List of Section 13F Securities
2nd Quarter ¢ FY 2007

Copyright (c) 2007 American Bankers Association. CUSIP Numbers and
descriptions are used with permission by Standard & Poors CUSIP Service
Bureau, a division of The McGraw-Hill Companies, Inc. All rights reserved.
No redistribution without permission from Standard & Poors CUSIP Service
Bureau.

Standard & Poors CUSIP Service Bureau does not guarantee the accuracy
or completeness of the CUSIP Numbers and standard descriptions included
herein and neither the American Bankers Association nor Standard &
Poor's CUSIP Service Bureau shall be responsible for any errors, omissions
or damages arising out of the use of such information.

U.S. Securities and Exchange Commission




OFFICIAL LIST OF SECTION 13(f) SECURITIES USER INFORMATION SHEET

General

This list of “Section 13(f) securities” as defined by Rule
13f-1(c) [17 CFR 240.13f-1(c)] is made available to the public
pursuant to Section13 (f) (3) of the Securities Exchange Act of 1934
[15 USC 78m(f) (3)]. It is made available for use in the preparation of reports
filed with the Securities and Exhange Commission pursuant to Rule 13f-1 [17
CFR 240.13f-1] under Section 13(f) of the Securities Exchange Act of 1934. An
updated list is published on a quarterly basis.

This list is current as of June 15, 2007, and may be relied on by
institutional investment managers filing Form 13F reports for the calendar quarter
ending June 30, 2007. Institutional investment managers should report holdings--
number of shares and fair market value--as of the last day of the calendar quarter
as required by [ Section 13(f)(1) and Rule 13f-1] thereunder.

Features

(1)  Additions and Deletions: Revisions made to the list of Section 13(f)
securities are indicated in a column titled “STATUS.” The word
“ADDED” in the status column opposite the name of a security
indicates that the security has become a Section 13(f) security.
The word “DELETED” in the status column opposite the name of a
security indicates that the security ceases to be a 13(f) security
since the date of the last list.

(2) List of options: An asterisk is placed next to the name of any
security having a listed option and each option is individually listed
with its own CUSIP number immediately below the name of the
security having the option. A manager reporting holdings of options
on its Form13F should use the CUSIP number of the underlying
securities to which the option relates.

CUSIP descriptions and numerical identification date (copyright 1969 through
1996, American Bankers Association) are used with permission.
All rights are reserved.



Run Date:

Run Time:

CUSIP NO

D1668R
D1668R
D1668R
D18190
D18190
D18190
ES0215
GO070K
GO070K
GO070K
GO129K
G0129K
G0129K
G0219G
G0219G
G0219G
G02602
G02602
G02602
G02995
G04074
G04074
G04074
G0450A
G0450A
G0450A
G0474B
G04899
G05384
GO585R
GO585R
GO585R
G0692U
G0692U

12
90
95
89
90
95
10
10
90
95
10
90
95
20
90
95
10
90
95
10
10
90
95
10
90
95
10
10
10
10
90
95
10
90
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** List of Section 13F Securities ** Page 1
Fiscal Year: 2007 Qtr:2 IVMO0O01
ISSUER NAME ISSUER DESCRIPTION STATUS

DATIMLERCHRYSLER AG
DAIMLERCHRYSLER AG
DATIMLERCHRYSLER AG
DEUTSCHE BANK AG NAMEN
DEUTSCHE BANK AG NAMEN
DEUTSCHE BANK AG NAMEN
TELVENT GIT SA

ACE LTD

ACE LTD

ACE LTD

ATRCASTLE LTD
ATIRCASTLE LTD
ATIRCASTLE LTD

ALLIED WRLD ASSUR COM HLDG L
ALLIED WRLD ASSUR COM HLDG L
ALLIED WRLD ASSUR COM HLDG L

AMDOCS LTD
AMDOCS LTD
AMDOCS LTD

AMERICAN SAFETY INS HLDGS LT

APEX SILVER MINES LTD
APEX SILVER MINES LTD
APEX SILVER MINES LTD
ARCH CAP GROUP LTD
ARCH CAP GROUP LTD
ARCH CAP GROUP LTD

ARIES MARITIME TRNSPRT LTD

ARLINGTON TANKERS LTD

ASPEN INSURANCE HOLDINGS LTD

ASSURED GUARANTY LTD
ASSURED GUARANTY LTD
ASSURED GUARANTY LTD
AXIS CAPITAL HOLDINGS
AXIS CAPITAL HOLDINGS

ORD
CALL
PUT
ORD
CALL
PUT
SHS
ORD
CALL
PUT
COM
CALL
PUT
SHS
CALL
PUT
ORD
CALL
PUT
ORD
ORD
CALL
PUT
ORD
CALL
PUT
SHS
COM
SHS
COM
CALL
PUT
SHS
CALL



Run Date:

Run Time:

CUSIP NO

G0692U
G1150G
G1150G
G1150G
G16962
G16962
G16962
G19522
G20045
G20045
G20045
G2022L
G2022L
G2022L
G21082
G21082
G21082
G2110R
G2110R
G2110R
G2110U
G23773
G24182
G24182
G24182
G2519Y
G2552X
G2554P
G29438
G2955C
G30397
G30397
G30397
G3075P

95
11
90
95
10
90
95
11
20
90
95
10
90
95
10
90
95
10
90
95
10
10
10
90
95
10
10
10
10
AA
10
90
95
10
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14:04
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ISSUER NAME

AXIS CAPITAL HOLDINGS
ACCENTURE LTD BERMUDA
ACCENTURE LTD BERMUDA
ACCENTURE LTD BERMUDA

BUNGE LIMITED

BUNGE LIMITED

BUNGE LIMITED

CASTLEPOINT HOLDINGS LTD
CENTRAL EUROPEAN MEDIA ENTRP
CENTRAL EUROPEAN MEDIA ENTRP
CENTRAL EUROPEAN MEDIA ENTRP
CDC CORP

CDC CORP

CDC CORP
CHINA YUCHAI INTL LTD
CHINA YUCHAI INTL LTD
CHINA YUCHAI INTL LTD
CHIPMOS TECH BERMUDA LTD
CHIPMOS TECH BERMUDA LTD
CHIPMOS TECH BERMUDA LTD
CHINA NATURAL RESOURCES INC
CONSOLIDATED WATER CO INC
COOPER INDS LTD

COOPER INDS LTD

COOPER INDS LTD

CREDICORP LTD

COVIDIEN LTD

CRM HOLDINGS LTD

E FUTURE INFORMATION TECH IN
ELAN CAPITAL CORP LTD
ENDURANCE SPECIALTY HLDGS LT
ENDURANCE SPECIALTY HLDGS LT
ENDURANCE SPECIALTY HLDGS LT

ENSTAR GROUP LIMITED

** List of Section 13F Securities **
Fiscal Year: 2007

Page 2

Qtr: 2 IVMO001

ISSUER DESCRIPTION STATUS
PUT
CL A
CALL
PUT
COM
CALL
PUT
COM ADDED
CL A NEW

CALL
PUT
SHS A
CALL
PUT
COM
CALL
PUT
SHS
CALL
PUT
COM
ORD
CL A
CALL
PUT
COM
WHEN ISSUED ADDED
COM
SHS
DBCV 6.500%11/1 DELETED
SHS

CALL

PUT

SHS



Run Date:

Run Time:

CUSIP NO

G3156P
G3156P
G3156P
G3159C
G3159C
G3159C
G32030
G3223R
G3223R
G3223R
G35209T
G36535
G36535
G36535
G36535
G36535
G36738
G36738
G36738
G3682E
G3682E
G3682E
G3704F
G37260
G37260
G37260
G3921A
G3921A
G3921A
G39245
G3930E
G3930E
G3930E
G39300

10
90
95
10
90
95
10
10
90
95
10
11
12
13
90
95
10
90
95
12
90
95
10
10
90
95
17
90
95
10
10
90
95
10

07/09/2007

14:04
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ISSUER NAME

ASA LIMITED

ASA LIMITED

ASA LIMITED

CRYPTOLOGIC LIMITED
CRYPTOLOGIC LIMITED
CRYPTOLOGIC LIMITED

EURO TECH HOLDINGS CO LTD
EVEREST RE GROUP LTD
EVEREST RE GROUP LTD
EVEREST RE GROUP LTD
FLAGSTONE REINSURANCE HLDGS
FOSTER

WHEELER LTD

FOSTER WHEELER LTD

FOSTER WHEELER LTD

FOSTER WHEELER LTD

FOSTER WHEELER LTD

FRESH DEL MONTE PRODUCE INC
FRESH DEL MONTE PRODUCE INC
FRESH DEL MONTE PRODUCE INC
FRONTLINE LTD
FRONTLINE LTD
FRONTLINE LTD

FUWEI FILMS HLDGS CO LTD
GARMIN LTD
GARMIN LTD
GARMIN LTD
GLOBAL CROSSING LTD
GLOBAL CROSSING LTD
GLOBAL CROSSING LTD

GEOVERA INSURANCE HLDGS LTD
GLOBALSANTAFE CORP
GLOBALSANTAFE CORP
GLOBALSANTAFE CORP

GLOBAL SOURCES LTD

** List of Section 13F Securities **
Fiscal Year: 2007 Qtr:2

Page 3
IVMO0O01

ISSUER DESCRIPTION STATUS
COM
CALL
PUT
SHS ADDED
CALL ADDED
PUT ADDED
ORD

COM

CALL

PUT

SHS

*W EXP 09/24/200
*W EXP 09/24/200

SHS NEW

ADDED

CALL
PUT

ORD
CALL
PUT

SHS
CALL
PUT

SHS

ORD
CALL
PUT

SHS NEW
CALL
PUT

SHS USD ADDED
SHS

CALL

PUT

ORD



Run Date:

Run Time:

CUSIP NO

G39320
G4095J
G4388N
G4388N
G4388N
G4412G
G4412G
G4412G
G4481U
G4776G
G4776G
G4776G
G4933P
G4933P
G4933P
G5138L
G5299G
G5299G
G5299G
G54050
G54050
G54050
G55312
G55312
G55312
G5876H
G5876H
G5876H
G6052F
G6052F
G6052F
G62185
G62185
G62185

10
10
10
90
95
10
90
95
10
10
90
95
10
90
95
10
10
90
95
10
90
95
10
90
95
10
90
95
10
90
95
10
90
95
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ISSUER NAME

GLOBAL-TECH APPLIANCES INC
GREENLIGHT CAPITAL RE LTD
HELEN OF TROY CORP LTD
HELEN OF TROY CORP LTD
HELEN OF TROY CORP LTD
HERBALIFE LTD
HERBALIFE LTD
HERBALIFE LTD
HIGHWAY HLDGS LTD
INGERSOLL-RAND COMPANY LTD
INGERSOLL-RAND COMPANY LTD
INGERSOLL-RAND COMPANY LTD
IPC HLDGS LTD

IPC HLDGS LTD

IPC HLDGS LTD

JINPAN INTL LTD
KNIGHTSBRIDGE TANKERS LTD
KNIGHTSBRIDGE TANKERS LTD
KNIGHTSBRIDGE TANKERS LTD
LAZARD LTD

LAZARD LTD

LAZARD LTD

LJ INTL INC
LJ INTL INC
LJ INTL INC
MARVELL TECHNOLOGY GROUP LTD
MARVELL TECHNOLOGY GROUP LTD
MARVELL TECHNOLOGY GROUP LTD
MAX CAPITAL GROUP LTD

MAX CAPITAL GROUP LTD

MAX CAPITAL GROUP LTD
MONTPELTIER RE HOLDINGS LTD
MONTPELTIER RE HOLDINGS LTD

MONTPELTIER RE HOLDINGS LTD

** List of Section 13F Securities **
Fiscal Year: 2007

Page 4

Qtr: 2 IVMO001

ISSUER DESCRIPTION STATUS
ORD
CLASS A ADDED
COM

CALL

PUT

COM USD SHS
CALL

PUT

ORD

CL A

CALL

PUT

ORD

CALL

PUT

ORD

ORD

CALL

PUT

SHS A

CALL

PUT

ORD

CALL

PUT

ORD

CALL

PUT

SHS

CALL

PUT

SHS

CALL

PUT



Run Date:

Run Time:

CUSIP NO

G6359F
G6359F
G6359F
G65422
G65422
G65422
G65773
G65773
G65773
G67543
G67543
G67543
Ge7742
G67743
G67743
G67743
G67828
G6852T
G6852T
G6852T
G69586
G7127P
G7127P
G7127P
G7127P
G72457
G7293H
G7293H
G73018
G73018
G73018
G7303A
G7303A
G7303A

10
90
95
10
90
95
10
90
95
10
90
95
10
10
90
95
10
10
90
95
10
10
90
95
14
10
11
18
10
90
95
10
90
95
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ISSUER NAME

NABORS INDUSTRIES LTD
NABORS INDUSTRIES LTD
NABORS INDUSTRIES LTD
NOBLE CORPORATION
NOBLE CORPORATION
NOBLE CORPORATION
NORDIC AMERICAN TANKER SHIPP
NORDIC AMERICAN TANKER SHIPP
NORDIC AMERICAN TANKER SHIPP
OPENTV CORP
OPENTV CORP
OPENTV CORP

ONEBEACON INSURANCE GROUP LT
ORIENT-EXPRESS HOTELS LTD
ORIENT-EXPRESS HOTELS LTD
ORIENT-EXPRESS HOTELS LTD
ORIGIN AGRITECH LIMITED
PARTNERRE LTD
PARTNERRE LTD
PARTNERRE LTD
PEAK INTL LTD

PLATINUM UNDERWRITER HLDGS
PLATINUM UNDERWRITER HLDGS

PLATINUM UNDERWRITER HLDGS

[ B e e

PLATINUM UNDERWRITER HLDGS
PRIMUS GUARANTY LTD

PRUDENTIAL PLC

PRUDENTIAL PLC

PXRE GROUP LTD

PXRE GROUP LTD

PXRE GROUP LTD

QIAO XING UNIVERSAL TELEPHON
QIAO XING UNIVERSAL TELEPHON

QIAO XING UNIVERSAL TELEPHON

** List of Section 13F Securities **
Fiscal Year: 2007

Page 5

Qtr: 2 IVMO001

ISSUER DESCRIPTION STATUS
SHS

CALL

PUT

SHS

CALL

PUT

COM

CALL

PUT

CL A

CALL

PUT

CL A

CL A

CALL

PUT

SHS

COM

CALL

PUT

ORD

COM

CALL

PUT

PFD CONV SER A
SHS

6.75%SUB REG S
PER SUB 6.50%
COM

CALL

PUT

ORD

CALL

PUT



Run Date:

Run Time:

CUSIP NO

G73031
G73031
G73031
G7313F
G73537
G73537
G73537
G7368R
G7496G
G7496G
G7496G
G7945J0
G7945J0
G7945J0
G8018D
G80637
G80637
G80637
G81075
G81075
G81075
G81365
G81477
G81477
G81477
G82245
G84384
G84922
G84922
G84922
G86975
G87210
G87210
G87210

10
90
95
10
41
90
95
10
10
90
95
10
90
95
10
10
11
12
10
90
95
10
10
90
95
10
10
10
90
95
15
10
90
95
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ISSUER NAME

QIAO XING MOBILE COMM CO LTD
QIAO XING MOBILE COMM CO LTD
QIAO XING MOBILE COMM CO LTD
QUANTA CAPITAL HLDGS LTD
SCOTTISH RE GROUP LIMITED
SCOTTISH RE GROUP LIMITED
SCOTTISH RE GROUP LIMITED
RAM HOLDINGS LTD
RENAISSANCERE HOLDINGS LTD
RENAISSANCERE HOLDINGS LTD
RENAISSANCERE HOLDINGS LTD
SEAGATE TECHNOLOGY

SEAGATE TECHNOLOGY

SEAGATE TECHNOLOGY

SECURITY CAPITAL ASSURANCE
SHANGHAT CENTURY ACQUISIT CO
SHANGHAI CENTURY ACQUISIT CO
SHANGHAI CENTURY ACQUISIT CO
SHIP FINANCE INTERNATIONAL L
SHIP FINANCE INTERNATIONAL L
SHIP FINANCE INTERNATIONAL L
SILVERSTAR HLDGS LTD

SINA CORP

SINA CORP

SINA CORP

SMART MODULAR TECHNOLOGIES I
CHINA TECH DEVELOPMENT GP CO
STEWART W P & CO LTD

STEWART W P & CO LTD

STEWART W P & CO LTD

TBS INTERNATIONAL LIMITED
UTI WORLDWIDE INC
UTI WORLDWIDE INC

UTI WORLDWIDE INC

** List of Section 13F Securities **
Fiscal Year: 2007

Page 6

Qtr: 2 IVMO001

ISSUER DESCRIPTION STATUS
SHS ADDED
CALL ADDED
PUT ADDED
SHS

SHS

CALL

PUT

SHS

COM

CALL

PUT

SHS

CALL

PUT

CoM

SHS

*W EXP 04/23/201

UNIT 04/23/2010

SHS

CALL

PUT

ORD

ORD

CALL

PUT

ORD SHS

SHS

CcCoM

CALL

PUT

COM CL A

ORD

CALL

PUT



Run Date:

Run Time:

CUSIP NO

G90078
GS90078
G90078
G9108L
G9108L
G9108L
G9143X
G9144p
G93762
G93762
G93762
G9435N
G9435N
G9435N
G9456A
G95089
G95089
G95089
G9618E
G96655
G96655
G96655
G9825R
G9825R
G9825R
G98255
G98255
G98255
G98268
G98268
G98268
G98777
G98777
HO01301

10
90
95
10
90
95
20
10
20
90
95
10
90
95
10
10
90
95
10
10
90
95
10
90
95
10
90
95
10
90
95
10
11
10

07/09/2007

14:04
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ISSUER NAME

TRANSOCEAN INC

TRANSOCEAN INC

TRANSOCEAN INC

TSAKOS ENERGY NAVIGATION LTD
TSAKOS ENERGY NAVIGATION LTD
TSAKOS ENERGY NAVIGATION LTD
TYCO INTERNATIONAL LTD
TYCO ELECTRONICS LTD
VISTAPRINT LIMITED
VISTAPRINT LIMITED
VISTAPRINT LIMITED

WARNER CHILCOTT LIMITED
WARNER CHILCOTT LIMITED
WARNER CHILCOTT LIMITED
GOLAR LNG LTD BERMUDA
WEATHERFORD INTERNATIONAL LT
WEATHERFORD INTERNATIONAL LT
WEATHERFORD INTERNATIONAL LT
WHITE MTNS INS GROUP LTD
WILLIS GROUP HOLDINGS LTD
WILLIS GROUP HOLDINGS LTD
WILLIS GROUP HOLDINGS LTD
XOMA LTD

XOMA LTD

XOMA LTD

XL CAP LTD

XL CAP LTD

XL CAP LTD

XYRATEX LTD
XYRATEX LTD
XYRATEX LTD
YUCHENG TECHNOLOGIES LTD
YUCHENG TECHNOLOGIES LTD

ALCON INC

** List of Section 13F Securities **
Fiscal Year: 2007

Page 7

Qtr: 2 IVMO001

ISSUER DESCRIPTION STATUS
ORD
CALL
PUT
SHS
CALL
PUT
WHEN

ISSUED ADDED

WHEN ISSUED ADDED
SHS

CALL

PUT

COM CL A
CALL

PUT

SHS

COM

CALL

PUT

COM

SHS

CALL

PUT

ORD

CALL

PUT

CL A
CALL

PUT

COM

CALL

PUT

COM

*W EXP 11/17/200 DELETED

COM SHS



Run Date:

Run Time:

CUSIP NO

HO01301
HO01301
H50430
H50430
H50430
H89231
H89231
H89231
L20708
L6388F
L6388F
L6388F
M01773
MO392N
MO392N
MO392N
M0854Q
MO861T
MO861T
MO861T
M15332
M15342
M15342
M15342
M20115
M20157
M20791
M2196U
M22013
M22013
M22013
M22465
M22465
M22465

90
95
23
90
95
33
90
95
10
11
90
95
10
10
90
95
10
10
90
95
10
10
90
95
13
10
10
10
10
90
95
10
90
95

07/09/2007
14:04
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ISSUER NAME

ALCON INC

ALCON INC

LOGITECH INTL S A

LOGITECH INTL S A

LOGITECH INTL S A

UBS AG

UBS AG

UBS AG

CRONOS GROUP S A

MILLICOM INTL CELLULAR S A
MILLICOM INTL CELLULAR S A
MILLICOM INTL CELLULAR S A
ACS MOTION CONTROL LTD
ALADDIN KNOWLEDGE SYS LTD
ALADDIN KNOWLEDGE SYS LTD
ALADDIN KNOWLEDGE SYS LTD
ALLOT COMMUNICATIONS LTD
ALVARION LTD

ALVARION LTD

ALVARION LTD

ATTUNITY LTD

AUDIOCODES LTD

AUDIOCODES LTD

AUDIOCODES LTD

BOS BETTER ONLINE SOLUTIONS
BLUEPHOENIX SOLUTIONS LTD
CAMTEK LTD

CELLCOM ISRAEL LTD

CERAGON NETWORKS LTD
CERAGON NETWORKS LTD
CERAGON NETWORKS LTD

CHECK POINT SOFTWARE TECH LT
CHECK POINT SOFTWARE TECH LT
CHECK POINT SOFTWARE TECH LT

** List of Section 13F Securities **
Fiscal Year: 2007

Page 8

Qtr: 2 IVMO001

ISSUER DESCRIPTION STATUS
CALL
PUT

SHS
CALL
PUT

SHS NEW
CALL
PUT

SHS

SHS NEW
CALL
PUT

SHS

ORD
CALL
PUT

SHS

SHS
CALL
PUT

ORD

ORD
CALL
PUT

SHS NEW
SHS

ORD

SHS

ORD
CALL
PUT

ORD
CALL
PUT



Run Date:

Run Time:

CUSIP NO

M23798
M25082
M25596
M25596
M25596
M25722
M29925
M3760D
M3760D
M3760D
M37605
M40184
M47095
M47095
M47095
M51363
M51474
M51474
M51474
M52020
M52020
M52020
M52523
M5296L
M5364E
M56595
M6158M
M6184R
M6706C
M6786D
M69676
M69897
M69897
M69897

10
10
10
90
95
10
10
10
90
95
10
10
10
90
95
11
11
90
95
10
90
95
10
13
10
10
10
10
10
10
10
10
90
95
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14:04
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ISSUER NAME

CIMATRON LTD

CLICKSOFTWARE TECHNOLOGIES L
COMMTOUCH SOFTWARE LTD
COMMTOUCH SOFTWARE LTD
COMMTOUCH SOFTWARE LTD
COMPUGEN LTD

ECTEL LTD
ELBIT SYS LTD
ELBIT SYS LTD
ELBIT SYS LTD
ELBIT MEDICAL IMAGING LTD
ELTEK LTD

FUNDTECH LTD

FUNDTECH LTD

FUNDTECH LTD

MELLANOX TECHNOLOGIES LTD
GILAT SATELLITE NETWORKS LTD
GILAT SATELLITE NETWORKS LTD
GILAT SATELLITE NETWORKS LTD
GIVEN IMAGING
GIVEN IMAGING
GIVEN IMAGING

G WILLT FOOD INTL LTD
HEALTHCARE TECHNOLOGIES LTD
INCREDIMAIL LTD

INTERNET GOLD-GOLDEN LINES L
ITURAN LOCATION AND CONTROL
JACADA LTD

LANOPTICS LTD

MAGAL SECURITY SYS LTD

MER TELEMANAGEMENT SOLUTIONS
METALINK LTD

METALINK LTD

METALINK LTD

** List of Section 13F Securities **
Fiscal Year: 2007
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Qtr: 2 IVMO001

ISSUER DESCRIPTION STATUS
ORD
ORD
ORD
CALL
PUT
ORD
ORD
ORD
CALL
PUT
ORD
ORD
ORD
CALL
PUT
SHS
SHS NEW
CALL
PUT
ORD SHS
CALL
PUT
ORD
COM
SHS
ORD
SHS
ORD
ORD
ORD
ORD
ORD
CALL
PUT



Run Date:

Run Time:

CUSIP NO

M70240
M7516K
M7524R
M75253
M75253
M75253
M75318S
M75318
M75318S
M7946T
M8183P
M81863
M81865
M81869
M81869
M81869
M81873
M81873
M81873
M8215N
M8215W
M82183
M8233P
M8233P
M8233P
M8260H
M83683
M84116
M8484K
M87245
M87245
M87245
M87403
M87482

10
10
10
10
90
95
20
90
95
10
10
11
10
10
90
95
10
90
95
10
10
10
10
90
95
10
10
10
10
10
90
95
22
10
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14:04
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ISSUER NAME

MIND C T I LTD

NOVA MEASURING INSTRUMENTS L
OPTIBASE LTD
ORBOTECH LTD
ORBOTECH LTD
ORBOTECH LTD

ORCKIT COMMUNICATIONS LTD
ORCKIT COMMUNICATIONS LTD
ORCKIT COMMUNICATIONS LTD
POINTER TELOCATION LTD
RRSAT GLOBAL COMM NTWRK LTD
RADA ELECTR INDS LTD

RADCOM LTD

RADVISION LTD

RADVISION LTD

RADVISION LTD

RADWARE LTD

RADWARE LTD

RADWARE LTD

RIT TECHNOLOGIES LTD
RETALIX LTD

ROSETTA GENOMICS LTD

LTD

SATIFUN SEMICONDUCTORS

SATIFUN SEMICONDUCTORS LTD

SATIFUN SEMICONDUCTORS LTD

SCOPUS VIDEO NETWORKS LTD
SHAMIR OPTICAL INDUSTRY LTD
SILICOM LTD

STARLIMS TECHNOLOGIES LTD
SYNERON MEDICAL LTD

SYNERON MEDICAL LTD

SYNERON MEDICAL LTD

TAT TECHNOLOGIES LTD

TEFRON LTD

** List of Section 13F Securities **
Fiscal Year: 2007 Qtr:2

Page 10
IVMO0O01

ISSUER DESCRIPTION STATUS
ORD

COoM

ORD

ORD
CALL
PUT

SHS NEW
CALL
PUT

SHS

SHS

SHS NEW
ORD

ORD
CALL
PUT

ORD
CALL
PUT

ORD

ORD

SHS

ORD SHS
CALL
PUT

SHS

SHS

ORD

SHS ADDED
ORD SHS

CALL

PUT

ORD NEW

ORD



Run Date:

Run Time:

CUSIP NO

M87896
M8791A
M87915
M87915
M87915
M88258
M97540
M97601
N00985
N07045
NO7045
N07045
NO07059
N07059
NO7059
N20935
N20935
N20935
N22717
N22717
N22717
N31010
N6748L
N72482
N72482
N72482
N7716A
P16994
P31076
P8696W
P8696W
P8696W
pP8744Y
pP8744Y

10
10
10
90
95
10
13
11
10
10
90
95
11
90
95
20
90
95
10
90
95
10
10
10
90
95
15
13
10
10
90
95
10
90

07/09/2007 ** | ist of Section 13F Securities ** Page 11

14:04 Fiscal Year: 2007 Qtr:2 IVMO001
ISSUER NAME ISSUER DESCRIPTION STATUS

TOP IMAGE SYSTEMS LTD ORD

ON TRACK INNOVATION LTD SHS

* TOWER SEMICONDUCTOR LTD ORD

TOWER SEMICONDUCTOR LTD CALL

TOWER SEMICONDUCTOR LTD PUT

TTI TEAM TELECOM INTL LTD ORD
VIRYANET LTD SHS NEW 2007 DELETED

VOCALTEC COMMUNICATIONS LTD SHS NEW

AERCAP HOLDINGS NV SHS

* ASM INTL N V COM
ASM INTL N V CALL
ASM INTL N V PUT

* ASML HLDG NV N Y SHS
ASML HLDG NV CALL
ASML HLDG NV PUT

* CNH GLOBAL N V SHS NEW
CNH GLOBAL N V CALL
CNH GLOBAL N V PUT

* CORE LABORATORIES N V COM
CORE LABORATORIES N V CALL
CORE LABORATORIES N V PUT
EURAND N V SHS ADDED
ORTHOFIX INTL N V COM

* QIAGEN N V ORD
QIAGEN N V CALL
QIAGEN N V PUT
SAPIENS INTL CORP N V SHS NEW

BANCO LATINOAMERICANO DE EXP CL E

N DD D 0NN R DT TN Yy 99 oy 0y R R ND DD O DO O O O OuwoN

COPA HOLDINGS SA CL A
* SINOVAC BIOTECH LTD SHS
SINOVAC BIOTECH LTD CALL
SINOVAC BIOTECH LTD PUT
* STEINER LEISURE LTD ORD
STEINER LEISURE LTD CALL



Run Date:

Run Time:

CUSIP NO

pP8744Y
P94398
P94398
P94398
Q7759R
V3267N
V3267N
V3267N
vV7780T
vV7780T
V7780T
Y0017s
Y02516
Y02516
Y02516
Y11082
Y17750
Y17750
Y17750
Y1968P
Y2066G
Y2066G
Y2066G
Y21090
Y21090
Y21090Q
Y21110
Y21110
Y21110
Y2187A
Y2187A
Y2187A
Y23592
Y2573F

95
10
90
95
10
10
90
95
10
90
95
10
10
90
95
10
10
90
95
10
10
90
95
10
90
95
10
90
95
10
90
95
20
10

07/09/2007
14:04
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ISSUER NAME

STEINER LEISURE LTD
ULTRAPETROL BAHAMAS LTD
ULTRAPETROL BAHAMAS LTD
ULTRAPETROL BAHAMAS LTD
PROGEN PHARMACEUTICALS LIMIT
EXCEL MARITIME CARRIERS LTD
EXCEL MARITIME CARRIERS LTD
EXCEL MARITIME CARRIERS LTD
ROYAL CARIBBEAN CRUISES LTD
ROYAL CARIBBEAN CRUISES LTD
ROYAL CARIBBEAN CRUISES LTD
AEGEAN MARINE PETROLEUM NETW
ASE TEST LTD

ASE TEST LTD

ASE TEST LTD

CAPITAL PRODUCT PARTNERS L P
CREATIVE TECHNOLOGY LTD
CREATIVE TECHNOLOGY LTD
CREATIVE TECHNOLOGY LTD
DANAOS CORPORATION
DIANA SHIPPING INC
DIANA SHIPPING INC
DIANA SHIPPING INC
DRYSHIPS INC
DRYSHIPS INC
DRYSHIPS INC

DOUBLE HULL TANKERS INC
DOUBLE HULL TANKERS INC
DOUBLE HULL TANKERS INC
EAGLE BULK SHIPPING INC
EAGLE BULK SHIPPING INC
EAGLE BULK SHIPPING INC
EUROSEAS LTD

FLEXTRONICS INTL LTD

** List of Section 13F Securities **
Fiscal Year: 2007 Qtr:2

Page 12
IVMO001

ISSUER DESCRIPTION STATUS
PUT
COoM
CALL
PUT
SHS
COM
CALL
PUT
COM
CALL
PUT
SHS
ORD
CALL
PUT
COM UNIT LP ADDED
ORD

CALL

PUT

SHS

COM

CALL

PUT

SHS

CALL

PUT

CoM

CALL

PUT

CoM

CALL

PUT

COM NEW

ORD



Run Date:

Run Time:

CUSIP NO

Y2573F
Y2573F
Y26496
Y26496
Y26496
Y2685T
Y2685T
Y2685T
Y2692M
Y2692M
Y2692M
Y2711Y
Y2711Y
Y2711Y
Y62196
Y62196
Y64202
Y6476R
Y6476W
Y6476W
Y6476W
Y66183
Y7169G
Y7169G
Y7169G
Y7169G
Y75638
Y75638
Y75638
Y81669
Y8564M
Y8564M
Y8564M
Y8564W

90
95
10
11
12
10
90
95
10
90
95
10
90
95
10
11
10
10
10
90
95
10
10
90
95
13
10
90
95
10
10
90
95
10

07/09/2007

14:04
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ISSUER NAME
FLEXTRONICS INTL LTD
FLEXTRONICS INTL LTD
FREESEAS INC
FREESEAS INC
FREESEAS INC
GENCO SHIPPING & TRADING LTD
GENCO SHIPPING & TRADING LTD
GENCO SHIPPING & TRADING LTD
GENERAL MARITIME CORP
GENERAL MARITIME CORP
GENERAL MARITIME CORP
GIGAMEDIA LTD

GIGAMEDIA LTD

GIGAMEDIA LTD

NAVIOS MARITIME HOLDINGS INC
NAVIOS MARITIME HOLDINGS INC
OCEANFREIGHT INC

OMEGA NAVIGATION ENTERPRISES
OMI CORP NEW

OMI CORP NEW

OMI CORP NEW

PACIFIC INTERNET LTD
QUINTANA MARITIME LTD
QUINTANA MARITIME LTD
QUINTANA MARITIME LTD
QUINTANA MARITIME LTD
SEASPAN CORP

SEASPAN CORP

SEASPAN CORP
STEALTHGAS INC

TEEKAY LNG PARTNERS L P

TEEKAY LNG PARTNERS L P

TEEKAY LNG PARTNERS L P

TEEKAY CORPORATION

** List of Section 13F Securities **
Fiscal Year: 2007

Page 13

Qtr: 2 IVMO001

ISSUER DESCRIPTION STATUS
CALL

PUT

COM

*W EXP 07/29/200
*W EXP 07/29/201
SHS

CALL

PUT

SHS

CALL

PUT

ORD

CALL

PUT

CoM

*W EXP 12/09/200
SHS ADDED
CLASS A
CoM DELETED
CALL DELETED
PUT DELETED
ORD

SHS

CALL

PUT

*W EXP 05/11/200

SHS

CALL

PUT

SHS

PRTNRSP UNITS

CALL

PUT

COM



Run Date:

Run Time:

CUSIP NO

Y8564W
Y8564W
Y8565J
Y8897Y
Y8897Y
Y8897Y
Y93691
Y93691
Y93691
000360
000361
000361
000361
000361
000375
000375
000375
00080s
00080s
00080s
00081T
00081T
00081T
000833
00086T
00086T
00086T
00087B
00088U
000886
000886
000886
000886
000886

90
95
10
10
90
95
10
90
95
20
AF
10
90
95
20
90
95
10
90
95
10
90
95
10
10
90
95
10
10
AB
AD
30
90
95

07/09/2007

14:04
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ISSUER NAME

TEEKAY CORPORATION

TEEKAY CORPORATION

TEEKAY OFFSHORE PARTNERS L P
TOP TANKERS INC

TOP TANKERS INC

TOP TANKERS INC

VERIGY LTD

VERIGY LTD

VERIGY LTD

AAON INC

AAR CORP
AAR CORP
AAR CORP
AAR CORP
ABB LTD
ABB LTD
ABB LTD

ABX AIR INC

ABX AIR INC

ABX AIR INC

ACCO BRANDS CORP
ACCO BRANDS CORP
ACCO BRANDS CORP
ACA CAPITAL HOLDINGS INC
A C MOORE ARTS & CRAFTS INC
A C MOORE ARTS & CRAFTS INC
A C MOORE ARTS & CRAFTS INC
ACR GROUP INC
M INC

TELECOMMUNICATIONS

TELECOMMUNICATIONS
TELECOMMUNICATIONS

=ooror o P
g u U o o o

A
C
C TELECOMMUNICATIONS
C
C
C

TELECOMMUNICATIONS

** List of Section 13F Securities **
Fiscal Year: 2007 Qtr:2

Page 14
IVMO0O01

ISSUER DESCRIPTION STATUS
CALL

PUT

PARTNERSHIP UN

COM

CALL

PUT

SHS

CALL

PUT

COM PAR $0.004

NOTE 2.875% 2/0
COM

CALL

PUT

SPONSORED ADR
CALL

PUT

COM

CALL

PUT

COM

CALL

PUT

COM

COM

CALL

PUT

COM

COM

FRNT 6/1

NOTE 1.000% 6/1
COM NEW
CALL

PUT



Run Date:

Run Time:

CUSIP NO

000919
000937
000937
000937
000942
000949
000957
000957
000957
001031
00104H
001040
001055
001055
001055
001084
001084
001084
001084
001084
001204
001204
001204
00130H
00130H
00130H
001303
001547
001547
001547
00163T
00167K
001712
001712

10
10
90
95
10
10
10
90
95
10
10
10
10
90
95
AL
AM
10
90
95
10
90
95
10
90
95
10
10
90
95
10
50
10
90

07/09/2007

14:04
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ISSU
ACM
ABN
ABN
ABN
ACM
ACM
ABM
ABM
ABM
AEP
AEW
AFC

** List of Section 13F Securities ** Page 15
Fiscal Year: 2007 Qtr: 2 IVMO001
ER NAME ISSUER DESCRIPTION STATUS

MANAGED INCOME FD INC
AMRO HLDG NV

AMRO HLDG NV

AMRO HLDG NV

MUN SECS INCOME FD INC
MANAGED DLR INCOME FD
INDS INC

INDS INC

INDS INC

INDS INC

REAL ESTATE INCOME FD
ENTERPRISES INC

AFLAC INC

AFLAC INC

AFLAC INC

AGCO
AGCO
AGCO
AGCO
AGCO
AGL
AGL
AGL
AES
AES
AES
AHPC
AK S
AK S
AK S
AMB
AMDL
AMIC
AMIC

CORP
CORP
CORP
CORP
CORP
RES INC
RES INC
RES INC
CORP
CORP
CORP
HOLDINGS INC
TL HLDG CORP
TL HLDG CORP
TL HLDG CORP
PROPERTY CORP
INC
AS INC
AS INC

COM

SPONSORED ADR
CALL

PUT

COM DELETED
COM

COM

CALL

PUT

COM

CcCoM DELETED
COM

COM

CALL

PUT

NOTE 1.750%12/3
NOTE 1.250%12/1
COM

CALL

PUT

COM

CALL

PUT

CoM

CALL

PUT

CoM DELETED
CoM

CALL

PUT

COoM

COM PAR 2006

CcCoM

CALL



Run Date:

Run Time:

CUSIP NO

001712
001744
001744
001744
001765
001765
001765
001765
001765
00178wW
00185E
00185E
00185E
001853
001963
001963
001963
002023
002023
00203R
00206R
00206R
00206R
00207D
00207D
00207R
00207R
00207R
00208B
002083
00208J
002083
00208wW
002083

95
10
90
95
BA
BB
10
90
95
10
10
90
95
10
10
90
95
10
20
10
10
90
95
AE
AG
10
90
95
20
10
90
95
10
10

07/09/2007

14:04
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ISSUER NAME
AMICAS INC
AMN HEALTHCARE SERVICES INC
AMN HEALTHCARE SERVICES INC
AMN HEALTHCARE SERVICES INC
AMR CORP
AMR CORP
AMR CORP
AMR CORP
AMR CORP
AMS HEALTH SCIENCES INC
APAC CUSTOMER SERVICES INC
APAC CUSTOMER SERVICES INC
APAC CUSTOMER SERVICES INC
APA ENTERPRISES INC

A S V INC

A S V INC

A S V INC

AP PHARMA INC

AP PHARMA INC

APT SATELLITE HOLDINGS LTD

AT&T INC

AT&T INC

AT&T INC

ASM INTL NV

ASM INTL NV

ATMI INC

ATMI INC

ATMI INC

ASAT HLDGS LTD

ATP OIL & GAS CORP
ATP OIL & GAS CORP
ATP OIL & GAS CORP
A S DAMPSKIBSSELSKABET TORM
ATS MED INC

** List of Section 13F Securities **
Fiscal Year: 2007 Qtr:2

Page 16
IVMO0O01

ISSUER DESCRIPTION STATUS
PUT
COoM
CALL
PUT
NOTE

4.250% 9/2

NOTE 4.500% 2/1
COM

CALL

PUT

COM

CcoM

CALL

PUT

COM

CcCoM

CALL

PUT

COM DELETED
COM NEW ADDED
SPONSORED ADR

COM

CALL
PUT

NOTE 5.250% 5/1
NOTE 4.250%12/0
COM

CALL
PUT

SPON ADR NEW
CcoM

CALL

PUT

SPONSORED ADR

COM



Run Date:

Run Time:

CUSIP NO

00209C
002255
002255
002255
002346
002346
002346
002444
002444
002444
002458
00246w
00246w
00246w
002474
002530
002535
002535
002564
002567
002567
002567
002824
002824
002824
002893
002893
002893
002896
002896
002896
002920
003009
003011

10
10
90
95
10
90
95
10
90
95
10
10
90
95
10
10
20
30
10
10
90
95
10
90
95
10
90
95
20
90
95
80
10
10

07/09/2007
14:04
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ISSUER NAME

ATC HEALTHCARE INC

AU OPTRONICS CORP

AU OPTRONICS CORP

AU OPTRONICS CORP

AVI BIOPHARMA INC

AVI BIOPHARMA INC

AVI BIOPHARMA INC

AVX CORP NEW

AVX CORP NEW

AVX CORP NEW

AXS-ONE INC

AXT INC

AXT INC

AXT INC

A7ZZ INC

AASTROM BIOSCIENCES INC
AARON RENTS INC

AARON RENTS INC

ABATIX CORP

ABAXIS INC
ABAXIS INC
ABAXIS INC

ABBOTT LABS

ABBOTT LABS

ABBOTT LABS

ABER DIAMOND CORP

ABER DIAMOND CORP

ABER DIAMOND CORP
ABERCROMBIE & FITCH CO
ABERCROMBIE & FITCH CO
ABERCROMBIE & FITCH CO
ABBEY NATL PLC

ABERDEEN ASTIA PACIFIC INCOM

ABERDEEN AUSTRALIA EQTY FD I

** List of Section 13F Securities **
Fiscal Year: 2007 Qtr:2

Page 17
IVMO001

ISSUER DESCRIPTION STATUS
CL A

SPONSORED ADR

CALL
PUT
COM
CALL
PUT
COM
CALL
PUT
CoM
COM
CALL
PUT
COoM
CoM
COM
CL A
CoM
COoM
CALL
PUT
CoM
CALL
PUT
COM
CALL
PUT
CL A
CALL
PUT
GDR 7.375% PRF
CoM

COoM



Run Date:

Run Time:

CUSIP NO

003013
00339B
003390
00350R
003654
003654
003654
00371F
00371w
00383E
00383E
00383E
003830
003830
003830
003881
003881
003881
003881
003924
003924
003924
004225
004225
004225
004239
004239
00430L
004300
004300
004300
004304
004329
00433N

10
AD
10
10
10
90
95
20
10
10
90
95
10
90
95
20
30
90
95
10
90
95
10
90
95
AB
10
10
10
90
95
20
10
10

07/09/2007

14:04
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ISSUER NAME

ABERDEEN GLOBAL INCOME FD IN
ABGENIX INC

ABIGAIL ADAMS NATL BANCORP I
ABINGTON CMNTY BANCORP INC
ABIOMED INC

ABIOMED INC

ABIOMED INC

ABLEAUCTIONS COM INC
ABLEST INC

ABRAXIS BIOSCIENCE INC
ABRAXIS BIOSCIENCE INC
ABRAXIS BIOSCIENCE INC
ABRAXAS PETE CORP
ABRAXAS PETE CORP
ABRAXAS PETE CORP
ACACIA RESH CORP
ACACIA RESH CORP
ACACIA RESH CORP
ACACIA RESH CORP
ABITIBI-CONSOLIDATED INC
ABITIBI-CONSOLIDATED INC
ABITIBI-CONSOLIDATED INC
ACADIA PHARMACEUTICALS INC
ACADIA PHARMACEUTICALS INC
ACADIA PHARMACEUTICALS INC
ACADIA RLTY TR
ACADIA RLTY TR
ACCENTIA BIOPHARMACEUTICALS
ACCELRYS INC
ACCELRYS INC
ACCELRYS INC

ACCELR8 TECHNOLOGY CORP
ACCESS INTEGRATED TECHNLGS I

ACCESS PLANS USA INC

** List of Section 13F Securities **
Fiscal Year: 2007

Page 18

Qtr: 2 IVMO001

ISSUER DESCRIPTION STATUS
COM
NOTE 1.750%12/1 ADDED
COM

COM

COM
CALL
PUT

COM NEW
COM DELETED
COM

CALL

PUT

COM

CALL

PUT

COMBIMTRX COM

ACACIA TCH COM

CALL
PUT
CoM
CALL
PUT
CcCoM
CALL
PUT
NOTE 3.750%12/1

COM SH BEN INT

ADDED

COM

COM
CALL
PUT

COM NEW
CL A
COM



Run Date:

Run Time:

CUSIP NO

004337
00437p
00437pP
00437pP
004397
004398
004398
004398
004404
00443E
00443E
00443E
004446
0044890
004631
004764
004764
004764
004816
00484M
00484M
00484M
004854
004854
004854
004920
004930
004930
004930
004934
004934
004934
00504w
00504w

10
10
90
95
10
10
90
95
10
10
90
95
10
20
10
10
90
95
10
10
90
95
10
90
95
10
20
90
95
10
90
95
10
90

07/09/2007
14:04
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ISSUER NAME

ACCESS NATL CORP

ACCREDITED HOME LENDRS HLDG
ACCREDITED HOME LENDRS HLDG
ACCREDITED HOME LENDRS HLDG
ACCURAY INC

ACCURIDE CORP

ACCURIDE CORP
ACCURIDE CORP

ACE COMM CORP

ACERGY S A

ACERGY S A

ACERGY S A

ACETO CORP

ACHILLION PHARMACEUTICALS IN
ACME COMMUNICATION INC
ACME PACKET INC
ACME PACKET INC
ACME PACKET INC

ACME UTD CORP

ACORDA THERAPEUTICS INC
ACORDA THERAPEUTICS INC
ACORDA THERAPEUTICS INC
ACORN INTL INC

ACORN INTL INC

ACORN INTL INC

ACTION PRODS INTL INC
ACTIVISION INC NEW
ACTIVISION INC NEW
ACTIVISION INC NEW
ACTEL CORP

ACTEL CORP

ACTEL CORP

ACTIVE POWER INC

ACTIVE POWER INC

** List of Section 13F Securities **
Fiscal Year: 2007 Qtr:2

Page 19
IVMO0O01

ISSUER DESCRIPTION STATUS
COM

COM

CALL

PUT

COM

COM

CALL

PUT

COM

SPONSORED ADR
CALL

PUT

COM

COM

COM

COM

CALL

PUT

COM

COM

CALL

PUT

SPON ADR ADDED
CALL ADDED
PUT ADDED
COM

COM NEW

CALL

PUT

COM

CALL

PUT

COM

CALL



Run Date:

Run Time:

CUSIP NO

00504w
00506P
00507E
00507E
00507E
00508B
00508B
00508B
00508X
00508X
00508Y
00508Y
00508Y
00511R
00511R
00511R
005125
005125
005125
005208
006212
00635P
00635P
00635P
006351
00650wW
00650W
00651F
00651F
00651F
00651F
006743
006754
006854

95
10
10
90
95
10
90
95
AB
20
10
90
95
87
90
95
10
90
95
10
10
10
90
95
30
11
30
AG
10
90
95
30
10
20

07/09/2007

14:04
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ISSUER NAME
ACTIVE POWER INC
ACTIVIDENTITY CORP
ACTIONS SEMICONDUCTOR CO LTD
ACTIONS SEMICONDUCTOR CO LTD
ACTIONS SEMICONDUCTOR CO LTD
ACTUATE CORP
ACTUATE CORP
ACTUATE CORP
ACTUANT CORP
ACTUANT CORP
ACUITY BRANDS INC
ACUITY BRANDS INC
ACUITY BRANDS INC
ACUSPHERE INC
ACUSPHERE INC
ACUSPHERE INC
ACXIOM CORP
ACXIOM CORP
ACXIOM CORP

ADA ES INC

ADAMS EXPRESS CO
ADAMS RESPIRATORY THERAPEUTI
ADAMS RESPIRATORY THERAPEUTI
ADAMS RESPIRATORY THERAPEUTI
ADAMS RES & ENERGY INC
ADCARE HEALTH SYSTEMS INC
ADCARE HEALTH SYSTEMS INC
ADAPTEC INC
ADAPTEC INC
ADAPTEC INC
ADAPTEC INC

ADDVANTAGE TECHNOLOGIES GP I
ADECCO SA

ADEPT TECHNOLOGY INC

** List of Section 13F Securities **
Fiscal Year: 2007

Page 20

Qtr: 2 IVMO001

ISSUER DESCRIPTION STATUS
PUT
CcCoM
ADR
CALL
PUT
COM
CALL
PUT
SDCV  2.000%11/1
CL A NEW
CoM

CALL

PUT

COM

CALL

PUT

COM

CALL

PUT

CcCoM

COM

COM

CALL

PUT

COM NEW

*W EXP 04/06/201
COM NEW

NOTE 0.750%12/2
CcCoM

CALL

PUT

COM NEW
SPONSORED ADR DELETED

COM NEW



Run Date:

Run Time:

CUSIP NO

00686R
00686U
00686U
00686U
006864
00709P
007094
007094
007094
00724F
00724F
00724F
00724X
00724X
00724X
00737pP
00738A
00738A
00738A
00739W
00739W
00739W
00751y
00751y
00751y
007523
007523
007523
00753P
00753P
00753P
00754E
00756M
007586

20
10
90
95
10
10
10
90
95
10
90
95
10
90
95
10
10
90
95
10
90
95
10
90
95
10
90
95
10
90
95
10
40
10

07/09/2007

14:04
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ISSUER NAME

ADHEREX TECHNOLOGIES INC
ADESA INC

ADESA INC

ADESA INC

ADEZA BIOMEDICAL CORP
ADMINISTRADORA FONDOS PENSIO
ADMINISTAFFEF INC
ADMINISTAFFEF INC
ADMINISTAFFEF INC

ADOBE SYS INC

ADOBE SYS INC

ADOBE SYS INC

ADOLOR CORP

ADOLOR CORP

ADOLOR CORP

ADSTAR INC

ADTRAN INC

ADTRAN INC

ADTRAN INC

ADVANCE AMER CASH ADVANCE CT
ADVANCE AMER CASH ADVANCE CT
ADVANCE AMER CASH ADVANCE CT
ADVANCE AUTO PARTS INC
ADVANCE AUTO PARTS INC
ADVANCE AUTO PARTS INC
ADVANCED ANALOGIC TECHNOLOGI
ADVANCED ANALOGIC TECHNOLOGI
ADVANCED ANALOGIC TECHNOLOGI
ADVANCED MAGNETICS INC
ADVANCED MAGNETICS INC
ADVANCED MAGNETICS INC
ADVANCED PHOTONIX INC
ADVANCED SEMICONDUCTOR ENGR

ADVOCAT INC

** List of Section 13F Securities **
Fiscal Year: 2007

Qtr: 2

ISSUER DESCRIPTION
COM NEW
COM
CALL
PUT

COM
SPONSORED ADR
COM
CALL
PUT

COM
CALL
PUT

COM
CALL
PUT

COM

COM
CALL
PUT

COM
CALL
PUT

COM
CALL
PUT

COM
CALL
PUT

COM
CALL
PUT

CL A
SPONSORED ADR
COM

Page 21
IVMO001

STATUS

DELETED
DELETED
DELETED
DELETED



Run Date:

Run Time:

CUSIP NO

00760J
00762L
00762L
00762L
00762U
00762W
00763M
00763M
00763M
00763M
00763M
00763M
007639
00764cC
00764L
00764L
00764L
00764X
00764X
00764X
00765E
00765H
00766T
00766T
00766T
00768M
007737
007768
007768
007768
007865
007865
007865
007903

10
10
90
95
20
10
AG
AJ
AK
10
90
95
10
10
10
90
95
10
90
95
10
10
10
90
95
10
10
10
90
95
10
90
95
10

07/09/2007
14:04
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ISSUER NAME
AEHR TEST SYSTEMS

ADVANTAGE ENERGY INCOME FD

ADVANTAGE ENERGY INCOME FD

ADVANTAGE ENERGY INCOME FED

ADVANTEST CORP

ADVISORY BRD CO
ADVANCED MEDICAL OPTICS INC
ADVANCED MEDICAL OPTICS INC
ADVANCED MEDICAL OPTICS INC
ADVANCED MEDICAL OPTICS INC
ADVANCED MEDICAL OPTICS INC
ADVANCED MEDICAL OPTICS INC
ADVENT CLAY GBL CONV SEC INC
ADVENT CLAYMORE CV SECS & IN
ADVANCIS

PHARMACEUTICALS COR

ADVANCIS PHARMACEUTICALS COR

ADVANCIS PHARMACEUTICALS COR

ADVENTRX PHARMACEUTICALS INC

ADVENTRX PHARMACEUTICALS INC

ADVENTRX PHARMACEUTICALS INC
ADVENT CLAYMORE ENH GRW & IN
ADVANCED LIFE SCIENCES HLDGS
AECOM TECHNOLOGY CORP DELAWA
AECOM TECHNOLOGY CORP DELAWA
AECOM TECHNOLOGY CORP DELAWA
AERO GROW INTL INC
AEROCENTURY CORP

AEROFLEX INC

AEROFLEX INC

AEROFLEX INC

AEROPOSTALE

AEROPOSTALE

AEROPOSTALE

ADVANCED MICRO DEVICES INC

** List of Section 13F Securities **
Fiscal Year: 2007 Qtr:2

Page 22
IVMO001

ISSUER DESCRIPTION STATUS
COM

TR UNIT

CALL

PUT

SPON ADR NEW

COM
NOTE 2.500% 7/1
7/0

8/0

NOTE 1.375%

NOTE 3.250% ADDED
COM

CALL

PUT

COM BENE INTER ADDED
COM

COM

CALL
PUT

COM

CALL
PUT

COM

COM

COM ADDED
CALL ADDED
PUT ADDED
COM ADDED
COM

COM

CALL

PUT

COM

CALL

PUT

COM



Run Date:

Run Time:

CUSIP NO

007903
007903
007924
007924
007924
007942
007942
007942
007942
007942
007942
007947
007973
007973
007973
007974
007974
007974
007975
007975
007975
008015
008073
00808N
00817R
00817R
00817R
00817y
00817y
00817y
008190
008190
008190
008252

90
95
10
90
95
10
90
95
20
90
95
10
10
90
95
10
90
95
20
90
95
30
10
20
10
90
95
10
90
95
10
90
95
AB

07/09/2007

14:04
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ISSUER NAME

ADVANCED MICRO DEVICES INC
ADVANCED MICRO DEVICES INC
AEGON N V

AEGON N V

AEGON N V

ADVANTA CORP
ADVANTA CORP
ADVANTA CORP
ADVANTA CORP
ADVANTA CORP
ADVANTA CORP

ADVANCED ENVIRON RECYCLING T
ADVANCED ENERGY INDS
ADVANCED ENERGY INDS
ADVANCED ENERGY INDS
ADVENT SOFTWARE INC
ADVENT SOFTWARE INC
ADVENT SOFTWARE INC

AETERNA ZENTARIS INC
AETERNA ZENTARIS INC
AETERNA ZENTARIS INC
AEROSONIC CORP DEL
AEROVIRONMENT INC

AES TR III

AETRIUM INC

AETRIUM INC

AETRIUM INC

AETNA INC NEW

AETNA INC NEW

AETNA INC NEW

AFFILIATED COMPUTER SERVICES
AFFILIATED COMPUTER SERVICES
AFFILIATED COMPUTER SERVICES

AFFILIATED MANAGERS GROUP

** List of Section 13F Securities **
Fiscal Year: 2007

Page 23

Qtr: 2 IVMO001

ISSUER DESCRIPTION STATUS
CALL

PUT

ORD AMER REG
CALL

PUT

CL A

CALL

PUT

CL B

CALL

PUT

CL A

COM

CALL

PUT

COM

CALL

PUT

COM

CALL

PUT

COM PAR $0.40
COM

PEFD CV 6.75%
COM

CALL

PUT

COM

CALL

PUT

CL A

CALL

PUT

DEBT 5/0



Run Date:

Run Time:

CUSIP NO

008252
008252
008252
008252
00826A
00826T
00826T
00826T
00826T
008272
008273
008273
008273
00828U
008318
008318
008318
00845V
00845V
00845V
00845V
00846U
00846U
00846U
00846X
00846X
00846X
008473
008473
008473
008474
008474
008474
008474

AE
10
90
95
10
AF
10
90
95
10
10
90
95
AB
10
90
95
AA
30
90
95
10
90
95
10
90
95
10
90
95
10
90
95
13

07/09/2007 ** | ist of Section 13F Securities ** Page 24
14:04 Fiscal Year: 2007 Qtr:2 IVMOO01

ISSUER NAME
AFFILIATED MANAGERS GROUP

* AFFILIATED MANAGERS GROUP
AFFILIATED MANAGERS GROUP
AFFILIATED MANAGERS GROUP
AFFYMAX INC
AFFYMETRIX INC

* AFFYMETRIX INC
AFFYMETRIX INC
AFFYMETRIX INC
AFFIRMATIVE INS HLDGS INC

* AFFORDABLE RESIDENTIAL CMTYS
AFFORDABLE RESIDENTIAL CMTYS
AFFORDABLE RESIDENTIAL CMTYS
AFFORDABLE RESIDENTIAL CMNTY

* AFTERMARKET TECHNOLOGY CORP
AFTERMARKET TECHNOLOGY CORP
AFTERMARKET TECHNOLOGY CORP
AGERE SYS INC

* AGERE SYS INC
AGERE SYS INC
AGERE SYS INC

* AGILENT TECHNOLOGIES INC
AGILENT TECHNOLOGIES INC
AGILENT TECHNOLOGIES INC

* AGILE SOFTWARE CORP DEL
AGILE SOFTWARE CORP DEL
AGILE SOFTWARE CORP DEL

* AGILYSYS INC
AGILYSYS INC
AGILYSYS INC

* AGNICO EAGLE MINES LTD
AGNICO EAGLE MINES LTD
AGNICO EAGLE MINES LTD

N oo oo oo o o o1 o1 o U1l P P B 0 O 0 00 NJ <9 9 O b > D> OO0 O 0O 0O U W 0 0 o o0

AGNICO EAGLE MINES LTD

ISSUER DESCRIPTION STATUS
DBCV 2/2

CoM

CALL

PUT

COM

NOTE 0.750%12/1

COM

CALL

PUT

COM

CcCoM

CALL

PUT

NOTE 7.500% 8/1

CcCoM

CALL

PUT

NOTE 6.500%12/1

CoM DELETED
CALL DELETED
PUT DELETED
COM

CALL

PUT

CoM

CALL

PUT

CcCoM

CALL

PUT

CoM

CALL

PUT

*W EXP 11/07/200



Run Date:

Run Time:

CUSIP NO

008492
008916
008916
008916
009119
009119
009128
009128
009128
009158
009158
009158
009207
009363
009363
009363
009417
00949p
00949p
00949p
00949p
00950H
00950H
00950H
009606
00971T
00971T
00971T
00971T
009728
009728
009728
010199
010199

10
10
90
95
10
11
30
90
95
10
90
95
10
10
90
95
10
AB
10
90
95
10
90
95
10
AE
10
90
95
10
90
95
30
90

07/09/2007

14:04
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ISSUER NAME
AGREE REALTY CORP
AGRIUM INC
AGRIUM INC
AGRIUM INC

ATR FRANCE KLM
ATR FRANCE KLM

ATR METHODS CORP

ATR METHODS CORP

ATR METHODS CORP

ATR PRODS & CHEMS INC

ATR PRODS & CHEMS INC

ATR PRODS & CHEMS INC

ATIR T INC

ATRGAS INC

ATRGAS INC

ATRGAS INC

ATIRNET SYS INC

ATIRTRAN HLDGS INC

ATRTRAN HLDGS INC

ATRTRAN HLDGS INC

ATIRTRAN HLDGS INC

ATRSPAN NETWORKS INC
ATRSPAN NETWORKS INC
ATRSPAN NETWORKS INC
ATXTRON AKTIENGESELLSCHAFT

AKAMAI TECHNOLOGIES INC

AKAMATI TECHNOLOGIES INC

AKAMAT TECHNOLOGIES INC

AKAMATI TECHNOLOGIES INC
AKORN INC

AKORN INC

AKORN INC

AKZO NOBEL NV

AKZO NOBEL NV

** List of Section 13F Securities **
Fiscal Year: 2007 Qtr:2

Page 25
IVMO0O01

ISSUER DESCRIPTION STATUS
COM

CoM

CALL

PUT

SPONSORED ADR

*W EXP 11/05/200

COM PAR $.06

CALL
PUT
COM
CALL
PUT
COM
COM
CALL
PUT
COM
NOTE 7.000% 7/0
CcCoM

CALL

PUT

COM

CALL

PUT

SPONSORED ADR
NOTE 1.000%12/1
CoM

CALL

PUT

CcCoM

CALL

PUT

SPONSORED ADR
CALL



Run Date:

Run Time:

CUSIP NO

010199
010317
011311
011612
011659
011659
011659
01167P
01167P
01167P
012348
012348
012423
012423
012423
012653
012653
012653
013078
013078
013078
013716
013716
013716
013817
013817
013817
013904
013904
013904
01408A
014384
014482
014482

95
10
10
60
10
90
95
10
90
95
AC
10
10
90
95
10
90
95
10
90
95
10
90
95
10
90
95
30
90
95
20
20
10
90

07/09/2007

14:04
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ISSUER NAME

AKZO NOBEL NV

ALABAMA NATL BANCORP DELA
ALAMO GROUP INC

ALANCO TECHNOLOGIES INC
ALASKA AIR GROUP INC
ALASKA AIR GROUP INC
ALASKA AIR GROUP INC

ALASKA COMMUNICATIONS SYS GR

ALASKA COMMUNICATIONS SYS GR

ALASKA COMMUNICATIONS SYS GR

ALBANY INTL CORP
ALBANY INTL CORP

ALBANY MOLECULAR RESH INC

ALBANY MOLECULAR RESH INC

ALBANY MOLECULAR RESH INC
ALBEMARLE CORP

ALBEMARLE CORP

ALBEMARLE CORP

ALBERTO CULVER CO NEW
ALBERTO CULVER CO NEW
ALBERTO CULVER CO NEW
ALCAN INC
ALCAN INC
ALCAN INC
ALCOA INC
ALCOA INC
ALCOA INC

ALCATEL-LUCENT
ALCATEL-LUCENT
ALCATEL-LUCENT

ALDABRA 2 ACQUISITION CORP
ALDILA INC

ALEXANDER & BALDWIN INC

ALEXANDER & BALDWIN INC

** List of Section 13F Securities **
Fiscal Year: 2007

Page 26

Qtr: 2 IVMO001

ISSUER DESCRIPTION STATUS
PUT

COM

COM

CL A NO PV NEW

COM
CALL
PUT
COM
CALL
PUT
NOTE 2.250% 3/1
CL A

COM

CALL

PUT

COM

CALL

PUT

COM

CALL

PUT

COM

CALL

PUT

COM

CALL

PUT

SPONSORED ADR
CALL

PUT

UNIT 99/99/9999 ADDED
COM NEW

COM

CALL



Run Date:

Run Time:

CUSIP NO

014482
014485
014485
014485
014752
015271
015271
015271
015351
015351
015351
015351
015384
015384
015384
015385
015404
016230
016255
016255
016255
01642T
01642T
01642T
016557
017175
017361
017361
017361
01741R
01741R
01741R
01748X
018490

95
10
90
95
10
10
90
95
AF
10
90
95
10
90
95
10
10
10
10
90
95
10
90
95
40
10
10
90
95
10
90
95
10
AL

07/09/2007

14:04
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ISSUER NAME

ALEXANDER & BALDWIN INC
ALESCO FINL INC

ALESCO FINL INC

ALESCO FINL INC

ALEXANDERS INC

ALEXANDRIA REAL ESTATE EQ IN
ALEXANDRIA REAL ESTATE EQ IN
ALEXANDRIA REAL ESTATE EQ IN
ALEXION

PHARMACEUTICALS INC

ALEXION PHARMACEUTICALS INC

ALEXTION PHARMACEUTICALS INC

ALEXION PHARMACEUTICALS INC
ALEXZA PHARMACEUTICALS INC
ALEXZA PHARMACEUTICALS INC
ALEXZA PHARMACEUTICALS INC
ALFA CORP

ALFACELL CORP

ALICO INC

ALIGN TECHNOLOGY INC

ALIGN TECHNOLOGY INC

ALIGN TECHNOLOGY INC
ALKERMES INC

ALKERMES INC

ALKERMES INC

ALL AMERICAN SEMICONDUCTOR I
ALLEGHANY CORP DEL
ALLEGHENY ENERGY INC
ALLEGHENY ENERGY INC
ALLEGHENY ENERGY INC
ALLEGHENY TECHNOLOGIES INC
ALLEGHENY TECHNOLOGIES INC
ALLEGHENY TECHNOLOGIES INC
ALLEGIANT TRAVEL CO

ALLERGAN INC

** List of Section 13F Securities **
Fiscal Year: 2007

Page 27

Qtr: 2 IVMO001

ISSUER DESCRIPTION STATUS
PUT

CoM

CALL
PUT

COM

COM

CALL
PUT

NOTE 1.375% 2/0
COM

CALL

PUT

COM

CALL

PUT

CcCoM

COM

COM

CcCoM

CALL

PUT

COM

CALL

PUT

COM NEW DELETED
COM

CoM

CALL
PUT

CoM

CALL
PUT

CoM

NOTE

1.500% 4/0



Run Date:

Run Time:

CUSIP NO

018490
018490
018490
01852M
018522
018522
018522
018535
018546
018581
018581
018581
018606
01861G
01861G
01861G
01864U
018680
018714
01877R
01877R
01877R
018772
018772
018772
01879R
018796
018802
018802
018802
018804
018804
018804
018804

10
90
95
10
30
90
95
10
10
10
90
95
20
10
90
95
10
10
10
10
90
95
10
90
95
10
10
10
90
95
AH
AK
AN
10

07/09/2007

14:04

O O 9 00 oo o NN oYy W W W oo o o U oy O O O N o 0w O BN O O O 0o N DN DD

ISSUER NAME

ALLERGAN INC

ALLERGAN INC

ALLERGAN INC

ALLTANCE ALL MARKET ADVANTAG
ALLETE INC

ALLETE INC

ALLETE INC

ALLTANCE BANKSHARES CORP
ALLTIANCE CALIF MUN INCOME FD
ALLTANCE DATA SYSTEMS CORP
ALLIANCE DATA SYSTEMS CORP
ALLTANCE DATA SYSTEMS CORP
ALLTANCE IMAGING INC
ALLTANCE HOLDINGS GP LP
ALLIANCE HOLDINGS GP LP
ALLIANCE HOLDINGS GP LP

ALLTANCEBERNSTEIN NATL MUNI

ALLTIANCE FIBER OPTIC PRODS I

ALLIANCE NEW YORK MUN INC FD

ALLIANCE RES PARTNER L P

ALLTANCE RES PARTNER L P

ALLTANCE RES PARTNER L P

ALLIANCE ONE INTL INC

ALLIANCE ONE INTL INC

ALLIANCE ONE INTL INC

ALLTANCEBERNSTEIN GBL HGH IN
ALLIANCE WORLD DLR GV FD INC

ALLIANT ENERGY CORP

ALLIANT ENERGY CORP

ALLIANT ENERGY CORP

ALLIANT TECHSYSTEMS INC

ALLIANT TECHSYSTEMS INC

ALLIANT TECHSYSTEMS INC

ALLIANT TECHSYSTEMS INC

** List of Section 13F Securities **
Fiscal Year: 2007

Page 28

Qtr: 2 IVMO001

ISSUER DESCRIPTION STATUS
COM

CALL

PUT

COM

COM NEW

CALL

PUT

COM

COM

COM

CALL

PUT

COM NEW

COM UNITS LP
CALL

PUT

COM

COM

COM

UT LTD PART

CALL

PUT

COM

CALL

PUT

COM

COM DELETED
COM

CALL
PUT

NOTE 2.750% 2/1
8/1
9/1

NOTE 3.000%

NOTE 2.750% ADDED

COM



Run Date:

Run Time:

CUSIP NO

018804
018804
018805
01881E
01881G
01881G
01881G
018921
019030
019030
0190390
019118
019205
019222
019228
019228
019228
01923A
019330
019344
019589
019589
019589
019589
019589
019615
019645
019645
019645
019777
019777
019777
019855
019855

90
95
10
10
10
90
95
10
10
90
95
10
10
10
40
90
95
10
10
10
AD
30
90
95
70
10
50
90
95
10
90
95
30
90

07/09/2007
14:04
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ISSUER NAME
ALLIANT TECHSYSTEMS INC
ALLIANT TECHSYSTEMS INC
ALLIANZ SE

ALLTANCEBERNSTEIN INCOME FUN
ALLTANCEBERNSTEIN HOLDING LP
ALLTANCEBERNSTEIN HOLDING LP
ALLTANCEBERNSTEIN HOLDING LP
ALLTANCE BANCORP INC PA
ALLIED CAP CORP NEW

ALLIED CAP CORP NEW

ALLIED CAP CORP NEW

ALLIED DEFENSE GROUP INC
ALLTANCE FINANCIAL CORP NY
ALLIED HEALTHCARE PRODS INC
ALLIED IRISH BKS P L C
ALLIED IRISH BKS P L C
ALLIED IRISH BKS P L C
ALLIED HEALTHCARE INTL INC
ALLIED MOTION TECHNOLOGIES I
ALLIED NEVADA GOLD CORP
ALLIED WASTE

INDS INC

ALLIED WASTE INDS INC

ALLIED WASTE INDS INC

ALLIED WASTE INDS INC

ALLIED WASTE INDS INC

ALLION HEALTHCARE INC
ALLIS CHALMERS ENERGY INC
ALLIS CHALMERS ENERGY INC
ALLIS CHALMERS ENERGY INC
ALLOS THERAPEUTICS INC
ALLOS THERAPEUTICS INC
ALLOS THERAPEUTICS INC
ALLOY INC

ALLOY INC

** List of Section 13F Securities **
Fiscal Year: 2007 Qtr:2

Page 29
IVMO0O01

ISSUER DESCRIPTION STATUS
CALL

PUT

SP ADR 1/10 SH
COM

UNIT LTD PARTN
CALL

PUT

COM

COM

CALL

PUT

COM

COM

COM

SPON ADR ORD
CALL

PUT

COM

CoM

CoM ADDED

SDCV  4.250% 4/1
COM PARS.01NEW
CALL

PUT

PFD CV D 6.25%
COM

COM PAR $.01NW
CALL

PUT

COM

CALL

PUT

NEW COM

CALL



Run Date:

Run Time:

CUSIP NO

019855
01988P
01988P
01988P
01988P
020002
020002
020002
020039
020039
020039
020039
020283
020409
020430Q
020439Q
020430
020520
020520
020520
02076X
02076X
02076X
020772
02078A
02078A
02078A
02081G
020813
020813
020813
020813
02082E
02083A

95
AB
10
90
95
10
90
95
10
90
95
50
10
10
10
90
95
10
90
95
10
90
95
10
10
11
20
10
AH
10
90
95
10
10

07/09/2007
14:04
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ISSUER NAME

ALLOY INC
ALLSCRIPTS
ALLSCRIPTS
ALLSCRIPTS
ALLSCRIPTS

HEALTHCARE
HEALTHCARE
HEALTHCARE
HEALTHCARE

** List of Section 13F Securities **
Fiscal Year: 2007 Qtr:2

SOLUTI
SOLUTI
SOLUTI
SOLUTI

ALLSTATE CORP

ALLSTATE CORP

ALLSTATE CORP

ALLTEL CORP

ALLTEL CORP

ALLTEL CORP

ALLTEL CORP

ALMADEN MINERALS LTD
ALMOST FAMILY INC
ALNYLAM PHARMACEUTICALS INC
ALNYLAM PHARMACEUTICALS INC
ALNYLAM PHARMACEUTICALS INC
ALON USA ENERGY INC
ALON USA ENERGY INC
ALON USA ENERGY INC
ALPHA NATURAL RESOURCES INC
ALPHA NATURAL RESOURCES INC
ALPHA NATURAL RESOURCES INC

ALPHA PRO TECH LTD

ALPHA SEC GROUP CORP

ALPHA SEC GROUP CORP

ALPHA SEC GROUP CORP

ALPHATEC HOLDINGS INC
ALPHARMA INC
ALPHARMA INC
ALPHARMA INC
ALPHARMA INC

ALPINE GLOBAL DYNAMIC DIVD F

ALPINE GLOBAL PREMIER PPTYS

Page 30
IVMO0O01

ISSUER DESCRIPTION STATUS
PUT
DBCV 3.500% 7/1
COM

CALL

PUT

COM

CALL

PUT

COM

CALL

PUT

PFD C CV $2.06
COM

COM

CcCoM

CALL

PUT

COM

CALL

PUT

COM

CALL

PUT

CcCoM

CcCoM

*W EXP 03/23/201
UNIT 99/99/9999

ADDED
ADDED
ADDED
COM
NOTE 2.125% 3/1 ADDED
CL A

CALL

PUT

COM

COM SBI ADDED



Run Date:

Run Time:

CUSIP NO

021060
021152
021373
02143N
02144G
021441
021441
021441
02148M
02148M
02148M
021489
02151p
02208R
022098
022098
022098
02216N
02216N
02216N
022205
022276
022276
022276
02261W
022615
023111
023135
023135
023135
023135
023135
023139
023139

10
10
10
10
10
10
90
95
10
90
95
10
10
10
10
90
95
10
90
95
10
10
90
95
AB
AC
10
AE
AF
10
90
95
10
90

07/09/2007

14:04
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** List of Section 13F Securities **
Fiscal Year: 2007 Qtr:2

ISSUER NAME

ALPINE TOTAL DYNAMIC DIVID F
ALSERES PHARMACEUTICALS INC

ALTAIR
ALTANA
ALTEON
ALTERA
ALTERA
ALTERA

NANOTECHNOLOGIES INC

AKTIENGESELLSCHAEFT
INC

CORP

CORP

CORP

ALTIRIS INC

ALTIRIS INC

ALTIRIS INC

ALTIGEN COMMUNICATIONS INC

ALTO PALERMO S A

ALTRA HOLDINGS INC

ALTRIA
ALTRIA
ALTRIA

GROUP INC
GROUP INC
GROUP INC

ALTUS PHARMACEUTICALS INC

ALTUS PHARMACEUTICALS INC

ALTUS PHARMACEUTICALS INC

ALUMINA LTD

ALUMINUM CORP CHINA LTD

ALUMINUM CORP CHINA LTD

ALUMINUM CORP CHINA LTD

ALZA CORP

ALZA CORP DEL

AMARIN
AMAZON
AMAZON
AMAZON
AMAZON
AMAZON

CORP PLC
COM INC
COM INC
COM INC
COM INC
COM INC

AMBAC FINL GROUP INC

AMBAC FINL GROUP INC

ISSUER DESCRIPTION
COM SBI

COM

COM

SPONSORED ADR
COM

COM

CALL

PUT

COM

CALL

PUT

COM

SPONSORED ADR
COM

COM

CALL

PUT

COM

CALL

PUT

SPONSORED ADR
SPON ADR H SHS

CALL

PUT

SDCV 7/2
NOTE 7/1

SPONSORED ADR

DEBT 4.750% 2/0

NOTE 4.750% 2/0
COM
CALL
PUT
COM

CALL

Page 31
IVMO0O01

STATUS

ADDED

DELETED

DELETED
DELETED
DELETED



Run Date:

Run Time:

CUSIP NO

023139
023177
023178
023410
02341R
02341w
02341w
02341w
023423
02342T
023436
023436
023436
023477
023586
023586
023586
023608
023608
023608
023613
02363X
02364L
02364V
02364W
02364W
02364W
02364W
02368F
023912
023912
023912
024061
024061

95
10
10
20
30
10
90
95
10
AD
10
90
95
20
10
90
95
10
90
95
10
10
10
10
10
90
95
20
10
10
90
95
10
90

07/09/2007

14:04
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ISSUER NAME

AMBAC FINL GROUP INC
AMBASSADORS GROUP INC
AMBASSADORS INTL INC
AMCON DISTRG CO
AMCOR LTD
AMCOL INTL CORP
AMCOL INTL CORP
AMCOL INTL CORP
AMCOMP INC
AMDOCS LTD
AMEDISYS INC
AMEDISYS INC
AMEDISYS INC
AMEN PPTYS INC
AMERCO

AMERCO

AMERCO

AMEREN CORP
AMEREN CORP
AMEREN CORP
AMERIANA BANCORP
AMERICA

FIRST APT INV INC

AMERICA SVC GROUP INC

AMERICA FIRST TAX EX IVS L P

AMERICA MOVIL SAB DE CV

AMERICA MOVIL SAB DE CV

AMERICA MOVIL SAB DE CV

AMERICA MOVIL SAB DE CV
AMERICAN ACCES TECHNOLOGIES
AMCORE FINL INC

AMCORE FINL INC

AMCORE FINL INC

AMERICAN AXLE & MFG HLDGS IN

AMERICAN AXLE & MFG HLDGS IN

** List of Section 13F Securities **
Fiscal Year: 2007 Qtr:2

Page 32
IVMO0O01

ISSUER DESCRIPTION STATUS
PUT

CoM

COM

COM NEW
ADR NEW DELETED
COM
CALL
PUT
COM
NOTE 0.500% 3/1
CcCoM

CALL

PUT

COM NEW

CoM

CALL

PUT

COM

CALL

PUT

COM

COM

CcCoM

BEN UNIT CTF
SPON ADR L SHS
CALL

PUT

SPON ADR A SHS
CcCoM DELETED
CcCoM

CALL

PUT

CoM

CALL



Run Date:

Run Time:

CUSIP NO

024061
02407E
024343
024591
024600
024835
024835
024835
024937
024937
024937
02505A
025144
025195
025195
025195
02520N
02520W
025334
025353
02553E
02553E
02553E
025533
025537
025537
025537
025576
025676
025676
025676
025676
025676
025816

95
10
10
10
10
10
90
95
10
90
95
10
10
20
90
95
10
10
10
10
10
90
95
40
10
90
95
10
AE
AG
20
90
95
10

07/09/2007 ** List of Section 13F Securities ** Page 33

14:04 Fiscal Year: 2007 Qtr: 2 IVMO001
ISSUER NAME ISSUER DESCRIPTION STATUS

3 AMERICAN AXLE & MFG HLDGS IN PUT

4 AMERICAN BANCORP N J INC COM

5 AMERICAN BANK INC PA coM

9 AMERICAN BILTRITE INC CcoM

8 AMER BIO MEDICA CORP coM

0 * AMERICAN CAMPUS CMNTYS INC CcoM

0 AMERICAN CAMPUS CMNTYS INC CALL

0 AMERICAN CAMPUS CMNTYS INC PUT

4 * AMERICAN CAPITAL STRATEGIES CcoM

4 AMERICAN CAPITAL STRATEGIES CALL

4 AMERICAN CAPITAL STRATEGIES PUT

3 AMERICAN CARESOURCE HLDGS IN COM

6 AMERICAN CLAIMS EVALUATION I  COM

7 * AMERICAN COMMERCIAL LINES COM NEW

7 AMERICAN COMMERCIAL LINES CALL

7 AMERICAN COMMERCIAL LINES PUT

6 AMERICAN CMNTY PPTYS TR coM

6 AMERICAN CMNTY BANCSHARES IN COM

3 AMERICAN DAIRY INC COoM

3 AMERICAN DENTAL PARTNERS COoM

6 * AMERICAN EAGLE OUTFITTERS NE COM

6 AMERICAN EAGLE OUTFITTERS NE CALL

6 AMERICAN EAGLE OUTFITTERS NE PUT

7 AMERICAN ECOLOGY CORP COM NEW

1 * AMERICAN ELEC PWR INC COM

1 AMERICAN ELEC PWR INC CALL

1 AMERICAN ELEC PWR INC PUT

9 AMERICAN ELECTRIC TECH INC COoM ADDED

7 AMERICAN EQTY INVT LIFE HLD NOTE 5.250%12/0

2 AMERICAN EQTY INVT LIFE HLD NOTE 5.250%12/0 ADDED

6 * AMERICAN EQTY INVT LIFE HLD COoM

6 AMERICAN EQTY INVT LIFE HLD CALL

6 AMERICAN EQTY INVT LIFE HLD PUT

9 * AMERICAN EXPRESS CO CcoM



Run Date:

Run Time:

CUSIP NO

025816
025816
025932
025932
025932
025932
02607P
02607P
026375
026375
026375
02660R
02660R
02660R
02672T
026760
026874
026874
026874
026874
027069
027118
02744M
02744M
02744M
02744M
02756R
02756R
02756R
027568
027649
027745
027904
028591

90
95
AD
10
90
95
AB
30
10
90
95
10
90
95
10
40
AN
10
90
95
50
10
AA
10
90
95
10
11
12
10
10
10
10
10

07/09/2007

14:04
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ISSUER NAME

AMERICAN EXPRESS CO

AMERICAN EXPRESS CO

AMERICAN FINL GROUP INC OHIO

AMERICAN FINL GROUP INC OHIO

AMERICAN FINL GROUP INC OHIO

AMERICAN FINL GROUP INC OHIO

AMERICAN FINL RLTY TR

AMERICAN FINL RLTY TR

AMERICAN GREETINGS CORP

AMERICAN GREETINGS CORP

AMERICAN GREETINGS CORP

AMERICAN HOME MTG INVT CORP

AMERICAN HOME MTG INVT CORP

AMERICAN HOME MTG INVT CORP

AMERICAN INCOME FD INC

AMERICAN INDEPENDENCE CORP

AMERICAN INTL GROUP INC

AMERICAN INTL GROUP INC

AMERICAN INTL GROUP INC

AMERICAN INTL GROUP INC

AMERICAN ISRAELI PAPER MLS L

AMERICAN LD LEASE INC

AMERICAN MED SYS HLDGS INC

AMERICAN MED SYS HLDGS INC

AMERICAN MED SYS HLDGS INC

AMERICAN MED SYS HLDGS INC

AMERICAN MOLD GUARD INC
AMERICAN MOLD GUARD INC
AMERICAN MOLD GUARD INC
AMERICAN MTG ACCEP CO
AMERICAN MUN INCOME PORTFOLI
AMERICAN NATL BANKSHARES INC
AMERICAN MED ALERT CORP

AMERICAN NATL INS CO

** List of Section 13F Securities **
Fiscal Year: 2007

Page 34

Qtr: 2 IVMO001

ISSUER DESCRIPTION STATUS
CALL
PUT

NOTE 1.486% 6/0
COM

CALL
PUT

NOTE 4.375% 7/1
COM

CL A

CALL

PUT

COM

CALL

PUT

CcCoM

COM NEW

NOTE 0.500% 5/1 DELETED
COM

CALL

PUT

ORD IS 10

COM

NOTE 3.250% 7/0
CoM

CALL

PUT

CcCoM

*W EXP 04/26/201
*W EXP 04/26/201
SH BEN INT

CoM

CoM

CoM

COM



Run Date:

Run Time:

CUSIP NO

028723
028731
028731
028731
028740
028882
028884
02916P
02916P
02916P
029169
029174
029263
029326
029429
029429
029429
029570
029595
029683
029683
029683
029700Q
029712
029712
029712
029899
029912
029912
029912
029912
029912
029912
03009T

10
10
90
95
10
10
10
10
90
95
10
10
10
10
10
90
95
10
10
10
90
95
20
10
90
95
10
AF
AK
AR
20
90
95
10

07/09/2007

14:04
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** List of Section 13F Securities **
Fiscal Year: 2007 Qtr:2

ISSUER NAME

AMERICAN
AMERICAN
AMERICAN
AMERICAN
AMERICAN
AMERICAN
AMERICAN
AMERICAN
AMERICAN
AMERICAN
AMERICAN
AMERICAN
AMERICAN
AMERICAN
AMERICAN
AMERICAN
AMERICAN
AMERICAN
AMERICAN
AMERICAN
AMERICAN
AMERICAN
AMERICAN
AMERICAN
AMERICAN
AMERICAN
AMERICAN
AMERICAN
AMERICAN
AMERICAN
AMERICAN
AMERICAN
AMERICAN
AMERICAN

OIL & GAS INC NEW
ORIENTAL BIOENGR IN
ORIENTAL BIOENGR IN
ORIENTAL BIOENGR IN
PAC CORP

PHYSICIANS SVC GROU
PHYSICIANS CAPITAL
RAILCAR INDS INC
RAILCAR INDS INC
RAILCAR INDS INC
REAL ESTATE PARTNR
RLTY INVS INC
REPROGRAPHICS CO
RIVER BANKSHARES
SCIENCE & ENGR INC
SCIENCE & ENGR INC
SCIENCE & ENGR INC
SELECT PORTFOLIO IN
SHARED HOSPITAL SVC
SOFTWARE INC
SOFTWARE INC
SOFTWARE INC
SPECTRUM REALTY INC
STD COS INC DEL
STD COS INC DEL
STD COS INC DEL
STS WTR CO
TOWER CORP
TOWER CORP
TOWER CORP
TOWER CORP
TOWER CORP
TOWER CORP

STRATEGIC INCOME II

Page 35
IVMO0O01

ISSUER DESCRIPTION STATUS
COM

CoM

CALL

PUT

COM

COM

COM

COM

CALL

PUT

DEPOSITRY UNIT

COM

COM

COM

COoM

CALL

PUT

COM

CoM

CL A

CALL

PUT

COM NEW

COoM

CALL
PUT

CoM

NOTE 5.000% 2/1
8/0
8/1

NOTE 3.250%

NOTE 3.000%
CL A

CALL

PUT

COM



Run Date:

Run Time:

CUSIP NO

030098
030099
030111
030111
030111
030137
030145
03015P
03015P
030371
030371
030371
030506
03058P
03060R
03060R
03060R
03060R
03060R
03060R
03061G
03062T
03070L
030709Q
030700Q
03070Q
03071H
030710
030710
030710
03073E
03073E
03073E
03073H

10
10
10
90
95
10
20
10
11
10
90
95
10
10
AM
AP
AR
10
90
95
30
10
30
10
90
95
10
10
90
95
10
90
95
10

07/09/2007
14:04
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ISSUER NAME

AMERICAN STRATEGIC INCM PTFL
AMERN STRATEGIC INCOME PTFL
AMERICAN SUPERCONDUCTOR CORP
AMERICAN SUPERCONDUCTOR CORP
AMERICAN SUPERCONDUCTOR CORP
AMERICAN TECHNICNAL CERAMICS
AMERICAN TECHNOLOGY CORP
AMERICAN TELECOM SVCS INC
AMERICAN TELECOM SVCS INC
AMERICAN VANGUARD CORP
AMERICAN VANGUARD CORP
AMERICAN VANGUARD CORP
AMERICAN WOODMARK CORP
AMERICANWEST BANCORPORATION
AMERICREDIT CORP
AMERICREDIT CORP
AMERICREDIT CORP
AMERICREDIT CORP
AMERICREDIT CORP
AMERICREDIT CORP
AMERICASBANK CORP
AMERICAS CAR MART INC
AMERIGON INC
AMERISTAR CASINOS INC
AMERISTAR CASINOS INC
AMERISTAR CASINOS INC
AMERISAFE INC

AMERON INTL INC

AMERON INTL INC

AMERON INTL INC
AMERISOURCEBERGEN CORP
AMERISOURCEBERGEN CORP
AMERISOURCEBERGEN CORP

AMERITRANS CAP CORP

** List of Section 13F Securities **
Fiscal Year: 2007 Qtr:2

Page 36
IVMO0O01

ISSUER DESCRIPTION STATUS
COM

CoM

COM

CALL

PUT

COM

COM NEW

COM

*W EXP 01/31/201

COM

CALL
PUT

COM

COM

NOTE 1.750%11/1
9/1
9/1

NOTE 0.750%

NOTE 2.125%
COM
CALL
PUT

COM NEW
COM

COM

COM
CALL
PUT

COM

COM
CALL
PUT

COM
CALL
PUT

COM



Run Date:

Run Time:

CUSIP NO

03073H
03073T
03073T
03073T
03073T
03073V
03074A
03076C
03076C
03076C
03076K
030975
030975
030975
031001
031100
031100
031100
031162
031162
031162
031162
031162
031162
031162
031162
03152wW
031538
031538
031538
031652
031652
031652
031652

11
AB
10
90
95
10
10
10
90
95
10
10
90
95
10
10
90
95
AD
AE
AL
AN
AQ
10
90
95
10
10
90
95
AX
10
90
95

07/09/2007
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ISSUER NAME

AMERITRANS CAP CORP

AMERIGROUP CORP
AMERIGROUP CORP
AMERIGROUP CORP
AMERIGROUP CORP
AMERITYRE CORP

AMERISERV FINL INC

AMERIPRISE FINL INC

AMERIPRISE FINL INC

AMERIPRISE FINL INC

AMERIS BANCORP

AMERIGAS PARTNERS L P
AMERIGAS PARTNERS L P
AMERIGAS PARTNERS L P

AMES NATL CORP
AMETEK INC NEW
AMETEK INC NEW
AMETEK INC NEW
AMGEN INC
AMGEN INC
AMGEN INC
AMGEN INC
AMGEN INC
AMGEN INC
AMGEN INC
AMGEN INC

AMICUS THERAPEUTICS INC

AMIS HLDGS INC
AMIS HLDGS INC
AMIS HLDGS INC
AMKOR TECHNOLOGY
AMKOR TECHNOLOGY
AMKOR TECHNOLOGY
AMKOR TECHNOLOGY

INC
INC
INC
INC

** List of Section 13F Securities ** Page 37
Fiscal Year: 2007 Qtr: 2

IVMOO01

ISSUER DESCRIPTION STATUS
*W EXP 04/18/200 DELETED

NOTE
COM
CALL
PUT
COM
COM
COM
CALL
PUT
COM
UNIT
CALL
PUT
COM
COM
CALL
PUT
DEBT
NOTE
NOTE
NOTE
NOTE
COM
CALL
PUT
COM
COM
CALL
PUT
NOTE
COM
CALL
PUT

2.000% 5/1 ADDED

L P INT

3/0
3/0
3/0
0.125% 2/0
0.375% 2/0

ADDED

2.500% 5/1



Run Date:

Run Time:

CUSIP NO

032015
032015
032015
032037
032092
032095
032095
032095
032158
032159
03232P
03232P
03232P
032332
032346
032346
032346
032346
032346
03235E
03235E
03235E
032359
032511
032511
032511
032515
032515
032515
032529Q
032529Q
032529Q
032654
032654

10
90
95
10
30
10
90
95
10
10
40
90
95
50
AD
AE
10
90
95
10
90
95
30
10
90
95
10
90
95
40
90
95
10
90

07/09/2007 ** | ist of Section 13F Securities ** Page 38
14:04 Fiscal Year: 2007 Qtr:2 IVMOO01
ISSUER NAME ISSUER DESCRIPTION STATUS

AMREIT

* AMSURG
AMSURG
AMSURG
AMTECH
AMYLIN
AMYLIN
AMYLIN
AMYLIN
AMYLIN

ANADYS
ANADYS
* ANALOG

(€] (€] [ee] [e¢] [ee] [e¢] [e¢] [e¢] ~J ~J ~J NeJ (@) (@) (@] [ee] 00 (00 [ee] (@] I~ ul ul (€] ul ~J [ = = (&)} w Ne) NeJ Ne)
*

ANALOG

* AMPAL AMERN ISRAEL CORP
AMPAL AMERN ISRAEL CORP
AMPAL AMERN ISRAEL CORP
AMPCO-PITTSBURGH CORP
AMPEX CORP DEL

* AMPHENOL CORP NEW
AMPHENOL CORP NEW
AMPHENOL CORP NEW

AMREP CORP NEW

CORP

CORP

CORP

SYS INC
PHARMACEUTICALS
PHARMACEUTICALS
PHARMACEUTICALS
PHARMACEUTICALS
PHARMACEUTICALS

* AMVESCAP PLC
AMVESCAP PLC
AMVESCAP PLC

* ANADARKO PETE CORP
ANADARKO PETE CORP
ANADARKO PETE CORP
* ANADIGICS INC
ANADIGICS INC
ANADIGICS INC

PHARMACEUTICALS
PHARMACEUTICALS
DEVICES INC
DEVICES INC

INC
INC
INC
INC
INC

AMTRUST FINANCIAL SERVICES I

* ANADYS PHARMACEUTICALS INC

INC
INC

CL A

CALL

PUT

COM

CL A NEW

CL A

CALL

PUT

CL A

COM

COM

CALL

PUT

COM PAR $0.01N

NOTE 2.500% 4/1

NOTE 3.000% 6/1 ADDED
COM

CALL

PUT

SPONSORED ADR DELETED
CALL DELETED
PUT DELETED
COM

COM

CALL

PUT

COM

CALL

PUT

COM

CALL

PUT

COM

CALL



Run Date:

Run Time:

CUSIP NO

032654
032657
032681
032681
032681
032683
032744
032744
032744
032839
034164
034164
034164
034425
034425
034425
034425
03460L
03462H
034663
03475V
03475V
03475V
03485P
03485P
03485P
034918
034918
034918
035128
035128
035128
035229
035229

95
20
10
90
95
40
10
90
95
10
10
90
95
AB
10
90
95
10
40
10
10
90
95
10
90
95
10
90
95
20
90
95
10
90
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ISSUER NAME
ANALOG DEVICES INC
ANALOGIC CORP
ANALYSTS INTL CORP
ANALYSTS INTL CORP
ANALYSTS INTL CORP
ANALYTICAL SURVEYS INC
ANAREN INC

ANAREN INC

ANAREN INC

ANCHOR BANCORP WIS INC
ANDERSONS INC
ANDERSONS INC
ANDERSONS INC

ANDREW CORP

ANDREW CORP

ANDREW CORP

ANDREW CORP

ANESIVA INC COM
ANGEION CORP
ANGELICA CORP
ANGIODYNAMICS INC
ANGIODYNAMICS INC
ANGIODYNAMICS INC
ANGLO AMERN PLC
ANGLO AMERN PLC
ANGLO AMERN PLC
ANGIOTECH PHARMACEUTICALS IN
ANGIOTECH PHARMACEUTICALS IN
ANGIOTECH PHARMACEUTICALS IN
ANGLOGOLD ASHANTI LTD
ANGLOGOLD ASHANTI LTD
ANGLOGOLD ASHANTI LTD
ANHEUSER BUSCH COS INC

ANHEUSER BUSCH COS INC

** List of Section 13F Securities **
Fiscal Year: 2007

Page 39

Qtr: 2 IVMO001

ISSUER DESCRIPTION STATUS
PUT

COM PAR $0.05
COM

CALL

PUT

COM PAR $.0001 DELETED
COM
CALL
PUT
COM
CoM
CALL
PUT
NOTE 3.250% 8/1
CcCoM

CALL

PUT

COM

CoM

CcCoM

COM

CALL

PUT

ADR

CALL

PUT

CoM

CALL

PUT

SPONSORED ADR
CALL

PUT

CoM

CALL



Run Date:

Run Time:

CUSIP NO

035229
03525N
035255
035255
035255
035290
035290
035290
035290
035290
035710
035710
035710
035848
036115
036115
036115
03633E
036384
036384
036384
036620
03662Q
03662Q
03662X
036642
036916
036916
036916
037023
037023
037023
037032
037032

95
10
10
90
95
AF
AG
10
90
95
40
90
95
10
10
90
95
10
10
90
95
10
90
95
10
10
10
90
95
10
90
95
AC
10

07/09/2007

14:04
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** List of Section 13F Securities ** Page 40
Fiscal Year: 2007 Qtr: 2 IVMO001
ISSUER NAME ISSUER DESCRIPTION STATUS

ANHEUSER BUSCH COS
ANIMAL HEALTH INTL
ANIKA THERAPEUTICS
ANIKA THERAPEUTICS
ANIKA THERAPEUTICS
ANIXTER INTL INC
ANIXTER INTL INC
ANIXTER INTL INC
ANIXTER INTL INC
ANIXTER INTL INC

ANNALY CAP MGMT INC
ANNALY CAP MGMT INC
ANNALY CAP MGMT INC

INC
INC
INC
INC
INC

ANNAPOLIS BANCORP INC

ANNTAYLOR STORES CORP

ANNTAYLOR STORES CORP

ANNTAYLOR STORES CORP

ANOORAQ RES CORP
ANSOFT CORP

ANSOFT CORP

ANSOFT CORP

ANSYS INC

ANSYS INC

ANSYS INC

ANSWERS CORP
ANTARES PHARMA INC
ANSWERTHINK INC
ANSWERTHINK INC
ANSWERTHINK INC
ANTHRACITE CAP INC
ANTHRACITE CAP INC
ANTHRACITE CAP INC
ANTIGENICS INC DEL
ANTIGENICS INC DEL

PUT
CcCoM

COM

CALL

PUT

NOTE 7/0
NOTE 7/0
COM

CALL

PUT

CcoM

CALL

PUT

COM

CcCoM

CALL

PUT

COM

CcoM

CALL

PUT

COM

CALL

PUT

CoM

COM

CoM

CALL

PUT

CcoM

CALL

PUT

NOTE 5.250% 2/0
CcCoM



Run Date:

Run Time:

CUSIP NO

037032
037032
037347
037347
037347
037389
037389
037389
037389
037411
037411
037411
03748R
03748R
03748R
037489
03753Q
037598
037598
037598
03760F
03760X
03760X
037604
037604
037604
03761E
037610
037610
037610
037675
037833
037833
037833

90
95
10
90
95
AT
10
90
95
10
90
95
10
90
95
10
20
10
90
95
10
AB
AD
10
90
95
10
10
90
95
10
10
90
95

07/09/2007 ** | ist of Section 13F Securities ** Page 41

14:04 Fiscal Year: 2007 Qtr:2 IVMO001
ISSUER NAME ISSUER DESCRIPTION STATUS
ANTIGENICS INC DEL CALL
ANTIGENICS INC DEL PUT

*  ANWORTH MORTGAGE ASSET CP COM
ANWORTH MORTGAGE ASSET CP CALL
ANWORTH MORTGAGE ASSET CP PUT
AON CORP DBCV 3.500%11/1

* AON CORP COM
AON CORP CALL
AON CORP PUT

* APACHE CORP COM
APACHE CORP CALL
APACHE CORP PUT

*  APARTMENT INVT & MGMT CO CL A
APARTMENT INVT & MGMT CO CALL
APARTMENT INVT & MGMT CO PUT

APCO ARGENTINA INC CAYMAN IS ORD

o o o a1 o (&) [} N o (&) (&) w ~J [@ N6} Ne] X} iy = = = = o (&) o w w w o = = = 0 \e]
*

APEX BIOVENTURES ACQ CORP UNIT 99/99/9999 ADDED
APOGEE ENTERPRISES INC COM
APOGEE ENTERPRISES INC CALL
APOGEE ENTERPRISES INC PUT
APOGEE TECHNOLOGY INC COM
APEX SILVER MINES LTD NOTE 2.875% 3/1
APEX SILVER MINES LTD NOTE 4.000% 9/1
* APOLLO GROUP INC CL A
APOLLO GROUP INC CALL
APOLLO GROUP INC PUT
APOLLO GOLD CORP COM
* APOLLO INVT CORP COM
APOLLO INVT CORP CALL
APOLLO INVT CORP PUT
APPALACHIAN BANCSHARES INC COM
* APPLE INC COM
APPLE INC CALL
APPLE INC PUT



Run Date:

Run Time:

CUSIP NO

037899
037899
037899
037916
037916
037916
037933
037933
037933
037933
038020
038020
038020
038020
038020
038020
03814F
038188
03820C
03820C
03820C
03822wW
03822W
03822W
038222
038222
038222
038237
038237
038237
038316
038316
038316
03833V

10
90
95
10
90
95
AB
10
90
95
10
90
95
20
90
95
20
30
10
90
95
10
90
95
10
90
95
10
90
95
10
90
95
10

07/09/2007 ** List of Section 13F Securities **

14:04 Fiscal Year: 2007 Qtr:2
ISSUER NAME ISSUER DESCRIPTION
* APPLEBEES INTL INC COM
APPLEBEES INTL INC CALL
APPLEBEES INTL INC PUT
* APPLIED INNOVATION INC COM
APPLIED INNOVATION INC CALL
APPLIED INNOVATION INC PUT

APRIA HEALTHCARE GROUP INC
* APRIA HEALTHCARE GROUP INC
APRIA HEALTHCARE GROUP INC
APRIA HEALTHCARE GROUP INC
* APPLERA CORP
APPLERA CORP
APPLERA CORP
* APPLERA CORP
APPLERA CORP
APPLERA CORP
APPLIANCE RECYCLING CTRS AME
APPLIED DIGITAL SOLUTIONS
* APPLIED INDL TECHNOLOGIES IN
APPLIED INDL TECHNOLOGIES IN
APPLIED INDL TECHNOLOGIES IN
* APPLIED MICRO CIRCUITS CORP
APPLIED MICRO CIRCUITS CORP
APPLIED MICRO CIRCUITS CORP
* APPLIED MATLS INC
APPLIED MATLS INC
APPLIED MATLS INC
* APPLIED SIGNAL TECHNOLOGY IN
APPLIED SIGNAL TECHNOLOGY IN
APPLIED SIGNAL TECHNOLOGY IN
* APPLIX INC
APPLIX INC
APPLIX INC

o oo 0w W w oo Ul U DD DWW W o oW W W

APTIMUS INC

NOTE 3.375% 9/0
COM

CALL

PUT

COM AP BIO GRP
CALL

PUT

COM CELERA GRP
CALL

PUT

COM NEW

COM NEW

CcCoM

CALL

PUT

COM

CALL

PUT

CoM

CALL

PUT

CcCoM

CALL

PUT

CcoM

CALL

PUT

CcCoM

Page 42
IVMO0O01

STATUS

DELETED
DELETED
DELETED



Run Date:

Run Time:

CUSIP NO

038336
038336
038336
03836W
03836W
03836W
03839G
03839G
03839G
03839G
03840P
03840pP
03840P
03840P
038496
038496
038496
03875P
03875Q
03875Q
03875Q
03878K
038923
039209
03923E
03937E
03937E
03937E
03937R
039380
039380
039380
039483
039483

10
90
95
10
90
95
AB
10
90
95
10
90
95
40
20
90
95
10
10
90
95
20
10
10
10
10
90
95
10
10
90
95
10
90

07/09/2007
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ISSUER NAME
APTARGROUP INC
APTARGROUP INC
APTARGROUP INC

AQUA AMERICA INC

AQUA AMERICA INC

AQUA AMERICA INC
AQUANTIVE INC
AQUANTIVE INC
AQUANTIVE INC
AQUANTIVE INC

AQUILA INC

AQUILA INC

AQUILA INC

AQUILA INC

ARACRUZ CELULOSE S A
ARACRUZ CELULOSE S A
ARACRUZ CELULOSE S A
ARBINET THEXCHANGE INC
ARBITRON INC

ARBITRON INC

ARBITRON INC

ARC WIRELESS SOLUTIONS INC
ARBOR RLTY TR INC
ARCADIA RES INC
ARCADIS N V

ARCELOR MITTAL

ARCELOR MITTAL

ARCELOR MITTAL

ARCH CHEMICALS INC
ARCH COAL INC

ARCH COAL INC

ARCH COAL INC

ARCHER DANIELS MIDLAND CO
ARCHER DANIELS MIDLAND CO

** List of Section 13F Securities **
Fiscal Year: 2007 Qtr:2

Page 43
IVMO0O01

ISSUER DESCRIPTION STATUS
COM
CALL
PUT
COM
CALL
PUT
NOTE 2.250% 8/1
COM

CALL

PUT

CcCoM

CALL

PUT

PIES 6.75%

SPON ADR PFD B
CALL

PUT

COM

CoM

CALL

PUT

COM NEW ADDED
CcCoM

CcoM

NY REGISTRY SH DELETED
NY REG SH CL A

CALL

PUT

CcCoM

CoM

CALL

PUT

CcCoM

CALL



Run Date:

Run Time:

CUSIP NO

039483
039583
039583
039583
039584
039670
039670
039670
039762
040047
040047
040047
040049
040049
040049
04010L
04010L
04010L
040149
040157
04033A
04033A
04033A
04033V
04033V
04033V
040448
040515
04059G
040712
040790
040790
040790
042068

95
10
90
95
AC
10
90
95
10
10
90
95
10
90
95
10
90
95
10
10
10
90
95
20
90
95
20
10
10
10
10
90
95
10

07/09/2007
14:04
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ISSUER NAME

ARCHER DANIELS MIDLAND CO
ARCHSTONE SMITH TR
ARCHSTONE SMITH TR
ARCHSTONE SMITH TR
ARCHSTONE SMITH OPER TR
ARCTIC CAT INC

ARCTIC CAT INC

ARCTIC CAT INC

ARDEN GROUP INC

ARENA PHARMACEUTICALS INC
ARENA PHARMACEUTICALS INC
ARENA PHARMACEUTICALS INC
ARENA RESOURCES INC

ARENA RESOURCES INC

ARENA RESOURCES INC

ARES CAP CORP

ARES CAP CORP

ARES CAP CORP

ARGON ST INC

ARGONAUT GROUP INC

ARIAD PHARMACEUTICALS INC
ARIAD PHARMACEUTICALS INC
ARIAD PHARMACEUTICALS INC
ARIBA INC

ARIBA INC

ARIBA INC

ARISTOTLE CORP

ARIZONA LD INCOME CORP
ARIZONA STAR RESOURCE CORP
ARK RESTAURANTS CORP
ARKANSAS BEST CORP DEL
ARKANSAS BEST CORP DEL
ARKANSAS BEST CORP DEL
ARM HLDGS PLC

** List of Section 13F Securities **
Fiscal Year: 2007 Qtr:2
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IVMO0O01

ISSUER DESCRIPTION STATUS
PUT
CcCoM
CALL
PUT
NOTE 4.000% 7/1
COM

CALL

PUT

CL A

COM

CALL

PUT

COM

CALL

PUT

CoM

CALL

PUT

CoM

CcCoM

COM

CALL

PUT

COM NEW

CALL

PUT

COM NEW

CL A

CoM

CoM

CoM

CALL

PUT

SPONSORED ADR



Run Date:

Run Time:

CUSIP NO

042068
042068
042260
042260
042260
042260
04247X
042682
04269E
04269E
04269E
042690
042690
042690
04269X
04269X
04269X
042698
042735
042735
042735
042744
042764
042764
042764
042797
04289L
04289L
04289L
0430190
043113
043127
043136
043136

90
95
AC
10
90
95
10
20
10
90
95
10
90
95
10
90
95
30
10
90
95
10
10
90
95
10
10
90
95
10
20
AB
10
90

07/09/2007
14:04
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ISSUER NAME
ARM HLDGS PLC
ARM HLDGS PLC
ARMOR HOLDINGS INC
ARMOR HOLDINGS INC
ARMOR HOLDINGS INC
ARMOR HOLDINGS INC

ARMSTRONG WORLD INDS INC NEW
AROTECH CORP

ARQULE INC

ARQULE INC

ARQULE INC

ARRIS GROUP INC
ARRIS GROUP INC
ARRIS GROUP INC

ARRAY BIOPHARMA INC

ARRAY BIOPHARMA INC

ARRAY BIOPHARMA INC

ARRHYTHMIA RESH TECHNOLOGY I
ARROW ELECTRS INC
ARROW ELECTRS INC
ARROW ELECTRS INC
ARROW FINL CORP
ARROW INTL INC
ARROW INTL INC
ARROW INTL INC

ARROWHEAD RESH CORP

ART TECHNOLOGY GROUP INC
ART TECHNOLOGY GROUP INC
ART TECHNOLOGY GROUP INC
ARTES MEDICAL INC
ARTESIAN RESOURCES CORP
ARTESYN TECHNOLOGIES INC
ARTHROCARE CORP

ARTHROCARE CORP

** List of Section 13F Securities **
Fiscal Year: 2007

Page 45

Qtr: 2 IVMO001

ISSUER DESCRIPTION STATUS
CALL
PUT
NOTE 2.000%11/0
COM

CALL

PUT

COM

COM NEW

COM

CALL

PUT

COM

CALL

PUT

CoM

CALL

PUT

COM PAR $0.01
CcCoM
CALL
PUT
COM
CcCoM
CALL
PUT
COM
CcCoM
CALL
PUT
CoM
CL A
NOTE 5.500% 8/1 ADDED
CcoM

CALL



Run Date:

Run Time:

CUSIP NO

043136
043168
043176
043353
043353
043353
043353
043436
043436
043436
043509
043635
043635
043635
044103
044209
044209
044209
044901
044901
044901
04516H
04516H
04516H
04516T
04516X
04518A
04518A
04518A
045235
045235
045235
045327
045327

95
10
10
AF
10
90
95
10
90
95
10
10
11
12
10
10
90
95
10
90
95
10
90
95
10
10
10
90
95
10
90
95
10
90

07/09/2007
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ISSUER NAME
ARTHROCARE CORP
ARTS WAY MFG INC
ARUBA NETWORKS INC
ARVINMERITOR INC
ARVINMERITOR INC
ARVINMERITOR INC
ARVINMERITOR INC

ASBURY AUTOMOTIVE GROUP INC
ASBURY AUTOMOTIVE GROUP INC
ASBURY AUTOMOTIVE GROUP INC
ASCENDIA BRANDS INC

ASCENT SOLAR TECHNOLOGIES IN
ASCENT SOLAR TECHNOLOGIES IN
ASCENT SOLAR TECHNOLOGIES IN
ASHFORD HOSPITALITY TR INC

ASHLAND INC NEW

ASHLAND INC NEW

ASHLAND INC NEW

ASIA PAC FD INC

ASIA PAC FD INC

ASTA PAC FD INC

ASHWORTH INC
ASHWORTH INC
ASHWORTH INC

ASIA TIGERS FD INC
ASTA SATELLITE TELECOMMUNCNT
ASTIAINFO HLDGS INC
ASTIAINFO HLDGS INC
ASTIAINFO HLDGS INC
ASPECT MED SYS INC
ASPECT MED SYS INC
ASPECT MED SYS INC

ASPEN TECHNOLOGY INC

ASPEN TECHNOLOGY INC

** List of Section 13F Securities **
Fiscal Year: 2007

Page 46

Qtr: 2 IVMO001

ISSUER DESCRIPTION STATUS
PUT
COM
COM ADDED

NOTE 4.625% 3/0
COM

CALL

PUT

COM

CALL

PUT

CcCoM

COM

*W EXP 07/10/201
*W EXP 07/10/201
COM SHS

CcCoM

CALL

PUT

CcCoM

CALL

PUT

COM

CALL

PUT

CoM

SPONSORED ADR
CcCoM

CALL

PUT

CoM

CALL

PUT

CoM

CALL



Run Date:

Run Time:

CUSIP NO

045327
04538T
04538T
04538T
04538V
04543P
04543p
04543p
04544X
045487
045487
045487
045604
04621X
04621X
04621X
04622E
046220
046220
046220
046224
046224
046224
046265
046265
046265
046353
046353
046353
04638F
046433
04648X
04648X
04648X

95
10
90
95
10
10
90
95
10
10
90
95
10
10
90
95
20
10
90
95
10
90
95
10
90
95
10
90
95
10
10
10
90
95
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14:04
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ISSUER NAME

ASPEN TECHNOLOGY INC

ASPREVA PHARMACEUTICALS CORP
ASPREVA PHARMACEUTICALS CORP
ASPREVA PHARMACEUTICALS CORP
ASPYRA INC

ASSET ACCEP CAP CORP

ASSET ACCEP CAP CORP

ASSET ACCEP CAP CORP
ASSISTED LIVING CONCPT NEV N
ASSOCIATED BANC CORP
ASSOCIATED BANC CORP
ASSOCIATED BANC CORP
ASSOCIATED ESTATES RLTY CORP
ASSURANT INC

ASSURANT INC

ASSURANT INC

ASTEA INTL INC

ASTA FDG INC

ASTA FDG INC

ASTA FDG INC

ASTEC INDS INC

ASTEC INDS INC

ASTEC INDS INC

ASTORIA FINL CORP

ASTORIA FINL CORP

ASTORIA FINL CORP
ASTRAZENECA PLC

ASTRAZENECA PLC

ASTRAZENECA PLC

ASTRO-MED INC NEW

ASTRONICS CORP

ASYST TECHNOLOGY CORP

ASYST TECHNOLOGY CORP

ASYST TECHNOLOGY CORP

** List of Section 13F Securities **
Fiscal Year: 2007 Qtr:2

Page 47
IVMO0O01

ISSUER DESCRIPTION STATUS
PUT
CoM
CALL
PUT
COM
COM
CALL
PUT
CL A
COM
CALL
PUT
COM
COM
CALL
PUT
COM NEW
COM
CALL
PUT
COM
CALL
PUT
CoM
CALL
PUT
SPONSORED ADR
CALL
PUT
CoM
CoM
CoM
CALL
PUT



Run Date:

Run Time:

CUSIP NO

04651M
04743Pp
04743p
04743p
047439
047439
047439
047439
047439
048209
048221
048425
048877
049079
049156
049164
049167
049303
049303
049303
04939R
049392
049392
049392
049408
049513
049513
049513
049560
049560
049560
04963C
049904
050095

20
10
90
95
AB
AD
10
90
95
10
10
10
10
20
10
20
10
10
90
95
10
10
90
95
20
10
90
95
10
90
95
20
10
10

07/09/2007
14:04
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ISSUER NAME

ATARI INC

ATHEROS COMMUNICATIONS INC
ATHEROS COMMUNICATIONS INC
ATHEROS COMMUNICATIONS INC
ATHEROGENICS INC
ATHEROGENICS INC
ATHEROGENICS INC
ATHEROGENICS INC
ATHEROGENICS INC
ATLANTIC AMERN CORP
ATLANTIC BANCGROUP INC
ATLANTIC COAST FED CORP
ATLANTIC SOUTHERN FINL GRP I
ATLANTIC TELE NETWORK INC
ATLANTIS PLASTICS INC

ATLAS ATR WORLDWIDE HLDGS IN

ATLAS AMER INC

ATLAS ENERGY RESOURCES LLC
ATLAS ENERGY RESOURCES LLC
ATLAS ENERGY RESOURCES LLC
ATLAS PIPELINE HOLDINGS LP
ATLAS PIPELINE PARTNERS LP
ATLAS PIPELINE PARTNERS LP
ATLAS PIPELINE PARTNERS LP
ATLAS SOUTH SEA PEARL LTD
ATMEL CORP

ATMEL CORP

ATMEL CORP

ATMOS ENERGY CORP

ATMOS ENERGY CORP

ATMOS ENERGY CORP

ATRICURE INC
ATRION CORP
ATWOOD OCEANICS INC

** List of Section 13F Securities **
Fiscal Year: 2007 Qtr:2

Page 48
IVMO0O01

ISSUER DESCRIPTION STATUS
COM NEW

COoM
CALL
PUT
NOTE

4.500% 9/0

NOTE 1.500% 2/0
COM
CALL
PUT
COM
CcCoM
COM
COM ADDED
COM NEW

CcCoM

COM NEW

COM

COM

CALL

PUT

COM UNITS LP
UNIT L P INT
CALL

PUT

SPONSORED ADR
COM

CALL

PUT

COoM

CALL

PUT

CoM

CcCoM

COM



Run Date:

Run Time:

CUSIP NO

050095
050095
050473
05069A
05069A
05069A
050732
050757
050757
050757
050912
05155P
052036
052526
052528
052666
052666
052666
052686
052686
052686
05275N
05275N
05275N
052769
052769
052769
052800
052800
052800
053015
053015
053015
053015

90
95
10
30
90
95
AB
10
90
95
20
10
10
10
30
10
90
95
10
90
95
10
90
95
10
90
95
10
90
95
AC
10
90
95

07/09/2007

14:04

w W w J v v O oY Oy O O O NN DN OB B D DD O O O W W W WD DD DND DI o ©

ISSUER NAME

ATWOOD OCEANICS INC

ATWOOD OCEANICS INC

AUBURN NATL BANCORP

AUDIBLE INC

AUDIBLE INC

AUDIBLE INC

AUDIOCODES LTD

AUDIOVOX CORP

AUDIOVOX CORP

AUDIOVOX CORP

AUGUSTA RES CORP

AURIZON MINES LTD

AURORA OIL & GAS CORP
AUSTRAL PAC ENERGY LTD
AUSTRALTIA&GNEW ZEALAND BKG GR
AUTHENTIDATE HLDG CORP
AUTHENTIDATE HLDG CORP
AUTHENTIDATE HLDG CORP
AUTHORIZE NET HLDGS INC
AUTHORIZE NET HLDGS INC
AUTHORIZE NET HLDGS INC
AUTOBYTEL INC
AUTOBYTEL INC
AUTOBYTEL INC
AUTODESK INC
AUTODESK INC
AUTODESK INC
AUTOLIV INC
AUTOLIV INC
AUTOLIV INC
AUTOMATIC

DATA PROCESSING IN

AUTOMATIC DATA PROCESSING IN

AUTOMATIC DATA PROCESSING IN

AUTOMATIC DATA PROCESSING IN

** List of Section 13F Securities **
Fiscal Year: 2007

Page 49

Qtr: 2 IVMO001

ISSUER DESCRIPTION STATUS
CALL

PUT

COM

COM NEW

CALL
PUT
NOTE 2.000%11/0
CL A

CALL

PUT

COM NEW

COM

COM

COM

SPONSORED ADR
CoM

CALL

PUT

CoM ADDED
CALL ADDED
PUT ADDED
COM
CALL
PUT
CcCoM
CALL
PUT
CcCoM
CALL
PUT
NOTE 2/2 DELETED
CoM

CALL

PUT



Run Date:

Run Time:

CUSIP NO

05329wW
05329W
05329W
053332
053332
053332
05334D
05334D
05334D
05343P
05346P
05346P
05346P
05348p
05348Pp
05348P
05348w
05348wW
05348W
053484
053484
053484
053491
053491
053491
053494
053494
053499
053499
053499
05356X
05356X
05356X
053611

10
90
95
10
90
95
10
90
95
10
10
90
95
40
90
95
10
90
95
10
90
95
10
90
95
AF
10
10
90
95
40
90
95
10

07/09/2007

14:04
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ISSUER NAME
AUTONATION INC
AUTONATION INC
AUTONATION INC
AUTOZONE INC
AUTOZONE INC
AUTOZONE INC
AUXILIUM PHARMACEUTICALS INC
AUXILIUM PHARMACEUTICALS INC
AUXILIUM PHARMACEUTICALS INC
AVALON HLDGS CORP
AVALON PHARMACEUTICALS INC
AVALON PHARMACEUTICALS INC
AVALON PHARMACEUTICALS INC
AVANIR PHARMACEUTICALS
AVANIR PHARMACEUTICALS
AVANIR PHARMACEUTICALS
AVANEX CORP
AVANEX CORP
AVANEX CORP

AVALONBAY CMNTYS INC
AVALONBAY CMNTYS INC
AVALONBAY CMNTYS INC

AVANT IMMUNOTHERAPEUTICS INC
AVANT IMMUNOTHERAPEUTICS INC
AVANT IMMUNOTHERAPEUTICS INC
AVATAR HLDGS INC

AVATAR HLDGS INC

AVAYA INC

AVAYA INC

AVAYA INC

AVENTINE RENEWABLE ENERGY
AVENTINE RENEWABLE ENERGY
AVENTINE RENEWABLE ENERGY

AVERY DENNISON CORP

** List of Section 13F Securities **
Fiscal Year: 2007
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Qtr: 2 IVMO001

ISSUER DESCRIPTION STATUS
COM

CALL
PUT

COM

CALL
PUT

COM

CALL
PUT

CL A
CoM

CALL
PUT

CL A NEW
CALL
PUT

COM

CALL
PUT

CoM

CALL
PUT

CoM

CALL
PUT

NOTE 4.500% 4/0
CcCoM

CcCoM

CALL

PUT

CoM

CALL

PUT

CoM



Run Date:

Run Time:

CUSIP NO

053611
053611
05367L
05367L
05367L
05367P
05367P
05367P
053690
053690
053690
053774
053774
053774
05379B
05379B
05379B
05379X
053807
053807
053807
053807
05381A
05381A
05381A
053893
053893
053893
054303
054303
054303
05453N
05453N
05453N

90
95
80
90
95
10
90
95
10
90
95
10
90
95
10
90
95
20
AL
10
90
95
10
90
95
10
90
95
10
90
95
10
90
95

07/09/2007
14:04
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ISSUER NAME

AVERY DENNISON CORP
AVERY DENNISON CORP
AVICI SYS INC
AVICI SYS INC
AVICI SYS INC

AVID TECHNOLOGY INC

AVID TECHNOLOGY INC

AVID TECHNOLOGY INC

AVIGEN INC

AVIGEN INC

AVIGEN INC

AVIS BUDGET GROUP

AVIS BUDGET GROUP

AVIS BUDGET GROUP

AVISTA CORP

AVISTA CORP

AVISTA CORP

AVISTAR COMMUNICATIONS CORP
AVNET INC

AVNET INC

AVNET INC

AVNET INC

AVIZA TECHNOLOGY INC

AVIZA TECHNOLOGY INC

AVIZA TECHNOLOGY INC
AVOCENT CORP

AVOCENT CORP

AVOCENT CORP

AVON PRODS INC

AVON PRODS INC

AVON PRODS INC

AWARE INC MASS

AWARE INC MASS

AWARE INC MASS

** List of Section 13F Securities **
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IVMO0O01

ISSUER DESCRIPTION STATUS
CALL

PUT

COM NEW

CALL

PUT

COM

CALL

PUT

COM

CALL

PUT

COM

CALL

PUT

CoM

CALL

PUT

COM NEW

DBCV 2.000% 3/1
CoM
CALL
PUT
CoM
CALL
PUT
COM
CALL
PUT
CoM
CALL
PUT
CoM
CALL
PUT



Run Date:

Run Time:

CUSIP NO

054536
054536
054536
054540
054540
054540
05459T
054615
054923
054923
054923
054923
054937
054937
054937
054948
05508R
05508R
055090
055262
055298
05534B
05534B
05534B
055384
055434
055434
055434
05545E
055470
055472
055472
055472
055483

10
90
95
10
90
95
10
10
AB
10
90
95
10
90
95
10
10
20
10
50
10
76
90
95
20
20
90
95
20
10
10
90
95
10

07/09/2007 ** | ist of Section 13F Securities ** Page 52

14:04 Fiscal Year: 2007 Qtr:2 IVMO001
ISSUER NAME ISSUER DESCRIPTION STATUS
*  AXA SPONSORED ADR
AXA CALL
AXA PUT
* AXCELIS TECHNOLOGIES INC COM
AXCELIS TECHNOLOGIES INC CALL
AXCELIS TECHNOLOGIES INC PUT
AXESSTEL INC COM
AXSYS TECHNOLOGIES INC COM

AXCAN PHARMA INC

* AXCAN PHARMA INC
AXCAN PHARMA INC
AXCAN PHARMA INC

* BB&T CORP
BB&T CORP
BB&T CORP
BCSB BANKCORP INC
B & G FOODS INC NEW
B & G FOODS INC NEW
B&H OCEAN CARRIERS LTD
BASFEF AG
BCB BANCORP INC

* BCE INC
BCE INC
BCE INC
BFC FINL CORP

* BG PLC
BG PLC
BG PLC
BHP BILLITON PLC
BIwW LTD

* BISYS GROUP INC
BISYS GROUP INC
BISYS GROUP INC

A b DO W W WO O O O W Uk oYy T YT YT YT N w0 T

* BJS WHOLESALE CLUB INC

NOTE 4.250% 4/1
COM

CALL

PUT

COM

CALL

PUT

CoM

CL A ADDED
UNIT 99/99/9999
CcCoM

SPONSORED ADR
COM

COM NEW

CALL

PUT

CL A

ADR FIN INST N
CALL

PUT

SPONSORED ADR
CoM

CoM

CALL

PUT

CcoM



Run Date:

Run Time:

CUSIP NO

055483
055483
055482
055482
055482
055610Q
055622
055622
055622
055630
055630
055630
055639
055639
055639
05564E
05564E
05564E
05564E
05564W
055645
05566T
05566U
055662
055662
055662
055710
05577E
05577E
05577E
055921
055921
055921
055934

90
95
10
90
95
20
10
90
95
10
90
95
10
90
95
BH
10
90
95
10
30
10
10
10
90
95
10
10
90
95
10
90
95
10

07/09/2007 ** List of Section 13F Securities ** Page 53

14:04 Fiscal Year: 2007 Qtr: 2 IVMO001
ISSUER NAME ISSUER DESCRIPTION STATUS

6 BJS WHOLESALE CLUB INC CALL

6 BJS WHOLESALE CLUB INC PUT

3 * BJ SVCS CO CcoM

3 BJ SVCS CO CALL

3 BJ SVCS CO PUT

1 BOK FINL CORP COM NEW

4 * BP PLC SPONSORED ADR

4 BP PLC CALL

4 BP PLC PUT

7 * BP PRUDHOE BAY RTY TR UNIT BEN INT

7 BP PRUDHOE BAY RTY TR CALL

7 BP PRUDHOE BAY RTY TR PUT

8 * BPZ ENERGY INC CcoM

8 BPZ ENERGY INC CALL

8 BPZ ENERGY INC PUT

8 BRE PROPERTIES INC NOTE 4.125% 8/1

6 * BRE PROPERTIES INC CL A

6 BRE PROPERTIES INC CALL

6 BRE PROPERTIES INC PUT

6 BOE FINL SVCS VA INC COM

3 BRT RLTY TR SH BEN INT NEW

1 BNC BANCORP CcoM

8 BOFI HLDG INC COM

0 * BSD MED CORP DEL COoM

0 BSD MED CORP DEL CALL

0 BSD MED CORP DEL PUT

7 BSML INC COoM DELETED

1 * BT GROUP PLC ADR

1 BT GROUP PLC CALL

1 BT GROUP PLC PUT

0 * BMC SOFTWARE INC COoM

0 BMC SOFTWARE INC CALL

0 BMC SOFTWARE INC PUT

3 BPI ENERGY HOLDINGS INC COM



Run Date: 07/09/2007 ** List of Section 13F Securities ** Page 54

Run Time: 14:04 Fiscal Year: 2007 Qtr:2 IVMO001
CUSIP NO ISSUER NAME ISSUER DESCRIPTION STATUS
055936 10 8 BNCCORP INC COM

056032 10 5 BTU INTL INC CcoM

056033 10 3 * B2B INTERNET HOLDRS TR DEPOSTRY RCPT

056033 90 3 B2B INTERNET HOLDRS TR CALL

056033 95 3 B2B INTERNET HOLDRS TR PUT

056332 10 9 BABYUNIVERSE INC COM

05635W 10 1 BACK YD BURGERS INC COM

056525 10 8 BADGER METER INC COM

056752 10 8 * BAIDU COM INC SPON ADR REP A

056752 90 8 BAIDU COM INC CALL

056752 95 8 BAIDU COM INC PUT

057097 10 7 BAIRNCO CORP COM DELETED
057149 10 6 BAKER MICHAEL CORP COM

057224 10 7 * BAKER HUGHES INC CoM

057224 90 7 BAKER HUGHES INC CALL

057224 95 7 BAKER HUGHES INC PUT

057465 10 6 BAKERS FOOTWEAR GROUP INC CoM

057665 20 0 BALCHEM CORP COoM

057741 10 0 * BALDOR ELEC CO COM

057741 90 0 BALDOR ELEC CO CALL

057741 95 0 BALDOR ELEC CO PUT

057755 10 0 BALDWIN & LYONS INC CL A

057755 20 9 BALDWIN & LYONS INC CL B

058264 10 2 BALDWIN TECHNOLOGY INC CL A

058498 10 6 * BALL CORP COM

058498 90 6 BALL CORP CALL

058498 95 © BALL CORP PUT

058516 10 5 BALLANTYNE OMAHA INC CcoM

05858H 10 4 * BALLARD PWR SYS INC CcoM

05858H 90 4 BALLARD PWR SYS INC CALL

05858H 95 4 BALLARD PWR SYS INC PUT

05873K 10 8 * BALLY TOTAL FITNESS HLDG COR COM DELETED
05873K 90 8 BALLY TOTAL FITNESS HLDG COR CALL DELETED
05873K 95 8 BALLY TOTAL FITNESS HLDG COR  PUT DELETED



Run Date:

Run Time:

CUSIP NO

05874B
05874B
05874B
05945F
05946K
05946K
05946K
059460
059460
059460
059520
059602
059602
059602
05961w
05964H
05964H
05964H
05965X
05968L
05968L
05968L
05969A
059690
059692
059692
059692
059695
05978R
059815
059815
059815
059815
059815

10
90
95
10
10
90
95
30
90
95
10
20
90
95
10
10
90
95
10
10
90
95
10
10
10
90
95
10
10
10
90
95
30
90
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14:04 Fiscal Year: 2007 Qtr:2 IVMOO01
ISSUER NAME ISSUER DESCRIPTION STATUS

BANCFI
* BANCO
BANCO
BANCO
* BANCO
BANCO
BANCO
BANCO
* BANCO
BANCO
BANCO
BANCO
* BANCO
BANCO
BANCO
BANCO
*  BANCOL
BANCOL
BANCOL
BANCOR
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*  BANDAG
BANDAG
BANDAG

* BANDAG
BANDAG

RST CORP

BILBAO VI
BILBAO VI
BILBAO VI
BRADESCO

BRADESCO

BRADESCO

DE CHILE

ITAU HLDG
ITAU HLDG
ITAU HLDG
MACRO SA

SANTANDER
SANTANDER
SANTANDER
SANTANDER
OMBIA S A
OMBIA S A
OMBIA S A
P INC DEL

INC
INC
INC
INC
INC

* BALLY TECHNOLOGIES INC
BALLY TECHNOLOGIES INC
BALLY TECHNOLOGIES INC

ZCAYA ARGENTA
ZCAYA ARGENTA
ZCAYA ARGENTA
S A
S A
S A

FINANCIERA S
FINANCIERA S
FINANCIERA S

CENT HISPANO
CENT HISPANO
CENT HISPANO
CHILE NEW

BANCORP RHODE ISLAND INC
* BANCORPSOUTH INC
BANCORPSOUTH INC
BANCORPSOUTH INC
BANCROFT FUND LTD
BANCTRUST FINANCIAL GP

COM

CALL

PUT

COM

SPONSORED ADR

CALL

PUT

SP ADR PFD NEW

CALL

PUT

SPONSORED ADR

SP ADR 500 PFD

CALL

PUT

SPON ADR B

ADR

CALL

PUT

SP ADR REP COM

SPON ADR PREF

CALL

PUT

COM

COM

COM

CALL

PUT

COM

COM

COM DELETED
CALL DELETED
PUT DELETED
CL A DELETED
CALL DELETED



Run Date:

Run Time:

CUSIP NO

059815
060505
060505
060505
062128
062401
062540
062540
062540
063431
063554
063671
063671
063671
063750
063904
064057
064057
064057
064149
064149
064149
064180
064243
0642537
065066
06544p
065908
065908
065908
06643P
06646V
06646V
06646V

95
10
90
95
10
10
10
90
95
10
10
10
90
95
10
10
10
90
95
10
90
95
10
10
10
10
10
50
90
95
10
10
90
95

07/09/2007

14:04
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ISSUER NAME
BANDAG INC
BANK OF AMERICA CORPORATION
BANK OF AMERICA CORPORATION
BANK OF AMERICA CORPORATION
BANK FLA CORP NAPLES
BANK OF GRANITE CORP
BANK HAWAII CORP
BANK HAWAII CORP
BANK HAWAII CORP
BANK MARIN CORTE MADERA CA
BANK OF MCKENNEY VA
BANK MONTREAL QUE
BANK MONTREAL QUE
BANK MONTREAL QUE
BANK MUTUAL CORP NEW
BANK OF THE OZARKS INC
BANK NEW YORK INC
BANK NEW YORK INC
BANK NEW YORK INC
BANK NOVA SCOTIA HALIFAX
BANK NOVA SCOTIA HALIFAX
BANK NOVA SCOTIA HALIFAX
BANK OAKRIDGE NORTH CAROLINA
BANK COMM HLDGS
BANK OF THE CAROLINES CORP
BANK SOUTH CAROLINA CORP
BANK VA CHESTERFIELD
BANKATLANTIC BANCORP
BANKATLANTIC BANCORP
BANKATLANTIC BANCORP
BANKFINANCIAL CORP
BANKRATE INC
BANKRATE INC

BANKRATE INC

** List of Section 13F Securities **
Fiscal Year: 2007 Qtr:2

Page 56
IVMO0O01

ISSUER DESCRIPTION STATUS
PUT DELETED
COoM
CALL
PUT

COM

COM

COM
CALL
PUT

COM

CAP STK
COM
CALL
PUT

COM

CoM

COM
CALL
PUT

COM
CALL
PUT

COoM DELETED
COoM

CoM

COM

CoM

CL A

CALL

PUT

CoM

CoM

CALL

PUT



Run Date:

Run Time:

CUSIP NO

06652B
06652B
06652B
06652B
06652V
066800
066849
06738C
06738C
06738C
06738E
067383
067383
067383
06739F
06739F
06739F
06739F
06739F
06739G
067511
067511
067511
067774
067774
067774
067806
067806
067806
067806
067901
067901
067901
068221

AE
10
90
95
10
10
10
77
78
79
20
10
90
95
13
17
18
29
39
85
10
90
95
10
90
95
AB
10
90
95
10
90
95
10

07/09/2007
14:04
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** List of Section 13F Securities **

Fiscal Year: 2007 Qtr:2

ISSUER NAME
BANKUNITED FINL
BANKUNITED FINL
BANKUNITED FINL
BANKUNITED FINL
BANNER CORP
BANRO CORP

CORP
CORP
CORP
CORP

BAR HBR BANKSHARES

BARCLAYS BK PLC
BARCLAYS BK PLC
BARCLAYS BK PLC
BARCLAYS PLC
BARD C R INC
BARD C R INC
BARD C R INC
BARCLAYS BK PLC
BARCLAYS BK PLC
BARCLAYS BK PLC
BARCLAYS BK PLC
BARCLAYS BK PLC

BARCLAYS BANK PLC

BARE ESCENTUALS
BARE ESCENTUALS
BARE ESCENTUALS

INC
INC
INC

BARNES & NOBLE INC

BARNES & NOBLE INC

BARNES & NOBLE INC

BARNES GROUP INC
BARNES GROUP INC
BARNES GROUP INC
BARNES GROUP INC

BARRICK GOLD CORP

BARRICK GOLD CORP

BARRICK GOLD CORP

BARNWELL INDS INC

ISSUER DESCRIPTION STATUS
3.125% 3/0

NOTE
CL A
CALL
PUT
COM
COM
COM
DJAIG CMDTY 36
IPGS CRUDOIL36
GSCI TTL RET36
ADR

COM

CALL

PUT

ETN CBOE SPBUY
GBP/USD EXCH
EUR/USD EXCH
IP MSCI IND 36
ADR 2 PREF 2
NT USD/JPY 36
COM
CALL
PUT
COoM
CALL
PUT
NOTE
CoM
CALL
PUT
CcCoM
CALL
PUT
CoM

3.750% 8/0

Page 57
IVMO0O01

ADDED
ADDED
ADDED

ADDED



Run Date:

Run Time:

CUSIP NO

068306
068306
068306
06846N
06846N
06846N
068463
06850R
068798
06985P
06985P
06985P
07011T
070203
071625
071707
071707
071707
071707
071813
071813
071813
072500
072730
072730
072730
073176
073176
073176
07329M
073302
073302
073302
073325

10
90
95
10
90
95
10
10
10
10
90
95
30
10
10
AM
10
90
95
10
90
95
10
30
90
95
10
90
95
10
10
90
95
10

07/09/2007

14:04
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ISSUER NAME

BARR PHARMACEUTICALS INC
BARR PHARMACEUTICALS INC
BARR PHARMACEUTICALS INC
BARRETT BILL CORP
BARRETT BILL CORP
BARRETT BILL CORP
BARRETT BUSINESS SERVICES IN
BARRIER THERAPEUTICS INC
BARRY R G CORP OHIO

BASIC ENERGY SVCS INC NEW

BASIC ENERGY SVCS INC NEW

BASIC ENERGY SVCS INC NEW

BASIN WTR INC
BASSETT FURNITURE INDS INC
BAUER EDDIE HLDGS INC

BAUSCH & LOMB INC

BAUSCH & LOMB INC

BAUSCH & LOMB INC

BAUSCH & LOMB INC

BAXTER INTL INC
BAXTER INTL INC
BAXTER INTL INC

BAY NATL CORP

BAYER A G

BAYER A G

BAYER A G

BAYTEX ENERGY TR
BAYTEX ENERGY TR
BAYTEX ENERGY TR

BBVA BANCO FRANCES S A
BE AEROSPACE INC

BE AEROSPACE INC

BE AEROSPACE INC

BEA SYS INC

** List of Section 13F Securities **
Fiscal Year: 2007

Page 58

Qtr: 2 IVMO001

ISSUER DESCRIPTION STATUS
COM
CALL
PUT
COM
CALL
PUT
COM
COM
COM
COM
CALL
PUT
COM
COM
COM
FRNT 8/0
COM

CALL

PUT

COM

CALL

PUT

COM

SPONSORED ADR
CALL

PUT

TRUST UNIT

CALL

PUT

SPONSORED ADR
COM

CALL

PUT

COM



Run Date:

Run Time:

CUSIP NO

073325
073325
073334
073677
073685
073685
073685
073902
073902
073902
074002
074002
074002
074014
07556Q
07556Q
07556Q
07556Q
075571
075571
075571
075811
075811
075811
075887
075887
075887
075896
075896
075896
077255
077347
077347
077454

90
95
10
10
10
90
95
10
90
95
10
90
95
10
AL
10
90
95
10
90
95
10
90
95
10
90
95
10
90
95
10
20
30
10

07/09/2007

14:04
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ISSUER NAME
BEA SYS INC
BEA SYS INC

BEACH FIRST NATL BANCSHARES

** List of Section 13F Securities **
Fiscal Year: 2007 Qtr:2

BEACON POWER CORP

BEACON ROOFING SUPPLY INC

BEACON ROOFING SUPPLY INC

BEACON ROOFING SUPPLY INC

BEAR STEARNS
BEAR STEARNS
BEAR STEARNS
BEARINGPOINT
BEARINGPOINT
BEARINGPOINT

BEASLEY BROADCAST GROUP INC

BEAZER HOMES
BEAZER HOMES
BEAZER HOMES
BEAZER HOMES

COS INC
COS INC
COS INC
INC
INC
INC
USA INC
USA INC
USA INC

USA INC

BEBE STORES INC

BEBE STORES INC

BEBE STORES INC

BECKMAN COULTER INC

BECKMAN COULTER INC

BECKMAN COULTER INC

BECTON DICKINSON & CO

BECTON DICKINSON & CO

BECTON DICKINSON & CO

BED BATH & BEYOND INC

BED BATH & BEYOND INC

BED BATH & BEYOND INC

BETJING MED PHARM CORP

BEL FUSE INC
BEL FUSE INC
BELDEN INC

Page 59
IVMO0O01

ISSUER DESCRIPTION STATUS
CALL
PUT

COM

COM

COM

CALL
PUT

COM

CALL
PUT

CoM

CALL
PUT

CL A
NOTE 4.625% 6/1
COoM

CALL

PUT

CoM

CALL

PUT

COM

CALL

PUT

CoM

CALL

PUT

COoM

CALL

PUT

CoM

CL A

CL B

COM



Run Date:

Run Time:

CUSIP NO

077454
077454
078107
078137
078137
078137
078137
078137
080555
080555
080555
081437
081437
081437
08160H
08160H
08160H
081795
082047
082047
082073
082657
082657
082657
084423
084423
084423
084597
084670
084670
084680
085789
085789
085789

90
95
10
AB
AC
10
90
95
10
90
95
10
90
95
10
90
95
40
10
20
10
10
90
95
10
90
95
20
10
20
10
10
90
95

07/09/2007

14:04
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ISSUER NAME
BELDEN INC
BELDEN INC
BELL INDS INC

BELL MICROPRODUCTS INC

BELL MICROPRODUCTS INC

BELL MICROPRODUCTS INC

BELL MICROPRODUCTS INC

BELL MICROPRODUCTS INC

BELO CORP
BELO CORP
BELO CORP

BEMIS INC

BEMIS INC

BEMIS INC

BENCHMARK ELECTRS INC
BENCHMARK ELECTRS INC
BENCHMARK ELECTRS INC
BENETTON GROUP SPA
BENIHANA INC
BENIHANA INC
BENJAMIN FRANKLIN BANCORP IN
BENTLEY PHARMACEUTICALS INC
BENTLEY PHARMACEUTICALS INC
BENTLEY PHARMACEUTICALS INC
BERKLEY W R CORP

BERKLEY W R CORP
BERKLEY W R CORP
BERKSHIRE BANCORP INC DEL
BERKSHIRE HATHAWAY INC DEL
BERKSHIRE HATHAWAY INC DEL
BERKSHIRE HILLS BANCORP INC
BERRY PETE CO

BERRY PETE CO

BERRY PETE CO

** List of Section 13F Securities **
Fiscal Year: 2007 Qtr:2
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ISSUER DESCRIPTION STATUS
CALL
PUT
COM
NOTE

3.750% 3/0

NOTE 3.750% 3/0
COM
CALL
PUT

COM SER A
CALL
PUT

COM
CALL
PUT

CcCoM
CALL
PUT

ADR NEW
CcoM

CL A
COM

COM
CALL
PUT

CcCoM
CALL
PUT

COM NEW
CL A

CL B
CcCoM

CL A
CALL
PUT



Run Date:

Run Time:

CUSIP NO

086516
086516
086516
086516
087866
088115
088577
088606
088606
088606
08883T
089128
08915P
089302
089302
089302
089750
089750
089750
09056N
09057G
09057G
09057G
090572
090572
090572
090572
09058M
09058V
09058V
09058V
09059N
09059N
09059N

AF
10
90
95
10
10
10
10
90
95
20
10
10
10
90
95
50
90
95
10
60
90
95
10
20
90
95
10
10
90
95
10
90
95

07/09/2007
14:04
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ISSUER NAME
BEST BUY INC
BEST BUY INC
BEST BUY INC
BEST BUY INC

BEVERLY HILLS BANCORP DEL
BEVERLY NATL CORP

BEXIL CORP

BHP BILLITON LTD

BHP BILLITON LTD

BHP BILLITON LTD

BIDZ COM INC

BIG DOG HLDGS INC

BIG 5 SPORTING GOODS CORP
BIG LOTS INC

BIG LOTS INC

BIG LOTS INC

BIGBAND NETWORKS INC

BIGBAND NETWORKS INC

BIGBAND NETWORKS INC

BIO IMAGING TECHNOLOGIES INC
BIO-REFERENCE LABS INC
BIO-REFERENCE LABS INC
BIO-REFERENCE LABS INC

BIO RAD LABS INC
BIO RAD LABS INC
BIO RAD LABS INC
BIO RAD LABS INC
BIOANALYTICAL SYS INC
BIOCRYST PHARMACEUTICALS
BIOCRYST PHARMACEUTICALS
BIOCRYST PHARMACEUTICALS
BIOENVISION INC
BIOENVISION INC

BIOENVISION INC

** List of Section 13F Securities **
Fiscal Year: 2007 Qtr:2

Page 61
IVMO0O01

ISSUER DESCRIPTION STATUS
SDCV  2.250% 1/1
CcCoM

CALL

PUT

COM

COM

COM

SPONSORED ADR
CALL

PUT

CcCoM ADDED
COM

COM

COM

CALL

PUT

COM

CALL

PUT

CoM

COM $.01 NEW

CALL

PUT

CL B

CL A

CALL

PUT

CoM

CoM

CALL

PUT

CcCoM

CALL

PUT



Run Date:

Run Time:

CUSIP NO

09059T
09060J
09060J
09061G
09061G
09061G
09061G
09061G
090613
090613
090613
09062X
09062X
09062X
09063H
09064M
09064X
09064Y
090643
09065H
09065V
09065V
09065V
090657
09066V
09066X
09066X
09066X
09067D
09067D
09067D
090673
090673
090673

20
10
11
AC
AD
10
90
95
10
90
95
10
90
95
10
10
10
10
10
30
20
90
95
10
10
10
90
95
20
90
95
10
90
95

07/09/2007

14:04
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ISSUER NAME

BIOJECT MED TECH INC
BIODELIVERY SCIENCES INTL IN
BIODELIVERY SCIENCES INTL IN
BIOMARIN

PHARMACEUTICAL INC

BIOMARIN PHARMACEUTICAL INC

BIOMARIN PHARMACEUTICAL INC

BIOMARIN PHARMACEUTICAL INC

BIOMARIN PHARMACEUTICAL INC

BIOMET INC
BIOMET INC
BIOMET INC
BIOGEN IDEC INC
BIOGEN IDEC INC
BIOGEN IDEC INC
BIOMED REALTY TRUST INC
BIODEL INC

BIOMIMETIC THERAPEUTICS INC
BIOFUEL ENERGY CORP

BIONOVO INC

BIOPURE CORP

BIOSANTE PHARMACEUTICALS INC
BIOSANTE PHARMACEUTICALS INC
BIOSANTE PHARMACEUTICALS INC
BIOPROGRESS PLC

BIOSPHERE MEDICAL INC

BIRCH MTN RES LTD

BIRCH MTN RES LTD

BIRCH MTN RES LTD

BIOTECH HOLDRS TR
BIOTECH HOLDRS TR
BIOTECH HOLDRS TR
BIOVAIL CORP
BIOVAIL CORP

BIOVAIL CORP

** List of Section 13F Securities **
Fiscal Year: 2007

Page 62

Qtr: 2 IVMO001

ISSUER DESCRIPTION STATUS
COM NEW

CoM

*W EXP 06/25/200
2.500% 3/2
4/2

NOTE

NOTE 1.875% ADDED
COM

CALL
PUT

COM

CALL
PUT

COM

CALL
PUT

COM

COM ADDED
COM
COM ADDED
COM ADDED
CL A NEW

COM NEW

CALL

PUT

SPONSORED ADR

COM

COM

CALL

PUT

DEPOSTRY RCPTS

CALL

PUT

COM

CALL

PUT



Run Date:

Run Time:

CUSIP NO

090676
090676
090676
09069N
09069N
09069N
090881
090911
090911
090911
090945
090945
090945
091283
09161R
09161R
09161R
091736
091797
091797
091797
09180C
09180C
09180C
091826
091826
091826
091935
091935
091935
091941
092113
092113
092113

10
90
95
10
90
95
10
10
90
95
10
90
95
20
10
90
95
10
10
90
95
10
90
95
10
90
95
50
90
95
10
10
90
95

07/09/2007
14:04
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ISSUER NAME

BIOVERIS CORP

BIOVERIS CORP

BIOVERIS CORP

BIOSCRIP INC

BIOSCRIP INC

BIOSCRIP INC

BIRKS & MAYORS INC
BIOLASE TECHNOLOGY INC
BIOLASE TECHNOLOGY INC
BIOLASE TECHNOLOGY INC
BIOSITE INC

BIOSITE INC

BIOSITE INC

BIRNER DENTAL MGMT SERVICES
BIOMIRA INC

BIOMIRA INC

BIOMIRA INC

BITSTREAM INC

BLACK & DECKER CORP
BLACK & DECKER CORP
BLACK & DECKER CORP
BJS RESTAURANTS INC
BJS RESTAURANTS INC
BJS RESTAURANTS INC
BLACK BOX CORP DEL
BLACK BOX CORP DEL
BLACK BOX CORP DEL
BLACKBOARD INC
BLACKBOARD INC
BLACKBOARD INC
BLACKROCK GLOBAL FLG INC TR
BLACK HILLS CORP

BLACK HILLS CORP

BLACK HILLS CORP

** List of Section 13F Securities **
Fiscal Year: 2007 Qtr:2

Page 63
IVMO0O01

ISSUER DESCRIPTION STATUS
COM
CALL
PUT
COM
CALL
PUT
CL A VIG
COM
CALL
PUT
CoM
CALL
PUT
COM NEW
CoM
CALL
PUT
CL A
COoM
CALL
PUT
COM
CALL
PUT
COoM
CALL
PUT
CoM
CALL
PUT
COoM
CoM
CALL
PUT



Run Date: 07/09/2007 ** List of Section 13F Securities ** Page 64
Run Time: 14:04 Fiscal Year: 2007 Qtr:2 IVMO001
CUSIP NO ISSUER NAME ISSUER DESCRIPTION STATUS
09227Q 10 0 * BLACKBAUD INC COM

092270 90 0 BLACKBAUD INC CALL

09227Q 95 0 BLACKBAUD INC PUT

09247B 10 9 BLACKROCK FLA INVT QUALITY M COM

09247C 10 7 BLACKROCK NJ INVT QUALITY MU COM

09247D 10 5 BLACKROCK INVT QUALITY MUN T COM

09247E 10 3 BLACKROCK NY INVT QUALITY MU COM

09247F 10 0 BLACKROCK INCOME TR INC COM

09247G 10 8 BLACKROCK CA INSD MUN 2008 T COM

092478 10 6 BLACKROCK FL INSD MUN 2008 T COM

09247K 10 9 BLACKROCK INSD MUN 2008 TRM coM

09247L 10 7 BLACKROCK NY INSD MUN 2008 T COM

09247Q 10 6 BLACKROCK BROAD INVT GRD 200 COM

092470 10 7 BLACKROCK CALIF INVT QUALITY COM

09247X AB 7 BLACKROCK INC DBCV 2.625%
09247x 10 1 * BLACKROCK INC COM

09247X 90 1 BLACKROCK INC CALL

09247X 95 1 BLACKROCK INC PUT

092474 10 5 BLACKROCK INSD MUN TERM TR I  COM

092475 10 2 BLACKROCK INCOME OPP TRUST I  COM

092479 10 4 BLACKROCK INSD MUN INCOME TR  COM

09248C 10 6 BLACKROCK MUNI 2018 TERM TR COM

09248E 10 2 BLACKROCK CALIF MUN INCOME T SH BEN INT
09248F 10 9 BLACKROCK MUN INCOME TR SH BEN INT
09248H 10 5 BLACKROCK FLA MUN INCOME TR SH BEN INT
09248J 10 1 BLACKROCK N J MUN INCOME TR SH BEN INT
09248K 10 8 BLACKROCK NY MUNI 2018 TERM CcoM

09248L 10 6 BLACKROCK N Y MUN INCOME TR SH BEN INT
09248N 10 2 BLACKROCK HIGH YIELD TR SH BEN INT
09248R 10 3 BLACKROCK PA STRATEGIC MUN T COM

09248T 10 9 BLACKROCK STRATEGIC MUN TR CcoM

092481 10 0 BLACKROCK VA MUNICIPAL BOND CcoM

092484 10 4 BLACKROCK CA INS MUN INC TR CcoM

092492 10 9 BLACKROCK NJ MUNICIPAL BOND CcoM



Run Date: 07/09/2007 ** List of Section 13F Securities ** Page 65

Run Time: 14:04 Fiscal Year: 2007 Qtr:2 IVMO001
CUSIP NO ISSUER NAME ISSUER DESCRIPTION STATUS
09249C 10 5 BLACKROCK CA MUNI 2018 TERM COM

09249E 10 1 BLACKROCK CORE BD TR SHS BEN INT
09249G 10 6 BLACKROCK STRTGC BOND TR COM

09249H 10 4 BLACKROCK MUNICIPAL BOND TR COM

092497 10 0 BLACKROCK CA MUNICIPAL BOND COM

09249K 10 7 BLACKROCK FL MUNICIPAL BOND CoM

09249L 10 5 BLACKROCK MD MUNICIPAL BOND COM

09249N 10 1 BLACKROCK MUNI INCOME TR II COM

09249P 10 6 BLACKROCK NY MUNICIPAL BOND COM

09249R 10 2 BLACKROCK NY MUN INCOME TR I  COM

09249S 10 0 BLACKROCK CA MUN INCOME TR I  COM

09249U 10 5 BLACKROCK NY INS MUN INC TR COM

09249V 10 3 BLACKROCK PFD OPPORTUNITY TR COM SHS

09249W 10 1 BLACKROCK LTD DURATION INC T COM SHS

09249X 10 9 BLACKROCK MUN 2020 TERM TR COM SHS

09249Y 10 7 BLACKROCK STRAT DIVD ACHIEVE COM

09250B 10 3 BLACKROCK LONG-TERM MUNI ADV  COM

09250D 10 9 BLACKROCK S&P QLTY RK EQ MD SHS BEN INT
09250E 10 7 BLACKROCK HIGH INCOME SHS SHS BEN INT
09250G 10 2 BLACKROCK FL INS MUN INC TR coM

09250K 10 3 BLACKROCK WORLD INVT TR COM SHS BN INT
09250M 10 9 BLACKROCK FLA MUN 2020 TERM COM SHS

09250N 10 7 BLACKROCK DIVID ACHIEVRS TM coM

092500 10 1 BLACKROCK GLBL ENRGY & RES T COM

09250W 10 7 BLACKROCK HEALTH SCIENCES TR COM

092501 10 5 BLACKROCK GLOBAL OPP EQTY TR COM

092508 10 0 BLACKROCK PFD & EQ ADVANTAGE COM

092512 10 4 BLACKROCK ENHANCED DIV ACHV CcoM

092524 10 7 BLACKROCK INTL GRWTH & INC T COM BENE INTER ADDED
09253N 10 4 BLACKROCK MUNIHOLDINGS FD IN COM

09253P 10 9 BLACKROCK MUNIHLDGS FD II IN COM

09253R 10 5 BLACKROCK MUNIVEST FD INC coM

09253T 10 1 BLACKROCK MUNIVEST FD II INC COM

09253W 10 4 BLACKROCK MUNIYIELD FD INC CcoM



Run Date: 07/09/2007 ** List of Section 13F Securities ** Page 66

Run Time: 14:04 Fiscal Year: 2007 Qtr:2 IVMO001
CUSIP NO ISSUER NAME ISSUER DESCRIPTION STATUS
09253X 10 2 BLACKROCK MUNI INTER DR FD I  COM
09253Y 10 0 BLACKROCK MUNIENHANCED FD IN COM
09254A 10 1 BLACKROCK MUNIHLDGS FD INC COM
09254B 10 9 BLACKROCK REAL ASSET EQUITY COM
09254C 10 7 BLACKROCK MUNIHLDGS INSD FDI  COM
09254E 10 3 BLACKROCK MUNYIELD INSD FD I  COM
09254F 10 0 BLACKROCK MUNIYIELD QUALITY COM
09254G 10 8 BLACKROCK MUNIYIELD QUALITY COM
09254H 10 6 BLACKROCK APEX MUN FD INC COM
092547 10 2 BLACKROCK MUNIASSETS FD INC COM
09254K 10 9 BLACKROCK MUNIYIELD ARIZ FD coM
09254L 10 7 BLACKROCK MUNIHOLDINGS CALIF  COM
09254M 10 5 BLACKROCK MUNIYIELD CALIF FD COM
09254N 10 3 BLACKROCK MUNIYIELD CALIF IN COM
09254P 10 8 BLACKROCK MUNIHOLDINGS FLA I  COM
09254R 10 4 BLACKROCK MUNIYIELD FLA INC coM
09254T 10 0 BLACKROCK MUNIYIELD FLA INSD COM
09254V 10 5 BLACKROCK MUNIYIELD MICH INS COM
09254W 10 3 BLACKROCK MUNIYIELD MICH INS COM
09254x 10 1 BLACKROCK MUNIHOLDINGS N J I  COM
09254Y 10 9 BLACKROCK MUNIYIELD N J FD I  COM
09255A 10 0 BLACKROCK MUNIYIELD N J INSD COM
09255C 10 6 BLACKROCK MUNIHOLDINGS N Y I  COM
09255D 10 4 BLACKROCK GBL EQTY INCOME TR COM ADDED
09255E 10 2 BLACKROCK MUNIYIELD N Y INSD COM
09255F 10 9 BLACKROCK MUNI N Y INTER DUR COM
09255G 10 7 BLACKROCK MUNIYIELD PA INSD CcoM
09255H 10 5 BLACKROCK PFD INCOME STRATEG COM
092557 10 1 BLACKROCK PFD & CORPORATE IN COM
09255K 10 8 BLACKROCK ENHANCED GOVT FD I  COM
09255L 10 6 BLACKROCK CORPOR HIGH YLD FD COM
09255M 10 4 BLACKROCK CORPOR HI YLD III CcoM
09255N 10 2 BLACKROCK CORPOR HI YLD FD V  COM
09255P 10 7 BLACKROCK CORPOR HI YLD FD V  COM



Run Date:

Run Time:

CUSIP NO

09255R
09255T
09255wW
09255X
09255Y
09256A
09256C
09256E
09256F
092828
09348R
09348R
09348R
09348R
09348R
09348R
09348R
09348R
093671
093671
093671
093679
093679
093679
093679
093679
093679
093698
095180
095180
095180
095333
09534T
09534T

10
10
10
10
10
10
10
10
10
10
10
90
95
20
30
90
95
40
10
90
95
10
90
95
20
90
95
10
10
90
95
10
50
90

07/09/2007
14:04

ISSUER NAME

BLAIR CORP

* BLDRS INDEX FDS TR
BLDRS INDEX FDS TR
BLDRS INDEX FDS TR
BLDRS INDEX FDS TR

* BLDRS INDEX FDS TR
BLDRS INDEX FDS TR
BLDRS INDEX FDS TR
BLDRS INDEX FDS TR

* BLOCK H & R INC
BLOCK H & R INC
BLOCK H & R INC

* BLOCKBUSTER INC
BLOCKBUSTER INC
BLOCKBUSTER INC

* BLOCKBUSTER INC
BLOCKBUSTER INC
BLOCKBUSTER INC

* BLOUNT INTL INC NEW
BLOUNT INTL INC NEW
BLOUNT INTL INC NEW
BLUE CHIP VALUE FD INC

* BLUE COAT SYSTEMS INC
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BLUE COAT SYSTEMS INC

** List of Section 13F Securities **
Fiscal Year: 2007 Qtr:2

BLACKROCK DEBT STRAT FD INC
BLACKROCK SR HIGH INCOME FD
BLACKROCK DIVERS OME STRATE
BLACKROCK FLOAT RATE OME STR
BLACKROCK FL RATE OME STRA I
BLACKROCK CAP & INCOME STRA
BLACKROCK ENH EQ YLD FD INC
BLACKROCK ENHAN EQ YLD & PRE
BLACKROCK S&P 500 PROTECTED

BLONDER TONGUE LABS INC

Page 67
IVMO0O01

ISSUER DESCRIPTION STATUS
COM

COM

COM

COM

COM SHS

COM

COM

COM

COM

COM DELETED
ASIA 50 ADR
CALL

PUT

DEV MK 100 ADR
EMER MK 50 ADR
CALL

PUT

EUR 100 ADR
COM

CALL

PUT

CL A

CALL

PUT

CL B

CALL

PUT

COM

COM

CALL

PUT

COM

COM NEW

CALL



Run Date:

Run Time:

CUSIP NO

09534T
095395
095602
09578R
09578R
09578R
09602P
096055
096227
096231
096231
096231
09624H
09624H
09624H
09643P
09643P
09643P
09656A
096610
096627
096627
096627
096761
096761
096761
096892
096892
096892
097023
097023
097023
09738U
09738U

95
20
10
10
90
95
10
10
10
10
90
95
10
90
95
10
90
95
10
10
10
90
95
10
90
95
10
90
95
10
90
95
10
90

07/09/2007
14:04
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ISSUER NAME

BLUE COAT SYSTEMS INC
BLUE DOLPHIN ENERGY CO
BLUE HLDGS INC

BLUE NILE INC

BLUE NILE INC

BLUE NILE INC

BLUE RIV BANCSHARES INC
BLUE SQUARE - ISRAEL LTD
BLUEFLY INC

BLUEGREEN CORP

BLUEGREEN CORP

BLUEGREEN CORP

BLUELINX HLDGS INC
BLUELINX HLDGS INC
BLUELINX HLDGS INC

BLYTH INC
BLYTH INC
BLYTH INC
BMB MUNATI INC

BOARDWALK BANCORP INC
BOARDWALK PIPELINE PARTNERS
BOARDWALK PIPELINE PARTNERS
BOARDWALK PIPELINE PARTNERS
BOB EVANS FARMS INC

BOB EVANS FARMS INC

BOB EVANS FARMS INC

BODISEN BIOTECH INC

BODISEN BIOTECH INC

BODISEN BIOTECH INC

BOEING CO

BOEING CO

BOEING CO

BOIS D ARC ENERGY INC

BOIS D ARC ENERGY INC

** List of Section 13F Securities **
Fiscal Year: 2007 Qtr:2

Page 68
IVMO0O01

ISSUER DESCRIPTION STATUS
PUT

COM NEW

COM

COM

CALL

PUT

COM

SPONSORED ADR
COM

COM

CALL

PUT

COM

CALL

PUT

COM

CALL

PUT

COM

COM

UT LTD PARTNER
CALL

PUT

COM

CALL

PUT

COM DELETED
CALL DELETED
PUT DELETED
COM

CALL

PUT

COM

CALL



Run Date:

Run Time:

CUSIP NO

09738U
097698
09776J
09776J
09776J
097924
097924
097924
098529
09856E
09856E
09856E
098570
098570
098570
099469
099709
099709
099709
099724
099724
099724
099849
099849
099849
100557
100557
100557
100582
100582
100582
100843
101119
101119

95
10
10
90
95
10
90
95
30
10
90
95
10
90
95
50
10
90
95
10
90
95
10
90
95
10
90
95
10
90
95
70
10
90

07/09/2007

14:04
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ISSUER NAME

BOIS D ARC ENERGY INC

BOLT TECHNOLOGY CORP

BON-TON STORES INC

BON-TON STORES INC

BON-TON STORES INC

BOMBAY CO INC

BOMBAY CO INC

BOMBAY CO INC

BONSO ELECTRS INTL INC
BOOKHAM INC

BOOKHAM INC

BOOKHAM INC

BOOKS-A-MILLION INC
BOOKS-A-MILLION INC
BOOKS-A-MILLION INC

BOOTS & COOTS/INTL WELL CTRL
BORDERS GROUP INC

BORDERS GROUP INC

BORDERS GROUP INC

BORG WARNER INC

BORG WARNER INC

BORG WARNER INC

BORLAND SOFTWARE CORP
BORLAND SOFTWARE CORP
BORLAND SOFTWARE CORP

BOSTON BEER INC
BOSTON BEER INC
BOSTON BEER INC
BOSTON COMMUNICATIONS GROUP
BOSTON COMMUNICATIONS GROUP
BOSTON COMMUNICATIONS GROUP
BOSTON LIFE SCIENCES INC
BOSTON PRIVATE FINL HLDGS IN

BOSTON PRIVATE FINL HLDGS IN

** List of Section 13F Securities **
Fiscal Year: 2007

Page 69

Qtr: 2 IVMO001

ISSUER DESCRIPTION STATUS
PUT

COoM

COM
CALL
PUT

COM
CALL
PUT

COM PAR $0.003
COM
CALL
PUT

COM
CALL
PUT

COM NEW
COM
CALL
PUT

CoM
CALL
PUT

CoM
CALL
PUT

CL A
CALL
PUT

COoM
CALL
PUT

COM PAR $0.01 DELETED
CoM

CALL



Run Date:

Run Time:

CUSIP NO

101119
10112R
10112R
101121
101121
101121
101137
101137
101137
101388
101388
101388
101507
101541
10211F
102183
102183
102183
102565
103043
103043
103043
103043
103304
103304
103304
104576
104576
104576
104674
104674
104674
105340
105368

95
AG
AK
10
90
95
10
90
95
10
90
95
10
10
10
10
90
95
10
AB
10
90
95
10
90
95
10
90
95
10
90
95
AH
20

07/09/2007

14:04
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** List of Section 13F Securities **
Fiscal Year: 2007

ISSUER NAME

BOSTON
BOSTON
BOSTON
BOSTON
BOSTON
BOSTON

PRIVATE FINL HLDGS IN

PPTYS LTD PARTNERSHIP

PPTYS LTD PARTNERSHIP

PROPERTIES
PROPERTIES
PROPERTIES

INC
INC
INC

BOSTON SCIENTIFIC CORP

BOSTON SCIENTIFIC CORP

BOSTON SCIENTIFIC CORP
BOTTOMLINE TECH DEL INC
BOTTOMLINE TECH DEL INC
BOTTOMLINE TECH DEL INC
BOULDER GROWTH & INCOME FD I
BOULDER TOTAL RETURN FD INC
BOVIE MEDICAL CORP

BOWATER INC

BOWATER INC

BOWATER INC

BOWL AMER INC

BOWNE &

CO INC

BOWNE & CO INC

BOWNE & CO INC

BOWNE & CO INC

BOYD GAMING CORP

BOYD GAMING CORP

BOYD GAMING CORP

BRADLEY PHARMACEUTICALS INC
BRADLEY PHARMACEUTICALS INC
BRADLEY PHARMACEUTICALS INC
BRADY CORP

BRADY CORP

BRADY CORP

BRANDYWINE OPER PARTNERSHIP

BRANDYWINE RLTY TR

Page 70

Qtr: 2 IVMO001

ISSUER DESCRIPTION STATUS
PUT
NOTE 3.750%

2.875%

5/1
NOTE 2/1 ADDED
COM
CALL
PUT
COM
CALL
PUT
COM
CALL
PUT
COM
COM
CcCoM
CcCoM
CALL
PUT
CL A
SDCV  5.000%10/0
COM
CALL
PUT
CcCoM
CALL
PUT
CcCoM
CALL
PUT
CL A
CALL
PUT
NOTE 3.875%10/1

SH BEN INT NEW



Run Date:

Run Time:

CUSIP NO

105368
105368
10553M
105530
105532
106764
106776
108030
108763
109043
109043
109043
109178
109178
109178
109195
109195
109195
109473
109473
109473
109490
109641
109641
109641
109696
109696
109696
110122
110122
110122
110122
110122
11037M

90
95
10
10
10
10
10
10
10
10
90
95
10
90
95
10
90
95
40
90
95
10
10
90
95
10
90
95
AN
10
90
95
20
10

07/09/2007
14:04
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ISSUER NAME

BRANDYWINE RLTY TR
BRANDYWINE RLTY TR

BRASIL TELECOM SA

BRASIL TELECOM PARTICIPACOES
BRASKEM S A

BREEZE EASTERN CORP
BREITBURN ENERGY PARTNERS LP
BRIDGE CAP HLDGS

BRIDGFORD FOODS CORP

BRIGGS & STRATTON CORP
BRIGGS & STRATTON CORP
BRIGGS & STRATTON CORP
BRIGHAM EXPLORATION CO
BRIGHAM EXPLORATION CO
BRIGHAM EXPLORATION CO

BRIGHT HORIZON FAMILY SOLUTI
BRIGHT HORIZON FAMILY SOLUTI
BRIGHT HORIZON FAMILY SOLUTI
BRIGHTPOINT INC

BRIGHTPOINT INC

BRIGHTPOINT INC

BRILLIANCE CHINA AUTO HLDG L
BRINKER INTL INC

BRINKER INTL INC

BRINKER INTL INC

BRINKS CO

BRINKS CO

BRINKS CO

BRISTOL MYERS SQUIBB CO
BRISTOL MYERS SQUIBB CO
BRISTOL MYERS SQUIBB CO
BRISTOL MYERS SQUIBB CO
BRISTOL MYERS SQUIBB CO

BRISTOL WEST HLDGS INC

** List of Section 13F Securities **
Fiscal Year: 2007 Qtr:2

Page 71
IVMO001

ISSUER DESCRIPTION STATUS
CALL

PUT

SPONS ADR PFD

SPON ADR PFD

SP ADR PFD A

COM

COM UT LTD PTN

COM

COM

COM
CALL
PUT

COM
CALL
PUT

COM
CALL
PUT

COM NEW
CALL
PUT
SPONSORED ADR
COM
CALL
PUT

COM
CALL
PUT
DBCV 9/1
COM

CALL

PUT

PFD CV $2
COM



Run Date:

Run Time:

CUSIP NO

110394
110394
110394
110394
110419
110419
110419
110448
110448
110448
111013
111091
11130P
11130P
11130P
111320
111320
111320
11133T
11133T
11133T
111444
11161E
111621
111621
111621
112211
112211
112211
112463
112502
112585
112585
112585

10
90
95
40
30
90
95
10
90
95
10
10
10
90
95
10
90
95
10
90
95
10
AB
10
90
95
10
90
95
10
10
10
90
95

07/09/2007

14:04
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ISSUER NAME

BRISTOW GROUP INC

BRISTOW GROUP INC

BRISTOW GROUP INC

BRISTOW GROUP INC

BRITISH AWYS PLC
BRITISH AWYS PLC
BRITISH AWYS PLC
BRITISH AMERN TOB PLC
BRITISH AMERN TOB PLC
BRITISH AMERN TOB PLC
BRITISH SKY BROADCASTING GRO

BRITTON & KOONTZ CAP CORP

BROADBAND HOLDRS TR
BROADBAND HOLDRS TR
BROADBAND HOLDRS TR

BROADCOM CORP

BROADCOM CORP

BROADCOM CORP

BROADRIDGE FINL SOLUTIONS IN
BROADRIDGE FINL SOLUTIONS IN
BROADRIDGE FINL SOLUTIONS IN
BROADWAY FINL CORP DEL
BROADWING CORP

BROCADE COMMUNICATIONS SYS I
BROCADE COMMUNICATIONS SYS I
BROCADE COMMUNICATIONS SYS I
BRONCO DRILLING CO INC
BRONCO DRILLING CO INC
BRONCO DRILLING CO INC
BROOKDALE SR LIVING INC
BROOKE CORP

BROOKFIELD ASSET MGMT INC
BROOKFIELD ASSET MGMT INC

BROOKFIELD ASSET MGMT INC

** List of Section 13F Securities **
Fiscal Year: 2007 Qtr:2

Page 72
IVMO001

ISSUER DESCRIPTION STATUS
COM

CALL

PUT

PFD CNV 5.50%

ADR 2ND INSTAL DELETED
CALL DELETED
PUT DELETED
SPONSORED ADR

CALL

PUT

SPONSORED ADR

COM

DEPOSITRY RCPT
CALL

PUT

CL A

CALL

PUT

COM ADDED
CALL ADDED
PUT ADDED
COM

DBCV 3.125% 5/1
COM

CALL
PUT

COM

CALL
PUT

COM

COM

CL A LTD VT SH
CALL

PUT



Run Date:

Run Time:

CUSIP NO

112723
112723
112723
112900
11373M
11373M
11373M
114039
11434A
114340
114340
114340
115236
115236
115236
115637
115637
115637
115637
115736
115736
115736
116794
116794
116794
117043
117043
117043
117421
117421
117421
117665
117760
117769

10
90
95
10
10
90
95
10
AB
10
90
95
10
90
95
10
20
90
95
10
90
95
10
90
95
10
90
95
10
90
95
10
30
10

07/09/2007

14:04
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ISSUER NAME

BROOKFIELD HOMES CORP
BROOKFIELD HOMES CORP
BROOKFIELD HOMES CORP
BROOKFIELD PPTYS CORP
BROOKLINE BANCORP INC DEL
BROOKLINE BANCORP INC DEL
BROOKLINE BANCORP INC DEL
BROOKLYN FEDERAL BANCORP INC
BROOKS AUTOMATION INC
BROOKS AUTOMATION INC
BROOKS AUTOMATION INC
BROOKS AUTOMATION INC
BROWN & BROWN INC
BROWN & BROWN INC
BROWN & BROWN INC
BROWN FORMAN CORP
BROWN FORMAN CORP
BROWN FORMAN CORP
BROWN FORMAN CORP
BROWN SHOE INC NEW
BROWN SHOE INC NEW
BROWN SHOE INC NEW

BRUKER BIOSCIENCES CORP
BRUKER BIOSCIENCES CORP
BRUKER BIOSCIENCES CORP
BRUNSWICK CORP

BRUNSWICK CORP

BRUNSWICK CORP

BRUSH ENGINEERED MATLS INC
BRUSH ENGINEERED MATLS INC
BRUSH ENGINEERED MATLS INC
BRYN MAWR BK CORP

BSQUARE CORP

BUCA INC

** List of Section 13F Securities **
Fiscal Year: 2007

Page 73

Qtr: 2 IVMO001

ISSUER DESCRIPTION STATUS
COM

CALL
PUT

COM

COM

CALL
PUT

COM

NOTE 4.750% 6/0
COM

CALL

PUT

COM

CALL

PUT

CL A

CL B

CALL

PUT

CoM

CALL

PUT

CoM

CALL

PUT

COM

CALL

PUT

CcCoM

CALL

PUT

CcCoM

COM NEW

CoM



Run Date:

Run Time:

CUSIP NO

117769
117769
118167
118230
118230
118230
118255
118255
118255
118440
118440
118440
118759
118759
118759
119848
119848
119848
120079Q
120076
120076
120076
12008R
12008R
12008R
120113
120113
120113
120738
121208
121208
121208
12189T
12189T

90
95
10
10
90
95
10
90
95
10
90
95
10
90
95
10
90
95
10
10
90
95
10
90
95
10
90
95
40
20
90
95
10
90

07/09/2007

14:04

S S e TR S, NS ; IS IR RN I Y NG SO U o S Vo BN Vo SRR Uo SR Co M Vo SN Uo MY NN NUNFo U’ MNe o BENe - BN = S S U S GG Vo RN VoY

** List of Section 13F Securities **
Fiscal Year: 2007 Qtr:2

ISSUER NAME

BUCA INC
BUCA INC
BUCKEYE
BUCKEYE
BUCKEYE
BUCKEYE
BUCKEYE
BUCKEYE
BUCKEYE

GP HOLDINGS LP

PARTNERS L P
PARTNERS L P
PARTNERS L P
TECHNOLOGIES
TECHNOLOGIES
TECHNOLOGIES

INC
INC
INC

BUCKLE INC
BUCKLE INC
BUCKLE INC
BUCYRUS INTL
BUCYRUS INTL
BUCYRUS INTL
BUFFALO WILD
BUFFALO WILD
BUFFALO WILD
BUHRMANN N V
BUILD A BEAR
BUILD A BEAR
BUILD A BEAR
BUILDERS
BUILDERS
BUILDERS
BUILDING
BUILDING

BUILDING

INC NEW
INC NEW
INC NEW
WINGS INC
WINGS INC
WINGS INC

WORKSHOP
WORKSHOP
WORKSHOP

FIRSTSOURCE INC
FIRSTSOURCE INC
FIRSTSOURCE INC
MATLS HLDG CORP
MATLS HLDG CORP
MATLS HLDG CORP

BUNzZL PUB LTD CO

BURGER KING HLDGS
BURGER KING HLDGS
BURGER KING HLDGS
BURLINGTON NORTHN
BURLINGTON NORTHN

INC
INC
INC

SANTA FE C
SANTA FE C

Page 74
IVMO0O01

ISSUER DESCRIPTION STATUS
CALL

PUT

COM UNITS LP
UNIT LTD PARTN
CALL

PUT

COM

CALL

PUT

COM

CALL

PUT

CL A

CALL

PUT

COM

CALL

PUT

SPONSORED ADR DELETED
COM
CALL
PUT
COM
CALL
PUT
COM
CALL
PUT
SPON ADR NEW DELETED
COM

CALL

PUT

COM

CALL



Run Date:

Run Time:

CUSIP NO

12189T
12328X
12328X
12328X
12429T
12466Q
124661
124661
124661
124661
124765
124765
124765
124769
12477X
124805
124805
124805
124805
124830
124857
124857
124857
124857
124857
124857
124867
12487X
12489V
12489V
12489V
12489V
12497T
12497T

95
10
90
95
10
10
AD
10
90
95
10
90
95
20
10
AB
10
90
95
10
10
90
95
20
90
95
10
10
AB
10
90
95
10
90

07/09/2007
14:04
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ISSUER NAME

BURLINGTON NORTHN SANTA FE C
BUSINESS OBJECTS S A
BUSINESS OBJECTS S A
BUSINESS OBJECTS S A

BWAY HOLDING COMPANY

C & F FINL CORP
C&D TECHNOLOGIES INC
C&D TECHNOLOGIES INC
C&D TECHNOLOGIES INC
C&D TECHNOLOGIES INC
CAE INC
CAE INC
CAE INC

CAS MED SYS INC
CAT INTERNATIONAL INC
CBIZ INC
CBIZ INC
CBIZ INC
CBIZ INC
CBL & ASSOC PPTYS INC
CBS CORP NEW
CBS CORP NEW
CBS CORP NEW
CBS CORP NEW
CBS CORP NEW
CBS CORP NEW

CCA INDS INC
CCFEF HLDG CO
CBRL GROUP INC
CBRL GROUP INC
CBRL GROUP INC
CBRL GROUP INC

CB RICHARD ELLIS GROUP INC

CB RICHARD ELLIS GROUP INC

** List of Section 13F Securities **
Fiscal Year: 2007 Qtr:2
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IVMO0O01

ISSUER DESCRIPTION STATUS
PUT

SPONSORED ADR
CALL

PUT

COM ADDED
COM
NOTE 5.250%11/0 ADDED
COM

CALL

PUT

CcCoM

CALL

PUT

COM PAR $0.004
CoM ADDED

NOTE 3.125% 6/0
COM

CALL
PUT

COM

CL A
CALL
PUT

CL B
CALL
PUT

COM

COM

NOTE 4/0 DELETED
COM

CALL

PUT

CL A

CALL



Run Date:

Run Time:

CUSIP NO

12497T
12498B
125010
125010
125010
125071
12512N
12512N
12512N
125137
125137
125137
125141
125151
125180
12525D
125269
125269
125269
12541cC
12541M
12541w
12541w
12541w
125509
125509
125509
125581
125581
125581
12561E
12561E
12561E
12561E

95
30
10
90
95
10
10
90
95
10
90
95
10
10
10
10
10
90
95
20
10
20
90
95
10
90
95
10
90
95
AG
10
90
95

07/09/2007
14:04
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ISSUER NAME

CB RICHARD ELLIS GROUP INC
CBRE REALTY FINANCE INC
COR INC

COR INC

COR INC

D I CORP

D W CORP

D W CORP

Q Q O Q Q Q O

D W CORP

CEC ENTMT INC

CEC ENTMT INC

CEC ENTMT INC

CECO ENVIRONMENTAL CORP

CE FRANKLIN LTD

CET SERVICES INC

CFS BANCORP INC

CF INDS HLDGS INC

CF INDS HLDGS INC

CF INDS HLDGS INC

CHC HELICOPTER CORP

CH ENERGY GROUP INC

C H ROBINSON WORLDWIDE INC
C H ROBINSON WORLDWIDE INC
C H ROBINSON WORLDWIDE INC
CIGNA CORP

CIGNA CORP

CIGNA CORP

CIT GROUP INC

CIT GROUP INC

CIT GROUP INC

CKE RESTAURANTS INC

CKE RESTAURANTS INC

CKE RESTAURANTS INC

CKE RESTAURANTS INC

** List of Section 13F Securities **
Fiscal Year: 2007 Qtr:2
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ISSUER DESCRIPTION STATUS
PUT

COM

COM

CALL

PUT

COM

COM

CALL

PUT

COM

CALL

PUT

COM

COM

COM DELETED
COM

COM

CALL

PUT

CL A SUB VTG

COM

COM NEW

CALL
PUT

COM

CALL
PUT

COM

CALL
PUT

NOTE 4.000%10/0
COM

CALL

PUT



Run Date:

Run Time:

CUSIP NO

12561W
12561W
12561W
12562M
12562N
125750
125750
125750
125896
125896
125896
125896
125896
125902
125906
125919
125961
125965
125965
125965
126000
126117
126117
126117
12612L
126128
12613R
12613R
12613R
126132
126132
126132
126145
126153

10
90
95
10
10
10
90
95
AW
AY
10
90
95
10
10
30
30
10
90
95
10
10
90
95
10
10
10
90
95
10
90
95
10
10

07/09/2007
14:04
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ISSUER NAME
CLECO CORP NEW
CLECO CORP NEW
CLECO CORP NEW
CKX INC

CKX LANDS INC
CMGI INC

CMGI INC

CMGI INC

CMS ENERGY COR
CMS ENERGY COR
CMS ENERGY COR
CMS ENERGY COR
CMS ENERGY COR
CPI CORP

CSS INDS INC

CPI AEROSTRUCTURES INC
CTI INDUSTRIES CORP

CSK AUTO CORP
CSK AUTO CORP
CSK AUTO CORP
CMS BANCORP IN
CNA FINL CORP
CNA FINL CORP
CNA FINL CORP
CNA SURETY COR
CNB FINL CORP
CNET NETWORKS
CNET NETWORKS
CNET NETWORKS
CNOOC LTD
CNOOC LTD
CNOOC LTD

CPAC INC

CPFL ENERGIA S

** List of Section 13F Securities **
Fiscal Year: 2007 Qtr:2

P
P
P
P
P

C

P
PA
INC
INC
INC

A

Page 77
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ISSUER DESCRIPTION STATUS
COM
CALL
PUT
COM
COM
COM
CALL
PUT
NOTE 2.875%12/0
NOTE 3.375% 7/1

CcCoM

CALL

PUT

COM

CcCoM

COM NEW

COM NEW

COM

CALL

PUT

COM ADDED
COM

CALL

PUT

CcCoM

COM

CcCoM

CALL

PUT

SPONSORED ADR

CALL

PUT

CcCoM DELETED
SPONSORED ADR



Run Date:

Run Time:

CUSIP NO

12616K
12616K
12616K
12618H
12618H
12618H
12618M
12618T
12626K
126349
126349
126349
126349
126389
126408
126408
126408
126408
12642X
12642X
12642X
126426
126501
126501
126501
126501
126600
126601
126650
126650
126650
126667
126667
126667

10
90
95
30
90
95
10
10
20
AB
10
90
95
10
GA
10
90
95
10
90
95
40
AC
10
90
95
10
10
10
90
95
AD
AF
AG

CTS
* CTS
CTS
CTS
CVB
CVvD
* CVS
CVs
CVs

CORP

CORP

CORP

CORP

FINL CORP

EQUIP CORP

CAREMARK CORPORATION
CAREMARK CORPORATION
CAREMARK CORPORATION

CV THERAPEUTICS INC
CV THERAPEUTICS INC

NOTE 2.125% 5/0
COM

CALL

PUT

COM

COM

COM

CALL

PUT

NOTE 2.000% 5/1
NOTE 2.750% 5/1

07/09/2007 ** List of Section 13F Securities ** Page 78

14:04 Fiscal Year: 2007 Qtr:2 IVMO001
ISSUER NAME ISSUER DESCRIPTION STATUS

6 * CP HOLDRS DEP RCPTS CP

6 CP HOLDRS CALL

6 CP HOLDRS PUT

9 * CNX GAS CORP COM

9 CNX GAS CORP CALL

9 CNX GAS CORP PUT

0 CPI INTERNATIONAL INC COM

5 CRA INTL INC COM

3 CRH PLC ADR

5 CSG SYS INTL INC NOTE 2.500% 6/1

9 * CSG SYS INTL INC COM

9 CSG SYS INTL INC CALL

9 CSG SYS INTL INC PUT

5 CSP INC COM

5 CSX CORP DBCV 10/3

3 * CSX CORP coM

3 CSX CORP CALL

3 CSX CORP PUT

6 * CTC MEDIA INC COM

6 CTC MEDIA INC CALL

6 CTC MEDIA INC PUT

2 CT COMMUNICATIONS INC COM NEW

9

5

5

5

5

3

0

0

0

6

1

9

CV THERAPEUTICS INC

NOTE 3.250% 8/1



Run Date:

Run Time:

CUSIP NO

126667
126667
126667
12673P
12673P
12673P
126797
126804
126804
126804
12681Y
12686C
12686C
12686C
127055
127055
127055
12709p
12709Pp
12709Pp
127097
127097
127097
127150
127150
127150
127190
127190
127190
127209
12738A
12738T
127387
127387

10
90
95
10
90
95
20
30
90
95
10
10
90
95
10
90
95
10
90
95
10
90
95
30
90
95
30
90
95
30
10
10
AB
10

07/09/2007

14:04
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ISSUER NAME
CV THERAPEUTICS INC
CV THERAPEUTICS INC
CV THERAPEUTICS INC
CA INC
CA INC
CA INC

CABCO TR FOR J C PENNEY DEBS
CABELAS INC

CABELAS INC

CABELAS INC

CABELTEL INTL CORP
CABLEVISION SYS CORP
CABLEVISION SYS CORP
CABLEVISION SYS CORP

CABOT CORP
CABOT CORP
CABOT CORP
CABOT MICROELECTRONICS CORP
CABOT MICROELECTRONICS CORP
CABOT MICROELECTRONICS CORP

CABOT OIL & GAS CORP

CABOT OIL & GAS CORP

CABOT OIL & GAS CORP

CACHE INC
CACHE INC
CACHE INC
CACI INTL INC
CACI INTL INC
CACI INTL INC
CADBURY SCHWEPPES PLC
CADENCE FINL CORP
CADENCE PHARMACEUTICALS INC
CADENCE DESIGN SYSTEM INC

CADENCE DESIGN SYSTEM INC

** List of Section 13F Securities **
Fiscal Year: 2007 Qtr:2

Page 79
IVMO0O01

ISSUER DESCRIPTION STATUS
COM

CALL

PUT

COM

CALL

PUT

CTF TR 7.625%

COM
CALL
PUT
COM
CL A NY CABLVS
CALL
PUT

COM
CALL
PUT

COM
CALL
PUT

COM
CALL
PUT

COM NEW
CALL
PUT

CL A
CALL
PUT

ADR

COM

COM
NOTE 8/1
COM



Run Date:

Run Time:

CUSIP NO

127387
127387
127537
127687
127703
127914
12802T
12802T
12802T
128030
128030
128030
12811p
12811R
128117
128118
128125
128126
128126
128126
128246
129603
129603
129603
129915
130222
130439
130439
130439
13054D
13054D
13054D
130788
130788

90
95
20
AB
10
AB
10
90
95
20
90
95
10
10
10
10
10
10
90
95
10
10
90
95
20
10
10
90
95
10
90
95
10
90

07/09/2007
14:04

D DO W O D D D D W oo oo oo U1 VW VW W KB o 0 h©» o N DM N B B B O 60 99 39 o

ISSUER NAME

CADENCE DESIGN SYSTEM INC
CADENCE DESIGN SYSTEM INC
CADIZ INC
CAESARS ENTMT INC
CAGLES INC

CAL DIVE

INTL INC

CAL DIVE INTL INC DEL

CAL DIVE INTL INC DEL

CAL DIVE INTL INC DEL
CAL MAINE FOODS INC
CAL MAINE FOODS INC
CAL MAINE FOODS INC
CALAMOS CONV & HIGH INCOME F
CALAMOS ASSET MGMT INC
CALAMOS CONV OPP AND INC FD
CALAMOS GLOBAL TOTAL RETURN
CALAMOS STRATEGIC TOTL RETN
CALAMP CORP
CALAMP CORP
CALAMP CORP
CALAVO GROWERS INC

CALGON CARBON CORP

CALGON CARBON CORP

CALGON CARBON CORP
CALTIFORNIA COASTAL CMNTYS IN
CALIFORNIA FIRST NTNL BANCOR
CALIFORNIA MICRO

DEVICES COR

CALIFORNIA MICRO DEVICES COR

CALIFORNIA MICRO DEVICES COR

CALTIFORNIA PIZZA KITCHEN INC
CALTIFORNIA PIZZA KITCHEN INC
CALTIFORNIA PIZZA KITCHEN INC
CALTIFORNIA WTR SVC GROUP

CALTIFORNIA WTR SVC GROUP

** List of Section 13F Securities **
Fiscal Year: 2007 Qtr:2
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IVMO0O01

ISSUER DESCRIPTION STATUS
CALL
PUT

COM NEW
FRNT 4/1
CL A
NOTE 3.250%12/1
COM

CALL

PUT

COM NEW

CALL

PUT

COM SHS

CL A

SH BEN INT

COM SH BEN INT
COM SH BEN INT
COM

CALL

PUT

COM

COM

CALL

PUT

COM NEW

COM

CoM

CALL

PUT

CoM

CALL

PUT

CoM

CALL



Run Date:

Run Time:

CUSIP NO

130788
130872
130872
130872
130872
131193
131193
131193
1312EM
13123E
13123X
13123X
13123X
13126N
131476
131476
131476
131916
132011
132011
132011
132193
132193
132193
132618
133034
133131
13321L
13321L
13321L
13342B
13342B
13342B
13342B

95
10
90
95
11
10
90
95
10
50
10
90
95
10
10
90
95
10
10
90
95
10
90
95
10
10
10
10
90
95
AB
10
90
95

07/09/2007

14:04
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ISSUER NAME
CALIFORNIA WTR SVC GROUP
CALIPER LIFE

SCIENCES INC

CALIPER LIFE SCIENCES INC

CALIPER LIFE SCIENCES INC

CALIPER LIFE SCIENCES INC

CALLAWAY GOLF CO
CALLAWAY GOLF CO
CALLAWAY GOLF CO
CALLISTO PHARMACEUTICALS NEW
CALLIDUS SOFTWARE INC

CALLON PETE CO DEL

CALLON PETE CO DEL

CALLON PETE CO DEL

CALLWAVE INC DEL

CALUMET SPECIALTY PRODS PTNR
CALUMET SPECIALTY PRODS PTNR
CALUMET SPECIALTY PRODS PTNR
CAM COMM SOLUTIONS INC
CAMBREX CORP

CAMBREX CORP

CAMBREX CORP

CAMBRIDGE DISPLAY TECH INC
CAMBRIDGE DISPLAY TECH INC
CAMBRIDGE DISPLAY TECH INC
CAMCO FINL CORP

CAMDEN NATL CORP

CAMDEN PPTY TR

CAMECO CORP

CAMECO CORP

CAMECO CORP

CAMERON

INTERNATIONAL CORP

CAMERON INTERNATIONAL CORP

CAMERON INTERNATIONAL CORP

CAMERON INTERNATIONAL CORP

** List of Section 13F Securities **
Fiscal Year: 2007
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Qtr: 2 IVMO001

ISSUER DESCRIPTION STATUS
PUT

CoM

CALL

PUT

*W EXP 08/10/201

COM

CALL

PUT

COM

COM

CcCoM

CALL

PUT

COM

UT LTD PARTNER

CALL

PUT

COM

CoM

CALL

PUT

COM

CALL

PUT

CcCoM

COM

SH BEN INT

CcCoM
CALL
PUT
NOTE 2.500% 6/1
CoM

CALL

PUT



Run Date:

Run Time:

CUSIP NO

134429
134429
134429
136069
136069
136069
136375
136375
136375
136385
136385
136385
13645T
13645T
13645T
136635
136635
136635
136644
136907
136907
136907
137225
137513
137513
137513
137801
137801
137801
138006
138006
138006
138098
138098

10
90
95
10
90
95
10
90
95
10
90
95
10
90
95
10
90
95
10
10
90
95
10
10
90
95
10
90
95
30
90
95
10
90

07/09/2007

14:04
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** List of Section 13F Securities ** Page 82
Fiscal Year: 2007 Qtr: 2 IVMO001
ISSUER NAME ISSUER DESCRIPTION STATUS

CAMPBELL SOUP CO

CAMPBELL SOUP CO

CAMPBELL SOUP CO

CDN IMPERIAL BK OF COMMERCE
CDN IMPERIAL BK OF COMMERCE
CDN IMPERIAL BK OF COMMERCE

CANADIAN
CANADIAN
CANADIAN
CANADIAN
CANADIAN
CANADIAN
CANADIAN
CANADIAN
CANADIAN
CANADIAN
CANADIAN
CANADIAN
CANADIAN
CANDELA
CANDELA
CANDELA
CANARGO
CANETIC
CANETIC
CANETIC

CANO PETE INC
CANO PETE INC
CANO PETE INC

CANON IN
CANON IN
CANON IN

NATL RY

NATL RY

NATL RY

NAT
NAT
NAT
PAC
PAC
PAC

RES
RES
RES

Cco
Cco
Cco
LTD
LTD
LTD

RY LTD

RY LTD

RY LTD

SOLAR INC

SOLAR INC

SOLAR INC

SUPERIOR ENERGY INC

CORP
CORP
CORP

ENERGY CORP

RES TR

RES TR

RES TR

C
C
C

CANTEL MEDICAL CORP

CANTEL MEDICAL CORP

COM
CALL
PUT
COM
CALL
PUT
COM
CALL
PUT
COM
CALL
PUT
COM
CALL
PUT
COM
CALL
PUT
COM
COM
CALL
PUT
COM
COM
CALL
PUT
COM
CALL
PUT
ADR
CALL
PUT
COM
CALL



Run Date:

Run Time:

CUSIP NO

138098
13811E
138869
138906
139380
139594
139674
13971R
139793
140065
14007R
140288
14040H
14040H
14040H
140430
140475
140475
140475
140501
14052H
14055X
14055X
14055X
14055X
14055X
14055X
14055X
14056A
14056D
14057C
14057C
14057C
14067D

95
10
30
30
10
10
10
30
10
20
40
10
10
90
95
10
10
90
95
10
50
AB
AD
AE
AF
10
90
95
10
10
10
90
95
10

07/09/2007
14:04
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** List of Section 13F Securities ** Page 83
Fiscal Year: 2007 Qtr: 2 IVMO001
ISSUER NAME ISSUER DESCRIPTION STATUS
CANTEL MEDICAL CORP PUT
CANTERBURY PARK HOLDING CORP  COM
CANYON RESOURCES CORP COM NEW
CANWEST GLOBAL COMMUNICATION SHS NON VTG DELETED
CAPE FEAR BK CORP COM
CAPELLA EDUCATION COMPANY COM
CAPITAL CITY BK GROUP INC COM
CAPITAL ALLIANCE INCM TR REI COM NEW
CAPITAL BK CORP COM
CAPITAL CORP OF THE WEST COM NEW
CAPITAL CROSSING PFD CORP PFD EXCH SER D
CAPITAL LEASE FDG INC COM
CAPITAL ONE FINL CORP COM
CAPITAL ONE FINL CORP CALL
CAPITAL ONE FINL CORP PUT
CAPITAL PPTYS INC R I COM
CAPITAL SR LIVING CORP COM
CAPITAL SR LIVING CORP CALL
CAPITAL SR LIVING CORP PUT
CAPITAL SOUTHWEST CORP COM
CAPITAL TRUST INC MD CL A NEW
CAPITALSOURCE INC DBCV 1.250% 3/1
CAPITALSOURCE INC DBCV 3.500% 7/1
CAPITALSOURCE INC DBCV 4.000% 7/1 ADDED
CAPITALSOURCE INC DBCV 1.625% 3/1 ADDED
CAPITALSOURCE INC COM
CAPITALSOURCE INC CALL
CAPITALSOURCE INC PUT
CAPITALSOUTH BANCORP CoM
CAPITOL BANCORP LTD COM
CAPITOL FED FINL COM
CAPITOL FED FINL CALL
CAPITOL FED FINL PUT
CAPSTONE TURBINE CORP COM



Run Date:

Run Time:

CUSIP NO

14067D
14067D
14067E
14067E
14067E
14071N
14071N
14071N
14075T
140781
140781
140781
140909
140909
140909
141400
14141A
14141R
14149F
14149y
14149y
14149y
141546
141590
141590
141590
141597
14160C
141665
141665
141665
141705
141705
141705

90
95
20
30
50
10
90
95
10
10
90
95
10
90
95
10
10
10
10
10
90
95
10
20
90
95
10
10
10
90
95
10
90
95

07/09/2007
14:04
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ISSUER NAME
CAPSTONE TURBINE CORP
CAPSTONE TURBINE CORP
CAPSTEAD MTG CORP
CAPSTEAD MTG CORP
CAPSTEAD MTG CORP
CAPTARIS INC
CAPTARIS INC
CAPTARIS INC

CARACO PHARMACEUTICAL LABS L
CARBO CERAMICS INC
CARBO CERAMICS INC
CARBO CERAMICS INC
CARAUSTAR INDS INC
CARAUSTAR INDS INC
CARAUSTAR INDS INC
CARDERO RES CORP
CARDIAC SCIENCE CORP
CARDICA INC

CARDINAL FINL CORP
CARDINAL HEALTH INC
CARDINAL HEALTH INC
CARDINAL HEALTH INC
CARDINAL STATE BANK DURHAM N
CARDIOME PHARMA CORP
CARDIOME PHARMA CORP
CARDIOME PHARMA CORP
CARDIODYNAMICS INTL CORP
CARDIOTECH INTL INC
CAREER EDUCATION CORP
CAREER EDUCATION CORP
CAREER EDUCATION CORP
CAREMARK RX INC

CAREMARK RX INC

CAREMARK RX INC

** List of Section 13F Securities **
Fiscal Year: 2007 Qtr:2

Page 84
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ISSUER DESCRIPTION STATUS
CALL

PUT

PFD A CV $1.60
PFD B CV $1.26
COM NO PAR
COM

CALL

PUT

COM

COM

CALL

PUT

COM

CALL

PUT

COM

COM

COM

COM

COM

CALL

PUT

COM

COM NEW

CALL

PUT

COM

COM

COM

CALL

PUT

COM DELETED
CALL DELETED

PUT DELETED



Run Date:

Run Time:

CUSIP NO

142042
142339
142339
142339
143130
143130
143130
143436
14365C
143658
143658
143658
143658
143658
143658
143658
143658
143785
143905
144060
144200
144285
144285
144285
144433
144433
144433
144460
144460
144460
144525
144525
144525
144577

20
10
90
95
10
90
95
40
10
AN
AP
AS
AU
AV
30
90
95
10
10
10
10
10
90
95
10
90
95
10
90
95
10
90
95
10

07/09/2007

14:04
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ISSUER NAME
CARIBOU COFFEE INC
CARLISLE COS INC
CARLISLE COS INC
CARLISLE COS INC
CARMAX INC

CARMAX INC

CARMAX INC

CARMIKE CINEMAS INC
CARNIVAL PLC
CARNIVAL CORP
CARNIVAL CORP
CARNIVAL CORP
CARNIVAL CORP
CARNIVAL CORP
CARNIVAL CORP
CARNIVAL CORP
CARNIVAL CORP
CAROLINA BK HLDGS INC GREENS
CARRIAGE SVCS INC
CAROLINA NATL CORP
CAROLINA TR BK LINCOLNTON NC
CARPENTER TECHNOLOGY CORP
CARPENTER TECHNOLOGY CORP
CARPENTER TECHNOLOGY CORP
CARREKER CORP

CARREKER CORP

CARREKER CORP

CARRIER ACCESS CORP

CARRIER ACCESS CORP

CARRIER ACCESS CORP
CARRINGTON LABS INC
CARRINGTON LABS INC
CARRINGTON LABS INC

CARRIZO OIL & CO INC

** List of Section 13F Securities **
Fiscal Year: 2007

Page 85

Qtr: 2 IVMO001

ISSUER DESCRIPTION STATUS
COM

CcCoM

CALL

PUT

COM

CALL

PUT

COM

ADR

DBCV 2.000% 4/1
4/1
10/2
4/2
4/2

DEBT 2.000%
NOTE

DEBT 1.132%
DBCV 1.132%
PAIRED CTF
CALL

PUT

COM

COM

COM

COM

COM

CALL

PUT

COM DELETED
CALL DELETED
PUT DELETED
COM

CALL

PUT

COM

CALL

PUT

COM



Run Date: 07/09/2007 ** List of Section 13F Securities ** Page 86

Run Time: 14:04 Fiscal Year: 2007 Qtr:2 IVMO001
CUSIP NO ISSUER NAME ISSUER DESCRIPTION STATUS
144577 90 3 CARRIZO OIL & CO INC CALL
144577 95 3 CARRIZO OIL & CO INC PUT
145282 10 9 CARROLLTON BANCORP COM
14574X 10 4 CARROLS RESTAURANT GROUP INC  COM
146229 10 9 * CARTER INC COM
146229 90 9 CARTER INC CALL
146229 95 9 CARTER INC PUT
146875 10 9 CARVER BANCORP INC COM
147154 10 8 CASCADE BANCORP COM
147195 10 1 * CASCADE CORP COM
147195 90 1 CASCADE CORP CALL
147195 95 1 CASCADE CORP PUT
147272 10 8 CASCADE FINL CORP COM
147322 10 1 CASCADE MICROTECH INC COM
147339 10 5 CASCADE NAT GAS CORP COM
147448 10 4 * CASELLA WASTE SYS INC CL A
147448 90 4 CASELLA WASTE SYS INC CALL
147448 95 4 CASELLA WASTE SYS INC PUT
147528 10 3 * CASEYS GEN STORES INC COM
147528 90 3 CASEYS GEN STORES INC CALL
147528 95 3 CASEYS GEN STORES INC PUT
14754D 10 0 * CASH AMER INTL INC CoM
14754D 90 0 CASH AMER INTL INC CALL
14754D 95 0 CASH AMER INTL INC PUT
14756B 10 2 CASH SYSTEMS INC COM
147905 10 3 CASTELLE CoM
147910 10 3 CASH TECHNOLOGIES INC COM
14808P 10 9 CASS INFORMATION SYS INC coM
148411 10 1 CASTLE A M & CO COM
148435 10 0 CASTLE BRANDS INC coM
148443 10 4 CASTLE CONV FD INC CcoM
148711 10 4 * CASUAL MALE RETAIL GRP INC CcoM
148711 90 4 CASUAL MALE RETAIL GRP INC CALL
148711 95 4 CASUAL MALE RETAIL GRP INC PUT



Run Date:

Run Time:

CUSIP NO

148867
148867
148867
14888U
148881
148881
148881
148884
149016
149123
149123
149123
149150
14916A
149205
149205
149205
149481
149507
149507
149507
149568
14965A
14984K
14984K
14984K
149847
149847
149847
150185
150602
150837
150838
150838

10
90
95
10
10
90
95
10
10
10
90
95
10
10
10
90
95
20
10
90
95
10
10
10
90
95
10
90
95
10
20
40
10
90

07/09/2007

14:04
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ISSUER NAME
CATALINA MARKETING CORP
CATALINA MARKETING CORP
CATALINA MARKETING CORP
CATALYST PHARM PARTNERS INC
CATALYST SEMICONDUCTOR INC
CATALYST SEMICONDUCTOR INC
CATALYST SEMICONDUCTOR INC
CATALYTICA ENERGY SYS INC
CATAPULT COMMUNICATIONS CORP
CATERPILLAR INC DEL
CATERPILLAR INC DEL
CATERPILLAR INC DEL

CATHAY GENERAL BANCORP
CATHAY MERCHANT GROUP INC
CATO CORP NEW
CATO CORP NEW
CATO CORP NEW
CATUITY INC
CAVALIER HOMES INC
CAVALIER HOMES INC
CAVALIER HOMES INC
CAVCO INDS INC DEL
CAVIUM NETWORKS INC
CBOT HLDGS INC

CBOT HLDGS INC

CBOT HLDGS INC

CBEYOND INC

CBEYOND INC

CBEYOND INC

CEDAR FAIR L P

CEDAR SHOPPING CTRS INC
CEL-SCI CORP

CELADON GROUP INC

CELADON GROUP INC

** List of Section 13F Securities **
Fiscal Year: 2007 Qtr:2

Page 87
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ISSUER DESCRIPTION STATUS
COM
CALL
PUT
COM
COM
CALL
PUT
COM
COM
COM
CALL
PUT
COM
COM
CL A
CALL
PUT
COM NEW
COM
CALL
PUT
COM
COM ADDED
CL A

CALL

PUT

COM

CALL

PUT

DEPOSITRY UNIT

COM NEW

COM NEW

COM

CALL



Run Date:

Run Time:

CUSIP NO

150838
150870
150870
150870
150870
150921
150921
150921
150921
150934
150934
150934
150934
150934
150934
150934
150934
150934
150934
15100A
1510190
151010
1510190
151020
151020
151020
151020
15117N
151290
151290
151290
15133V
15133V
15133V

95
10
90
95
20
AB
10
90
95
AC
AD
AF
AK
10
90
95
40
90
95
10
10
90
95
AC
10
90
95
30
88
90
95
20
90
95

07/09/2007
14:04
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ISSUER NAME

CELADON GROUP INC

CELANESE CORP DEL

CELANESE CORP DEL

CELANESE CORP DEL

CELANESE CORP DEL

CELL GENESYS INC

CELL GENESYS INC

CELL GENESYS INC

CELL GENESYS INC

CELL THERAPEUTICS INC

CELL THERAPEUTICS INC

CELL THERAPEUTICS INC

CELL THERAPEUTICS INC

CELL THERAPEUTICS INC

CELL THERAPEUTICS INC

CELL THERAPEUTICS INC

CELL THERAPEUTICS INC

CELL THERAPEUTICS INC

CELL THERAPEUTICS INC

CELEBRATE EXPRESS INC

CELESTICA INC
CELESTICA INC
CELESTICA INC
CELGENE CORP
CELGENE CORP
CELGENE CORP
CELGENE CORP

CELSION CORPORATION

CEMEX SAB DE CV

CEMEX SAB DE CV

CEMEX SAB DE CV

CENTENNIAL COMMUNCTNS CORP N
CENTENNIAL COMMUNCTNS CORP N

CENTENNIAL COMMUNCTNS CORP N

** List of Section 13F Securities **
Fiscal Year: 2007 Qtr:2

Page 88
IVMO0O01

ISSUER DESCRIPTION STATUS
PUT

COM SER A
CALL

PUT

PFD 4.25%
3.125%11/0

CONV
NOTE
COM
CALL
PUT
NOTE .750% 6/1
6/1
7/0

4/3

DELETED
NOTE .750%

NOTE .000%

~ B O U,

NOTE .500%

COM DELETED
CALL DELETED
PUT DELETED
COM NEW ADDED
CALL ADDED
PUT ADDED
COM

SUB VTG SHS
CALL
PUT
NOTE 1.750% 6/0
COM

CALL

PUT

COM NEW

SPON ADR 5 ORD
CALL

PUT

CL A NEW

CALL

PUT



Run Date:

Run Time:

CUSIP NO

151345
15135B
15135B
15135B
151408
15146E
15188T
15189T
15189T
15189T
15189T
15189T
15200E
15200E
15200E
15201p
152312
152312
152312
152319
152319
152319
152418
153435
153435
153435
153436
15346Q
153501
153527
153527
153527
153527
153546

30
10
90
95
10
10
10
AC
AM
10
90
95
20
90
95
10
10
90
95
10
90
95
10
10
90
95
10
10
10
10
90
95
20
10

07/09/2007
14:04
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ISSUER NAME

CENTENNIAL BK HLDGS INC DEL
CENTENE CORP DEL

CENTENE CORP DEL

CENTENE CORP DEL

CENTER BANCORP INC

CENTER FINL CORP CALIF
CENTERLINE HOLDINGS CO
CENTERPOINT ENERGY INC
CENTERPOINT ENERGY INC
CENTERPOINT ENERGY INC
CENTERPOINT ENERGY INC
CENTERPOINT ENERGY INC
CENTERPLATE INC
CENTERPLATE INC
CENTERPLATE INC
CENTERSTATE BKS FLA INC
CENTEX CORP

CENTEX CORP

CENTEX CORP

CENTILLIUM COMMUNICATIONS IN
CENTILLIUM COMMUNICATIONS IN
CENTILLIUM COMMUNICATIONS IN
CENTRAL BANCORP INC MASS
CENTRAL EUROPEAN DIST CORP
CENTRAL EUROPEAN DIST CORP
CENTRAL EUROPEAN DIST CORP
CENTRAL EUROPE AND RUSSIA FD
CENTRAL FED CORP
CENTRAL FD CDA LTD

CENTRAL GARDEN & PET CO

CENTRAL GARDEN & PET CO

CENTRAL GARDEN & PET CO

CENTRAL GARDEN & PET CO

CENTRAL GOLD-TRUST

** List of Section 13F Securities **
Fiscal Year: 2007 Qtr:2

Page 89
IVMO0O01

ISSUER DESCRIPTION STATUS
COM

COoM

CALL

PUT

COM

COM

SH BEN INT ADDED

NOTE 3.750% 5/1

NOTE 3.750% 5/1
COM

CALL
PUT

UNIT 99/99/9999
CALL

PUT

CcCoM

COM

CALL

PUT

CoM

CALL

PUT

CoM

CoM

CALL

PUT

CoM

CcCoM

CL A

CoM

CALL

PUT

CL A NON-VTG

TR UNIT



Run Date:

Run Time:

CUSIP NO

153770
154760
154785
154785
154785
155123
155685
155771
155792
15643B
156431
156431
156431
156431
156432
156492
15670R
15670R
15670R
156708
156703
156703
156700
156700
156700
156700
156708
156708
156708
156708
156708
156708
156708
156708

10
10
10
90
95
10
10
10
10
10
AE
10
90
95
10
10
10
90
95
10
90
95
AH
10
90
95
AG
AJ
AK
AL
AP
10
90
95

07/09/2007

14:04
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** List of Section 13F Securities **
Fiscal Year: 2007 Qtr:2

ISSUER NAME

CENTRAL
CENTRAL
CENTRAL
CENTRAL
CENTRAL
CENTRAL
CENTRAL
CENTRAL
CENTRAL
CENTRUE
CENTURY
CENTURY
CENTURY
CENTURY
CENTURY
CENTURY
CEPHEID
CEPHEID
CEPHEID
CENVEO I
CENVEO I
CENVEO I
CENTURYT
CENTURYT
CENTURYT
CENTURYT
CEPHALON
CEPHALON
CEPHALON
CEPHALON
CEPHALON
CEPHALON
CEPHALON
CEPHALON

JERSEY BANCORP NJ
PAC FINL CORP

PKG CORP

PKG CORP

PKG CORP

SECS CORP

VALLEY CMNTY BANCORP
VT PUB SVC CORP
VA BANKSHARES INC
FINL CORP NEW
ALUM CO

ALUM CO

ALUM CO

ALUM CO

BANCORP INC
CASINOS INC

NC

NC

NC

EL INC

EL INC

EL INC

EL INC
INC
INC
INC
INC
INC
INC
INC
INC

ISSUER DESCRIPTION
COM

COoM

COM

CALL

PUT

COM

COM

COM

COM

COM

NOTE 1.750% 8/0
COM

CALL

PUT

CL A NON VTG
COoM

COM

CALL

PUT

COoM

CALL

PUT

DBCV 4.750% 8/0

COM

CALL

PUT

NOTE 6/1
NOTE 6/1
NOTE 6/1
NOTE 6/1

NOTE 2.000% 6/0
COM
CALL
PUT

Page 90
IVMO0O01

STATUS

DELETED
DELETED
DELETED



Run Date:

Run Time:

CUSIP NO

156710
156710
156710
156710
156779
156779
156779
156782
156782
156782
157085
157085
157085
157210
157228
15758N
158496
158496
158496
158520
158787
159186
159423
159423
159423
159765
159765
159765
159852
159864
159864
159864
159864
160908

AA
10
90
95
10
90
95
10
90
95
10
90
95
10
10
10
10
90
95
10
10
10
10
90
95
10
90
95
AB
AB
10
90
95
10

07/09/2007

14:04
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** List of Section 13F Securities ** Page 91
Fiscal Year: 2007 Qtr: 2 IVMO001
ISSUER NAME ISSUER DESCRIPTION STATUS

CERADYNE INC

CERADYNE INC

CERADYNE INC

CERADYNE INC

CERIDIAN CORP NEW
CERIDIAN CORP NEW
CERIDIAN CORP NEW

CERNER CORP

CERNER CORP

CERNER CORP

CERUS CORP

CERUS CORP

CERUS CORP

CEVA INC

CHAD THERAPEUTICS INC
CHALLENGER ENERGY CORP
CHAMPION ENTERPRISES INC
CHAMPION ENTERPRISES INC
CHAMPION ENTERPRISES INC
CHAMPION INDS INC W VA
CHAMPS ENTMT INC DEL
CHANNELL COML CORP
CHAPARRAL STL CO DEL
CHAPARRAL STL CO DEL
CHAPARRAL STL CO DEL
CHARLES & COLVARD LTD
CHARLES & COLVARD LTD
CHARLES & COLVARD LTD
CHARLES RIVER ASSOCIATES

CHARLES
CHARLES
CHARLES
CHARLES
CHARTERM

RIV LABS
RIV LABS
RIV LABS
RIV LABS
AC

INTL
INTL
INTL
INTL

INC
INC
INC
INC

NOTE 2.875%12/1
CcCoM

CALL

PUT

COM

CALL

PUT

COM

CALL

PUT

CcCoM

CALL

PUT

COM

CoM

CcCoM

COM

CALL

PUT

CoM

COM

COM

CoM

CALL

PUT

COM

CALL

PUT

DBCV 2.875% 6/1
NOTE 2.250% 6/1
CoM

CALL

PUT

SH BEN INT DELETED



Run Date:

Run Time:

CUSIP NO

161048
161048
161048
161133
161133
161133
161133
16115Q
16117M
16117M
16117M
16117M
16133R
16133R
16133R
16139P
16150R
162456
162456
162456
162456
162813
162813
162813
162825
162825
162825
163072
163072
163072
163428
16359R
16359R
16359R

10
90
95
AC
10
90
95
30
AE
10
90
95
10
90
95
10
10
AP
10
90
95
10
90
95
10
90
95
10
90
95
10
10
90
95

07/09/2007
14:04
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ISSUER NAME

CHARLOTTE RUSSE HLDG INC
CHARLOTTE RUSSE HLDG INC
CHARLOTTE RUSSE HLDG INC
CHARMING SHOPPES INC
CHARMING SHOPPES INC
CHARMING SHOPPES INC
CHARMING SHOPPES INC
CHART INDS INC

CHARTER COMMUNICATIONS INC
CHARTER COMMUNICATIONS INC

CHARTER COMMUNICATIONS INC

o U U o

CHARTER COMMUNICATIONS INC

CHARTERED SEMICONDUCTOR MFG
CHARTERED SEMICONDUCTOR MFG
CHARTERED SEMICONDUCTOR MFG
CHARTWELL DIVD & INCOME FD I
CHASE CORP

CHATTEM INC
CHATTEM INC
CHATTEM INC
CHATTEM INC
CHECKFREE CORP NEW
CHECKFREE CORP NEW
CHECKFREE CORP NEW
CHECKPOINT SYS INC

CHECKPOINT SYS INC

CHECKPOINT SYS INC

CHEESECAKE FACTORY INC
CHEESECAKE FACTORY INC
CHEESECAKE FACTORY INC
CHELSEA THERAPEUTICS INTL LT
CHEMED CORP NEW

CHEMED CORP NEW

CHEMED CORP NEW

** List of Section 13F Securities **
Fiscal Year: 2007 Qtr:2

Page 92
IVMO0O01

ISSUER DESCRIPTION STATUS
COM

CALL
PUT

NOTE 4.750% 6/0 DELETED
COM

CALL

PUT

COM PAR $0.01

NOTE 5.875%11/1
CL A
CALL
PUT

ADR

CALL
PUT

CoM

COM

NOTE 2.000%11/1 ADDED
CoM

CALL

PUT

COM

CALL

PUT

CcCoM

CALL

PUT

CoM

CALL

PUT

CoM

CcCoM

CALL

PUT



Run Date:

Run Time:

CUSIP NO

16361E
163731
163893
163893
163893
16411Q
16411Q
16411Q
16411R
16411R
16411R
16411R
16444H
164450
165159
165159
165159
165167
165167
165167
165167
165167
165167
165303
166764
166764
166764
166774
167250
167250
167250
167760
167760
167760

10
10
10
90
95
10
90
95
AE
20
90
95
10
10
10
90
95
BW
BZ
10
90
95
81
10
10
90
95
10
10
90
95
10
90
95

07/09/2007

14:04
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ISSUER NAME
CHEMGENEX PHARMACEUTICALS LT

CHEMICAL FINL CORP

CHEMTURA CORP

CHEMTURA CORP

CHEMTURA CORP

CHENIERE ENERGY PARTNERS LP

CHENIERE ENERGY PARTNERS LP

CHENIERE ENERGY PARTNERS LP

CHENIERE ENERGY INC

CHENIERE ENERGY INC

CHENIERE ENERGY INC

CHENIERE ENERGY INC

CHEROKEE INC DEL NEW

CHEROKEE INTL CORP

CHESAPEAKE CORP

CHESAPEAKE CORP

CHESAPEAKE CORP

CHESAPEAKE ENERGY CORP

CHESAPEAKE ENERGY CORP

CHESAPEAKE ENERGY CORP

CHESAPEAKE ENERGY CORP

CHESAPEAKE ENERGY CORP

CHESAPEAKE ENERGY CORP

CHESAPEAKE UTILS CORP

CHEVRON CORP NEW

CHEVRON CORP NEW

CHEVRON CORP NEW

CHEVIOT FINL CORP

CHICAGO BRIDGE & IRON CO N V

CHICAGO BRIDGE & IRON CO N V

CHICAGO BRIDGE & IRON CO N V

CHICAGO MERCANTILE HLDGS INC

CHICAGO MERCANTILE HLDGS INC

CHICAGO MERCANTILE HLDGS INC

** List of Section 13F Securities **
Fiscal Year: 2007 Qtr:2

Page 93
IVMO0O01

ISSUER DESCRIPTION STATUS
SPONSORED ADR
COoM

COM

CALL

PUT

COM UNIT ADDED
CALL ADDED
PUT ADDED

NOTE 2.250% 8/0
COM NEW

CALL
PUT

COM

COM

CcCoM

CALL
PUT

NOTE 2.750%11/1

NOTE 2.500% 5/1 ADDED
COM
CALL
PUT
6.25% PFD CONV
COM

COM

CALL

PUT

COM

N Y REGISTRY SH
CALL

PUT

CL A

CALL

PUT



Run Date:

Run Time:

CUSIP NO

168088
168565
168615
168615
168615
168834
168905
168905
168905
16936R
16936Y
16936Y
16936Y
16937R
169373
169373
169373
169379
16938P
16939P
16939P
16939P
169390
169390
169390
169400
169400
169400
169409
169413
16941M
16941M
16941M
16941R

10
10
10
90
95
10
10
90
95
10
10
90
95
10
10
90
95
10
10
10
90
95
10
11
20
10
90
95
10
10
10
90
95
10

07/09/2007

14:04
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ISSUER NAME

CHICAGO RIVET & MACH CO
CHICOPEE BANCORP INC

CHICOS FAS INC

CHICOS FAS INC

CHICOS FAS INC

CHILE FD INC

CHILDRENS PL RETAIL STORES I
CHILDRENS PL RETAIL STORES I
CHILDRENS PL RETAIL STORES I

CHINA AUTOMOTIVE SYS INC
CHINA BAK BATTERY INC
CHINA BAK BATTERY INC
CHINA BAK BATTERY INC
CHINA EASTN AIRLS LTD
CHINA FD INC

CHINA FD INC

CHINA FD INC

CHINA FIN ONLINE CO LTD

CHINA GRENTECH CORP LTD

CHINA LIFE INS CO LTD

CHINA LIFE INS CO LTD

CHINA LIFE INS CO LTD

CHINA HEALTHCARE ACQ CORP

CHINA HEALTHCARE ACQ CORP

CHINA HEALTHCARE ACQ CORP

CHINA NETCOM GROUP CORP HK L

CHINA NETCOM GROUP CORP HK L

CHINA NETCOM GROUP CORP HK L

CHINA SOUTHN AIRLS LTD

CHINA PRECISION STEEL INC

CHINA MOBILE LIMITED

CHINA MOBILE LIMITED

CHINA MOBILE LIMITED

CHINA PETE & CHEM CORP

** List of Section 13F Securities **
Fiscal Year: 2007 Qtr:2

Page 94
IVMO0O01

ISSUER DESCRIPTION STATUS
COM

COoM

COM

CALL

PUT

COM

COM

CALL

PUT

COM

COoM

CALL

PUT

SPON ADR CL H
CoM

CALL

PUT

SPONSORED ADR
ADR

SPON ADR REP H

CALL

PUT

COM ADDED
*W EXP 04/18/201 ADDED
UNIT 07/11/2011 ADDED

SPONSORED ADR
CALL

PUT

SPON ADR CL H
COM

SPONSORED ADR
CALL

PUT

SPON ADR H SHS



Run Date:

Run Time:

CUSIP NO

16941R
16941R
16941X
16942X
16942X
16942X
169424
169424
169424
169426
169426
169426
16945R
16945R
16945R
169467
169483
169483
169483
169483
169656
169656
169656
169656
169656
169656
169657
169905
169905
169905
170032
170032
170032
170032

90
95
10
10
90
95
10
90
95
10
90
95
10
90
95
10
AB
10
90
95
10
90
95
20
90
95
AD
10
90
95
11
80
90
95

07/09/2007

14:04
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ISSUER NAME

CHINA PETE & CHEM CORP

CHINA PETE & CHEM CORP

CHINA SHENGHUO PHARM HLDGS I

CHINA SUNERGY CO LTD

CHINA SUNERGY CO LTD

CHINA SUNERGY CO LTD

CHINA TECHFAITH WIRLS COMM T

CHINA TECHFAITH WIRLS COMM T

CHINA TECHFAITH WIRLS COMM T

CHINA TELECOM CORP LTD

CHINA TELECOM CORP LTD

CHINA TELECOM CORP LTD

CHINA UNICOM LTD

CHINA UNICOM LTD

CHINA UNICOM LTD

CHINDEX INTERNATIONAL INC

CHINA MED TECHNOLOGIES INC

CHINA MED TECHNOLOGIES INC

CHINA MED TECHNOLOGIES INC

CHINA MED TECHNOLOGIES INC

CHIPOTLE MEXICAN GRILL INC

CHIPOTLE MEXICAN GRILL INC

CHIPOTLE MEXICAN GRILL INC

CHIPOTLE MEXICAN GRILL INC

CHIPOTLE MEXICAN GRILL INC

CHIPOTLE MEXICAN GRILL INC

CHIPPAC INC
CHOICE HOTELS INTL INC
CHOICE HOTELS INTL INC
CHOICE HOTELS INTL INC
CHIQUITA BRANDS

INTL INC

CHIQUITA BRANDS INTL INC

CHIQUITA BRANDS INTL INC

CHIQUITA BRANDS INTL INC

** List of Section 13F Securities **
Fiscal Year: 2007 Qtr:2

Page 95
IVMO0O01

ISSUER DESCRIPTION STATUS

CALL
PUT
COM ADDED
SPON ADR ADDED
CALL ADDED
PUT ADDED

SPONSORED ADR
CALL

PUT

SPON ADR H SHS
CALL

PUT

SPONSORED ADR
CALL
PUT
CoM
NOTE 3.500%11/1
SPONSORED ADR
CALL
PUT
CL A
CALL
PUT
CL B
CALL
PUT
NOTE 2.500% 6/0
CoM

CALL

PUT

*W EXP 03/19/200
CoM

CALL

PUT



Run Date:

Run Time:

CUSIP NO

170040
170040
170228
170388
170388
170388
170393
170393
170393
170404
171046
171046
171046
171117
171232
171232
171232
17133Q
171330
171330
171340
171340
171340
171340
171484
17157p
17157p
17157p
17162W
17163B
17163B
17163B
17163B
171779

AG
AJ
10
10
90
95
10
90
95
30
10
90
95
10
10
90
95
20
90
95
AC
10
90
95
10
10
11
20
20
AB
10
90
95
AA

07/09/2007

14:04
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ISSUER NAME

CHIRON CORP

CHIRON CORP

CHITTENDEN CORP
CHOICEPOINT INC
CHOICEPOINT INC
CHOICEPOINT INC
CHOLESTECH CORP
CHOLESTECH CORP
CHOLESTECH CORP
CHORDIANT SOFTWARE INC
CHRISTOPHER & BANKS CORP
CHRISTOPHER & BANKS CORP
CHRISTOPHER & BANKS CORP
CHROMCRAFT REVINGTON INC

CHUBB CORP

CHUBB CORP

CHUBB CORP

CHUNGHWA TELECOM CO LTD
CHUNGHWA TELECOM CO LTD
CHUNGHWA TELECOM CO LTD
CHURCH & DWIGHT INC
CHURCH & DWIGHT INC
CHURCH & DWIGHT INC
CHURCH & DWIGHT INC

CHURCHILL DOWNS INC
CHURCHILL VENTURES LTD
CHURCHILL VENTURES LTD
CHURCHILL VENTURES LTD

CIBA SPECIALTY CHEMICALS HLD
CIBER INC
CIBER INC
CIBER INC
CIBER INC

CIENA CORP

** List of Section 13F Securities **
Fiscal Year: 2007 Qtr:2

Page 96
IVMO0O01
ISSUER DESCRIPTION STATUS

1.625% 8/0
6/3

DBCV ADDED

DBCV 2.750% ADDED
COM

COM

CALL

PUT

COM

CALL

PUT

COM NEW

CoM

CALL

PUT

COM

CoM

CALL

PUT

SPONSORED ADR

CALL
PUT
DBCV 5.250% 8/1
COM

CALL

PUT

CcCoM

COM ADDED
*W EXP 03/01/201 ADDED
UNIT 99/99/9999

SPONSORED ADR

SDCV  2.875%12/1
COM
CALL
PUT
NOTE 3.750% 2/0



Run Date:

Run Time:

CUSIP NO

171779
171779
171779
171779
171779
171798
171798
171798
171871
171871
171871
171871
172062
172062
172062
17243V
17243V
17243V
17252y
17252y
17252y
172529
17273K
172737
172737
172737
17275R
17275R
17275R
172755
172755
172755
17285T
17285T

AB
AE
30
90
95
10
90
95
10
90
95
40
10
90
95
10
90
95
10
90
95
10
10
10
90
95
10
90
95
10
90
95
AB
10

07/09/2007 ** | ist of Section 13F Securities ** Page 97

14:04 Fiscal Year: 2007 Qtr:2 IVMO0O01
ISSUER NAME ISSUER DESCRIPTION STATUS
CIENA CORP NOTE 0.250% 5/0
CIENA CORP NOTE 0.875% 6/1 ADDED

* CIENA CORP
CIENA CORP
CIENA CORP

* CIMAREX ENERGY CO
CIMAREX ENERGY CO
CIMAREX ENERGY CO

* CINCINNATI BELL INC NEW
CINCINNATI BELL INC NEW
CINCINNATI BELL INC NEW
CINCINNATI BELL INC NEW

* CINCINNATI FINL CORP
CINCINNATI FINL CORP
CINCINNATI FINL CORP

* CINEMARK HOLDINGS INC
CINEMARK HOLDINGS INC
CINEMARK HOLDINGS INC

* CIPHERGEN BIOSYSTEMS INC
CIPHERGEN BIOSYSTEMS INC
CIPHERGEN BIOSYSTEMS INC
CIPRICO INC
CIRCOR INTL INC

* CIRCUIT CITY STORE INC
CIRCUIT CITY STORE INC
CIRCUIT CITY STORE INC

* CISCO SYS INC
CISCO SYS INC
CISCO SYS INC

* CIRRUS LOGIC INC
CIRRUS LOGIC INC
CIRRUS LOGIC INC
CITADEL BROADCASTING CORP

oA D O O O N DN N oo o 0o W W P b b D MDD DM P P P W o0 oo O B O kP oo o wuw w4

* CITADEL BROADCASTING CORP

COM NEW

CALL

PUT

COM

CALL

PUT

COM

CALL

PUT

PFD CV DEP1/20
COM

CALL

PUT

CcCoM ADDED
CALL ADDED
PUT ADDED
CcoM

CALL

PUT

COM

COoM

CcCoM

CALL

PUT

CoM

CALL

PUT

CcCoM

CALL

PUT

NOTE 1.875% 2/1
CcCoM



Run Date:

Run Time:

CUSIP NO

17285T
17285T
172908
172908
172908
172922
172967
172967
172967
1730T0
17306X
173073
17308C
17308C
174420
174420
174420
17453B
17453B
17453B
17461R
174613
174620Q
174715
174740
174903
176682
177351
177376
177376
177376
17770A
177835
178566

90
95
10
90
95
10
10
90
95
AW
10
AA
AT
DA
10
90
95
10
90
95
10
10
10
10
10
10
10
20
10
90
95
10
10
10
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14:04 Fiscal Year: 2007 Qtr:2 IVMO001
ISSUER NAME ISSUER DESCRIPTION STATUS
CITADEL BROADCASTING CORP CALL
CITADEL BROADCASTING CORP PUT
* CINTAS CORP COM
CINTAS CORP CALL
CINTAS CORP PUT
CITIZENS & NORTHN CORP COM
* CITIGROUP INC COM
CITIGROUP INC CALL
CITIGROUP INC PUT
CITIGROUP FDG INC MED TERM S NOTE 0.125% 9/0
CITI TRENDS INC coM
CITIGROUP GLOBAL MKTS HLDG I NOTE 3.000% 8/2
CITIGROUP FDG INC NOTE 1.000% 7/2
CITIGROUP FDG INC NOTE 0.500% 2/0

* CITIZENS
CITIZENS
CITIZENS

* CITIZENS
CITIZENS
CITIZENS
CITIZENS
CITIZENS
CITIZENS
CITIZENS
CITIZENS
CITIZENS
CITIZENS
CITIZENS

* CITRIX SY
CITRIX SY
CITRIX SY
CITY BK L
CITY HLDG
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* CITY NATL

REPUBLIC BANCORP IN
REPUBLIC BANCORP IN
REPUBLIC BANCORP IN
COMMUNICATIONS CO
COMMUNICATIONS CO
COMMUNICATIONS CO
FIRST BANCORP INC D
FINL CORP KY

FIRST CORP

HLDG CO MISS

INC

CMNTY BANCORP INC M
SOUTH BKG CP DEL
UTILS TR

S INC

S INC

S INC

YNNWOOD WASH

CO

CORP

COM
CALL
PUT
COM
CALL
PUT
COM
CL A
COM
COM
CL A
COM
COM
PFD EPPICS CV
COM
CALL
PUT
COM
COM
COM



Run Date:

Run Time:

CUSIP NO

178566
178566
178677
178871
179584
179584
179584
179895
180489
182873
18382P
18383H
18383M
18383M
18383M
18383M
18383M
18383M
18383M
18383M
18383M
18383M
18383M
18383M
18383M
18383M
18383M
18383M
18383M
18383M
18383M
18383M
18383M
18383M

90
95
20
10
10
90
95
10
10
10
10
10
10
90
95
20
90
95
30
90
95
40
90
95
50
90
95
60
90
95
70
90
95
72
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** List of Section 13F Securities **
Fiscal Year: 2007 Qtr:2

ISSUER NAME

CITY NAT
CITY NAT

L CORP
L CORP

CITY TELECOM H K LTD

CIVITAS
CLAIRES
CLAIRES
CLAIRES
CLARCOR
CLARIENT

BANKGROUP
STORES INC
STORES INC
STORES INC
INC

INC

CLAUDE RES INC

CLAYMONT
CLAYMORE
CLAYMORE
CLAYMORE
CLAYMORE
CLAYMORE
CLAYMORE
CLAYMORE
CLAYMORE
CLAYMORE
CLAYMORE
CLAYMORE
CLAYMORE
CLAYMORE
CLAYMORE
CLAYMORE
CLAYMORE
CLAYMORE
CLAYMORE
CLAYMORE
CLAYMORE
CLAYMORE
CLAYMORE
CLAYMORE

INC

STEEL HOLDINGS INC

MACROSHS
EXCHANGE
EXCHANGE
EXCHANGE
EXCHANGE
EXCHANGE
EXCHANGE
EXCHANGE
EXCHANGE
EXCHANGE
EXCHANGE
EXCHANGE
EXCHANGE
EXCHANGE
EXCHANGE
EXCHANGE
EXCHANGE
EXCHANGE
EXCHANGE
EXCHANGE
EXCHANGE
EXCHANGE
EXCHANGE

OIL DOWN T

TRADED
TRADED
TRADED
TRADED
TRADED
TRADED
TRADED
TRADED
TRADED
TRADED
TRADED
TRADED
TRADED
TRADED
TRADED
TRADED
TRADED
TRADED
TRADED
TRADED
TRADED
TRADED

FD
FD
FD
FD
FD
FD
FD
FD
FD
FD
FD
FD
FD
FD
FD
FD
FD
FD
FD
FD
FD
FD

Page 99
IVMO0O01

ISSUER DESCRIPTION STATUS

CALL

PUT

SPONSORED ADR

COM

COM

CALL

PUT

COM

COM

COM

COM

SHS

BNY BRI&C PTF

CALL

PUT

SABRIENT INSID
CALL

PUT
