% 2.52 na. na. 30-Jan-14 0.74
CK28C1401A 107.74% 0.00% na. 0.66% 4.85 na. na. 02-Jan-14 0.84
CK42C1404A 104.50% 0.00% na. 0.66% 2.37 na. na. 25-Apr-14 118
CPALO1CE 72.86% 40.91% -8.88% -0.11% 48.21 83.31 3,415,454 10-Oct-13 0.04
CPALO1PE 247.86% 90.91% -4.29% -0.11% 1.62 40.28 3,012,960 10-Oct-13 2.14
CPAL06CB 51.83% 81.82% -5.20% -0.11% 4.21 48.73 1,933,721 27-Feb-14 0.33
CPALOSCE 68.87%  68.18% -6.20% -0.11% 36.16 58.16 332,978 17-Jan-14 0.12
CPAL13CE 72.25% 72.73% -6.73% -0.11% 16.19 63.13 350,564 06-Jan-14 0.14
CPAL16CA 0.86% 9.09% -6.71% -0.11% nm. 62.95 11,432 16-Dec-13 0.00
CPAL18CA 70.16% 45.45% -6.65% -0.11% 9.07 62.33 7,297 02-Dec-13 0.15
CPAL28CC 58.67% 63.64% -7.05% -0.11% 38.57 66.13 223,526 02-Dec-13 0.06
CPAL28CD 0.36% 50.00% -5.04% -0.11% nm. 47.31 214,536 17-Apr-15 0.00
CPAL42C1404A  77.50% 0.00% na. -0.11% 3.62 na. na. 25-Apr-14 0.47
CPAL42P1404A 71.96%  100.00% na. -0.11% 2.51 na. na. 25-Apr-14 1.04
CPFO1CE 66.66% 45.45% -7.30% 0.05% 82.52 na. 2,182,393 10-Oct-13 0.02
CPFO1PE 255.60% 90.91% -4.74% 0.05% 1.53 na. 3,806,672 10-Oct-13 1.62
CPF06CC 72.72% 72.73% -4.74% 0.05% 2.78 na. 448,005 04-May-15 0.35
CPF08CG 67.95% 54.55% -5.99% 0.05% 34.38 na. 228,129 18-Dec-13 0.09
CPF13CE 83.03% 77.271% -5.17% 0.05% 5.97 na. 532,726 20-Jan-14 0.51
CPF16CC 0.58% 36.36% -5.29% 0.05% nm. na. 47,161 10-Mar-14 0.00
CPF28CC 65.01%  40.91% -4.36% 0.05% 26.53 na. 309,267 02-Jan-14 0.06
CPF42C1404A 83.04% 0.00% na. 0.05% 3.26 na. na. 25-Apr-14 0.37
CPF42P1404A 69.24%  100.00% na. 0.05% 2.51 na. na. 25-Apr-14 0.74
CPNO1CB 74.87% 68.18% -2.93% 0.15% 15.70 na. 4,175,633 10-Oct-13 0.27
CPNO1PB 189.05%  95.45% -4.94% 0.15% 272 na. 2,784,276 10-Oct-13 2.08
CPNoO8CC 68.23% 77.27% -3.67% 0.15% 6.14 na. 756,998 08-Nov-13 0.69
CPNO8CD 68.26% 63.64% -4.93% 0.15% 5.68 na. 529,715 06-Jun-14 0.37
CPN13C1403A 74.48% 0.00% na. 0.15% 6.67 na. na. 10-Mar-14 0.42
CPN18CA 63.69%  59.09% -2.77% 0.15% 7.22 na. 471,172 24-Oct-13 0.47
CPN28CA 69.25% 63.64% -3.83% 0.15% 29.37 na. 1,276,687 02-Jan-14 0.11
CPN42CD 68.66% 36.36% -4.65% 0.15% 13.13 na. 151,000 23-Dec-13 0.16
DCCO08CA 0.00% 13.64% -6.17% -0.23% nm. 26.63 3,040 18-Dec-13 0.00
DCC13CC 93.68%  22.73% -6.62% -0.23% 5.42 28.60 108,190 30-Sep-13 0.70
DELTO7CA 68.07% 72.73% -4.36% 0.21% 3.08 na. 62,404 26-Mar-14 1.68
DTACO01CE 69.16% 72.73% -4.39% 0.02% 6.85 na. 11,369,514 27-Nov-13 0.47
DTACO1PE 75.80% 90.91% -4.84% 0.02% 3.42 na. 14,049,565 27-Nov-13 1.65
DTAC06CB 172.98% 81.82% -4.60% 0.02% 2.36 na. 1,381,155 26-Sep-13 2.46
DTACO6PB 82.89% 81.82% -4.82% 0.02% 257.86 na. 1,359,936 26-Sep-13 0.03
DTACO08CF 77.36% 27.271% -5.19% 0.02% 3.76 na. 187,456 06-Jun-14 0.75
DTAC13CF 79.31% 27.27% -4.84% 0.02% 8.94 na. 68,536 16-Dec-13 0.42
DTAC13PD 72.18% 95.45% -5.00% 0.02% 5.85 na. 1,307,896 16-Dec-13 1.07
DTAC23CA 0.39% 36.36% -4.82% 0.02% nm. na. 73,961 27-Jun-14 0.00
DTAC28CC 81.66%  72.73% -4.62% 0.02% 7.82 na. 773,277 01-Nov-13 0.52
DTAC42CD 78.11% 31.82% -4.29% 0.02% 6.08 na. 134,222 23-Dec-13 0.53
EGCO01CC 70.53% 54.55% -5.42% -0.16% 8.43 33.09 361,115 23-Dec-13 0.38
ESSO01CE 90.65% 54.55% -5.22% -0.05% 6.98 111.14 982,241 23-Dec-13 0.24
ESSO01PE 0.00%  86.36% -4.54% -0.05% nm. 96.66 132,237 23-Dec-13 0.00
ESSO03CC 75.50% 22.73% -2.78% -0.05% 28.06 59.19 23,734 03-Dec-13 0.03
ESSO13CE 87.66% 22.73% -0.79% -0.05% 224.49 16.91 36,806 14-Oct-13 0.01
ESSO13C14034 79.10% 0.00% na. -0.05% 6.98 na. na. 31-Mar-14 0.32
ESSO16CA 77.48% 4.55% -8.73% -0.05% 96.21 186.02 3,580 25-Oct-13 0.01
ESS018C14034 0.00% 0.00% na. -0.05% nm. na. na. 03-Mar-14 0.00
ESS028CB 87.80% 9.09% -4.44% -0.05% 56.12 94.70 11,281 02-Dec-13 0.02
ESS0O28CC 79.23% 22.73% -6.20% -0.05% 40.82 132.15 5,829 01-Nov-13 0.05
GLOB23C1401/ 108.40% 0.00% na. -0.23% 4.47 na. na. 30-Jan-14 0.33
GLOwo1CC 71.54% 68.18% -3.03% 0.43% 7.90 na. 276,076 27-Nov-13 0.46
HEMR18CA 101.40%  81.82% -2.59% 0.31% 4.52 na. 259,032 07-Oct-13 0.38
HMPRO1CD 71.74% 68.18% -5.20% 0.22% 14.88 na. 4,676,506 10-Oct-13 0.12
HMPRO1PC 229.91% 90.91% -5.17% 0.22% 3.00 na. 5,111,385 10-Oct-13 1.04
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HMPROG6CA 52.19% 81.82% -4.15% 0.22% 3.57 na. 1,774,549 18-Jun-14 0.35
HMPRO8CC 62.66% 72.73% -4.19% 0.22% 6.25 na. 155,197 06-Jun-14 0.32
HMPR13CE 129.06% 40.91% -7.03% 0.22% 243.34 na. 27,543 17-Sep-13 0.01
HMPR13CF 69.84%  63.64% -3.79% 0.22% 5.79 na. 341,335 20-Jan-14 0.36
HMPR23CA 72.83% 40.91% -4.24% 0.22% 6.95 na. 99,440 27-Feb-14 0.21
HMPR28CB 69.16% 45.45% -4.79% 0.22% 28.34 na. 519,919 02-Dec-13 0.07
HMPR28CC 70.67% 59.09% -3.87% 0.22% 7.69 na. 638,086 02-Jan-14 0.25
INTUO1CC 70.87% 81.82% -4.88% -0.17% 6.41 28.04 52,056,811 23-Dec-13 0.65
INTUO1PC 81.78% 95.45% -4.78% -0.17% 3.18 27.45 22,740,198 23-Dec-13 1.75
INTUO6CB 100.62% 90.91% -4.78% -0.17% 1.83 27.44 6,344,904 27-Mar-14 1.87
INTU13CC 75.83% 77.27% -5.25% -0.17% 10.63 30.15 1,245,604 16-Dec-13 0.49
INTU13PA 85.94% 63.64% -4.81% -0.17% 6.30 27.64 329,873 16-Dec-13 1.47
INTU16CB 73.76% 54.55% -4.89% -0.17% 4.54 28.10 992,062 16-Dec-13 1.02
INTU18CA 103.63% 31.82% -4.97% -0.17% 3.79 28.52 33,608 24-Oct-13 0.88
INTU23C1406A  79.92% 0.00% na. -0.17% 3.80 na. na. 26-Jun-14 0.73
INTU28CB 0.00% 45.45% -5.47% -0.17% nm. 31.41 147,726 01-Oct-13 0.00
INTU28CC 66.14% 54.55% -5.91% -0.17% 30.87 33.95 1,035,593 02-Jan-14 0.10
INTU28CD 78.26%  40.91% -4.99% -0.17% 453 28.65 646,375 02-May-14 0.46
INTU28C1402A  73.73% 0.00% na. -0.17% 7.67 na. na. 03-Feb-14 0.66
INTU28P1401A  78.10%  100.00% na. -0.17% 7.06 na. na. 02-Jan-14 1.18
INTU42CB 70.87% 27.27% -4.86% -0.17% 6.41 27.89 33,323 23-Dec-13 0.65
IRPCO1CE 97.10%  59.09% -4.29% 0.27% 5.17 na. 813,063 23-Dec-13 0.42
IRPCO1PD 389.92% 81.82% -5.23% 0.27% 1.99 na. 570,052 23-Dec-13 1.64
IRPC13C1402A  89.79% 0.00% na. 0.27% 6.47 na. na. 24-Feb-14 0.42
IRPC28CB 79.79% 36.36% -4.76% 0.27% 20.12 na. 14,556 02-Dec-13 0.12
ITDO6C1408A 112.96% 0.00% na. 0.76% 1.99 na. na. 28-Aug-14 1.36
ITDO7C1404A 103.03% 0.00% na. 0.76% 3.56 na. na. 25-Apr-14 1.01
ITD42C1404A 125.32% 0.00% na. 0.76% 221 na. na. 25-Apr-14 0.61
IVLO1CH 79.39% 81.82% -0.57% 1.03% 5.54 na. 28,367,229 27-Nov-13 0.60
IVLO1PH 116.05% 90.91% -6.04% 1.03% 231 na. 13,612,664 27-Nov-13 1.01
IVLO6CC 50.67% 68.18% -1.99% 1.03% 2.44 na. 2,313,036 27-Mar-14 0.96
IVLOSCF 1.35% 4.55% -4.76% 1.03% nm. na. 592,000 28-Apr-14 0.00
IVL13CH 61.42% 40.91% -2.11% 1.03% 3.80 na. 616,639 20-Jan-14 1.02
IVL16CB 66.10% 27.271% -0.40% 1.03% 14.67 na. 11,716 25-Oct-13 0.10
IVL18C1403A 87.15% 0.00% na. 1.03% 3.55 na. na. 03-Mar-14 0.65
IVL23CA 89.87%  40.91% -2.06% 1.03% 4.47 na. 194,370 27-Feb-14 0.35
IVL28CD 76.35% 50.00% 3.03% 1.03% 13.76 2.95 390,733 02-Dec-13 0.11
IVL28CE 54.66% 31.82% 2.29% 1.03% 19.00 2.23 67,604 01-Oct-13 0.19
1VL28C1405A 76.77% 0.00% na. 1.03% 4.08 na. na. 05-May-14 0.87
IVL28PB 142.03%  86.36% -6.47% 1.03% 523 na. 32,246 01-Nov-13 0.89
IVL42CE 72.00% 75.00% 1.38% 1.03% 5.97 1.35 665,391 23-Dec-13 0.39
JAS01CB 100.89% 77.27% -4.07% 0.35% 4.03 na. 28,846,493 23-Dec-13 0.50
JAS01PB 167.61% 81.82% -5.20% 0.35% 2.26 na. 28,551,269 23-Dec-13 0.89
JAS03CA 84.38%  18.18% -5.13% 0.35% 3.24 na. 180,731 03-Dec-13 0.63
JASO6CA 86.71% 72.73% -4.31% 0.35% 1.68 na. 577,952 04-May-15 0.96
JAS08CA 0.00% 36.36% -4.31% 0.35% nm. na. 514,876 18-Dec-13 0.00
JAS08CB 0.00% 45.45% -4.39% 0.35% nm. na. 834,100 06-Jun-14 0.00
JAS13CB 89.45% 77.271% -3.76% 0.35% 13.42 na. 7,376,132 04-Nov-13 0.20
JAS13C1404A  102.23% 0.00% na. 0.35% 5.28 na. na. 04-Apr-14 0.61
JAS16CA 88.16% 54.55% -4.25% 0.35% 3.03 na. 1,187,348 25-Oct-13 0.77
JAS18CA 0.00% 50.00% -5.53% 0.35% nm. na. 119,117 02-Dec-13 0.00
JAS23C1402A 0.47% 0.00% na. 0.35% nm. na. na. 28-Feb-14 0.00
JAS28CB 102.28% 90.91% -3.66% 0.35% 5.59 na. 5,096,156 02-Dec-13 0.48
JAS28CC 81.88%  40.91% -3.85% 0.35% 19.17 na. 680,125 02-Jan-14 0.07
JAS28CD 0.00% 22.73% -5.03% 0.35% nm. na. 289,241 17-Apr-15 0.00
KBANO1CE 78.50% 81.82% -3.68% 0.38% 6.02 na. 25,343,937 23-Dec-13 0.60
KBANO1PE 80.27% 90.91% -5.63% 0.38% 2.95 na. 32,316,549 23-Dec-13 1.53
KBANO06CB 71.63%  86.36% -3.83% 0.38% 229 na. 5,737,544 06-Mar-14 0.80
KBANO6PB 73.36% 86.36% -5.14% 0.38% 1.60 na. 1,899,598 09-May-14 1.13
KBANOSCE 64.55% 59.09% -3.98% 0.38% 6.69 na. 121,659 08-May-14 0.45
KBANO8P1404A 0.00%  100.00% na. 0.38% nm. na. na. 01-Apr-14 0.00
KBAN13CH 0.23% 36.36% -4.61% 0.38% nm. na. 1,240,618 20-Jan-14 0.00
KBAN13PE 80.29% 90.91% -5.87% 0.38% 8.95 na. 7,773,612 15-Jan-14 1.26
KBAN23CB 0.51% 27.27% -4.12% 0.38% nm. na. 330,529 27-Jun-14 0.00
KBAN28CD 62.46% 63.64% -3.29% 0.38% 17.13 na. 1,117,401 02-Dec-13 0.17
KBAN28CE 0.10% 27.271% -5.29% 0.38% nm. na. 263,072 23-Apr-15 0.00
KBAN28CF 79.89% 77.27% -4.08% 0.38% 5.84 na. 12,235,644 02-Jan-14 1.03
KBAN28PA 75.63% 86.36% -5.80% 0.38% 3.41 na. 274,906 01-Nov-13 1.06
KBAN42C1404/  73.42% 0.00% na. 0.38% 3.37 na. na. 25-Apr-14 1.34
KBAN42P1404~ 55.97%  100.00% na. 0.38% 3.34 na. na. 25-Apr-14 1.80
KKP0O1CC 83.42% 63.64% -3.91% 0.17% 11.28 na. 1,690,626 23-Dec-13 0.20
KKPO1PB 134.12% 95.45% -4.90% 0.17% 1.46 na. 2,247,877 23-Dec-13 2.58
KKPO8SCA 70.55% 59.09% -3.97% 0.17% 10.62 na. 88,909 09-May-14 0.17
KKP13C1403A 78.98% 0.00% na. 0.17% 7.16 na. na. 24-Mar-14 0.45
KKP23CA 71.05% 54.55% -3.90% 0.17% 12.11 na. 236,652 27-Feb-14 0.19
KTBO1CF 73.13%  90.91% -2.20% 0.75% 6.77 na. 10,311,827 23-Dec-13 0.42
KTBO1PE 120.92% 95.45% -6.11% 0.75% 3.06 na. 9,255,429 23-Dec-13 1.30
KTB06CB 66.13% 81.82% -3.15% 0.75% 2.84 na. 1,212,906 18-Jun-14 0.70
KTBO6PB 100.02% 90.91% -5.79% 0.75% 1.96 na. 57,760 18-Jun-14 1.69
KTB08CB 82.02%  50.00% -1.92% 0.75% 5.40 na. 363,835 08-Nov-13 0.75
KTB13C1402A 77.85% 0.00% na. 0.75% 6.03 na. na. 24-Feb-14 0.55
KTB23CA 60.35% 45.45% 0.24% 0.75% 31.65 0.32 1,142,164 28-Nov-13 0.08
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KTB28CC 68.18% 13.64% -8.79% 0.75% 30.15 na. 126,491 02-Dec-13 0.04
KTB28CD 66.54% 54.55% -2.04% 0.75% 12.69 na. 60,075 02-Jan-14 0.28
KTB28CE 76.52% 31.82% -2.82% 0.75% 4.91 na. 35,040 02-May-14 0.27
KTB28P1401A 91.79%  100.00% na. 0.75% 5.17 na. na. 02-Jan-14 0.77
KTB42C1404A 75.82% 0.00% na. 0.75% 3.19 na. na. 25-Apr-14 0.78
KTB42P1404A 89.31%  100.00% na. 0.75% 2.76 na. na. 25-Apr-14 1.20
LHO1CE 86.49% 63.64% -3.37% 0.02% 13.47 na. 2,281,043 10-Oct-13 0.11
LHO1PE 302.89% 95.45% -4.88% 0.02% 2.06 na. 3,000,426 10-Oct-13 1.26
LHO8CC 84.49% 54.55% -4.55% 0.02% 4.55 na. 223,552 06-Jun-14 0.53
LH13CD 10.02% 9.09% -9.52% 0.02% nm. na. 9,872 17-Sep-13 0.00
LH28CB 77.92% 54.55% -4.28% 0.02% 10.68 na. 103,618 03-Feb-14 0.16
LH42CC 80.36%  45.45% -5.76% 0.02% 9.16 na. 109,846 23-Dec-13 0.16
MAKRO6CA 0.00% 40.91% -5.48% -0.28% 2.28 19.93 41,976 26-Sep-13 1.86
MAKROG6PA 86.42% 77.27% -0.40% -0.28% 317.07 1.44 26,408 26-Sep-13 0.02
MCOT07C1404/ 67.63% 0.00% na. -0.36% 8.16 na. na. 25-Apr-14 0.48
MINTO1CC 81.99% 81.82% -3.33% 0.41% 5.71 na. 5,546,139 27-Nov-13 0.42
MINTO1PB 112.10% 90.91% -5.72% 0.41% 3.26 na. 7,167,456 27-Nov-13 0.92
MINTO8CC 0.00%  22.73% -4.08% 0.41% nm. na. 539,383 08-Nov-13 0.00
MINTO8CD 78.60% 27.27% -4.96% 0.41% 4.21 na. 23,056 06-Jun-14 0.57
MINT18CA 77.93% 36.36% -2.45% 0.41% 4.36 na. 126,605 24-Oct-13 0.22
MINT42CD 78.53% 18.18% -4.44% 0.41% 6.12 na. 63,714 23-Dec-13 0.49
PS01CD 96.90%  36.36% -9.17% 0.35% 122.67 na. 71,304 10-Oct-13 0.01
PS01PC 337.87% 81.82% -5.00% 0.35% 1.10 na. 554,963 10-Oct-13 1.68
PS08C1402A 84.85% 0.00% na. 0.35% 7.55 na. na. 28-Feb-14 0.39
PS13CE 77.72% 59.09% -3.66% 0.35% 10.95 na. 578,351 20-Jan-14 0.28
PS23CB 102.83% 36.36% -4.32% 0.35% 4.60 na. 85,765 27-Jun-14 0.08
PS28CC 89.42% 68.18% -4.03% 0.35% 21.78 na. 555,731 01-Nov-13 0.13
PS28CD 80.97% 31.82% -3.54% 0.35% 24.05 na. 52,391 03-Feb-14 0.05
PTTO1CE 63.24% 68.18% -3.15% 0.35% 7.90 na. 26,378,795 10-Oct-13 0.53
PTTO1PE 68.01% 81.82% -6.70% 0.35% 7.44 na. 15,561,474 10-Oct-13 0.90
PTTO3CB 0.00% 31.82% -4.62% 0.35% nm. na. 198,230 03-Dec-14 0.00
PTTO6CD 80.46% 81.82% -3.91% 0.35% 2.33 na. 1,120,455 06-Mar-14 1.44
PTTO8CF 63.76% 27.27% -4.58% 0.35% 11.83 na. 33,489 18-Dec-13 0.58
PTT13CI 66.36%  40.91% -3.75% 0.35% 8.09 na. 568,921 06-Jan-14 0.69
PTT13P1402A 63.88%  100.00% na. 0.35% 5.78 na. na. 24-Feb-14 1.45
PTT23C1407A 61.51% 0.00% na. 0.35% 4.22 na. na. 30-Jul-14 1.22
PTT28CC 64.13% 59.09% -4.23% 0.35% 29.00 na. 100,092 01-Oct-13 0.21
PTT28CD 72.89% 59.09% -4.26% 0.35% 2.81 na. 129,930 17-Apr-15 1.49
PTT28C1402A 63.48% 0.00% na. 0.35% 7.55 na. na. 03-Feb-14 0.74
PTT28PA 66.90%  77.27% -6.78% 0.35% 10.68 na. 2,300,478 01-Nov-13 0.64
PTTEOL1CF 68.71% 81.82% -3.46% 0.47% 4.45 na. 22,000,247 23-Dec-13 0.97
PTTEO1PF 69.71% 81.82% -6.17% 0.47% 6.19 na. 9,469,128 23-Dec-13 0.93
PTTEO6CD 82.81% 77.27% -3.72% 0.47% 2.23 na. 521,196 06-Mar-14 1.55
PTTEO8CE 0.00% 31.82% -3.93% 0.47% nm. na. 115,274 08-Nov-13 0.00
PTTE13C1402A  65.41% 0.00% na. 0.47% 5.28 na. na. 17-Feb-14 1.09
PTTE13P1402A  60.47%  100.00% na. 0.47% 10.43 na. na. 17-Feb-14 0.92
PTTE23CA 49.21% 81.82% -2.25% 0.47% 13.29 na. 430,303 28-Nov-13 0.26
PTTE28CB 73.68% 77.271% -3.09% 0.47% 6.40 na. 5,216,655 01-Nov-13 0.90
PTTE28C1403A 0.00% 0.00% na. 0.47% nm. na. na. 03-Mar-14 0.00
PTTE28PA 64.90% 77.27% -8.10% 0.47% 19.99 na. 2,266,371 01-Nov-13 0.36
PTTGO1C1401A 71.04% 0.00% na. 0.37% 4.70 na. na. 30-Jan-14 0.78
PTTGO01P1401A 81.20%  100.00% na. 0.37% 4.47 na. na. 30-Jan-14 1.64
PTTGO6CC 76.67% 77.27% -3.63% 0.37% 2.44 na. 2,318,399 27-Feb-14 1.24
PTTG08CD 0.00%  50.00% -3.89% 0.37% nm. na. 89,670 08-May-14 0.00
PTTG13CD 81.86% 50.00% -3.54% 0.37% 6.88 na. 1,704,404 06-Jan-14 0.71
PTTG13PD 79.08% 86.36% -5.94% 0.37% 4.92 na. 920,884 06-Jan-14 1.49
PTTG16CA 0.00% 13.64% -4.34% 0.37% nm. na. 24,693 16-Dec-13 0.00
PTTG23CB 75.75%  36.36% -3.94% 0.37% 4.61 na. 315,434 27-Jun-14 0.53
PTTG28CC 80.65% 68.18% -2.38% 0.37% 5.95 na. 2,071,037 01-Nov-13 0.77
PTTG28C1403A 71.68% 0.00% na. 0.37% 5.07 na. na. 03-Mar-14 0.85
QHO6C1408A 116.40% 0.00% na. 0.26% 231 na. na. 28-Aug-14 0.65
QH13C1403A  126.63% 0.00% na. 0.26% 4.08 na. na. 31-Mar-14 0.63
QH28C1403A 129.70% 0.00% na. 0.26% 4.09 na. na. 03-Mar-14 0.58
RATCO7CA 0.03% 13.64% -4.63% -0.07% nm. 71.10 3,986 29-Jan-14 0.00
ROBI01CB 88.89% 36.36% -3.46% 0.41% 66.56 na. 166,356 10-Oct-13 0.04
ROBI18CA 1.10%  40.91% -1.32% 0.41% nm. na. 28,479 24-Oct-13 0.00
SCBO1CE 66.76% 81.82% -3.30% 0.37% 7.63 na. 15,864,156 23-Dec-13 0.52
SCBO1PD 82.02% 90.91% -5.51% 0.37% 2.66 na. 7,207,467 23-Dec-13 1.99
SCBO6CE 66.78% 90.91% -3.58% 0.37% 2.47 na. 3,600,320 27-Mar-14 1.31
SCBO6PE 78.72% 95.45% -4.97% 0.37% 158 na. 563,954 09-May-14 2.08
SCBO8CF 59.06% 81.82% -2.37% 0.37% 10.65 na. 502,665 08-Nov-13 0.38
SCB13CE 63.32%  86.36% -2.76% 0.37% 15.56 na. 762,744 06-Jan-14 0.34
SCB13P1402A 67.87%  100.00% na. 0.37% 5.29 na. na. 24-Feb-14 1.50
SCB28C1402A 0.05% 0.00% na. 0.37% nm. na. na. 03-Feb-14 0.00
SCB28P1401A 70.13%  100.00% na. 0.37% 5.47 na. na. 02-Jan-14 1.32
SCB42CE 54.78%  59.09% -4.50% 0.37% 15.03 na. 185,051 23-Dec-13 0.33
SCCO01C1401A 68.80% 0.00% na. 0.08% 4.80 na. na. 30-Jan-14 0.90
SCC01P1401A 67.07%  100.00% na. 0.08% 3.86 na. na. 30-Jan-14 1.40
SCCO03CA 0.00% 31.82% -5.48% 0.08% nm. na. 41,178 03-Dec-14 0.00
SCC06CB 60.76%  86.36% -4.43% 0.08% 2.58 na. 2,454,665 27-Mar-14 0.86
SCCO08CE 66.88% 59.09% -4.25% 0.08% 8.52 na. 200,617 18-Dec-13 0.52
SCC13C1402A 0.17% 0.00% na. 0.08% nm. na. na. 24-Feb-14 0.00
SCC23CA 44.23% 72.73% -3.78% 0.08% 18.47 na. 289,285 28-Nov-13 0.16
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Volatility Percentage Return 30D Return 30D Gearing Gearing (X) Value Date
SCC28C1402A 63.88% 0.00% na. 0.08% 7.23 na. na. 03-Feb-14 0.55
SCCC13CB 132.84% 59.09% -9.57% -0.28% 32.96 34.65 12,624 17-Sep-13 0.10
SIRIO6C1408A  108.78% 0.00% na. -0.19% 2.90 na. na. 28-Aug-14 0.40
SIRI07C1404A 99.85% 0.00% na. -0.19% 6.27 na. na. 25-Apr-14 0.37
SIRI13C1403A  125.99% 0.00% na. -0.19% 5.69 na. na. 31-Mar-14 0.34
SPALO1CD 79.49% 68.18% -0.90% 0.45% 19.36 na. 334,408 27-Nov-13 0.11
STA13C1403A 76.44% 0.00% na. 0.05% 4.73 na. na. 31-Mar-14 0.49
STEC08C1401A 101.32% 0.00% na. 1.21% 4.70 na. na. 28-Jan-14 0.81
TCAP01C1401A 82.88% 0.00% na. 0.13% 4.22 na. na. 30-Jan-14 0.50
TCAPO1P1401A 97.01%  100.00% na. 0.13% 2.58 na. na. 30-Jan-14 131
TCAP06CB 65.48% 77.27% -4.55% 0.13% 3.00 na. 991,650 04-May-15 0.45
TCAP13CF 69.91% 27.27% -5.38% 0.13% 17.58 na. 16,456 23-Dec-13 0.12
TCAP23CA 70.97%  18.18% -4.92% 0.13% 9.38 na. 176,370 27-Jun-14 0.12
TCAP28CB 65.70% 45.45% -6.19% 0.13% 20.91 na. 72,679 02-Dec-13 0.11
TCAP42CD 55.18% 36.36% -4.60% 0.13% 35.16 na. 45,570 23-Dec-13 0.06
THAIOLCF 84.62% 31.82% -3.65% -0.36% 121.33 10.10 390,233 10-Oct-13 0.01
THAIO1PE 363.64% 90.91% -4.32% -0.36% 1.01 11.95 1,740,275 10-Oct-13 1.81
THAIO8C1402A 81.02% 0.00% na. -0.36% 10.34 na. na. 28-Feb-14 0.22
THAI13CE 86.96% 40.91% -1.11% -0.36% 37.92 3.07 23,531 16-Dec-13 0.03
THAI13C1403A  76.89% 0.00% na. -0.36% 8.20 na. na. 24-Mar-14 0.37
THAI23CA 84.20% 45.45% -6.56% -0.36% 9.33 18.15 37,321 27-Jun-14 0.13
THAI28CB 79.24% 13.64% -7.59% -0.36% 36.77 20.98 35,412 02-Dec-13 0.03
THAI28C1404A 0.68% 0.00% na. -0.36% nm. na. na. 16-Apr-14 0.00
THAI42CD 85.58% 36.36% -1.35% -0.36% 43.33 3.73 158,716 23-Dec-13 0.03
THCO06C14084 70.76% 0.00% na. 0.09% 2.46 na. na. 28-Aug-14 0.56
THCO07C14044 0.00% 0.00% na. 0.09% nm. na. na. 25-Apr-14 0.00
THCO08C1401~ 73.05% 0.00% na. 0.09% 7.04 na. na. 28-Jan-14 0.49
THCO13C14034 91.67% 0.00% na. 0.09% 3.97 na. na. 31-Mar-14 0.58
THCO28C14034 103.95% 0.00% na. 0.09% 3.92 na. na. 03-Mar-14 0.55
TISCO01CD 79.59% 63.64% -4.49% 0.15% 14.29 na. 165,030 27-Nov-13 0.14
TISCO1PC 13454%  86.36% -4.91% 0.15% 1.69 na. 1,626,743 27-Nov-13 1.97
TISC23CA 1.07% 4.55% -6.46% 0.15% nm. na. 36,984 27-Jun-14 0.00
TMBO01C1401A 105.09% 0.00% na. 0.90% 3.09 na. na. 30-Jan-14 0.60
TMBO1P1401A 209.88%  100.00% na. 0.90% 4.21 na. na. 30-Jan-14 0.66
TMBO6CA 107.75% 86.36% -3.10% 0.90% 1.80 na. 7,144,264 27-Feb-14 0.78
TMBO8CA 102.32% 31.82% -2.77% 0.90% 2.92 na. 1,748,363 08-Nov-13 1.93
TMB13C1404A 104.20% 0.00% na. 0.90% 3.77 na. na. 04-Apr-14 0.59
TMB16CA 84.77% 59.09% -2.02% 0.90% 4.08 na. 1,014,343 16-Dec-13 0.46
TMB23CA 79.35% 77.271% -1.96% 0.90% 4.40 na. 701,662 27-Feb-14 0.32
TMB28CB 85.36% 72.73% -1.41% 0.90% 9.03 na. 1,730,665 03-Feb-14 0.28
TMB28C1403A 95.77% 0.00% na. 0.90% 3.56 na. na. 03-Mar-14 0.60
TOPO1CE 65.28% 63.64% -4.20% 0.10% 7.60 na. 10,390,240 27-Nov-13 0.40
TOPO1PE 88.24% 95.45% -5.14% 0.10% 3.97 na. 7,262,477 27-Nov-13 153
TOP06CB 62.27% 77.27% -4.29% 0.10% 3.34 na. 1,861,131 27-Feb-14 0.75
TOPO8CF 0.01% 40.91% -5.25% 0.10% nm. na. 415,498 08-May-14 0.00
TOP13C1402A 71.15% 0.00% na. 0.10% 7.51 na. na. 24-Feb-14 0.54
TOP23CA 71.16% 40.91% -4.91% 0.10% 8.22 na. 55,723 27-Feb-14 0.37
TOP28CB 65.62% 72.73% -4.73% 0.10% 14.07 na. 974,526 01-Nov-13 0.27
TPIPO1C1401A  79.38% 0.00% na. 0.14% B2 na. na. 30-Jan-14 0.43
TPIPO1P1401A 117.89%  100.00% na. 0.14% 3.35 na. na. 30-Jan-14 0.88
TPIPOSCB 66.45% 50.00% -4.64% 0.14% 15.62 na. 263,055 18-Dec-13 0.19
TPIP13CD 2.90% 4.55% -8.73% 0.14% nm. na. 10,738 30-Sep-13 0.00
TPIP18CA 1.38%  13.64% -9.58% 0.14% nm. na. 25,731 07-Oct-13 0.00
TRUEO1CF 106.97% 68.18% -4.51% 0.04% 8.63 na. 70,140,312 10-Oct-13 0.24
TRUEO1PF 350.09% 90.91% -4.00% 0.04% 2.16 na. 118,455,062 10-Oct-13 112
TRUEO6CB 78.35% 63.64% -4.67% 0.04% 3.37 na. 8,148,188 18-Jun-14 0.43
TRUEO6PB 159.85% 95.45% -4.66% 0.04% 1.24 na. 4,615,066 18-Jun-14 117
TRUEO7CA 87.40% 22.73% -5.00% 0.04% 5.49 na. 164,845 26-Mar-14 0.44
TRUEO8SCE 102.09% 77.27% -4.59% 0.04% 6.04 na. 960,247 17-Jan-14 0.60
TRUEO8CF 90.13% 72.73% -5.10% 0.04% 4.42 na. 444,788 06-Jun-14 0.41
TRUEO8P1404A 160.59%  100.00% na. 0.04% 153 na. na. 01-Apr-14 0.95
TRUE13CG 103.16% 63.64% -6.18% 0.04% 30.21 na. 6,346,050 06-Jan-14 0.06
TRUE13C1312A 104.47% 50.00% -6.81% 0.04% 6.83 na. 1,838,407 24-Dec-13 0.36
TRUE13C1402A 101.80% 50.00% -6.81% 0.04% 5.69 na. 1,838,407 17-Feb-14 0.51
TRUE13PC 153.58% 95.45% -8.12% 0.04% 60.92 na. 55,248,646 17-Sep-13 0.07
TRUE13P1402A 162.52%  100.00% na. 0.04% 5.97 na. na. 17-Feb-14 0.81
TRUE16CB 94.02%  59.09% -4.38% 0.04% 5.60 na. 392,743 16-Dec-13 0.37
TRUE18C1403A 95.89% 0.00% na. 0.04% 3.15 na. na. 03-Mar-14 0.46
TRUE23C1401A 158.66% 0.00% na. 0.04% 3.63 na. na. 30-Jan-14 0.25
TRUE28CD 95.11% 81.82% -4.75% 0.04% 8.29 na. 1,593,924 02-Dec-13 0.25
TRUE28CE 99.81%  59.09% -4.52% 0.04% 19.18 na. 2,270,118 02-Jan-14 0.07
TRUE28CF 81.22% 63.64% -4.46% 0.04% 4.12 na. 1,064,830 23-Apr-15 0.22
TRUE28C1401A 103.95% 0.00% na. 0.04% 6.90 na. na. 02-Jan-14 0.35
TRUE28P1402A 145.01%  100.00% na. 0.04% 3.50 na. na. 03-Feb-14 0.69
TTA13C1403A 75.85% 0.00% na. 0.45% 4.08 na. na. 31-Mar-14 0.71
TTWO7CA 0.00% 18.18% -5.75% -0.19% nm. 31.02 11,499 29-Jan-14 0.00
TUF01CD 72.78% 63.64% -6.02% -0.37% 10.48 16.35 377,483 27-Nov-13 0.24
TUFO01PC 107.15% 81.82% -4.07% -0.37% 2.47 11.05 1,125,522 27-Nov-13 2.04
TUF06CC 0.46 68.18% -5.31% -0.37% 7.05 14.42 907,971 27-Feb-14 0.29
TUFO08CE 0.02 27.27% -4.66% -0.37% nm. 12.66 24,994 08-Nov-13 0.00
TUF16CB 0.01 13.33% -5.59% -0.37% nm. 15.18 32,667 16-Dec-13 0.00
TUF18CA 0.00 27.27% -6.20% -0.37% nm. 16.83 49,076 02-Dec-13 0.00
TUF28CA 0.01 50.00% -5.88% -0.37% nm. 15.97 229,708 02-Jan-14 0.00



ORE fasia pius . .
SECURITIES ASP Derivative Warrant

Technical Term Index

' '
=

®  Al-in-Premium — % 28431p1 Warrant Ngandnananiivin ldansudaduyuned

3 v

®  FIAINNGH — IATMNIZANTDI DW NAUIUAEARE No-Arbitrage Pricing ( Black-Scholes-Merton)

. . . Ly . .
®  Delta - %79 Delta-Hedging Ratio Aednsdaureiuiiazsasiaiieazliidesnjuanas 1% a1 DW azisaugagayadi 1% mnelliulined

v a

®  Exercise Ratio — 8719149151919 anwanuiiazlasuiiialdd@ns sia DW 1 fia 1w win Exercise Ratio = 0.1 ¥aN81A21397 DW 1 619 @anunsouanijuls

0.1 9w nanAasiasld DW 10 Fialunsuantiu 1 vu

®  Gearing — AMuauNT8IN9AARULMIT899IAN IFUMIN DW § Gearing = 2 111 ¥a181AINTT WINTIANTULHIANTWANSS 1% Ba DW Ad3aztiady

anad 2%
®  Historical Volatility - #2108 LILNNATT U048 A UiaUNAs 250 G

®  implied Volatility - daudeiuunnsgIuiiaziouainsIpmnainges DW Arildenaziauiianisfinainli Premium fiu DW siailge

a

®  Support & Resistance — UWiaFU LU 199 DW ATWIMIAIN Wladl uuasuaessaniudneds 1ael43s No-Arbitrage Pricing ( Black-Scholes-

Merton)

¥ o Yy a o

. . . v y
®  Tracking Percentage — Ag snsfesazluamn? DW An1sindeulmaenadesiuiusiaenede i nsdiil DW 289 TOP U5usiaau e TOP Uiusmaau

(1

s




