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ASP Derivative Warrant
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31A1 DW 0.73 s1A1H&NG 59

FIAUIANINLE9E9 64.5 3AUNU 73.6

JudGufinsdama 19-Sep-13 57A1 DW anu BS 0.70

Judiamagaving 28-May-14 Exercise Ratio 0.05

All'in Premium 14.11% Delta 0.492603

Historical Volatility 69.00% Implied Volatility 74.37%
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Volatility / Time to Maturity 168 151.2 134.4 117.6 100.8 84 67.2 50.4 33.6 16.8
1.0% 0.2936 0.2940 0.2943 0.2946 0.2949 0.2952 0.2955 0.2958 0.2961 0.2964
6.9% 0.2944 0.2945 0.2946 0.2947 0.2949 0.2952 0.2955 0.2958 0.2961 0.2964
13.8% 0.3132 0.3105 0.3079 0.3053 0.3028 0.3006 0.2986 0.2972 0.2964 0.2964

20.7% 0.3502 0.3442 0.3381 0.3318 0.3253 0.3188 0.3122 0.3059 0.3004 0.2969
27.6% 0.3948 0.3857 0.3763 0.3664 0.3560 0.3451 0.3337 0.3218 0.3099 0.2996
34.5% 0.4429 0.4309 0.4183 0.4050 0.3908 0.3758 0.3596 0.3423 0.3237 0.3052
41.4% 0.4928 0.4779 0.4623 0.4456 0.4279 0.4088 0.3882 0.3655 0.3405 0.3133
48.3% 0.5436 0.5260 0.5073 0.4875 0.4663 0.4433 0.4183 0.3905 0.3591 0.3233
55.2% 0.5949 0.5746 0.5531 0.5301 0.5054 0.4787 0.4494 0.4166 0.3791 0.3349
62.1% 0.6465 0.6235 0.5991 0.5731 0.5451 0.5146 0.4811 0.4435 0.4000 0.3475
69.0% 0.6982 0.6726 0.6454 0.6164 0.5851 0.5510 0.5133 0.4709 0.4215 0.3610
75.9% 0.7498 0.7217 0.6918 0.6598 0.6252 0.5875 0.5458 0.4987 0.4435 0.3750
82.8% 0.8013 0.7707 0.7381 0.7032 0.6654 0.6242 0.5785 0.5267 0.4659 0.3896
89.7% 0.8525 0.8195 0.7843 0.7466 0.7057 0.6610 0.6114 0.5550 0.4886 0.4046
96.6% 0.9036 0.8682 0.8304 0.7899 0.7459 0.6978 0.6443 0.5834 0.5114 0.4199
103.5% 0.9543 0.9166 0.8763 0.8330 0.7861 0.7346 0.6773 0.6119 0.5344 0.4354
110.4% 1.0047 0.9647 0.9220 0.8761 0.8262 0.7714 0.7103 0.6405 0.5576 0.4511
117.3% 1.0547 1.0126 0.9675 0.9189 0.8661 0.8081 0.7432 0.6691 0.5808 0.4670
124.2% 1.1043 1.0600 1.0126 0.9615 0.9058 0.8446 0.7761 0.6977 0.6041 0.4830
131.1% 1.1534 1.1071 1.0575 1.0038 0.9454 0.8811 0.8090 0.7263 0.6274 0.4992
138.0% 1.2021 1.1538 1.1020 1.0459 0.9848 0.9174 0.8417 0.7548 0.6508 0.5154

71 : eledde 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
TUF01C1404A 0.90 62.50% 0.40% 0.44% 3.47 0.91 na. 30-Apr-14 0.94 -
TUF06CC 0.52 59.09% 1.72% 0.44% 3.48 3.93 270,691 27-Feb-14 0.77 -
TUF08C1405A 0.00 13.64% 1.01% 0.44% nm. 231 na. 28-May-14 0.00 -
TUF16CB 0.00 4.55% 3.86% 0.44% nm. 8.83 61,165 16-Dec-13 0.00 -
TUF28CA 0.69 59.09% 1.37% 0.44% 18.80 3.13 334,696 02-Jan-14 0.27 -
TUF42C1406A 0.00 4.55% 1.25% 0.44% nm. 2.85 na. 23-Jun-14 0.00 -

71 : Ee3se ASP, Bloomberg
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Derivative Warrant Historical Performance

DW Implied Tracking ~ DW Average Underlying Average bW Actual Average st Trade  Current DW Price
Volatility Percentage Return 30D Return 30D Gearing Gearing (X) Value Date
AAV06C1408A 102.10%  45.45% -1.73% -0.87% 2.96 il k) 76,388 28-Aug-14 0.30
AAV18C1406A 0.58% na. na. -0.87% nm. na. 46,669 02-Jun-14 0.00
AAV28C1403A 106.83%  40.91% -3.94% -0.87% 14.95 4.54 13,592,582 03-Mar-14 0.09
ADVAO1CE 79.95%  68.18% -6.26% -0.34% 39.83 18.24 10,664,964 23-Dec-13 0.07
ADVAO1PE 137.42%  90.91% 0.64% -0.34% 212 na. 105,321 23-Dec-13 2.10
ADVA06CB 68.51%  72.73% -0.93% -0.34% 3.66 2.70 6,044,768 18-Jun-14 0.61
ADVAOGPA 0.00%  90.91% 0.18% -0.34% nm. na. 45,771 18-Jun-14 0.00
ADVA08CD 71.80%  63.64% -1.98% -0.34% 12.39 5.78 165,348 28-Mar-14 0.36
ADVA13CG 118.77%  45.45% 1.44% -0.34% 34291 na. 337,657 16-Dec-13 0.01
ADVA13C1404A 73.70%  81.82% -1.85% -0.34% 11.35 5.40 6,286,255 04-Apr-14 0.32
ADVA13PD 98.43%  81.82% 0.74% -0.34% 6.05 na. 1,176,940 16-Dec-13 0.97
ADVA13P1404A 67.96% 95.45% 0.34% -0.34% 4.16 na. 58,152 04-Apr-14 1.31
ADVA16CC 67.30%  50.00% -2.15% -0.34% 11.89 6.26 196,988 10-Mar-14 0.25
ADVA23CB 80.41%  50.00% -1.30% -0.34% 7.74 3.78 73,156 27-Jun-14 0.24
ADVA27C1405A 69.25%  38.46% -1.22% -0.34% 52 3.54 76,860 21-May-14 0.49
ADVA28CF 90.06% 31.82% -4.62% -0.34% 428.90 13.47 16,837,702 02-Jan-14 0.01
ADVA28CG 74.70%  63.64% -0.87% -0.34% 3.77 2155 354,146 17-Apr-15 0.74
ADVA28C1403A 61.62%  72.73% -2.75% -0.34% 17.81 8.02 476,500 03-Mar-14 0.18
ADVA28P1403A 72.03%  77.27% 0.43% -0.34% 3.87 na. 43,124,710 03-Mar-14 1.28
ADVA42CD 66.28% 59.09% -6.42% -0.34% 106.24 18.72 50,226,695 23-Dec-13 0.03
AOTO01CE 95.10%  68.18% -1.96% -0.56% 5.70 3.48 37,490 23-Dec-13 0.80
AOTO1PE 105.72%  95.45% 0.45% -0.56% 5.78 na. 138,843 23-Dec-13 0.79
AOT06C1411A 78.82%  61.54% -0.87% -0.56% 2.61 1.55 1,109,714 28-Nov-14 0.70
AOT13C1403A  100.40% 71.43% -0.47% -0.56% 6.25 0.83 2,150,426 26-Mar-14 0.73
AOT16C1406A 94.20%  54.55% -1.26% -0.56% 3.41 224 7,503,617 23-Jun-14 153
AOT28C1401A 0.00%  22.73% -2.03% -0.56% nm. 3.61 343,509 02-Jan-14 0.00
AOT28C1405A 93.46%  66.67% -2.18% -0.56% 5.32 3.87 132,596 14-May-14 0.49
AOT42CD 92.45%  36.36% -1.19% -0.56% 3.81 211 53,675 23-Dec-13 1.37
BANPO1C1401A 112.27%  50.00% 1.98% 0.70% 2.62 2.81 12,250 30-Jan-14 1.73
BANP01C14042 87.83%  40.91% 1.68% 0.70% 3.49 2.39 578,820 23-Apr-14 0.56
BANPO1P1401A 79.04%  90.91% -3.49% 0.70% 14.12 na. 778,726 30-Jan-14 0.45
BANPO6CE 78.98%  50.00% 2.32% 0.70% 2.78 3.29 na. 06-Mar-14 117
BANP08C1405A 77.02%  31.82% 1.42% 0.70% 6.16 2.02 326,822 28-May-14 0.78
BANPO8P1405A 79.42%  100.00% -1.32% 0.70% 6.94 na. na. 28-May-14 0.75
BANP13C14032 74.83%  45.45% 2.79% 0.70% 8.59 3.96 na. 12-Mar-14 0.28
BANP13C14044 84.80%  18.18% 1.75% 0.70% 5.35 2.49 903,251 04-Apr-14 1.32
BANP16C1407A 0.11%  19.05% 2.57% 0.70% nm. 3.66 na. 25-Jul-14 0.00
BANP18C1405A 0.00% 9.09% 1.67% 0.70% nm. 2.37 na. 02-May-14 0.00
BANP23CA 64.93%  45.45% 3.04% 0.70% 19.72 4.32 na. 26-Feb-14 0.11
BANP28C1402A 0.00%  18.18% 2.82% 0.70% nm. 4.01 5,100 03-Feb-14 0.00
BANP28C14032 77.85%  36.36% 2.50% 0.70% 7.81 3.56 7,596 03-Mar-14 0.25
BANP42C1406f 84.06% 31.82% 1.63% 0.70% 3.26 2.32 1,573,193 23-Jun-14 0.48
BAY01C1403A 0.00% 4.55% -0.09% -0.03% nm. 2.79 1,059,082 28-Mar-14 0.00
BAY01P1403A 70.29%  81.82% 0.02% -0.03% 4.25 na. 72,168 28-Mar-14 0.75
BAY06CB 114.20% 4.55% 0.05% -0.03% 1.82 na. 99,655 06-Mar-14 0.86
BAY08CF 0.00% na. na. -0.03% nm. na. 96,009 08-May-14 0.00
BAY13CE 0.00% na. na. -0.03% nm, na. 1,388,359 23-Dec-13 0.00
BAY16CB 0.00% na. na. -0.03% nm. na. 91,191 10-Mar-14 0.00
BAY23CA 0.00% 0.00% 0.00% -0.03% nm. 0.00 120,087 26-Feb-14 0.00
BBLO6CD 58.48%  54.55% -1.04% -0.40% 3.02 2.58 10,244 18-Jun-14 0.62
BBLO6PD 66.36%  90.91% 0.73% -0.40% 218 na. 82,371 18-Jun-14 1.43
BBLO7CA 57.50%  36.36% -2.85% -0.40% 24.93 7.04 52,026 29-Jan-14 0.15
BBL08CD 64.91%  18.18% -2.41% -0.40% 10.05 5.96 144,673 08-May-14 0.31
BBL13CE 68.13%  50.00% -10.93% -0.40% 149.57 27.00 5,968 23-Dec-13 0.02
BBL13C1406A 65.51%  33.33% -1.25% -0.40% 7.52 3.09 511,163 19-Jun-14 0.41
BBL13PD 131.94% 81.82% 1.09% -0.40% 4.00 na. 78,950 23-Dec-13 1.17
BBL13P1406A 65.47%  76.92% 0.25% -0.40% 5.08 na. 21,183 19-Jun-14 1.04
BBL18C1402A 64.27%  36.36% -2.69% -0.40% 10.39 6.65 130,614 10-Feb-14 0.18
BBL23CA 57.82%  13.64% -2.49% -0.40% 9.45 6.16 19,565 27-Jun-14 0.33
BBL28C1404A 64.82% 27.27% -2.31% -0.40% 11.86 5.72 3,468,160 16-Apr-14 0.26
BBL42C1404A 64.38%  31.82% -1.52% -0.40% 5.20 3.76 238,762 25-Apr-14 0.45
BBL42P1404A 0.00%  86.36% 0.46% -0.40% nm. na. 1,906,778 25-Apr-14 0.00
BCP01C1404A 66.88%  50.00% 0.09% -0.02% 4.99 na. 133,563 30-Apr-14 0.37
BCPO01P1404A 0.00%  100.00% -0.48% -0.02% nm. 21.38 76,788 30-Apr-14 0.00
BCPO6CA 61.88%  54.55% -0.27% -0.02% 2.82 11.95 129,896 27-Mar-14 0.48
BCP13CC 68.16% 4.55% -1.48% -0.02% 16.12 65.58 351,685 20-Jan-14 0.14
BCP23C1406A 0.51% 9.09% -3.79% -0.02% nm. 168.15 115,665 26-Jun-14 0.00
BEC01C1404A 87.28% 43.75% -1.10% -0.36% 5.31 3.06 na. 30-Apr-14 0.49
BECO01P1404A 95.95%  92.86% -0.19% -0.36% 233 0.52 675,533 30-Apr-14 1.72
BEC23CA 91.18%  36.36% -0.89% -0.36% 5.90 2.48 23,916 27-Jun-14 0.18
BGHO01C1401A  78.62%  50.00% -0.92% -0.04% 7.81 25.53 616,530 30-Jan-14 0.47
BGHO01P1401A 88.53%  86.36% -0.14% -0.04% 291 3.89 215,000 30-Jan-14 1.47
BGHO06CB 54.65%  50.00% -0.14% -0.04% 2.89 3.98 67,849 30-Apr-15 0.89
BGHO8C1405A  73.51%  31.82% -0.45% -0.04% 6.68 12.37 406,546 28-May-14 0.55
BGH13CF 71.62%  27.27% -2.69% -0.04% 25.20 74.48 77,049 20-Jan-14 0.17
BGH16CB 1.78%  13.64% -2.08% -0.04% nm. 57.53 8,058 16-Dec-13 0.00
BGH23CA 0.96% 9.09% -0.11% -0.04% nm. 2.98 1,263 26-Feb-14 0.00
BGH28C1403A 61.82% 36.36% -2.24% -0.04% 27.81 61.84 670,357 03-Mar-14 0.14
BGH42CC 75.39% 9.09% -0.15% -0.04% 401.56 4.19 422,852 23-Dec-13 0.01
BHO01C1404A 82.68%  31.25% -0.81% -0.03% 4.25 23.96 na. 30-Apr-14 1.06
BHO7CA 0.00% 0.00% 0.00% -0.03% nm. 0.00 na. 26-Mar-14 0.00
BHO8CB 0.00% 31.82% -0.45% -0.03% nm. 13.13 33,850 08-May-14 0.00
BIGC01C1401A 76.93%  50.00% -1.47% -0.14% 7.46 10.67 284,770 30-Jan-14 0.36
BIGCO1P1401A 92.80%  86.36% -0.07% -0.14% 3.62 0.52 21,274 30-Jan-14 1.30
BIGC16CB 0.32%  18.18% -1.42% -0.14% nm. 10.32 na. 10-Mar-14 0.00
BJCO01CD 109.12% 27.27% -6.53% -0.21% 44.24 30.72 640,950 23-Dec-13 0.05
BJCO1PC 343.36%  86.36% 0.30% -0.21% 1.38 na. 7,200 23-Dec-13 2.68
BJC0O6C1410A 93.60%  40.91% -0.40% -0.21% 213 1.87 843,163 31-Oct-14 0.82
BJCO8CC 90.48%  13.64% -2.78% -0.21% 55.70 13.06 487,565 28-Mar-14 0.04
BJC13CE 95.86% 27.27% -3.01% -0.21% 20.02 14.17 196,311 20-Jan-14 0.17
BJC23CA 95.99% 9.09% 0.00% -0.21% 63.66 na. 342,003 26-Feb-14 0.02
BJC28CD 91.53%  36.36% -2.64% -0.21% 20.34 12.43 39,814 03-Feb-14 0.15
BJC42C1406A 94.95%  18.18% -0.63% -0.21% 3.59 2.96 699,263 23-Jun-14 0.61
BLA01C1401A 79.16%  68.18% 1.30% 0.37% 4.89 3.46 562,923 30-Jan-14 0.67
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Implied Tracki Underlying Average DW Last Trade Current DW Price
Volatility Per tage Return 30D Return 30D Gearing Gearing (X)

BLAO6CA 57.19%  72.73% 0.55% 0.37% 2.43 1.47 na. 30-Apr-15 1.09

BLANO8C1405A 0.00% 4.55% -0.19% 0.16% nm. na. 239,728 28-May-14 0.00

BLAN28C1403A 149.07%  36.36% -0.07% 0.16% 4.12 na. 69,951 03-Mar-14 0.59

BTSO1P1403A  126.56%  81.82% 0.10% -0.09% 3.47 na. 90,157 28-Mar-14 0.86

BTS13CD 101.71%  45.45% -0.80% -0.09% 7.49 . 4,919,086 06-Jan-14 0.41

BTS16CB 0.00% 0.00% -0.74% -0.09% nm. f 36,720 16-Dec-13

BTS28C1404A 87.02%  36.36% -0.67% -0.09% X 1,436,827 16-Apr-14

CENT01C1404A 93.33%  56.25% -1.53% -0.61% 4.79 . 3,620,804 30-Apr-14

CENT23C1404A 114.55%  40.91% -1.45% -0.61% 7.81 2.38 na. 29-Apr-14

CKO01C1402A 109.33%  54.55% -2.07% -0.51% 4.90 4.09 4,066,104 27-Feb-14

CKO08C1401A 2.03%  36.36% -5.33% -0.51% nm. 10.54 793,943 28-Jan-14

CK13C1402A 104.47%  63.64% -4.27% -0.51% 20.18 8.44 34,335 17-Feb-14

CK23C1401A 0.00% 4.55% -1.02% -0.51% nm. 2.02 94,345 30-Jan-14

CK28C1401A 87.07%  50.00% -7.62% -0.51% 66.04 15.06 67,448 02-Jan-14

CK28C1405A 100.12%  30.00% -2.77% -0.51% 6.59 5.48 na. 14-May-14

CPALO1C1403A 79.64%  54.55% 0.61% 0.22% 4.02 5 51,242 28-Mar-14

CPALO6CB 57.99%  72.73% 0.77% 0.22% 2.86 X 114,835 27-Feb-14

CPALO8P1406A 0.00%  100.00% -0.76% 0.22% nm. 8 230,074 18-Jun-14

CPAL13C1406A  75.48% 0.00% -1.15% 0.22% 4.76 na. na. 05-Jun-14

CPAL28C1405A  75.35%  45.45% 0.21% 0.22% 4.49 0.95 8,850 02-May-14

CPAL42C1404A 0.00%  18.18% 0.63% 0.22% 3 2.84 1,501,007 25-Apr-14

CPF01C1403A 79.80%  54.55% 1.49% 0.76% . 1.96 78,558 28-Mar-14

=3
i

CPF08CG 82.90%  13.64% 3.79% 0.76% 5.00 21,167 18-Dec-13

=}
o
=}

CPF08P1406A 78.52%  77.27% -0.92% 0.76% 3 na. 33,443 18-Jun-14

CPF16CC 62.09%  40.91% 1.84% 0.76% . 2.43 4,889,261 10-Mar-14

=}
i
©

CPF28CC 50.53% 4.55% -4.92% 0.76% na. na. 02-Jan-14

o
o
b=

CPF42C1404A 76.92%  45.45% 1.38% 0.76% 3.04 1.83 137,390 25-Apr-14

o
5

CPNO1C1403A  92.08%  72.73% -1.18% -0.40% 4.67 2.93 23,186 28-Mar-14

)
&

=}
N}
©

CPNO8CD 69.24%  45.45% -0.96% -0.40% 7.24 2.40 445,157 06-Jun-14

CPN18C1406A  75.64% 0.00% 0.00% -0.40% 5.68 0.00 338,034 02-Jun-14

=}
w
L

CPN28C1404A  77.06%  68.18% -1.26% -0.40% 6.36 3.14 1,125,029 16-Apr-14

=3
R

65.91%  50.00% -8.51% -0.40% 210.00 21.21 10,000 23-Dec-13

50.00% 0.77% 0.32% 3.20 2.40 611 28-Mar-14

68.75% -0.54% -0.05% 11.34 1,717 30-Apr-14

70.58%  63.64% -0.41% -0.05% 2.96 8.50 23,099 31-Oct-14

70.28%  36.36% -1.73% -0.05% 5.64 36.22 112,847 06-Jun-14

DTAC13C1404A 68.40%  63.64% -1.31% -0.05% 10.66 27.36 na. 21-Apr-14

DTAC13P1404A 0.00%  86.36% 0.04% -0.05% nm. na. 549,323 21-Apr-14

DTAC23CA 0.74%  27.27% -0.77% -0.05% nm. 16.20 92,921 27-Jun-14

DTAC42CD 57.47%  31.82% -5.05% -0.05% 49.45 105.87 8,437 23-Dec-13

ESSO01CE 93.89%  45.45% -2.85% 0.01% 24.29 na. 10,945,516 23-Dec-13

ESSO13C1403A 77.40%  36.36% -0.85% 0.01% 10.79 na. 5,276,130 31-Mar-14

ESS028C1403A 0.15% 4.55% 0.40% 0.01% nm. 41.74 259,657 03-Mar-14

GLOBO01P1403/ 131.44%  100.00% -0.09% -0.10% 3.16 0.91 na. 28-Mar-14

GLOB42C1406/ 0.00% 4.55% -0.39% -0.10% nm. 3.81 na. 23-Jun-14

HEMR18C1406/ 105.01% na. na. 0.01% 5.10 3 22,395 02-Jun-14

HMPRO1P1403/ 152.34%  95.45% -0.40% 221 X 3,146,426 28-Mar-14

ASP Derivative Warrant
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HMPRO8CC 65.28%  18.18% -1.76% -0.40% 8.45 4.35 2,154,298 06-Jun-14 0.23

HMPR23CA 0.80%  22.73% -1.27% -0.40% nm. 3.15 1,301,308 27-Feb-14

HMPR28C1406/  0.35% na. na. -0.40% nm. na. 1,657,848 02-Jun-14

INTUO1CC 67.32%  63.64% -3.81% -0.12% 23.23 31.47 67,618 23-Dec-13

INTUO6CB 105.17%  72.73% -0.32% -0.12% 1.95 2.68 17,401,648 27-Mar-14

INTU13C1404A  74.28%  63.64% -1.28% -0.12% . 10.54 39,563 21-Apr-14

INTUL3P1404A  79.89%  90.48% 0.14% -0.12% 5.30 na. 13,887,364 21-Apr-14

INTU23C1406A  71.80%  45.45% -0.80% -0.12% 5.48 6.62 173,925 26-Jun-14

INTU28CD 0.36% 9.09% -0.07% -0.12% nm. 0.56 112,981 02-May-14

o
8

INTU28C1406A  66.04%  45.45% -1.33% -0.12% 12.18 10.98 7,448,117 02-Jun-14

INTU42CB 56.95%  22.73% -3.56% -0.12% 28.21 29.44 840,253 23-Dec-13

IRPCO1PD 500.00%  81.82% -0.11% -0.02% 2.84 7.21 8,352,806 23-Dec-13

IRPC28C1404A  89.72%  31.82% -0.66% -0.02% . 42.95 1,606,674 16-Apr-14

=3
8

ITDO7C1404A 0.39% 4.55% 0.51% -0.59% nm. na. 226,748 25-Apr-14

ITD13C1404A  119.09%  63.64% -1.94% -0.59% 5.57 . 11,422,163 03-Apr-14

ITD42P1406A  205.86%  77.27% 0.44% -0.59% 1.61 na. 1,276,184 23-Jun-14

IVLO1P1404A  114.09%  100.00% -0.01% -0.07% 2.04 0.13 122,527 30-Apr-14

IVLO8CF 81.57%  50.00% -0.93% -0.07% 14.22 14.06 37,800 28-Apr-14

IVL13C1403A 90.06%  77.27% -0.58% -0.07% 6.69 8.75 4,133,984 17-Mar-14

IVL13P1401A  102.32%  95.45% -2.05% -0.07% 34.49 31.07 133,036 15-Jan-14

IVL16C1406A 0.00% 0.00% 0.00% -0.07% nm. 0.00 127,883 23-Jun-14

IVL23CA 83.77%  40.91% -0.98% -0.07% X 14.92 320,466 27-Feb-14

IVL28C1405A 85.32%  77.27% -0.36% -0.07% . 5.51 7,324 05-May-14

IVL42CE 61.88%  45.45% 0.02% -0.07% na. 636,553 23-Dec-13

JAS01PB 383.46%  86.36% 0.20% -0.13% 2.32 na. 254,255 23-Dec-13

o
8

JAS08CA 139.17%  40.91% -0.87% -0.13% 7.96 6.77 61,435 18-Dec-13

JAS13C1404A  101.67%  63.64% -1.05% -0.13% 9.06 8.20 99,126 04-Apr-14

o
IS

JAS13P1405A  172.57%  92.86% -0.60% -0.13% 4.16 4.65 71,016 06-May-14

JAS18C1406A 0.13%  50.00% 0.63% -0.13% nm. na. 6,586,724 02-Jun-14

JAS27C1405A 0.00%  18.18% 1.14% -0.13% nm. na. 3,183,443 21-May-14

JAS28CD 0.00% 0.00% 0.00% -0.13% nm. 0.00 128,283 17-Apr-15

JAS28C1406A 94.72%  55.56% -1.35% -0.13% 8.46 10.50 71,715 02-Jun-14

KBANO1CE 79.73%  59.09% -6.09% -0.53% 30.27 11.41 223,824 23-Dec-13

KBANO6CB 84.56%  59.09% -0.87% -0.53% 259 1.64 908,242 06-Mar-14

KBANOBCE 62.82%  40.91% -2.48% -0.53% 4.64 15,853 08-May-14

KBAN13CH 74.16%  59.09% -3.89% -0.53% 7.28 na. 20-Jan-14

KBAN13PE 78.98%  77.27% 0.21% -0.53% na. 78,330 15-Jan-14

KBAN23CB 72.43%  22.73% -2.04% -0.53% . 3.82 na. 27-Jun-14

=3
8

KBAN28CE 0.29%  18.18% -1.21% -0.53% . . 19,587 23-Apr-15

KBAN28C14054 79.31%  50.00% -1.97% -0.53% . . 3,002,532 02-May-14

KBAN28P1403A 0.00%  100.00% 0.00% -0.53% . . 295,090 03-Mar-14

o
8

=3
8

KBAN42P1404A 0.00%  95.45% 0.71% -0.53% 3 X 181,566 25-Apr-14

KKPO1PB 0.00%  90.91% 0.05% -0.17% 3 X na. 23-Dec-13

KKP13C1403A  77.16% 0.00% na. -0.17% X 587,568 24-Mar-14

KKP42C1406A  79.24%  27.27% -0.53% -0.17% . . 400 23-Jun-14

KTBO1PE 290.30%  90.91% 0.27% -0.18% . X 18,966 23-Dec-13

KTB06PB 0.00%  95.45% 0.18% -0.18% . X na. 18-Jun-14

ASP Derivative Warrant



ASP Derivative Warrant
|

Derivative Warrant Historical Performance

Implied Tracki Average Underlying Average DW Actual Average Last Trade
Percentage  Return 30D Return 30D Gearing Gearing (X) Value Date
KTB08C1405A J 45.45% -1.11% -0.18% 6.92 6.31 24,150 28-May-14 0.43
KTB13C1402A A 63.64% -1.90% -0.18% 12.40 10.78 1,615,957 24-Feb-14 0.25
KTB23C1408A 8 0.00% 0.00% -0.18% 6.60 0.00 24,694 28-Aug-14 0.47
KTB28CD A 40.91% -6.98% -0.18% 110.71 39.69 302,683 02-Jan-14 0.03
KTB28CE a 45.45% -1.41% -0.18% 8.27 8.02 296,749 02-May-14 0.15
KTB28C1405A A 61.11% -1.69% -0.18% 10.00 9.64 171,437 14-May-14 0.31
KTB28P1401A § 95.45% -0.13% -0.18% 5.64 0.75 na. 02-Jan-14 0.66
KTB28P1404A . 94.44% 0.27% -0.18% nm. na. 327,100 16-Apr-14 0.00
KTB42C1404A 81.00%  22.73% -0.68% -0.18% 3.88 3.89 1,689,796 25-Apr-14 0.60
KTB42P1404A  105.66% 95.45% 0.29% -0.18% 2.52 na. 6,386 25-Apr-14 1.23
LHO01C1403A 86.54%  81.82% -1.16% -0.28% 6.17 4.12 3,134,804 28-Mar-14 0.22
LHO1P1403A 0.00%  100.00% -0.01% -0.28% nm. 0.03 1,970,167 28-Mar-14 0.00
LHO8CC 83.19%  36.36% -0.82% -0.28% 6.37 291 335,777 06-Jun-14 0.36
LH28CB 2.01% 68.18% -1.48% -0.28% nm. 5.30 533,530 03-Feb-14 0.00
LH42CC 72.82%  50.00% -6.65% -0.28% 139.17 23.71 128,969 23-Dec-13 0.01
LPN27C1405A 67.39% 72.73% 1.98% -0.55% 6.52 na. 143,933 15-May-14 0.39
MCOT07C1404/ 1.51%  13.64% -1.10% -0.63% nm. 1.76 163,025 25-Apr-14 0.00
MINTO1C1404A  82.04% 62.50% -1.69% -0.30% 4.92 5.55 15,547 30-Apr-14 0.31
MINTO1P1404A 105.32%  81.25% 0.48% -0.30% 1.99 na. 174 30-Apr-14 1.02
MINTO8CD 74.57%  40.91% -1.09% -0.30% 5.30 3.59 557,075 06-Jun-14 0.46
MINT42CD 79.10%  54.55% -2.09% -0.30% 13.26 6.89 200 23-Dec-13 0.23
PS01C1403A 95.13% 54.55% -1.51% -0.56% 4.41 2.69 8,546,063 28-Mar-14 0.67
PS01P1403A 121.29%  81.82% 0.50% -0.56% 3.54 na. 4,566,794 28-Mar-14 117
PS08C1402A 0.61% 22.73% -2.44% -0.56% nm. 4.33 1,220,547 28-Feb-14 0.00
PS13CE 73.99%  63.64% -3.23% -0.56% 19.17 5.74 718,065 20-Jan-14 0.18
PS23CB 93.96% 18.18% -1.45% -0.56% 5.91 2.57 359,706 27-Jun-14 0.07
PS28C1404A 96.76%  68.18% -1.44% -0.56% 3.74 2.56 239,475 16-Apr-14 0.79
PS28CD 2.99% 13.64% -4.96% -0.56% nm. 8.82 172,617 03-Feb-14 0.00
PTT01C1403A 58.55%  68.18% -0.64% -0.08% 7.78 8.41 33,137 28-Mar-14 0.49
PTTO01P1403A 56.10%  100.00% 0.09% -0.08% 3.49 na. na. 28-Mar-14 1.59
PTTO3CB 0.00%  31.82% -0.30% -0.08% nm. 3.90 856,436 03-Dec-14 0.00
PTT06CD 73.00% 63.64% -0.27% -0.08% 2.76 3.62 100,071 06-Mar-14 1.12
PTTO8CF 68.57%  31.82% -6.81% -0.08% 633.79 89.99 240,302 18-Dec-13 0.01
PTT0O8C1407A 65.73% 33.33% -0.68% -0.08% 6.30 8.93 314,536 18-Jul-14 0.57
PTTO8P1407A 58.93%  95.24% -0.16% -0.08% 6.16 215 26 18-Jul-14 0.66
PTT13CI 61.59% 68.18% -3.73% -0.08% 43.01 49.33 na. 06-Jan-14 0.12
PTT13C1403A 62.26%  46.15% -0.03% -0.08% 9.21 0.37 30 26-Mar-14 0.46
PTT13P1402A 0.00% 95.45% -0.22% -0.08% nm. 2.96 13,904,854 24-Feb-14 0.00
PTT23C1407A 0.09%  50.00% -0.31% -0.08% nm. 4.12 8,682,067 30-Jul-14 0.00
PTT28CD 67.48% 27.27% -0.42% -0.08% 3.49 5.53 5,176,003 17-Apr-15 111
PTT28C1402A 59.70%  72.73% -2.41% -0.08% 22.43 31.85 323,632 03-Feb-14 0.23
PTT28P1403A 0.00%  100.00% 0.00% -0.08% nm. 0.00 2,446,436 03-Mar-14 0.00
PTTEO1CF 69.69%  77.27% 0.73% 0.08% 6.67 8.93 107,674 23-Dec-13 0.63
PTTEO1PF 84.80% 95.45% -1.99% 0.08% 9.83 na. 217,394 23-Dec-13 0.57
PTTEO6CD 86.25%  77.27% 0.17% 0.08% 240 2.06 361,125 06-Mar-14 1.40
PTTEO8C1405A  65.44% 13.64% 0.24% 0.08% 6.93 291 18,533,356 28-May-14 0.68
PTTE13C1402A 61.08%  31.82% 0.24% 0.08% 8.37 293 4,659,216 17-Feb-14 0.67
PTTE13P1402A  60.53% 86.36% -1.49% 0.08% 16.11 na. 43,382 17-Feb-14 0.58
PTTE23C1410A 60.19%  22.73% -4.88% 0.08% 6.63 na. 1,699,886 16-Oct-14 0.83
PTTE27C1405A 0.00% 0.00% 0.00% 0.08% nm. 0.00 706,121 15-May-14 0.00
PTTE28C1403A 64.99%  45.45% -0.37% 0.08% 6.76 na. 3,156 03-Mar-14 0.74
PTTGO1C1401A  69.25% 68.18% -0.31% -0.05% 4.64 6.10 649,805 30-Jan-14 0.87
PTTGO1P1401A 81.92%  95.45% -0.76% -0.05% 9.73 15.08 7177 30-Jan-14 0.83
PTTGO6CC 94.95% 68.18% -0.21% -0.05% 221 4.11 581,088 27-Feb-14 151
PTTG08CD 66.00% 0.00% 0.00% -0.05% 4.04 0.00 14,200 08-May-14 0.80
PTTG13CD 72.00% 36.36% -1.61% -0.05% 10.98 32.04 521,825 06-Jan-14 0.49
PTTG13C1404A  73.03% 0.00% -0.39% -0.05% 6.86 7.73 123,386 23-Apr-14 0.85
PTTG13PD 86.54% 86.36% -1.12% -0.05% 12.81 22.30 32,660 06-Jan-14 0.63
PTTG13P1404A  79.14%  100.00% 0.00% -0.05% 9.84 0.00 17,529 23-Apr-14 1.00
PTTG16CA 0.00% 13.64% -1.22% -0.05% nm. 24.25 92,562 16-Dec-13 0.00
PTTG23CB 0.00% 9.09% -0.32% -0.05% nm. 6.34 150,430 27-Jun-14 0.00
PTTG28C1403A  67.69% 31.82% -0.51% -0.05% 5.28 10.09 105,111 03-Mar-14 0.90
PTTG42C1406A 72.13%  22.73% -0.20% -0.05% 3.75 4.06 353,343 23-Jun-14 1.05
QHO06C1408A 98.58%  45.45% 0.19% 0.20% 2.90 0.96 706,737 28-Aug-14 0.50
QH13C1403A 120.41%  36.36% -0.70% 0.20% 6.53 na. 384,213 31-Mar-14 0.38
QH28C1403A 121.70% 59.09% -0.34% 0.20% 7.16 na. 203,555 03-Mar-14 0.32
RATCO7CA 0.00% 4.55% 0.21% 0.05% nm. 4.02 424,349 29-Jan-14 0.00
ROBIO1C1403A  83.48% 81.82% -1.36% -0.30% 5.00 4.49 30,239 28-Mar-14 0.53
SAMA42C1406/ 0.00% 9.09% -1.10% -0.53% nm. 2.07 17,091 23-Jun-14 0.00
SCBO1CE 68.08% 72.73% -4.55% -0.39% 25.94 11.54 1,935 23-Dec-13 0.15
SCBO01PD 143.86%  100.00% 0.75% -0.39% 2.87 na. 4,605 23-Dec-13 1.81
SCBO6CE 70.13% 77.27% -0.85% -0.39% 2.62 2.16 na. 27-Mar-14 121
SCBO6PE 78.63%  95.45% 0.41% -0.39% 1.56 na. na. 09-May-14 1.5k
SCB08C1405A 65.80%  40.91% -1.45% -0.39% 6.21 3.69 61,997 28-May-14 0.62
SCB13CE 62.15%  59.09% -6.82% -0.39% 129.75 17.30 14,271 06-Jan-14 0.04
SCB13C1403A 68.27% 54.55% -2.25% -0.39% 10.62 5.72 34,708 13-Mar-14 0.58
SCB13P1402A 67.02%  77.27% 0.61% -0.39% 6.83 na. 33,985 24-Feb-14 1.14
SCB28C1402A 62.92% 72.73% -2.53% -0.39% 12.02 6.42 2,049 03-Feb-14 0.37
SCB28P1401A 70.96%  90.91% 0.72% -0.39% 8.33 na. 15,971 02-Jan-14 0.85
SCB28P1404A 0.00% 88.89% 0.39% -0.39% nm. na. 3,013 16-Apr-14 0.00
SCB42CE 52.33%  50.00% -1.74% -0.39% 243.24 19.63 780,632 23-Dec-13 0.02
SCC01C1401A 61.92% 68.18% -1.54% -0.16% 8.43 9.70 30,995 30-Jan-14 0.49
SCCO01P1401A 74.47%  95.45% 0.19% -0.16% 4.00 na. 727,331 30-Jan-14 1.29
SCCO3CA 0.00% 22.73% -0.64% -0.16% nm. 4.00 228,560 03-Dec-14 0.00
SCCo06CB 61.80%  68.18% -0.60% -0.16% 2.86 3.78 582,347 27-Mar-14 0.74
SCCO08CE 61.68% 36.36% -7.94% -0.16% 105.93 49.90 59,716 18-Dec-13 0.04
SCCO08C1407A 64.43%  27.27% -0.73% -0.16% 6.26 4.60 215,077 18-Jul-14 0.44
SCC13C1402A 63.85% 36.36% -1.77% -0.16% 12.43 11.10 18,841 24-Feb-14 0.28
SCC23C1410A 57.99% 9.09% -3.03% -0.16% 6.90 19.05 3,121,186 16-Oct-14 0.54
SCC28C1402A 61.70%  45.45% -1.75% -0.16% 16.52 11.02 625,963 03-Feb-14 0.23
SIRIO6C1408A 104.11%  36.36% -1.00% -0.27% 4.10 3.78 940,169 28-Aug-14 0.24
SIRI07C1404A 83.79% 31.82% -0.98% -0.27% 19.70 3.70 1,443,960 25-Apr-14 0.10
SIRIO8C1405A  105.37%  27.27% -1.04% -0.27% 10.51 3.92 1,443,960 28-May-14 0.15
SIRI13C1403A 119.86%  40.91% -2.22% -0.27% 14.92 8.39 294,437 31-Mar-14 0.11
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STA13C1403A 77.88%  22.73% 0.07%

o
i

na. 31-Mar-14

68.18% -5.55% 6.42 1,870,046 28-Jan-14

TCAP01C1401A 83.61%  50.00% -1.53% i 6.03 49,500 30-Jan-14

TCAPO6CB 63.59%  59.09% -0.70% . 2.76 95,783 30-Apr-15

TCAP23CA 1.58% 9.09% -1.26% . 4.96 119,929 27-Jun-14

TCAP42CD 96.17% 4.55% 0.00% 0.00 998,608 23-Dec-13

THAIO1P1403A 155.12%  81.82% 0.82% 1.92 na. na. 28-Mar-14

THAI13CE 306.37%  13.64% 2.27% 101.88 na. na. 16-Dec-13

THAI23CA 81.91%  36.36% -2.79% 21.73 4.98 7,853,296 27-Jun-14

THAI42CD 213.83% 0.00% 0.00% 116.43 0.00 333,522 23-Dec-13

THCO07C14044 0.00% 9.09% -0.27% nm. na. 101,528 25-Apr-14

THCO13C14034A 0.00%  18.18% 0.21% 3 12.10 774,405 31-Mar-14

TISCO1C1404A  83.54%  25.00% -1.28% 3 4.20 23,706,157 30-Apr-14

TISC23CA 63.98% 9.09% -1.65% 5.43 1,401,245 27-Jun-14

TMBO1P1401A 367.04%  100.00% 1.37% . na. 132,016 30-Jan-14

TMBO8C1405A 0.96 0.00% 0.00% B 0.00 85,5627 28-May-14

TMB16CA 0.98 50.00% -4.52% 5.59 27,804,829 16-Dec-13

TMB23CA 0.82 50.00% -3.59% . 4.44 2,371,731 27-Feb-14

TMB28C1403A 1.00 0.00% na. i na. 199,254 03-Mar-14

TOPO01P1404A 0.77 93.33% 0.42% 3.79 4.45 270,691 30-Apr-14

TOPOSCF 0.00 0.00% 0.00% nm. 0.00 835,176 08-May-14

TOP23CA 0.01 13.64% -0.96% nm. na. 299,417 27-Feb-14

TPIPO1C1401A 0.89 59.09% -0.64% 4.55 4.17 na. 30-Jan-14

TPIPO8CB 0.68 45.45% -7.82% 304.36 51.18 156,624 18-Dec-13

TRUEO01C1403A 1.31 63.64% 0.96% 227 1.56 na. 28-Mar-14

TRUEO6CB 0.81 54.55% 1.18% 2.78 1.92 7,853,296 18-Jun-14

TRUEQ7CA 0.00 4.55% 0.79% nm. 1.29 333,522 26-Mar-14

TRUEO8CF 0.94 50.00% 1.76% 3 2.87 101,528 06-Jun-14

TRUE13CG 1.04 40.91% -0.15% na. 774,405 06-Jan-14

TRUE13C1402A 1.09 59.09% 1.32% . 2.16 16,183,536 17-Feb-14

TRUE13P1402A 1.28 95.45% -3.03% na. 970,477 17-Feb-14

TRUE16CB 177 36.36% 2.22% 2 3.62 1,401,245 16-Dec-13

TRUE23C1401A 1.66 45.45% 0.40% 3 0.65 na. 30-Jan-14

TRUE28CE 0.84 31.82% -3.94% na. 85,627 02-Jan-14

TRUE28C1401A 1.01 68.18% 1.49% . 2.42 948,468 02-Jan-14

TRUE28C1406A 0.94 55.56% -0.70% 3 na. 948,468 02-Jun-14

TRUE42C1406A 111 4.55% 0.97% . 1.58 na. 23-Jun-14

TTA08P1407A 0.92 95.24% -0.68% . na. na. 18-Jul-14

TTA13C1403A 0.77 68.18% 0.55% . 8 na. 31-Mar-14

TTA28C1404A 0.85 40.91% 0.38% . X na. 16-Apr-14

TTCL42C1406A 1.02 27.27% -1.20% . 8 na. 23-Jun-14

TUF01C1404A 0.90 62.50% 0.40% E . na. 30-Apr-14

TUF06CC 0.52 59.09% 1.72% E . 270,691 27-Feb-14

TUF16CB 0.00 4.55% 3.86% . . 61,165 16-Dec-13

TUF42C1406A 0.00 4.55% 1.25% § X na. 23-Jun-14

VGI18C1406A 0.00 na. na. . 3 na. 03-Jun-14
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