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SECURITISED DERIVATIVES DAILY TURNOVER

D TRADES

TURNOVER £m

Plain Vanilla CW: Covered Warrants (Market Sector Code CVWT)

Other Leveraged Products: All leveraged products (Market Sector Code
OTHE and OFLV) excluding covered warrants and knock out products
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MAIN INDICATORS
LISTED TRADING
End 2009 March-10 April-10 March-10 April-10 Jan-Apr 2010
LISTED LISTED MONTH LISTED MONTH TRADES ~ TURNOVER  TRADES  TURNOVER TRADES TURNOVER
END of MONTH END of MONTH NEW LISTED ENDof MONTH NEW LISTED number £m number £m number £m
MARKET SEGMENTS
PLAIN VANILLA CW 1,177 1,462 296 1,594 132 3,885 20.4 3,878 17.4 78,585 363.8
KNOCK-OUT PRODUCTS 28 35 9 40 9 676 5.9 787 12.8 7,625 50.4
OTHER LEVERAGE CERTIFICATES 21 27 3 30 3 9 0.4 3 0.0 204 35.1
INVESTMENT PRODUCTS 185 220 10 236 16 928 118.6 785 4738 7,988 1409.8)
TOTAL 1,411 1,744 318 1,900 160 5,498 1453 5,453 504.1 94,402 18509.2)
ISSUERS
GOLDMAN SACHS & CO WERTPAPIER GMBH 5 10 1 11 1 5 51.54 6 442.49 45 874.07]
GOLDMAN SACHS INTERNATIONAL 34 37 2 39 2 92 4.23 57 8.34 723 83.90
GOLDMAN SACHS JERSEY 11 9 9 2 0.17 1 0.01 25 1.67)
MERRILL LYNCH INTERNATIONAL & CO CV 8 8 - 8 - 6 0.89 1 0.02 157 5.29
MERRILL LYNCH SA 7 8 1 9 1 7 0.27 2 0.70 44 2.74)
ROYAL BANK OF SCOTLAND 582 860 206 885 25 1,914 66.95 1,861 28.27 24,113 585.36)
SOCIETE GENERALE ACCEPTANCE NV 727 774 108 901 131 3,456 21.16 3,515 24.16 68,973 300.18
BARCLAYS BANK PLC 37 38 - 38 - 16 0.12 10 0.12 322 6.00
TOTAL
1,411 1,744 318 1,900 160 5,498 1453 5,453 504.1 94,402 18509.2]
TURNOVER TRADES
MONTHLY FIGURES - £m MONTHLY FIGURES
OPLAIN VANILLA B INVEST PROD OPLAIN VANILLA B INVEST PROD
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Glossary

Knock-out Products: Knock-out products (Market Sector Code KNCK)

Investment Products: All investment products (Market Segment Code INSD).
This includes Capital Protected, Trackers, Yield Enhancement and Participation
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