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)]. Itis 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 December, 15, 2002, and may be relied on by
institutional investment managers filing Form 13F reports for the calendar quarter
ending December 30, 2002. Institutional investment managers should report
holdings--number of shares and fair market value--as of the iast 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 each option as to
which holding are reported.

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



RUN DATZS

CUSI? N5

342233

149T7A
D1é563%
D1653R
DLs567R
D13819C
2181930
2121299
F9212D
50070K
50070K
50270K
GN2208
502602
302602
502602
5302995
503910
523910
303910
504074
504074
504074
304074
304504
504Z0A
5045DA
507544
511506
G1l1506
G11505
316952
616352
3169562
520045
52108N
G2103M
G2193N
521082
G2109M
521190%
52191z
G23773
624182
524182
524132
G2519Y
5327545
628471
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M
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ISSUZR NAMZ

IC2S5 VISION SYS CORP N Y
CZLANESE AG
DATMLERCHRYSLER AG
DATMLERCHRYSLER AG
DATMLERCHRYSLER AG
DEUTSCHE RANK A3 NAMIN
DTUTSCHEZ 2ANK AG NAMEN
DEUTSCHE BANK AG NAMEN
TOTAL FINA ELF S A
ACZ LT

ACT L7D

ACE LTD

ALPHASTAR INSURANCE
AMDOCS LTD

AMDOCS LY

AMD3CS LD
AMEZRICAN SAFETY 1INS
ANNUITY AND LIFL RE
ANNUITY AND LIFE R:= HLDGS
ANNUITY AND LIFE RE HLDGS
APEX SILVEIR MINES LTD

APEX SILVER MINES LTD

APEX SILVER MINZS LTD

APEX STLVEZR MINES LTD

ARCH CAP 5GRQJUP LTD

ARCH CAP GROUP LTD

ARCH CAP GROUP LTD

BANX 0OF 3ZRMUDA LTD
ACCENTURE LTD 3:Z?MUDA
ACCENTURT LTD BTRMUDA
ACCENTURE LTD BERMUDA

BUNGBE LIMITED

BUNGE LIMITED

BUNGE LIMITED

CENTRAL STUROPZAN MEDIA ENTRP
CHINADCTCCOM CORP

CHINADOTCOM CORP

CHINADOTCOM CORP

CHINA YUCHAI INTL LTD

CHINA ENTERPRISES LTD
CHIPMOS TECH BERMUDA LTD
CLAXSOM INTERACTIVE GRAQUP IN
CONSCLIDATED WATER €D INC
COOPER INDS LYD

CODPER INDS LD

COOPZR INDS LTD

CREDICORP LTD

DE CHINA TECHNOL2GY INC

DSG INTL LTD

GRp LTD

GRIUP LT
HLDGRS

LIST 27 S52CTION 1

TSSUZR DESCRIPTIAN

ORD
|
239
CALL
PUT
IRD
CALL
uUTY

*W EXP 08/05/209

JRD
CALL
PUT
SHS
JR’D
CALL
PYT
ORD
2RD
CALL
PUT
2RD
CALL
PUT

x4 EXP 11/04/200

ORD
CALL
PUT
SH3S
CL A
CALL
PUT
CoM
CALL
PUT
CL A NEW
LA
CALL
pPUT
oM
SHS
SHS
CL A
JRD
CL A
CALL
PUT
COM
IRD
JRD

PAGE i
VMO0l

STATUS

ADDED

DELETED

ADDED



RUN DATEZ201/05/03 ** LIST OF SSCTION 13F SECURITIES xx PAGE 2

RUN TIMEI10340 IvMo01
CYSIP NDa ISSUZR NAMEZ ISSUER DESCRISPTION STATUS
529326 10 3 EK CHOR CHINA MOTORCYCLE €D ZON

G29529 14 8 ELAN PLC RIGHT 03/31/2003 DELETED
629539 15 5 ELAN PLC *W £XP 12/31/200
529539 16 3 ELAN PLC *W =XP 08/31/200
631215 10 9 E36 RE LYD JRD

531511 10 9 « XCELERA INC coM

531511 90 9 XCELERA INC CALL

531621 95 9 XCELERA INC pUT

532030 10 1 ZURO TECH HOLDINGS Z0 LTD 1RO

532030 11 9 EURD TECH HOLDINGS COQ LTD *W =XP 02/14/200
63223R 10 B * EVEREST REZ GRJUP LTD CcOM

63223R 30 8 EVEREST RE GROUP LYD CALL

532232% 95 8 EVEREST RE GR3UP LTD PUT

5346535 10 5 * FOSTER WHEELER LTD SHS

536535 90 5 FOSTER WHEELER LTD CALL

536535 95 5 FOSTER WHEELER LTD PUT

536738 10 5 * FRESH DEL MONTE PRODUCE INC 3RD

6356738 90 5 FRESH DEL MONTZ PRODUCE INC CALL

5336733 95 5 FRESH DEL MONTEZ PRAODUCE INC PUT

G3682% 12 7 FRONTLINE LTD ORD

G3726C 10 9 * GARMIN LTD ORD

G37260 90 9 GARMIN LTD CALL

5372560 95 9 GARMIN LTD PUT

63930E 10 1 * GLOBALSANTAFE C2RP SHS

53930 %0 1 GLOBALSANTAFE CORP CALL

53930 25 1 GLOBALSANTAFE CORP PUT

539300 10 1 GLOBAL SJURCzZS LYD ORD

539320 10 9 GLOBAL-TECH APPLIANCES INC ORD

G4238N 19 4 * HELEN OF TROY CORP LTD oM

54383N 90 6 HELEN OF TROY CCRP LTD CALL

G43298N 95 4 HELEN OF TROY CORP LTD PUT

54481V 10 5 HISHWAY HLDGS LTD ORD

547755 10 1 * INGERSDOLL-RAND COMPANY LTD CL A

547756 90 1 INGERSCLL-RAND COMPANY LTD CALL

5347766 35 1 INGERSTLL-RAND COMPANY LTD PUT

G482:9 12 4 INTERNATIONAL BRIQUETTES HLD  3RD

G4%11IN 10 2 * INTERWAVE COMMUNCTNS INTL LY ORD

54311IN 0 2 INTERWAVE COMMUNCTNS INTL LT CALL

5491LIN 95 2 INTERWAVE COMMUNCTNS INTL LT pUT

54933 10 1 * IPC HLDGS LTD ORD

549333P 0 1 IPC HLDGS LTD CALL

549330 95 1 IPC HLDGS LD PUT

55133L 10 O JINPAN INTL LD 3JRD

552995 10 6 KNIGHTSBRIDGE TANKZRS LTD QRD

555312 16 5§ L3 INTL INC ORD

555312 11 3 L3 INTL INC *W EXP 04/15/200
556452 10 7 * LORAL SPACE & COMMUNICATIONS caM

556452 30 7 LORAL SPACE & COMMUNICATIONS CALL

5564562 95 7 L3RAL SPACE & CTOMMUNICATIONS PUT



AUN DATZ201/05/03 *x LIST OF SECTICN 135 SECURITIES ** PAGE 3

RUN TIME210:49 TyM201
CUSTI® NDe ISSUEZR NAMC ISSUER DESCRIPTION STATUS
55R749H 10 T % MATYZLL TECHNDL3GY 3R0UP LTD JRD
352754 30 MARVILL TECHNDLOSY 3R30UP LTDH caLtL
35875H 33 MARVELL TECHNILOSY 5GROUS LTD ouT
55052% 10 * MAX RT CAPITAL LTD HAMILTON SHS
G6052F 30 MAX RE CAPITAL LTD HAMILTON CALL
58052F 35 MAX RE CAPITAL LTD HAMILTON ayuT
B 5561150 10 MIH LTD CL A
552135 10 MONTPELIER RS HILDINGS LTD SHS ADDED
56359F 10 * NAB3RS INDUSTRIES LTD SHS
- 56353F 90 NABORS TINTUSTRIES LTD CALL
563539F 35 NABNRS INDUSTRIES LTD UT
564435R 10 NEW CHINA HOM=S LTD ORD
56445R 11 NEW CHINA HOMES LTD *W EXP 23/09/200
3465422 10 * NOBLE CORPORATION SHS
565422 99 NO3LE CORPORATICN CALL
565422 93 NOBLE CORPORATION PUT
665773 10 NORDIC AMERICAN TANKER SHIPP caM
555749 10 NOVEL DENIM HLDGS LTD 2RD
567543 10 * OPSNTV CORP CL A
567543 30 JPENTVY (CORP CALL
567543 S5 OPEZNTV LCRP PUT
367743 10 DRIENT-EXPRESS HOTELS LTD -CL A

* O2MICRT TNTERNATIONAL LIMITE ORD
J2MICRC INTERNATIONAL LIMITE CALL
O2MICRC INTERNATIONAL LIMITE PUT

536797 10
G6797E 90
530797z 95

Vi HMOPPLVWRAINAd DO COTDDOUV I NI -dabdld OO OO W WG U WU

368527 10 * PARTNERRE LTD oM
668527 90 PARTNERREZ LD : CALL
568527 95 PARTNERRE LTD PUT
569585 10 PTAK INTL LD 2RD
57127P 10 * PLATINUM UNDERWRITZR HLDGS L COM ADDED
67127P 90 PLATINUM UNDEZRWRITZIR HLDGS L CALL ADDZD
67127P 95 PLATINUM UNDERWRITEZR HLDGS L PUT ADDED
373018 10 PXRE SGROUP LTYD coM
G7303A 10 QIAT XING UNIVERSAL TELEPHON ORD
. 573235 10 QUINTALINUX LTD cOM DELETED
573236 11 QUINTALINUX LTD *W EXP 08/08/200 DELETED
67342H 10 * RADICA GAMES LTD JRD
G7342H 90 RADICA GAMZS LTD CALL
57342H 9% RADICA GAMES LTD pUT
574966 10 * RENAISSANCE R= HLDGS LTD COM
57495G 90 RENAISSANCE RE HLDGS LTD CALL
574965 35 RENAISSANCE RT HLDGS LTD PUT
573357 10 SCOTTISH ANNUITY & LIFE MLD5 ORrRD
579454 10 STAGATE TZCHNILDSY HOLDINGS SHS ADDED
53805%0 10 SSYEN SEAS PETRGLEUM INC J2D
581345 10 SILVERSTAR HLDGS LTD aJrp
681477 10 SINA COM 2RD
584922 10 STEMART W P &€ CO LTD coM
6384951 190 STIRLING COCKE 2R0OWN HLDGS L CRD DELETED

e S e T



RUN DAT=301/04/03 *% LIST 7 SECTION 13F SECURITIES xx PAGE

RUN TIM=3103490

CUSI® NT. ISSUER NAME

637210 19 UTI WORLDWIDT INC

6835653 12 TIZRS PRINCIPAL PROTECTED TR
G8R453 20 TITRS PRAINCIPAL PROYECTED TR
588553 40 TIERS PRINCIPAL PRJTECTED TR
638653 50 TISRS PRINCIPAL PROTECTED TR
588653 60 TIERS PRINCIPAL PROTECTED TR
588653 70 TIZRS PRINCIPAL PROTECTED TR
583653 30 TIERS PRINCIPAL PROTECTED TR
588653 33 TIERS PRINCIPAL PRITECTED TR
589157 19 * HILSIGER TOMMY CORP

589152 90 HILFIGER TOMMY CORP

589157 95 HILFIGER TOMMY CORP

589935 10 TRAMFORD INTL LTD

390072 10 * TRANSOCEAN INC

390078 90 TRANSOCEAN 1INC

330078 95 TRANSQOCEAN INC

59032C 10 TRENWICK GROUP LTD

59108L ‘19 TSAKOS ENERAY NAVISATION LTD
59456A 10 GOLAR LNG LTYD BERMUDA

595089 10 * WEATHERFORD INTERNATIONAL LT
593039 30 WEATHERFORD INTERNATIONAL LT
595089 92 WZATHERFORD INTERNATIONAL LT
G9613c 10 WHITE MTNS INS GROUP LTD

536555 10
596655 30
5395655 95

* WILLIS GROUP HOLDINSGS LTD
WILLIS GROUP HOLDINGS LTD
WILLIS GROUP HMOLDINGS LTD

G9325R 10 * XOMA LTD

59325R 90 XOMA LTD

59825 95 XOMA LTD

598255 10 * XL CAP LTD

693255 990 XL CAP LTD

598255 95 XL CA® LTD

HO1301 10 * ALCON INC

HO1301 90 ALCON INC

HO1301 95 ALCON INC

H3920M 85 * U3S AG

H3920M 90 UBS AG

H8920M 35 UssS AG

L20708 19 CRONOS GROUP N ¥V

L63631 10 METRZ INTERNATIONAL S A
L63631 11 METRO INTERMNATICNAL T A
L6388F 10 * MILLTICOM INTL CELLULAR § A
L56388% 90 MILLICOM INTL CELLULAR S A
L5333F 35 MILLICOM INTL CELLULAR S A
L8137F 10 SBS BROADCASTING SA

MO1773 10 ACS TECLH 80 LTD

MD392N 10 ALADDIN KNOWLEDSE 3YS LTD
M0361T 10 = ALVARION LTD

QOMOPNNINNIOIMNOWIUVINMNNMNUMUU - Jd~NO DO NIHMMOOOODIVUWNINOYOdDODO VDWW

M0361T 99 ALVARICN LTD

IVMON1
ISSUER DESCRIPTION STATUS

ORD

SEP 01-19 TR
TIERS2009-2007
TIERS2000-2014
TIERS 2000-2013
SEP 2001 11 TR
TIERS 2001-13
DJIA 2001-26
2002-1 TR CTF
ORD

CALL

PUT

ORD

ORD

CALL

°UT

com

SHS

SHS ADDED
CcCM

CALL

UT

coM

SHS

CALL

PUT

QRD

CALL

PUT

L A

CALL

PUT

COM SHS

CALL

PUT

NAMEN AKT

CALL

PUT

3RD

CL A

CL B

3RrRD

CALL

BUT

ORD

SHS

ORD

SHS

(W IRE

A
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RUN TIMZI]

TUSIP NTe

M0351T7
M14925
¥13332
M15342
M15342
M1T342
M13532
M1=533
M15633
M1835E
MZ0115
M20330
M20512
M20514
M20791
M22013
M22013
422013
M22455
M22455
M22465
M23798
M25082
M25596
M2E5594
M255934
M25722
M256763
M29325
M37575
M3760D
M3750D
M3750D
M374605
M40168
M401834
M40515
441130
M41130
M41450
M41450
M41450
M4 7095
M4T09%
M&TOO%
M514T74
M51474
M51474
M52020

35
19
10
1
90
?z
10
30
?5
10
12
10
10
1¢
19
10
70
95
19
0
95
19
i0
10
0
95
19
10
10
10
190
90
95
19
10
19
12
10
11
10
30
35
10
20
95
10
90
85
10

17356793
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ISSUZR NAME

ALYARTION LTD

ARTZL COMMUNICATIONS £ SOrTWA
ATTUNITY LTD

AYDIJCODES LD

AUDYOCCODES LT

AUDIOCODES LTD

BACKWIZB TECHNDLIGIEZS LTD
BACKWEB TECHNOLRGIZS LTD
BACKWER TECHNDOLOGIZS LD
RARAN GRAUP LTD

835 BETTER ONLINE SILUTIONS
RCBO GROUP TEX LTD

BVR SYS LTD

BVR TECHNCLOGIES LTD

CAMTEK LTD

CZRAGON NETWIRKS LTD

CERAGON NZTWORKS LTD

CERAGON NETWORKS LTD

CHZCK POINT SOFTWARE T=ZCH LT
CHEZCX POINT SOFTWART TICH LY
CHECK POINT SOFTWARE T=CH LY
CIMATRON LTD

CLICKSOFTWARE TECHNILOGIES L
COMMTYOUCH SOFTWARE LTD
COMMTOUCH SOFTWARE LTD
COMMTOUCH SOFTWART LTD
COMPUGEN LYD

CRYSTAL SYS SOLUTIONS LTD
ZCTEL LYD

SLBIT VISION S5YS LTD

ZLBIT SYS LTID

SLBIT SYS LTD

ELBIT SYS LTD

ELBIT MZDICAL IMAGING LTD
ELSCINT LTD NEW

ELYTEX LTD

ENGEL GENERAL DEVELAOPERS LTD
ETZ LAVUD L7D

ETZ LAVUD LTD

PRECISE SOFTWARE SIOLUTIONS L
PRECISE SOFTWARES SOLUTIONS L
PRECISE SOFTWARE SOLUTIONS L
FUNDTECH LYD

FUNDT=CH LTD

FUNDTECH LTD

STLAT SATELLITE NETWORKS LTD
GILAT SATELLITE NZTWORKS LTD
GTILAT SATELLITE NETWIRKS LTD
GIVEN IMASGING

*% LJST 3% SECTINN 13F SECURITIES **

ISSUYER DESLCRIP

PUT
cam
IRD
IRD
CALL
PUT
310D
CALL
suT
NIS 02D S5HS
3RD
SHS
ORD
SN
IRD
ORD
CALL
PUT
arRD
CALL
pUT
ORD
oD
IRD
CALL
PUT
aRD
ORD
IRD
aRD
L
CALL
Ut
0ORD
a’n
IRD
arRD
CL A
coM
ORD
CALL
PUT
aro
CALL
PUT
2’0
CALL
PUT
ORD SHS

TION

PAGZ

Iymon

STATIS

ADDED



RUN DATE:01/06/03
RUN TIME:10:40

CUSTP N3.

M52020
M52020
M52523
M5296L
MS56535
M5184R
MEeTL6C
M577380
M&T778Q
M6TT784
M67860
M68225
M59 4565
MA95T6
M69397
M69897
M69397
M70240
MT061C
MT061C
MT061C
M75135
M75135
M7516K
M75155
MT7524R
M75253
MT5253
M75253
M7531S
M7531S
M7531S
MT531S
M81863
M81365
M318587
MB81859
M31359
M31869
M31873
M31873
M81873
M3215N
MB3215w
MB84116
- M8T37¢
M8737<
M8T37E
MB87408

0
%
10
13
19
10
LR
19
50
5
10
10
20
10
10
29
95
19
190
9C
75
10
11
10
10
19
10
90
95
190
90
25
20
10
10
10
10
30
35
19
0
95
19
10
10
10
90
?5
22

NP WOOOVONNIN AL VOO RNANdNOOODDRPWYdOOOIONNNNOANST NIV I N0 O

ISSUEZR NAME
S5IVEN IMASING

3IVEN TMASING

WILLY G FOOD INTL LTD
HEALTHCARE TECHMOLCOSIES LD
INTERNET GOLD-530LDEN LINES L
JACADA LTD

LANGPTICS LTD

LUMENIS LYD

LUMENIS LTD

LUMENIS LTD

MAGAL SEZCURITY SYS LTD
MARMETICS BROADBAND TECH
MENTERGY LTD

MER TELEMANAGEMENTY SOLUTIONS
METALINK LTD

METALINK LTD

METALINK LTD

MIND C TTILYD

M SYS FLASH DISK PIONEERS LT
M SYS FLASH DISK PIONEERS LY
M SYS FLASH DISK PIONEERS LT
NOGA ELECTRO-MECHANICAL INDS
NOGA EL=CTRO-MECHANICAL INDS
NOVA MEASURING INSTRUMENTS L
NUR MACROPRINTERS LTD
OPTIBASE LYD

ORBATECH LTD

DRBOTECH LTD

ORBOTECH LTD

ORCKIT COMMUNICATIONS L7D
ORCKIT COMMUNICATIONS LTD
ORCKIT COMMUNICATIONS LTD
ORCKIT COMMUNICATIONS L7D
RADA ELEZCTR INDS LTD

RADCOM LTD

RADVIEW SJIFTWARE LTD
RADVISION LTD

RADYISION LTD

RADVISION LTD

RADWARE LTD

RADWARE LTD

RADWARE LTD

RIT TECHNDOLOGIES LTD

RETALIX LTD

SILICOM LTD

TARO PHARMACEUTICAL INDS LTD
TARC PHARMACEUTICAL INDS LTD
TARD PHARMACEUTICAL INDS LTD
TAT TECHNOLOGIZS LTD

LTD

**x LIST OF SECTION 137 SECURITIES *x*

ISSUFR IESCRIPTION

CALL
PUT
a]/D
COM
ORD
ORD
ORD
SHS
CALL
PUT
ORD
ORD
SHS NEW
ORD
ORD
CALL
pPUT
ORD
ORD
CALL
PUT

© ORD

*W EXP 01/28/200
COM

JRD

3RD

ORD
CALL
PUT

COM
CALL
PUT

SHS NtW
SHS Nt
ORD

ORD

nRD
CALL
PUY

OrRD
CALL
PUT

ORD

ORD

aRD

CRD
CALL
PUT

IRD N=W

DAGE 5
IVMONY

STATUS

DELETED
DELETED

DELETED
DELETED
DELEZTED
ADDED



QUN DATEIOQ1/06/03
RUN TIMZI12:40

CUSI? NQOe

M3743P
M37420
M3743P
M37482
MR37396
MBTS1A
M37915
M37915
M37915
M37515
M33252
M97325
57385
M97335
M97540
M97591
NO7045
NC7045
NOT045
NO7059
NO7Ta59
NQ70592
N20935
N20935
N20935
N22717
N22717
N22717
N43337
N4T235
N34245
N5424G
N54245
N5563P
N5743L
NT2482
NT2432
NT724382
NT715A
NT716A
NTT14A
N3BT9R
P16994
p21277
P36229
P5065Y
PT4323
P74823
PT4823

12
30
95
10
10
10
10
30
95
13
10
11
90
35
11
10
10
30
95
11
90
95
10
90
95
19
90
95
19
19
10
99
95
10
10
10
90
75
10
30
95
10
13
i0
10
10
10
90
95

WO d A RNPNINVA NIV P @] N ad i Rt NN NN DO DO O M I

ISSUER NAME

TECNOMATIX TECHNDLOS

I=ES LYD
TEONOMATIX TECHNOLOSIES
IZS

LTC
LTO
TZFRIN LTD

TOP IMAGE SYSTEMS LTD

CN TRACK INNOVATION LTD
TOWER SEMICONDUCTIR LTD
TIWZIR SEMICONDUCTOR LTD
TOWZR SEMICONDUCTOR LTD
TOWER SEMTCONDUCTOR LTD
TrI TEAM TELECOM INTL LTD
VERISITY LTD

V=ZRISITY LTD

VERISITY LTG

VIRYANET LD

VOCALTEC COMMUNICATIONS LYD
ASM INTU N V

ASM INTL NV

ASM INTL N V

ASML HLDG NV

ASML HLDG NV

ASML HLDG NV

CNH 3LO0BAL N V

CMH GLOBAL N V

CNH GLOBAL N V

C3RET LABDRATORIES N V
CORE LABORATORIES N V
COREZ LABORATORIES N V
ICTS INTERNATIONAL NV
JAMES HARDIE N ¥

MADGE NETWORKS N V

MADGE NETWORKS N V

MADGE NETWOIRKS N V

MZTRON TECHNOLOSY N V
ORTHOFIX INTL N V

QIAGSEN N V

QIAGEN N V

QIAGEN N V

SAPTENS INTL CORP N VY
SAPIENS INTL CORP N V
SAPIENS INTL CORP N V
TRIPLE P N V

BANCO LATINDAMERICAND DE EXP
CARLISLE HLDGS LTD

ELAMEX S A DE C V

KERZNER INTERNATIONAL LTD
PANAMERICAN BEVERAGES INC
PANAMERICAN BEZVERAGES INC
PANAMERICAN BEVERAGES INC

*x [ IST OF S=CTICN 13F

SECURITIEZS *x

ISSUER DIZSCRIPYIONN

aRD
CALL
PUT
0R’D
nRE
SHS
ORD
CALL
PUT
x4 EXP 10/31/200
ORD
aRD
TALL
PUT
SHS NEW
QORD
COM
CALL
PUT

N Y SHS
CALL
PUT
SHS
CALL
PUT
cCM
CALL
PUT
COM
JR"
JRD SHS
CALL
PUT
IRD
oM
aRD
CALL
PUT
oRDd
CALL
PUT
oM
CL E
JRD
ORD
SHS
CL A
CALL
PUT

PAGE
Ivmogl

4

STATUS

ADDED

ADDED




RUN DATE:D1/05/03 *&
RUN TIMEZI10:40

CUSIP NGe.

P3744Y
P3744Y
P3T44Y
QT7Z9R
V3A26TN
vT730T
V771807
VT780T
V778021
VB8T26M
Y025146
Y025156
Y02%16
Y1775V
Yi775U
Y1775U
Y2573F
Y2573F
Y2573F
Y2692M
Y2T1lY
Y49975
Y64T5HW
Y64754
Y64T6MW
Y661383
YB564W
Y856 4W
Y3564W
0003460
000351
000361
000351
000375
000400
000C86T
090857
000867
00038E
00088E
00033t
00083V
000882
000886
0008356
000886
00089C
000833C
00089C

[

10
390
9%
10
10
10
90
95
10
10
10
90
95
10
30
95
10
30
95
i0
10
10
10
90
95
10
10
90
95
20
10
30
75
20
10
10
90
75
10
30
95
10
10
10
90
95
10
S50
g5
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LIST

ISSUSR NAME

STEINER LEISURE
STEINER LTISURE
STZINER LEISURE
PROGEN INDS LTD
EXCEL MARITIME CARRIERS LTD
RIYAL CARIBBEAN CRUISES LTD
ROYAL CARIBBEAN CRUISES LTD
RIYAL CARIBAEAN CRUISES LTD
ROYAL QLYMPIC CRUISE LINES I
STELMAR SHIPPING LTD

AST TEST LTD ‘

ASE TEST LTD

ASE TEST LD

CREATIVE TECHNOLOGY LD
CREATIVE TECHNOLIGY LTD
CREATIVE TECHNOLOSY LTD
FLEXTRONICS INTL LTD
FLEXTRONICS INTL LTD
FLEXTRONICS INTL LTD

GENERAL MARITIME CORP
GIGAMEDIA LTD
KOREA THRUNET CC
OMY CORP NEW

OMI CORP NEW

OMI CORP NEW
PACIFIC INTERNET
TEEKAY SHIPPING
EZKAY SHIPPING
TEEKAY SHTYPPING
AAON INC

AAR CORP

AAR CCRP

AAR CORP

ABB LTD

ABC BANCORP

A C MODRE ARTS &£
A C MOORE ARTS &
A C MOORE ARTS &
ACTV INC

ACTYV INC

ACTV INC

A D A MINC

A CONSULTING TEAM INC

A D C TELECOMMUNICATIONS
A D C TELSCOMMUNICATIONS
A D C TELECOMMUNICATIONS
ADE CORP MASS

ADE CDORP MASS

ADz CORP MASS

L7D
LTD
LTD

LTD

LTD
MARSHALL ISL
MARSHALL ISL
MARSHALL ISL

CRAFTS INC
CRAFTS INC
CRAFTS INC

OF S=CTION 13-

SECURITIES =*x PAGE

IvyMnnl
ISSUER DESCRIPTION STATUS
ORD
TALL
PUT
/D
£oM
oM
CALL
PUT
CcOM
oM
IRD
CALL
PUT
RD
CALL
PUTY
ORD
CALL
PUT
SHS
ORD
CL A
cOM
CALL
PUT
ORD
COM
CALL
PUT
COM PAR %0.004
COMm
CALL
PUT
SPONSAORED ADR
ofal |
COM
CALL
2yT
cOM
CALL
PUT
COM
cam
sl
CALL
PUT
COoM
CALL
PUT



RUN DATZ:I01/0246/03
RUN TIMZ:10340

CUSIP N3

2090912
390912
000919
0093937
0009237
020937
003942
000945
000249
. 000955
000957
002957
200957
001031
001046
00104H
02104Q
00104%
00104¢
001055
001G=S
002855
001034
001084
001084
031204
001204
001204
001250
5012935
00130H
00130H
D0130H
001304
J01547
001547
001547
001537
- 0D1H59
201569
0014A9
00167XK
01735
021744
001744
001744
201755
001765
301765

10
10
i0
10
30
25
10
AC
10
10
10
20
35
19
10
10
0
0
5
192
30
5
19
30
35
10
93
95
10
10
AN
19
39
5
10
93
95
190
19
30
35
40
10
19
30
5
10
30
35

]
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*x LIST 2F SECTION

ISSUER NAM:

ACH
ACM
ACM
ABN
ASN
ABN
ACM
ADT
ATM
ACT
A3M
ABM

TNC3M= FUND JINC
30VT 3PPORTUNITY =D INC
MANAGED INCCMT =D INC
AMRO HLDSG NV
AMRTD HLDG NV
AMRO HLDG NV
MUN 35CS INCNOME =D
DOPZRATIONS
MANAGED DLR INCIOME =D
TELECONFERENCING INC .
INDS INC
INDS INC

A3M TND35 INC

AZP INDS INC
AESP INC

AW REAL E=STATE
AFC ESNTZRPRISES
AFC ZNTERSPRISES
AFC ENTZRPRISES
AFLAC INC

AFLAC INC
ASLAC INC
AGCO CORP

AGCD CORP

AGCD CORP

AGL RES INC

AGL RES INC

ASL RES INC

5 SVCS AMER INC
AHL SVCS INC

AtS CORP

AZS CORP

AES CORP

AES CORP

AK STL HLDS5 CORP
A¥. STL HLDG C7IRP
AK STL HLDG CORP
AM3 PROPERTY CNORP

AMC ENTMT INC

AMC ENTMY 1INC
AMC SNTMT INC

AMDL INC

AMLT RESIDEZNTIAL PPTYS TR
AMN HEALTHCARE SERVICES INC
AMN HEALTHCARE SERVICES INC
AMN HTALTHCARE SZTRVICES INC
AMR CZ2RP
AMR CORP
AMR CORP

INC

INCOME 7D
INC
INC
INC

SECURITIZS *x PAGE

TvMoo01l

CESCRIPTION STATUS

/9

ADDED

4«500% 8/1

COM PAR $0.001
SH BEN INT

COoM

catL

PUT

COM

CALL

PUT

—— - 90iTe5 356 awRcoRr 0 Pwr



RUN DATEI01/05/33
RUN TIMESI10:40

CUSIP NO.

00180C
001544
201244
001344
NN135:
00185¢
02185E
001353
001912
001341
001941
001941
001957
001957
2013357
001957
001957
001957
001953
001934
002024
00203R
00204C
002059
002050
002050
0020590
D0206X
002072
00207Q
002079
30207R
00207R
00207R
00207R
002988
00208J
00208W
002033
00299A
00209A
00203A
00209C
002096
00209H
002255
002246
002346
002346

-

10
0
90
95
10
90
35
19
290
10
90
95
19
30
95
50
90
25
10
10
10
19
i0
10
12
20
95
60
20
990
95
AC
10
90
95
10
10
10
10
pRe
90
35
10
10
10
10
10
20
35

PP ONDIPOROCW DIV UIINNIMENNIVN NS WU~V NOOOWWWWO UMD

I5SUZR NAME

AMX CORP
AQL TIME

NEW

WARNER INC
AJQL TIME WARNER INC
AJL TIME WARNZR INC
APAC CUSTOMER SERVICES
APAC CUSTOMER SERVICES
APAC CUSTOMER SERVICES
APA OPTICS INC
ASA INTL LTD

ATI TECHNDOLGGIES
ATI TECHNOLOGIES
ATI TECHNOLOGIES
ATET CORP

ATEY CORP

ATET CORP

ATEY CORP

ATET CORP

ATET CORP

A S V INC

AMB FINL CORP

AP PHARMA INC
APT SATELLITE HOLDINGS LTD
ARY ASSISTED LIVING INC
ASS FINL CORP

INC
INC
INC

INC
INC
INC

ASA LTD

ASA LTD

ASA LTD

ATEC GROUP INC
AT & T CDA 1INC
AT &€ T CDA INC
AT &€ T CDA INC
ATMI INT

ATMI INC

ATMI INC

ATMI INC

ASAT HLDGS LTD
ATP OIL & GAS CORP

A 5 DAMPSKIBSSELSXABET TORM
ATS MED INC

ATET WIRELESS SVCS INC
ATET WIRZLZSS SVCS INC
ATET WIRELESS SVCS INC
ATC HEALTHCARE INC

ATST COMMUNICATIONS INC
ATA HOLDINGS CORP

AU CPTRONICS CORP

AVI BIOPHARMA INC

AVI BIOCPHARMA INC

AVI 3ICOHARMA INC

*x LYST OF SECTION 13F SECURITIZS «x

ISSUER DESCRIPTION

COM

Com

CALL

PUT

CIM

CALL

PUT

coMm

COM NEW

coM

CALL

PUT

cCoM

CALL

PUT

COM NEW

CALL

PUT

coM

COM

com

SPONSORED ADR
COoM

com

coMm

CALL

PUT

COM NEW

DEPS RCPT CL B
CALL

PUT

MOTE 5.250%11/1
coM

CALL

PUT

SPONSORED ADR
COM

SPONSORED ADR
COM

COM

CALL

PUT

CL A

COM

COM

SPONSQORED ADR
M

CALL

PUT

PAGE 19
TVYM001

STATUS

DELETED
DELETED
DELETED
ADDED
ADDED
ADDED

DELETED
DELETED
DELETED



RUN DATZ201/35/03 **x | IST 9F SECTION 13F SECURITIES *% PAGE 1

RUN TIMEZ2I19240 IVMO01
CUSI® NOTo. ISSUTR NAME ISSUsR DESCRIPTIOM  STATUS
0023486 11 Z AVI ZI0PHARMA INC W EXP $8/15/200
002346 12 0O AVI BIOPHARMA INC *y EXP 08/15/200
002443 10 & AVX COR® coM

002444 10 7 * AVYX CGORP NEW com

202444 92 7 AVX CORP NEW CALL

002444 3% 7 AVX CORP NEW PUT

002458 10 7 AXS-ONE INC CoM

00246W 10 3 * AXT INC coM

N0246W 30 3 AXT INC CALL

002456W 95 3 AXT INC PUT

002474 10 4 AZZ INC COM

00252W 10 4 * AATPHARMA INC oM

00252W 30 4 AATPHARMA INC CALL

Q0252W 35 4 AAIPHARMA INC PUT

002530 10 7 AASTROM BIOJQSCIENCES INC COM

002535 20 1 AARDON RENTS INC coM

002535 30 9 AARON RENTS INC cL A

0025%4 10 2 ASATIX CORP caoM

202567 10 5 ABAXIS INC coM

002824 10 0 * ABBUOTT LABS com

002824 99 0 ABBCTT LASRS CALL

002824 95 3 ABBOTT LABS pUT

0028933 10 2 ABZR DTAMOND L£OR? CoM

002896 20 7 * ABTRCROMBIE € FITCH €D CL A

002896 90 7 ABSRCROMBIE & FITCHY CD CALL

002396 35 7 ABERCROMBIE & FIYCH C0 PUT

003009 10 7 ABERDEZEN ASIA PACISIC INCOM COM

003011 10 3 ABZRDEEN AUSTRALIA EQTY FD I CoM

003013 10 ¢ ABFRDEEN 5SLOBAL INCIME #D IN COoM

0033298 AB 3 ABGENIX INC NOTE 35002 3/1
003398 10 7 * ABGENIX INC COoM .
003398 90 7 ABGENIX INC CALL

003393 95 7 ABGENIX INC PUT

203390 10 1 ABTGAIL ADAMS NATL BANCORP I coM

00350P 10 O ABYNGTON BANCORP INC NEW cam

003654 10 0 * ARIDMED INC COM

203654 30 © ABIOMED INC CALL

003654 95 0 ABIOMED INC PUT

003709 10 2 ABLE ENZRGY COM

00371F 20 6 ABLEAUCTIONS C7OM INC CCM NEW

00371IN 40 7 ARLE LABORATORISES INC COM NEW ADDZD
003714 10 O ABLEST INC COM

003788 10 6 ABRAMS INDS INC COMm

203830 10 5 ABRAXAS PETE CORrRP coM

003881 10 9 * ACACIA RESH CORP COM

$Q3831 30 39 ACACIA RESH CORP CALL

003881 95 9 ACACIA RESH CDRP PUT

003924 10 7 ASITIRI-CONSQOLIBDATED INC coM

003924 90 7 ABITIBST-CONSOLIDATED INC CALL



RUN DATED1/05/02
RUN TIME:210:4D

CUSIP NG

003724
004239
204280
004235
004286
004234
004308
00431F
00431M
004325
004325
004325
00437V
00437V
00437V
00437W
00437Tu
004374
004403
004404
004445
00461P
00461P
00451P
004616
004631
004815
004352
004857
0048357
004229
004930
004930
004930
004933
004933
004933
004933
004934
004934
004934
004935
00503U
00503V
00503y
00504W
00504W
005044
0G505N

95
10
1o
10
30
35
10
10
20
20
90
95
10
90
35
10
30
95
10
1c
10
10
20
95
20
i0
10
20
10
20
10
20
90
5
AB
10
90
5
10
90
95
10
10
90
95
10
90
95
10
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*x LIST OF

ISSUZR NAMZ

ABITIBI-CONSCLIDATED INC
ACADIA RLTY TR

ACAGIANA BANCSHARES INC
ACAMBIS PLC

ACAMBIS PLC

ACAMBIS PLL

ACCEPTANCE INS QS INC
ACCZSS ANYTIME BANCORP
ACCZSS PHARMACEUTICALS INC
ACCLAIM ENTMT INC

ACCLAIM ENTMT INC

ACCLAIM ENTMT INC

ACCREDC HEALTH INC

ACCREDD HEALTH INC

ACCREDD HTALTH INC

ACCRUE SOFTWARE INC

ACCRUE SOFTWARE INC

ACCRUE SOFTWARE INC

ACz CASH EXPRESS INC

ACZ COMM CORP

ACETO CORP

ACLARA BINSCIENCZS INC
ACLARA BIOSCIENCES INC
ACLARA BITSCIENCES INC
ACMAT CORP

ACME COMMUNICATION INC
ACME UTD CORP

ACORN HLDG CORP

ACORN PRODS INC

ACCRN PRODS INC

ACTION PRODS INTL INC
ACTIVISION INC NEW
ACTIVISION INC NEW
ACTIVISION INC NEW

ACTION PERFDRMANCE COS INC
ACTION PERFORMANCE COS INC
ACTION PERFORMANCE COS INC
ACTION PERFORMANCE COS INC
ACTEL CORP
ACTEL CORP
ACTEL CORP
ACRES GAMING
ACTERNA CORP
ACTERNA CORP
ACTERNA CCRP
ACTIVE PONWER
ACTIVE POWER
ACTIVE POWER
ACTIVCARD S A

INC

INC
INC
INC

SECTION 13F

SECURITIZS =*x PAGS 12

IYM001Y
ISSUER DzSCRIPTION STATUS

PUT

COM SH BEN INT
CoM

SPONSORED ADR
CALL

oyt

cCcM DF
LM

COM NEW
COM PAR %002
CALL

PUT

COoM

CALL

PUT

oM

CALL

PUT

COoM

CoM

COM

COm

CALL

PUT

CL A

CcOM

coM

COM NEW
cOoM

COM NENW
cOoM

COM NEW
CALL

PUT

NOYE 4.750% 4/0
COM

CALL

PUY

COM

CALL

PUT

cCOoM

coM

CALL

PUT

COM

CALL

PUT
SPONSORED ADR

im
-
i
~4
ive
©

DELETED
DELETED
DELETED

DELETED
ADDED



RUN DATE:01/05/03

RUN

TIM=:1

CUSIP N3.

00%505Q
00505Q
00507P
00557°
90507P
005083
005088
0035083
20508X
00508Y
00508Y
00508y
005125
005125
005125
005125
006212
006228
006351
005651F
00551F
00551F
00A51F
00681F
006754
0046854
006854
006854
- 004245M
00709P
007094
007094
007094
207231
007247
00724F
00724%
00724X
20724X
00724X
090737P
0o737P
00733A
J07343A
00738A
007437
00751y
00751y
00751Y

10
11
10
39
35
15
90
9%
20
10
99
5
AB
10
99
95
10
10
30
A3
AC
10
90
35
10
12
30
98
10
10
10
30
?5
19
10
30
5
10
20
35
10
11
10
30
75
10
10
20
95

GO INPFNNRN MMM UUIMTNONUWOWUY DO DN SRR O OOANNIWOGPNNINRION O

ISSUER

ACTIVE
ACTIVE
ACTRADE
ACTRADE
ACTRADE

xx LIST OF SSCTION 13F SECURITIES =*=

NAMZ

I3 TECHNZLOSIES INC
IQ TECHNCLOGI=S INC
FINL TECHNDLOGIES LT
FINL TECHNQLIGIES LY
FINL TZCHNOLDGIES LT

CORP

CORP

CORP

CORP
BRANDS INC
3RANDS INC
BRANDS INC
CORP

CORP

ACTUATE
ACTUATE
ACTUATE
ACTUANT
ACUITY
ACUITY
ACUITY
ACYXIOM
ACXIOM
ACXICM CORP

ACXIOM CORP

ADAMS EXPRESS CC

ADAMS GILF INC

ADAMS RES & ENERGY INC
ADAPTEC INC

ADAPTEC INC

ADAPTEC INC

ADAPTEC INC

ADAPTEC INC

ADZCCO SA

ADEPTYT TECHNOLOSBY INC

ADEPT TECHNOLISY INC

ADEPT TECHNOLOGY INC
ADERIS PHARMACEUTICALS INC
ADMINISTRADGRA
ADMINISTAFF INC
ADMINISTAFF INC
ADMINISTAFF INC
ADMIRALTY BANCORP INC
ADOBE SYS INC

ADOBEZ SYS INC

ADOBE SYS INC

AD3JL3OR CarP

ADDLOR CORP

ADJLOR CORP

ADSTAR INC

ADSTAR INC

ADTRAN INC

ADTRAN INC

ADTRAN INC

ADVANCE FINL BANCORP
ADYANCED AUTO PARTS INC
ADVANCED AUTO PARTS INC
ADVANCED AUTD PARTS INC

FONDAOS PENSID

PAGE 13
TVM001
ISSUER DESCRIPTION STATUS
com

£ EXP 05/30/200

£oM
CALL
PUT
coM
CALL
oUT

CL A Ni
COM
CALL
PUT
NOTE
coM
CALL
PUT
coM
coM
COM NEW

NOTE 4.7502 2/0
NITE 4.7502 2/0
coM

CALL

PUT
SPONSORED
coM

CALL

pUT

coM
SPONSJRED ADR
com
CALL
ouT

cL 3
oM
CALL
PUT
coM
CALL
PUT
coM

*W EXO
cOM
CALL
PUT
coM
COM
CALL
PUT

LAk}
=

3750% 2/1

ADR

DELETED

12/15/200



RUN DATZI01/35/03 ¥% LIST OF SECTION 13F SECURITIES =%x DAGE 14
RUN TIMZ310:40 VMool
CUSIP N3. ISSUEZR NAME ISSUER DESCRIPTION  STATUS
Q07525 10 8 ADVANCED DIGITAL INFORMATION C3M

007525 390 8 ADVANCED NIGITAL INFORMATINON CALL

207525 95 3 ADVANCED DIGITAL INFORMATION AUT

00753C 10 2 ADVANCED LTG TEZCHNOL35ISS coM

00753C 90 2 ADVANCED LTG TECHNDLOGIES CALL

03753C 35 2 ADVANCED LTG TZCHNIOLDGI=S pUT

029753P 10 3 ADVANCED MAGNETICS INC coM

097537 10 5 ADVANCED MARKETING SYCS INC CaM

00754A 10 5 ADVANCED FIBRT COMMUNICATION coM

00754A 90 5 ADVANCED FIBR:Z COMMUNICATION CALL

00734A 95 5 ADVANCED rFIBRZ COMMUNICATION PUT

D0754E 10 7 ADVANCED PHOTINIX INC CL A

00755F 10 3 ADVANCED TISSUE SCIENCES INC coM DELZTED
00755F 90 3 ADVANCED TISSUE SCIENCES INC CALL DELETED
DQT55F 35 3 ADVANCED TISSUE SCIENCES INC PUT DELETED
00755G 15 9 ADVANTASE MARKETINS SYSTEMS *W EXP 11/12/200

007556G 16 7 ADYANTAGE MARKETING SYSTEMS *W £XP 11/12/200

007565 20 9 ADVANTAGE MARKETING SYSTEMS COM NZHW

00754M 40 4 ADVANCED SEMICONDUCTOR ENGR SPONSDORED ADR

997577 10 1 ADVANCED NEUROMDDULATION SYS coM

00757T 90 1 ADYANCED NEURTZMODULATION SYS CALL

00757T 95 1 ADVANCED NEURIMIDULATION SYS PUT

007585 10 2 ADVO INC COM

007585 30 2 ADVYD INC CALL

007535 95 2 ADV3 INC pPUT

007604 10 8 AEZHR TEST SYSTEMS CcoM

00750P 10 4 AEZGIS RLYY INC COM

0076093 20 1 ADVANCED NUTRACEUTICALS INC COM NEW

00761E 10 8 ADVANCED POWER TESCHNCLOGY IN COM

00762V 10 1 ADVANTEST CORP SPONSORED ADR

00762W 10 7 ADVISGRY BRD CO coMm

007463M 10 8 ADVANCED MEDICAL QOPTICS INC coM

00762M 90 8 ADVANCED MEDICAL OPTICS INC CALL

00763M 95 3 ADVANCED MEDICAL OPTICS INC PUT

00763Q 10 9 ADVANTAGE PAYROLL SVCS INC com DELET®ED
007692 10 6 AERO SYS ENGR INC CoM

007737 10 9 AEROCENTURY CORP coM

007768 10 4 AEROFLEX INC cam

007768 90 4 AZROFLEX INC CALL

007768 95 4 AEROFLEX INC PUT

007779 10 1 AEROGEN INC coM

007865 10 8 AEROPOSTALE cOM

007855 90 8 AZEROPOSTALE CALL

007865 95 8 AERDPOSTALE PUT

00790K 10 9 ADVANCEPCS coM

00790K 90 9 ADYANCEPCS CALL

00790K 95 9 ADVANCEPCS PUT

007903 AE 7 ADVANCED MICRO DEVICES INC DBCV  4.750% 2/0

007903 AF 4 ADVANCED MICRO DEVICES INC NOTE 4.500212/0 ADDED



RUN DATE:21/06/G3
RUN TIME210:240

CUSIP N7

007903
0079032
007902
007924
007924
007324
007342
207342
N07942
007942
007942
007342
207947
007973
007972
207973
007973
207973
007574
007974
007974
007975
007975
DOTITE
3083015
00302N
oQBO8sY
00303V
00308V
008908V
008117
20817R
00317Y
00317Y
003217Y
008190
008190
002120
208199
003252
008252
003252
008252
00825T
00’257
00824T
2083257
003267
208318

io
90
35
10
90
95
10
30
%5
20
30
95
10
AA
AC
10
30
95
10
30
95
10
90
95
39
20
AA
19
990
95
i0
10
10
30
35
AF
10
90
5
AC
10
20
35
AS
AD
10
90
95
10
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ISSUER NAME

ADVANCED MICR3 DEVICES INC
ADVANCED MICRC DEVICES INC

*%x LIST OF SSCTION 13F SECURITIES *=*

ADVANCED MICRO DEVICES INC
AZ30N N V

AEGON N V

AEGON N ¥V

ADVANTA CORP

ADVANTA CORP

ADYANTA CORP

ADVYANTA CORP

ADVANTA CORP

ADVANTA CORP

ADVANCED ENVIRON RECYCLING T
ADVANCED ENERSY INDS
ADVYANCED ZNER3Y INDS
ADVANCED ENERGY INDS
ADVANCED ZENERSGY INDS
ADVANCED ENERSZY INDS

ADVENT SOFTWARE INC

ADYENT SOFTWARE INC

ADVENT SOFTWARE INC

AETERNA LABORATORISS INC
AETZRNA LABORATORIES INC
ASTERNA LABORATCRIES INC
AEROCSONIC CORP DEL

AES TR IIXI

AZTHER SYS INC

AETHER SYS INC

AETHER SYS INC

AETHER SYS INC

AETNA INC

AETRIUM INC

AZTNA INC Nt

AETHA INC NEW

AZTNA INC NEW

AFFILTIATED COMPUTER SERVICES
AFFILTATED COMPUTER SZRVICES
AFFILYATED COMPUTER SERVICES
AFFILIATEZD COMPUTER SERVICES
AFFILIATED MANAGERS GROUP
AFFILIATED MANAGZRS GROUP
AFFILIATED MANAGSRS GROUP
AFSILIATED MANAGERS GROUP
AFFYMETRIX INC

AFFYMETRIX INC

AFFYMETRYX INC

AFFYMETRIX INC

AFFYMETRIX INC

AFTERMARKSY TECHNOLIGY CORP

PAGE 1z
IvM001
ISSUER DESCRIPTION STATUS
com

CALL

PUT

GORD AMER RES

CALL
PUT
CL A
CALL
PUT
cL 8
CALL
PUT
CL A
NOTE
NOTE
com
CALL
PUT
COM
CALL
PUT
SUB VTG SH

CALL

PUT

COM PAR $0e40
PFD CV 675%
NOTE 5000% 3/2
COoM
CALL
PUT
coM
COM
£OM
CALL
PUT
NOTE
L A
CALL
PUT
NOTE
coM
CALL
PUT
NOTE
NOTE
cam
CALL
PUT
COM

5.250%211/1
50002 9/0

25002 2/1

570

5.000210/0
447502 2/1



RUN DATEI1/05/02
RUN TIMEI10240

cusyp

003218
0083113
20845V
00845V
00345V
00845y
00845V
00845U
00345y
00845U
00345V
00846X
008345X
008245X
008474
008474
008474
008474
008474
008492
00888R
008911
008916
008916
008915
005Q0N
009123
0091283
- 099128
009158
009158
009158
009207
009269
009269
009269
009269
009363
009363
009363
0072367
009367
009367
00941p
00941°P
00941P
009417
00949P
00349P

NDw

30
35
AA
10
90
e
20
AB
10
30
95
10
0
5
AB
10
90C
5
i3
10
10
30
10
90
95
10
30
90
95
10
90
9%
10
AB
10
90
95
10
90
95
10
90
95
10
90
95
10
19
70
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ISSUZR NAME

AFTERMARKEY TSCHNSLIGY CORP
AFTERMARKET TECHNALISY CORP
ASERZ SYS INC

AGZRE SYS INC

AGERZT SYS INC

AGERT SYS INC

ASZRE SYS INC
ASTLENT TECHNOLGGIZS
ASILENT TSCHNOLOGIZS
AGILENT TECHNILOGTIZS INC
ASILENT TSCHNOLOSISS INC
AGILE SOFTWARE CORP DEL
AGILE SOFTWARS CORP DEL
ASILZ SOFTWARE CORP DEL
AGNICO EAGLE MINZS LTD
AGNICO EAGLE MINES LTD
AGNICO SAGLE MINSS LTD.
AGNICO EAGLE MINZS LTD
ASNICO SASLE MINSS LTD
AGREE REALTY CORP

AIM SELECT REAL ESTATE INCM
AIR CDA INC

AGRIUM INC

AGRIUM INC

AGRTUM INC

ATMGLOBAL TECHNOLOSISS INC
AIR METHODS CORP
AIR METHODS CORP
AIR METHODS CORP
AIR PRODS & CHEMS
AIR PRODS € CHEMS
AIR PRODS & CHEMS
AIR T INC
ATRBORNE INC
AIRBIRNE INC
AIRBORNE INC
AIRBIRNE INC
ATRGAS INC

AIRGAS INC

AIRGAS INC
AIRGATE PCS INC
AIRGATE PCS INC
AIRGATE PCS INC
AIRNET COMMUNICATIONS CORP
AIRNET COMMUNICATIONS CORP
AIRNET COMMUNICATIONS CORP
AIRNET SYS INC

AIRTRAN HLDGS INC

ATRTRAN HLDSS INC

INC

INC

INC
INC
INC

*x LIST 37 SECTION 13F SECURITIZS xx

PAGE 14
TVM001
ISSUER DESCRIPTION STATUS
CALL
PUT
NDTE
CL A
CALL
pPUT
CL B
DBCY
coM
CALL
PUT
CM
CALL
PUT
SDCY
COM
CALL
PUT
*W EXP 11/067/2290
COM

SHS

CL A NON VTG
COoM

CALL

pPUT

COoM

COM PAR 3.06
CALL
PUT
com
CALL
PUT
cOoM
NOTE
COM
CALL
pPUT
com
CALL
PUT
coM
CALL
PUT
cOoM
CALL
PUT
COM
cCOM
CALL

543500212/1

34000212/0

45002 2/1 ADDED

ADDED

DELZTED

57502 4/0



RUN DATE301/05/03 «% LIST OF SECTION 13F SECURITIES *x PAGE 17
RUN TIME$10340 IyMo01
CUSIP N IS5UZR NAME TSSUER DESCRIPTION STATUS
00949P 395 3 AIRTRAN HLDGS 1INC pPUT

0092E02H 10 2 AIRSPAN NETWORKS INC coM

009717 AC 5 AKAMAT TECHNOLOGIES INC NOTE 55002 7/0
003717 19 1 AKAMAI TECHNOLOGI=ZS INC COM

009717 30 1 AKAMAY TECHNOLOGIES INC CALL

00971Y 35 1 AXAMAT TECHNOLOGIES INC pUT

0101956 10 3 AKSYS5 LTD coM

010136 90 3 AKXSYS LTD CALL

010196 35 3 AXSYS LTD PUT

010198 20 8 AXTIEBDOLAGETT ELECTROLUX SPONSDORED ADR
010199 30 5 AKZD NCBEL NV SPONSDRED ADR
010199 90 5 AKZO NOBEL NV CALL

010199 95 =5 AKZQO NOBEL NV PUT

0190317 10 5 ALABAMA NATL BANCDORP DELA COM

011211 10 7 ALAMO GRDOUP INC coM

011589 10 8 ALAMCSA HLDGS INC COM

011539 730 3 ALAMOSA HULDGS INC CALL

311589 95 3 ALAMOSA HLDGS INC PUT

011612 40 5 ALANCO TECHNDLOGYIES INC COM NDO PAR NEW
0115637 10 & ALARIS MED INC coM

011659 10 9 ALASKA AIR GR3JUP INC COM

011559 90 9 ALASKA AIR GROUP INC CALL

0115659 95 9 ALASXA AIR GROUP INC PUT

011677 10 1 ALASKA COMMUNICATIONS SYS GR COoM

012348 10 3 ALBANY INTL CORpP CL A

012423 10 9 ALBANY MOLECULAR RESH TNC cCOM

012423 90 9 ALSANY MOLECULAR RESH INC CALL

012423 395 9% ALBANY MOLECULAR RESH INC PUT

012652 10 1 ALBEMARLE CORP COM

0125653 30 1 ALBEMARLE CORP CALL

012653 35 1 ALBEMARLT CORP PUT

012684 10 6 ALBEMARLE FIRST 8X VA COM

012684 11 4 ALBEMARLE FIRST BX VA *W EXP 10/26/200
013068 10 1 ALBERTC CULVER (O CL B CONV
013968 30 1 ALBERTD CULVER CQ CALL

013063 95 1 ALBERYTC CULVER €O PUT

013068 20 O ALBERTO CULVER CO CL A

013063 90 0 ALBERTC CULVER €9 CALL

013058 35 90 ALBERTC CULVER (O PUT

2132104 19 4 ALBERTSONS INC COM

013104 30 4 ALBERTSONS INC CALL

013104 9% 4 ALBZRTSONS INC pUT

013715 10 5 ALCAN INC coM

013716 30 5 ALCAN INC CALL

013715 35 5 ALCAN INC oUY

013734 10 6 ALCATEL SPON ADR CL O
01373W 90 6 ALCATEL CTALL

013734 95 6 ALCATEL PUT

013742 50 7 ALCIDE CORP COM NZEW




RUN DATEI01/24/03
RUN TIMZ 110140

cysie

013817
213817
013817
013904
013704
013304
D14233
0143832
0143384
014432
014432
014432
014752
015271
015351
015351
015351
015351
01533%
015230
016255
015255
016255
015427
016427
016427
016427
15440
016557
017175
017351
017361
0173561
061741R
01741R
01741R
017477
017477
017477
017476
017753
018291
013091
018091
018091
018490
018490
018490
018490

NJa

10
0
35
39
0
35
10
11
290
10
90
95
10
10
AB
10
90
95
10
10
10
30
95
AB
19
90
95
10
40
10
10
90
35
10
90
95
10
90
95
10
10
10
90
9%
20
AA
10
30
95

NNNOdBBEPRINNNNNNO TP ONC@ DT a0 0 VT 0 W W WO R WIS S s s

k& LIST OF SECTIOM

ISSUZR NAME

ALCOA INC

ALCOA INC

ALCCA INC

ALCAT=L

ALCATEL

ALCATEL

LDERWAZIDS SROUP INC
ALDERWOCDS GROUP INC

ALDILA INC

ALZXANDER & BALDWIN INC
ALTXANDER & BALDWIN INC
ALEXANDER & BALDWIN INC
ALEXANDERS INC

ALEXANDRIA REAL ESTATE ZQ IN
ALEXION PHARMACSUTICALS 1INC
ALEXICN PHARMACEUTICALS INC
ALEXION PHARMACEUTIZALS INC
ALEXION PHARMACESUTICTALS INC
ALFA CORP

ALICT INC

ALIGN TECHNOLIGY INC

ALIGN TECHNOLJIGY INC

ALIGN TESCHNOLOGY INC
ALKERMES INC

ALKZRMES INC

ALKERMES INC

ALKERMES INC
ALL AMERN TERM TR INC

ALL AMERICAN SEMICONDUCTOR 1

13F

ALLEGHANY
ALLEGHENY
ALLESHENY
ALLEGHENY
ALLEGHENY
ALLEGHENY
ALLEGHENY

CORP DEL

ENERGY INC
ENERGY INT
ENERGY INC
TECHNOLOGIES INC
TECHNOLOGIES INC
TECHNCLIGIES INC

ALLEGIANCE TELECOM INC

ALLESTANCE
ALLEGIANCE

ALLZGIANT

TELECOM INC
TELECOM INC
BANCORP INC

ALLEN ORGAN CO
ALLEN TELECOM INC
ALLEN TELECOM INC
ALLEN TELECOM INC
ALLEN TELECOM INC
ALLERGAN INC
ALLERGAN INC

ALLZRGAN

INC

ALLERGAN INC

SECURITIEZES *x

ISSUER DESCRIPTICN

com

CALL

pPUT

SPONSDRED ADR
CALL

pUT

oM

*W ZXP 01/02/299
COM NEW

COM
CALL
PUT
O
com
NOTE
COM
CALL
sUT
cOoM
coM
CoM

5«750% 3/1

" CALL

PUT

NCTE 3.750% 2/1
oM

CALL

PUT

COM

COM NZW

COM

oM

CALL

PUT

coM

CALL

PUT

CCM

CALL

PUT

COM

cL 8

oM

CALL

suUT

PFD CONV SER D
NOTE 11/0
cCOM

CALL

PUT

BAGE

IvM001

STATUS

ADDED




QUN DATEI01/06/93

RUN TIME:10:24D

CUSIP NO.

01852M
018520
013522
2lae22
p133522
01853¢
01853%
018546
013554
01855A
01355A
013581
013531
018581
D1859p
01359p
D1859P
018606
01864V
018680
018714
01877H
01377H
01877H
0137T7R
018773
213773
018773
01879R
21877956
0138902
0138902
018892
0183924
018804
013804
018825
91703Q
019939
0150340
019120
019121
013205
019222
012223
019223
0192292
019228
01923A

10
in
i0
20
95
20
10
10
10
90
9%
10
90
95
60
90
95
20
10
10
10
10
S0
95
10
390
90
35
10
10
10
90
95
10
30
95
19
10
30
95
10
20
10
10
10
40
30
95
10

WIVNMNOCOWHPAODOHMARAFDOOIVNR OO OVDODOVEON OO OV MR NNDN OW

ISSUEZR N

ALLIANCE
ALLTANCE
ALLETE 1
ALLETE I
ALLETE 1
ALLYANCE
ALLTANCE
ALLIANCE
ALLTANCE
ALLTIANCE
ALLTIANCE
ALLTANCE
ALLTANCE
ALLIANCE
ALLTANCE
ALLIANCE
ALLIANCE
ALLIANCE
ALLIANCE
ALLTANCE
ALLIANCE
ALLIANCE
ALLIANCE
ALLIANCE
ALLIANCE
ALLIANCE
ALLTANCE
ALLIANCE
ALLTIANCE
ALLTANCE
ALLTANT
ALLIANT
ALLIANT
ALLIANT
ALLIANT
ALLIANT
ALLIANZ
ALLIED C
ALLIZD C
ALLIED C
ALLYED D
ALLIED D
ALLIANCE
ALLIED H
ALLIED H
ALLIZD I
ALLIED
ALLIED
ALLIED H

xx LIST OF

AMT

ALL MARKET ADVANTAG
BANCORP NEW EN3 INC
NC
NC
NC
ATLANTIS COMMUNICAT
BANKSHARES CDRP
CALIF MUN INCOME FD
CAP MGMT HLDG L P
CAP MGMT HLDG L P
CAP MGMT HLDG L P
DATA SYSTEMS CORP
DATA SYSTZMS CORP
DATA SYSTEMS CORP
GAMING CORP
GAMING CORP
GAMING CORP
IMAGING INC
NATL MUN INCOME FD
FIBER OPTIC PRODS I
NEW YORK MUN INC FD
SEMICONDUCTOR CORP
SEMICONDUCTOR CORP
SEMICONDUCTOR CORP
RES PARTNSR2 L P
PHARMACSUTICAL CORP
PHARMACZUTICAL CORP

PHARMACZUTICAL CORP

WCORLD DLR GV FD I
WORLD DLR GY FD INC
ENERGY CORP
ENERGY CODRP
ENERSGY CORP
TZCHSYSTEMS INC
TECHSYSTEMS INC
TECHSYSTZMS INC
AKTIENGESELLSCHAFT
AP CORP NEW
AP CORP NEW
AP CORP NEW
EVICEZS CORP
OMECQ PLC
FINANCIAL CORP NY
EALTHCARE PRODS INC
LD5S INC
RISH B8Ks P L C

IRISH 3kKS P L C
IRISH 8KS P L C

EALTHCARE INTL INC

SECTION 13F SECURITIES *x*

PAGE
IYMo0l

19

ISSUER DEZSCRIPTION STATUS
coM
coM
CoM
CALL

PUT

CL B NON-VTG
COM

COoM

UNIT LTD PARTN

CALL

PUT
COM
CALL
PUT
COM
CALL
PUT
coM
COM
com
o L
coM
CALL
PUT
UT LTD PARTY
COM NEW

CALL

PUT

COM

coM

coM

CALL

PUT

CcOM

CALL

PUT

SP ADR 1/10 SH
cCOM

CALL

PUT

coM

SPON ADR
comM

oM

coM

SPON ADR DRD
CALL

PUT

COM

NEW

NEW

DELETED
DELETED
DELZTED

DELETED
NEW



RUN DATE:21/95/03 *%x LIST OF SECTION 13F SECURITIES *x PAGE 20

RUN TIMZ210:40 IVMO01
THUSIP NJe ISSUZR NAME ISSUER DZSCRIPTION STATUS
219330 1C 9 ALLIZD MOTION TECHNDLOGIES 1 COM ADDZD
019433 10 5 ALLYZD RESH CORP Lom

019495 AD % ALLTIZD RISER COMMUNTCATIONS NOTE 75202 6&/1
019239 30 8 = ALLIED WASTE INDS INT COM PARSSOINEW
0135372 90 8 ALLIED WASTE INDS INC CALL

013589 95 A ALLIED WASTZ INDS INC PUT

019754 10 O « ALLMZIRICA FINL CORrp £{aM

019754 90 0 ALLMZRICA SINL CORP CALL

013754 25 O ALLMERICA FINL £3RP PYT

019777 10 1 ALLCS THERAPEUTILS INC oM

013782 10 1 ALLDU HEALTHCARE INC CL A

019255 10 5 * ALLOY INC COM

315855 90 5 ALLOY INC ZALL

019355 95 S ALLJY INC PUT

D198%P 10 3 x ALLSCRIPTS HEALTHCARE SOLUTI COoM

01988P 90 3 ALLSCRIPTS HEALTHCARE SCLUTI CALL

015923p 95 3 ALLSCRIPTS HEALTHCARQE SOLUTY PUT

019321 10 5 ALLMERICA SECS TR SH BEN INT
020002 10 1 * ALLSTATE CORP comM

220002 90 1 ALLSTATE CORP CALL

020002 95 1 ALLSTATE CORP PUT

020039 10 3 * ALLTEL CORP COM

020037 20 3 ALLTEL CORP CALL

0200392 95 3 ALLTEL CDORP PUT

020039 50 9 ALLTEL COoRrp PFD C CV 3206
020039 32 2 ALLTEL CORP CORP UNT Te7%% ADDED
020409 10 8 ALMOST FAMILY INC COM

D20732 20 2 ALPHA HOSPITALITY CORP COM NEwW

020772 10 93 ALPHA PRO TECH LTD cOoM

020731 10 2 ALPHA TECHNOLOGIZS 3ROUP INC COM

220787 10 7 ALPHANET SOLUTIONS INC COM

020813 AB 7 ALPHARMA INC NOTE 5.750% 4/0
020813 AC > ALPHARMA INC NOTE 3.000% 5/0
020813 AD 3 ALPHARMA 1INC NOTE 3.000% 6/0
020313 10 1 * ALPHARMA INC CL A

020313 90 1 ALPHARMA INC CALL

020813 95 1 ALPHARMA INC PUT

021244 10 38 ALSTOM SPONSORED ADR
021373 10 5 ALTAIR NANOTECHNILOSIES INC COM

021434 10 2 ALTANA AKTIENGESTLLSCHAEY SPONSORED ADR
02144G 10 7 ALTEON INC coM

021441 10 0 * ALTERA CORP coM

021441 30 O ALTERA CORP CALL

02144 95 0 ALTEZRA CORP PUT '
02145K A8 3 ALTERNATIVE LIVINSG SVCS INC SDCY 5.250%12/71
D2145p 12 b6 ALTERNATE MARKETING NETWORKS CaOM DELETED
02145C 10 4 = ALTERRA HEALTHCARE CORP COM

02145C 930 4 ALTERRA HEALTHCARE (COR?P CALL

02145 95 4 ALTERRA HEALTHCARE CORP PUT



RUN DATE:01/06/03 «* LYST OF SECTION 13F SECURITIES *x PAGE
RUN TIMS:10:240 IVMOO01
CUSIP N3 ISSUER NAME ISSUER DESCRIPTION STATUS
02143M 10 0O ALTIRIS INC CIM

D21489 12 9 ALTISEN COMMUNICATIONMS INC coM

021517 10 7 ALTO PALERMZ S A SPONSORED ADR

022205 19 8 ALUMINA LTD SPONSDORED ADP ADDED
022276 10 9 ALUMINUM CORP CHINA LTD SPON ADR H SHS

0225814W AB & AL7A CORP sDCV 7/2
0226135 AC 2 ALTZA CORP DEL NQTE T/1
023111 19 7 AMARIN CORP PLC SPONSIRED ADR

023135 AE 5 AMATON COM INC NOTE 47502 2/0
023135 AF 3 AMAZON COM INC NOTE 44750% 2/3
02313% 10 6 AMAZON COM INC com

023135 30 6 AMAZON COM INC CALL

023135 935 6 AMAZON COM INC pUT

023139 10 B8 AMBAC FINL GRZUP INC COM

023139 99 3 AMBAC FINL GROUP INC CALL

023139 35 8 AMBAC FINL GROUP INC PUT

023177 10 8 AMBASSADARS GRAUP INC COM

022178 10 5 AMBASSADDRS INTL INC COM

023395 10 6 AMCAST INDL CORP caM

023419 10 6 AMCON DISTRG (3 COM

02341R 30 2 AMCOR LTD ADR NEW

02341R 40 1 AMCOR LTD PRIDES 7252 ADDED
02341W 10 3 AMCOL INTL CORP com

02341W 30 3 AMCOL INTL CORP CALL

023414 95 2 AMCOL INTL CORP PUT

023435 10 8 AMEDISYS INC cCOM

023477 10 2 AMEN PPTYS INC coM ADDED
023551 10 4 AMERADA HESS CORP com

323551 30 4 AMERADA HESS CORP CALL

023551 95 4 AMERADA HESS CORP PUT

0235856 19 0 AMERCO COM

023508 10 2 AMEREN CORP COM

023603 30 2 AMEREN CORP CALL

023608 95 2 AMEREN CORP PUT

023613 15 2 AMERIANA BANCORP coMm

02344 AC 8 AMERICA ONLINE INC DEL NOTE 12/0
0235441 10 9 AMERICA SVC GROUP INC COM

02364V 10 7 AMERICA FIRST TAX EX IVS L P BEN UNIT CTF

02364W 10 & AMCERICA MOVIL S ADEC V SPON ADR L SHS

023564W 90 5 AMERICA MOVIL S ADEC V CALL

02364W 95 5 AM=RICA MOVIL S A DE C V PUT

023644 20 4 AMERICA MOVIL S A DS C V SPON ADR A SHS

02354Y 10 1 AMERICA FIRST REAL FESTATE IN UNIT LTD PARTN

023658 10 © AMZRICA ONLINZ LATIN AMERICA CL A

023658 30 0 AMERICA CONLINE LATIN AMERICA CALL

023558 95 0 AMERICA ONLINTS LATIN AMERICA PuUT

0232657 20 8 AMSRICA WEST HLDS CORP cL B

923657 90 8 AMERICA WEST HLDG ZORP CALL

0234557 95 8 AMERICA WEST HLDG CORP PUT



RUN DATZ:01/06/03 ¥* LIST OF SECTION 13F SECURITIES *xx PAS 22
RUN TIME210:40 TVM001
CUSIP MO. ISSUER NAME ISSUER DESCRIPTION STATUS
02368F 10 2 AMERICAN ACCES TECHNOLTSGIZS COM

023912 10 8 AMCORE FINL INC oM

023912 90 3 AMCORE FINL INC CALL

023912 95 8 AMCDORE FINL INC PUT

023929 10 2 AMERTICA FIRST APT INV L P 3EN UNIT C7TF
024061 10 3 AMERICAN AXLE £ MF3 HLDGS IM COM

024061 50 3 AMERTICAN AXLE & MFS HLDGS IM CALL

024052 95 3 AMERICAN AXLZ £ MFG HLDGS INM PUT

324343 10 © AMERICAN BANK INC 24 COM

324342 11 2 AMERICAN 3ANK INC PA *W EXP 06/320/200
024591 10 9 AMERICAN BILTRITZ INC oM

0244600 10 8 AMZR BID MEDICA CORP COM

024500 11 5 AMER BIO MEDICA CORP *W TXP 08/22/202
024758 10 6 AMZQTICAN BUSINESS FINL 35VvCSs COM

024937 10 4 AMERTCAN CAPITAL STRATEGIES CaM

024337 90 4 AMERICAN CAPITAL STRATEGIES CALL

024937 95 4 AMERICAN CAPITAL STRATEGIES PUT

025144 10 5 AMZRICAN CLAIMS =ZVALUATION T ComM

02520N 10 5 AMERICAN CMNTY PPTYS TR coM

N2Z20W 10 6 AMERTICAN CMNTY BANCSHARES 1IN CoM

22320W 11 4 AMZRICAN CMNTY BANCSHARES IN *W EXP 04/30/200
325353 10 3 AMZRICAN DENTAL PARTNERS COM

32553 10 5 AMERICAN EAGLE QUTFITTERS NE caMm

02553 390 56 AMERICAN =AGLE OJQUTFITTERS NE CALL

02553 95 6 AMERTICAN ZAGLE OUTFITTERS NE PUT

025523 40 7 AMZRICAN ECOLDGY CORP COM NEW

025537 10 1 * AMERICAN ZLEC PWR INC com

025537 90 1 AMERICAN ELEC PWR INC CALL

028537 95 1 AMZRICAN ELEC PWR INC PUT

025816 10 9 = AMERICAN £XPRIZISS CO3 com

022815 90 9 AMERICAN EXPRESS €02 CALL

025816 95 9 AMZRTICAN =TXPREZSS CC PUT

025932 10 4 * AMZRICAN FINL GROUP INC OHIO coM

023932 90 % AMZRICAN FINL GROUP INC OHID CALL

025932 95 4 AMERTCAN TINL SROUP INC OHIO PUT

0256075 10 1 AMZRICAN FINL HLDSS INC COM

026375 AL 4 AMERICAN GREZTINSS CORP NOTE T7.0007 7/1
026375 10 5 = AMERICAN GREETINGS CORP L A

026375 90 5 AMERICAN GREETINGS CDRP CALL

326375 95 5 AMZRICAN SREETINGS CORP PUT

025649Y 10 4 * AMERICAN HEALTHWAYS INC COM

02542V 90 4 AMSRICAN HEALTHWAYS INC CALL

02649V 95 & AMSRICAN HEALTHWAYS INC PUT

0265604 10 2 AMERICAN HOME MTS5 HLDGS INC COom

626727 10 9 AMERICAN INCOME FD INC COM

026769 10 8 AMERICAN INDEPENDENCE CORP ComMm ADDED
026BSE 10 6 AMERTCAN INSD MTG-INVS L P 8 DEPCSITARY UNIT
02686F 10 3 AMERICAN INSD MTSG INVS L P 2 DEPOSITCRY UNIT
026865 10 1 AMZRICAN INSD MT5 INVS L P 8 DEPOSITORY UNIT




RUN DATEZE:01/06/03 »x L IST JF SECTIAON 13F SECURITIZS *x PAGE 23
RUN TIMES10:49 IVMOD1
CUSTI? NQOe ISSUZR NAME TSSUZR DESCRIPTIIN STATUS
026352 10 2 AMZRICAN INSD MTG INVS DEPQOST UNIT LP
026874 AN 7 AMZRICAN INTL GROUP INC NGTE 0e«500% 5/1
025874 AP 2 AMZRICAN INTL GROUP INC DBCY 11/0
026374 10 7 AMERTCAN INTL GROUP INC COoOM

026874 30 7 AMERICAN INTL GROUP INC CALL

026874 95 7 AMERICAN INTL GROU? INC PUT

027089 50 9 AMERICAN ISRAZLI PAPER MLS L ORD IS 10

027970 16 1 AMSRICAN ITALIAN PASTA CO CL A

027070 S0 1 AMERICAN ITALIAN PASTA CO CALL

027070 925 1 AMERICAN ITALTAN PASTA CZ PUT

927118 10 3 AMSRICAN LD LEASE INC Com

027234 10 8 AMERTICAN LOCKER GRIUP COM

027352 10 3 AMZRTICAN MGMT SYS INC coM

027352 90 3 AMERICAN MGMT SYS INC CALL

027352 95 3 AMERICAN MGMT SYS INC PUT

02744M 10 8 AMERICAN MED 5YS HLDGS INC CoM

02744M 90 3 AMERICAN MED S5YS HLD5S INC CALL

02744M 95 18 AMZRICAN MED SYS HLDGS INC PUT

02744P 10 1 AMERTCAN MED SEC GROUP INC COM

02744X 10 4 AMERICAN MED TECHNOLOGIEZS €O sl

027568 10 4 AMERICAN MTG ACCEP CD SH BEN INT
027649 10 2 AMERTICAN MUN INCOME PORTFOLI COM

027654 10 2 AMERICAN MUN TERM TR INC IIIX ToM

027717 10 7 AMZRICAN NATL FINL INC cOoM

027745 10 38 AMERTCAN MATL BANKSHARES INC COM

027904 10 1 AMERICAN MED ALERT CORP comM

02337P 30 7 AMZRICAN PAC 8K AUMSVILLE OR cL 8

028591 10 &= AMZRICAN NATL INS CO cCOoM

028740 1C 3 AMERICAN PAC CORP COM

02886P 10 9 AMERTICAN PHARMACEUTICALS PIN COM

028862 90 9 AMERICAN PHARMACZUTICALS PTN CALL

02386P 95 9 AMERICAN PHARMACEUTICALS PTIN PUT

028882 10 8 AMZRICAN PHYSICIANS SVC GROU cOM

0239884 10 4 AMERTCAN PHYSICIANS CAPITAL caom

028911 AC 9 AMZRICAN RESIDENTIAL SVCS IN NOTE 72502 4/1 DELETED
028713 AA 9 AMERICAN RETIREMENT CORP SDCV  5750210/0 DELETED
028913 10 1 AMERICAN RETIREMENT CORP COoM

02906% 10 7 AMERTICAN PWR CONVERSION CORP COM

029066 330 7 AMZRICAN PWHR CONVZRSION CORP CALL

029065 935 7 AMERTCAN PWR CONVERSION CORP PUT

029159 10 9 AMERICAN REAL ESSTATE PARTNR DEPOSITRY UNIT
029174 10 9 AMERICAN RLTY INVS INC Com

029177 11 © AMERICAN RLTY TR INC RIGHT 93/99/9999%
0292567 10 3 AMZRTICAN RESIDENTIAL INVS cam

029326 10 5 AMZRICAN RIV HLDGS coMm

029429 10 7 AMERTICAN SCIENCE & ENGR INC COM

029570 10 8 AMZRICAN SELECT PORTFOLIC IM coM

02959% 10 5 AMERICAN SHARED HOSPITAL SVC com

029533 10 9 * AMERICAN SOFTWARE INC CL A




RUN DATE:01/06/03 *x LIST OF SEZCTION 13F SECURITICZS =*x PASGE 24
RUN TIMES19240 IvMOo0ol
CUSIP NO3. ISSUZR NAME ISSUER DESCRIPTION STATUS
029633 30 9 AMZRTICAN SOFTWARE INC CALL

0239633 9% 3 AMERICAN SOFTWARE INC PUT

02970Q 10 4 AMERTICAN SPECTRUM REALTY INC com

023712 10 & AMzZRICAN STD COS INC D=L COM

0272712 90 6 AMERICAN STD CCS INC DEL CALL

029712 95 6 AMERICAN STD COS INC DEL puT

0296899 10 1 AMERICAN STS WTR L0 COM

029912 AR 8 AMERYCAN TOWER CORP NOTE 6.250210/1
029912 AD 4 AMERICAN TOWER CORP NOTE  2.250%10/1
029912 AF 9 AMERTICAN TOWER CODRP NOTE 5.000% 2/1
029912 20 1 AMERICAN TOWER CORD CL A

029912 90 1 AMERICAN TOWER CORP CALL

029912 95 1 AMERICAN TOWER CORP PUT

030037 10 1 AMERICAN STRATEGIC INCOME II com

030098 10 7 AMERICAN STRATEGIC INCM PTFL COM

030099 10 5 AMERN STRATEGIC INCOME PTFL coM

030111 10 38 AMERTICAN SUPERCONDUCTDOR CORP com

230111 90 2 AMERICAN SUPERCONDUCTOR CORP CALL

230111 95 B AMERICAN SUPERCONDUCTOR CORP PUY

030137 10 3 AMERICAN TECHNICNAL CERAMICS coM

Q030145 20 5 AMERICAN TECHNOL23Y CORP COM NEW

030378 10 5 AMERTCAN VANTAGE COS CCM

030371 10 38 AMERICAN VANGUARD CORP CoM

030411 10 2 AMERICAN WTR WKS INC com

030411 90 2 AMERICAN WTR WKS INC CALL

030411 35 2 AMERICAN WTR WKS INC PUT

030505 10 9 AMERTCAN WOODMARK CORP COM

23054P 10 9 AMERTCANWEST BANCORPORATION coM

030580R 10 1 AMERTICREDIT (ORP com

030690R 90 1 AMERICREDIT CORP CALL

D3050R 95 1 AMERICREDIT CORP PUT

030627 10 5 AMERICAS CAR MART INC oM

03070L 32 0O AMERIGON INC COM

03070Q 10 1 AMERISTAR CASINGS INC cam

03070Q 90 1 AMERISTAR CASINDS INC CALL

03070Q 95 1 AMERISTAR CASINOS INC PUT

03071D 10 3 AMERIPATH INC coM

03071D 90 9 AMERIPATH INC CALL

0327T1D 95 9 AMER IPATH INC PUT

03071L 10 1 AMERIVEST PPTYS INC DEL com

03071P AD 4 AMERISOURCE HEALTH CORP NOTE  5.000%12/0
930710 10 7 AMERON INTL INC COoM

030719 12 8 AMERSHAM PLC SPONSDRED ADR
03072H AB 5 AMZRITRADE HLDG CORP N3TE 5.750% 8/¢C
03072M AD O AMERUS GROUP CD NATE 2.000% 3/0 ADDFED
03072M 10 3 * AMERUS GR3JUP CO COoM

03072M 90 8 AMERYUS GROUP (O CALL

03072M 35 3 AMERYUS GROUP CO pUT

030735 10 5 »= AMERISOURCEBZRGIN CORP coM



RUN DAT=:01/06/03 =x L IST OF SECTION 13F SECURITIES % PASGE 25

RUN TIM=210240 IVYM001
CUSTIP NOD» ISSUER NAME ISSUER DESCRIPTION STATUS
03973% 90 5  AMERISOURCEBERGEN CORP CALL
03973 935 5 AMERISOURCEBERCEN CORP PUT
03073H 10 8 AMERITRANS CAP CORP coM
030734 11 5 AMERITRANS CAP CORP *W SXP 01/25/200
030737 10 2 * AMERIGROUP CORP COM
3 030727 50 2 AMZRIGROUP CORP CALL
030737 35 2 AMSRIGROUP CORP 2UT
03074A 10 2 AMERISERY FINL INC CoM
03074X 10 0 « AMZRITRADE HLDG CORP NiIW COM
- D3074K 50 O AMERITRADE HLDG CORP NEW CALL
03074K 95 O AMERITRADE HLDG CORP NoW PUT
030975 10 6 AMERTGAS PARTNERS L P UNIT L P INT
031100 10 0 = AMETEZK INC NEW M
031100 90 O AMETEK INC NEW CALL
031100 95 0 AMETEK INC NEW PUT
031162 AE O AMGEN INC NOTE 3/0
0311462 10 0 *= AMGEN INC . COM
031162 90 0 AMGEN INC CALL
031162 95 0 AMGEN INC PUT
031535 10 7 AMISTAR CORP coM
031652 AG 5 AMKOR TECHNOLIGY INC NOTE 5.000% 3/1
031652 AH 3 AMKOR TECHNOLDGY INC NOTE 5.000% 3/1
031652 AN O AMKOR TECHNCOLOGY 1INC NOTE 5.750% 5/0
031652 12 0 * AMKOR TECHNOLOGY INC coM '
031652 90 0 AMKOR TECHNCOLNOGY 1INC CALL
031652 35 0 AMKOR TECHNOLOSY INC PUT
032015 10 9 * AMPAL AMERN ISRAEL CORP CL A
032015 90 9 AMPAL AMERN ISRAEL CORP CALL
- 032015 95 9 AMPAL AMERN ISRAEL LORP PUT
032015 30 7 AMPAL AMERN ISRAEL CORP PFD £V 6.502
032037 10 3 AMPCC-PITTSBURGH CORP COM
032087 10 38 AMPEX CORP COoM
032092 10 8 * AMPEX CORP DEL CL A
032092 S0 8 AMPEX CORP DEL CALL
032092 935 8 AMPEX CORP DEL . PUT
032095 10 1 * AMPHENOL CORP NEW CL A
032095 90 1 AMPHENQOL CORP NEW CALL
032095 95 1 AMPHENOL CORP NEW PUT
032103 10 3 AMPLIDYNE INC - COM
03215R 10 5 AMREIT INC ' CL A
032159 10 5 AMREP CORP NEW COM
0321565 10 2 * AMSOUTH BANCORPIRATION coM
032165 90 2 AMS0UTH BANCORPORATION CALL
032165 95 2 AMSOUTH BANCORPORATION PUT
03232P 40 5 * AMSURG CORP oM
03232P 90 5 AMSURG CORP CALL
03232p 395 5 AMSURG CORP PUT
032332 50 4 AMTECH S5YS INC COM PAR $0.01N
032346 10 8 *« AMYLIN PHARMACEUTICALS INC com

e



RUN DATEIN1/06/03
RUN TIME:10340

CUSIP NOe

032345
032345
03235E
032511
032511
032511
032511
232512
032515
032515
032515
032515
032654
032554
032654
032654
032637
0325131
032541
032531
0325683
032533
032744
032744
032744
032839
033501
033501
0341564
034393
034393
034333
034425
034425
034425
234553
034553
034553
03452H
D3452H
034643
034859p
0349138
034918
N34918
035128
038128
035128
035229

20
35
10
AP
AR
10
20
95
AB
190
90
95
AD
10
30
95
20
19
99
35
30
40
i
99
95
10
AD
10
10
10
30
95
10
23
25
10
0
95
30
40
10
10
10
20
25
20
[0
95
13
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*x LIST OF

ISSUER NAME

AMYLIN PHARMACEUTICALS TNC
AMYLIN PHARMACEUTICALS INC
AMVESCAP PLC
ANADARKD PETE
ANADARKXD PESYE
ANADARKD PETE
ANADARKO PETE
ANADARKD PETE
AMADIGICS INC
ANADISICS INC
ANADIGICS INC
ANADIGICS INC
ANALDG DEVICES
ANALGG DEVICES
ANALDOG DEVICES
ANALOG DEVICES
ANALOGIC CORP
ANALYSTS INTL CORO
ANALYSTS INTL CORP
ANALYSTS INTL CCRP
ANALYTICAL SURVEYS INC
ANALYTICAL SURVEYS INC
ANAREN MICROWAVE INC
ANAREN MICROWAVE INC
ANAREN MICROWAVE INC
ANCHOR BANCORP WIS INC
ANDERSEN GROUP INC
ANDERSEN GROUP INC
ANDERSONS INC
ANDREA ELSCTRONICS
ANDRZA ELECTRONICS
ANDREZA ELECTRINICS
ANDRZW CORP

ANDREW CORP

ANDR=W CORP

ANDRYX GROUP

ANDRX GROUP

ANDRX GROUP
ANSTSTICON CORP
ANGEION CORP
ANGELICA CORP
ANGL3O AMERN PLC
ANGIOTECH PHARMACEUTICALS IN
ANGIOTECH PHARMACEUTICALS IN
ANGIOTECH PHARMACFEUTICALS IN
ANGLOGOLD LTD

ANGLAOGOLD LTD

ANGLOSOLD LTD

ANHEUSER BUSCH €35 INC

CCRP
CCoro
corp
corR?
CORP

INC
INC
INC
INC

C3RP
CORP
CORP

SECTION 13F SECURITIES *x

ISSUER DESCRIPTION

CALL
PUT
SPONSORED
DRCY
DEBT
coM
CALL
PUT
NOTE
coM
CALL
PUT
NOTE
COM
CALL
PUT
COM PAR $0.05
caM

CALL

PUT

COM NEW

COM PAR $.0001
COM

CALL

PUT

CoM

SDCV 10.500210/1
coM

com

coM

CALL

PUT

COM

CALL

pPUT

com

CALL

PUT

COM NEW

coMm

CoM

ADR

COM

CALL

PUT

SPONSDRED ADR
CALL

PUT

CCoM

ADR
3/0
3/1

5000%11/1

4.750210/0

PATE 26
IVMO01

STATUS

DELETED
ADDED



QUM DATE
RUN TIMZI101:140

CUSIP NC»

935229 90
335229 95
035255 10
035255 90
035255 95
035290 AC
035290 190
035299 99
035290 35
035712 40
035710 99
035710 75
035848 10
036115 AC
036115 10
0356115 90
036115 95
03634M 10
0346384 10
035662Q 10
03662Q 30
03662Q 9%
03664 AB
035642 10
03572N 10
03572W 30
036748 10
0356748 90
035743 95
03674E 10
0356745 90
03674% 95
035752 10
036915 19
036916 90
036916 95
937023 10
937023 90
037023 95
037032 10
037032 90
037032 95
037347 10
03737°P 30
037389 10
037339 90
037389 95
037411 10
037411 90

VMU WWWOARHODIOODDETRIF PPN RSHFPI0OCO AV NOUWULIdOVD VAR DD DL WW

101/06/03

ISSUER NAME

ANHZUSER RUSCH COS INC
ANMEUSER BUSCH €25 INC
ANIKA THERAPEUTICS INC
ANTKA THERAPEUTICS INC
ANIXA THERAPEUTICS INC
ANIXTER INTL INC
ANIXTER INTL INC
ANIXTER INTL INC
ANIXTER INTL INC
ANNALY MTG MGMT INC
ANNALY MTG MGMT INC
ANNALY MTS MGMT INC
ANNAPOLIS BANCORP INC
ANNTAYLOR STORES CORP
ANNTAYLOR STORES C0ORP
ANNTAYLOR STDRES CORP
ANNTAYLOR STORES CORP
ANSELL LTD

ANSOFT CORP

ANSYS INC

ANSYS INC

ANSYS INC

ANTEC CORPp

ANTARES PHARMA INC
ANTENNA TV SA

ANTEX BIOLOGICS INC
ANTHEM INC

ANTHEM INC

ANTHEM INC

ANTEON INTL CORP
ANTEDON INTL CORP
ANTEON INTL CORP

ANTHONY £ SYLVAN PQOLS CORP

ANSWERTHINK INC
ANSWERTHINK INC
ANSWERTHINK INC
ANTHRACITE CAP INC
ANTHRACITE CAP INC
ANTHRACITE CAP INC
ANTIGENICS INC DEL
ANTISENICS INC DEL
ANTIGENICS INC DEL
ANWORTH MORTGAGE
AQ TATNEFT ‘
AON CORPp

AON CORrRP

AON CORP

APACHE CORP
APACHE CORP

** {IST OF SESCTION 12F

ASSET Cp

SECURITIES *x%

ISSUER DESCRIPTINN

CALL

PUT

CoM

CALL

PUT

NOTE 6/2
COM

CALL
ouT

cOmM

CALL
PUT

coM

SDCV
CM

CALL
PUT

ADR

caM

coM

CALL
PUT

NOTE
com

SPONSORED ADR

COM NEW

comM

CALL

PUT

coM

CALL

PUT

CaM

COoM

CALL

PUT

CoM

CALL

PUT

COM

CALL

PUT

com

SPON ADR REG S
cOoM

CALL

PUT

COM

CALL

05502 6/1

4¢500% 5/1

PAGE
TYMOO1

27

STATUS




RUN DATEI01/06/03
RUN TIMEI10:40

CUSI? N3

037411
03743R
03748R
037489
037554
037530
03759P
03759P
037590
237598
037593
N37593
03750A
03750A
03760A
03750A
03750F
037504
037504
037524
037504
037504
0375604
03782R
037833
037833
237333
037899
- 037899
037399
037316
0373156
037516
037933
037933
0379333

95
10
35
10
10
10
10
90
95
10
30
95
AE
10
90
95
10
10
90
35
20
30
95
10
10
30
35
10
90
75
19
30
9F
10
20
9

03793% 10
037937 20
0373937 30
037937 35
0320290 10
038020 90
038020 35
038020 20
038020 90
038020 93E
03815A 10
03815A 90
038154 95

OO NNNWDWUEOOWOROWW WM OOOWHD TGO bt id b OO O s b et o b pt pd e ]

** LIST OF SECTION 13F SECURITIES *xx PASE 28
IvMool

ISSUER NAME ISSUEZR DESCRIPTIX STATUS
. APACHE CORP PUT

APARTMENT INVY & MSMT €O CL A

APARTMENT INVT & MGMT (O PFD CV P $.01 ADDEND

APCT AKRGENTINA INC CAYMAM IS ORD

APEX MORTGAGE CAPITAL COoM

APEX MUN FD INC coM

APHTON CORP COM

APHTON CORP CALL

APHTON CORP pUT

APDIGEZE ENTERPRISES INC COM

APOGEZE ENTERPRISES INC CALL

APOGEZE EINTERPRISRKS INC PUT

ACOSENT TECHNDLOGIES INC DEBT 2.250%10/1

APOGENT TECHNOLOGIZS INC COM

APDGENT TECHNOLDGISS INC CALL

APOGENT TECHNSLOGIES INC PUT

APOGEE TECHNOLIGY INC comM

APJLLD GROUP INC cL A

APOLLO GROUP INC CALL

APOLLD SROUP INC PUT

APCLLO GROUP INC COM UNV PHOENX

APCZLLDO GROUP INC CALL

APJLLD GROUP INC ouT

APPTIANT TECHNOLOSGIES TINC COM DELETED

APPLE COMPYTER INC oM

APPLE COMPUTER INC CALL

APPLZ COMPUTER INC pUT

APPLEBEES INTL INC COM

APPLEBEES INTL INC CALL

APPLEBEES INTL INC PUT

APPLIED INNDVATIIN INC £0M

APPLIED INNOVATION INC CALL

APPLIED INNOVATION INC PUT

APRTIA HEALTHCARE G&ROUP INC oM

APRTA HEALTHCARE GROUP INC CALL

APRIA HEALTHCARE 5SROUP INC pUT

APPLIED MICROSYSTIMS CORP LGOM

APPLIED GRAPHICS TZCHMTLOGIE COM NEW

APPLIED GRAPHICS TECHNOLOGIE CALL

APPLIED SGRAPHICS TECHNJLOGIE PUT

APPLEZRA CORP COM AP BIO GRP

APPLERA CORP CALL '

APPLERA CORP pPUT

APPLERA CORP COM CE GEN GRP

APPLERA CORP CALL

APPLZRA CORP PUYT

APPLICA INC COM

APPLICA INC CALL

APPLICA INC PUT



RUN DATE:01/06/03

FUN TIMEI10:40

CUSIP NC.

0381817
0381388
038133
038195
0331936
038196
338197
039197
038197
03320C
03820C
03820C
033206
03822W
038224
D3822W
033222
038222
038222
03323k
03823E
03823E
038237
038316
038316
038316
03833V
038334
038336
0338336
038336
038373
03840N
033409
033400
03840p
03840°P
038496
038505
038505
038505
038521
038521
038521
038759
03875Q
03871=2
038913
03923¢%

10
3IC
35
io0
EAY
35
io
70
935
10
30
95
12
10
20
95
10
20
95
19
90
95
10
10
90
95
10
10
ic¢
90
95
30
10
AA
10
30
95
20
10
90
25
10
90
55
10
30
95
AC
1o
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*x LIST

ISSUTR NAME

APPLTIED
APPLIED
APPLIZED
APPLIED
APPLIED
APPLIED
APPLIED
APPLIED
APPLIED
APPLIED
APPLIED
APPLIED
APPLIED
APPLIED
APPLIED
APPLIED
APPLIED
APPLIED
APPLIED
APPLIED
APPLIED
APPLIED
APPLIED

DIGITAL STLUTIONS
DIGITAL SOLUTIONS
DIGITAL SPLUTIONS
ZIXTRUSION TZCHNOLDGY
EXTRUSICN TECHNOLIGI
EXTRUSION TECHMOLODGY
FILMS C3ORP

FILMS CORP

FILMS £OreP

INDL. TECHN3LOGIES IN
INDL TECZHNOLOGIES IN
INDL TECHNILOGIES IN
IMAGING CORP

MICRO CIRCZUITS CORP
MICRC CYRCUITS CORP
MICRO CIRCUITS CORP
MATLS INC
MATLS INC
MATLS INC
MOLECULAR EVOLUTIOCN
MOLECULAR EVILUTION
MOLECULAR EVOLUTION
SISNAL TECHNOLOGY IN

APPLIX INC
APPLIX INC
APPLIX INC

APTIMUS
APROPOS

INC
TECHNILOGY INC

APTARGROUP INC

APTARGROUP INC

APTARGRQOUP INC

AQUA CARE SYS§ INC
AQUACELL TECHNOLOGIES INC
AQUILA INC

AQUILA INC

AQUILA INC

AQUILA INC

ARACRUZ
ARADIGM
ARADIGM
ARADIGM
ARAMARK
ARAMARK
ARAMARK

CZLULDSE S A
CORP
Care
CORP
CORP
COre
CORrp

ARBITRCN INC
ARBITRON INC
ARBITRON INC
ARBOR SOFTWARE CORP

ARCADIS

NV

3F SECTION 13F

SECURTITIES *% PAGE 2?

IVM001
ISSUER DEZSCRIPTION STATUS

COM
CALL
PUT
COM
CALL
PUT
oM
CALL
PUT
CaM
CALL
PUT
COM
oM
CALL
PUT
coM
CALL
PUT
COM
CALL

" PUT

oM

COM
CALL
PUT
COM
M

COM
CALL
PUT
COM NEW
COoM
SDCV
COM
CALL
PUT
SPON ADR
COM

CALL
PUT

CL B
CALL

PUT

cOmM
CALL

PUT

NOTE 4.500% 3/1
NY REGISTRY SH

DELETED

5+6252 1/0

CL B



RUN DATE:D01/056/03 ** LIST OF SECTION 13F SECURITIES xx PAGE 30

RUN TIMEZ10140

0426%E 10
04269E 30
042628 95
04259Q 10

* ARQULE 1INC
ARQULE INC
ARQULE INC
« ARRIS GROUP INC

CUSIP N3. ISSUSR NAMEZ
03937R 10 2 ARCH CHEMICALS INC
039330 10 0 * ARCH CZAL INC
035330 30 O ARCH CCAL INC
039380 35 0 ARCH C3AL INC
035483 10 2 * ARCHER DANIELS ™MIDLAND C3
035433 90 2 ARCHER DANIELS MIDLAND COQO
039483 95 2 ARCHER DANISLS MIDLAND CO
039583 10 9 ARCHSTONE SMITH TR
039583 20 8 ARCHSTONE SMITH TR
039575 10 4 * ARCTIC CAT INC
039670 30 4 ARCTIC CAT INC
039670 35 4 ARCTIC CAT INC
039752 10 9 ARDEN 5ROUP INC
039733 10 4 ARDEN RLTY INC
D40047 10 2 * ARENA PHARMACTUTICALS INC
040047 90 2 ARENA PHARMACEUTICALS INC
0402047 35 2 ARENA PHARMACEZUTICALS INC
040157 10 9 ARGIONAUT 5R0OUP INC
040175 10 1 ARGONAUT TECHNOLOGTIES INC
040228 10 8 * ARGOSY GAMING £3
040228 30 8 ARGOSY SAMING €O
040223 95 38 ARGOSY GAMING (3
04033A 10 0 * ARTAD PHARMACEUTICALS INC
04033A 90 0 ARIAD PHARMACEUTICALS INC
04033A 98 0 ARIAD PHARMACTUTICALS INC
24033V 10 4 * ARIBA INC
04033V 90 4 ARIBA INC
04033V 95 4 ARIBA INC
040448 20 1 ARISTOTLE CORP
040315 10 8 ARIZONA LD INCOME CORP
040712 10 1 ARK RESTAURANTS CORP
040730 10 7 * ARKANSAS BEST CORP DEL
040790 90 7 ARKANSAS BEST CORP D=L
040730 9% 7 ARKANSAS BEST CORP D=L
041760 10 3 ARLINGTAN HOSPITALITY INC
042368 10 5 = ARM HLDGS PLC
042068 90 6 ARM HLDEGS PLC
042068 35 4 ARM HLDGS PLC
042156 710 2 ARMANINDG FOODS DISTINCTION I
042250 10 % * ARMOR HOLDINGS INC
042260 30 7 ARMCR HOLDINGS INC
042260 35 9 ARMOR HOLDINGS INC
042384 10 7 * ARMSTRONS HLDGS INC
042384 90 7 ARMSTRIONG HLDGS INC
042384 95 7 ARMSTRONG HLD3S INC

7

7

7

0

U

IVMOD1
ISSUZR DTSCRIPTION STATUS

coM

com

CALL

PUT

COm

CALL

PUT

COoM

PED CCNV SER A
COoM

CALL

PUT

CL A

Cam

oM

CALL

PUT

cOoM

coM

camM

CALL

PUT

COoM

CALL

PUT

CaM

CALL

PUT

COM NEW

CL A

oM

oM

CALL

PUT

M

SPONSORED ADR
CALL

pPUT

COM N PAR 99
COM

TALL

PUT

COMm DELETED
CALL DELETED
PUT DELETED
coM

CALL

PUT

Com



RUN DATZI0Y1/04/33
RUN TIMZ210:40

CUSIP N

04269Q
0425690
04259X
04269X
04259X
0425698
042735
042735
042735
042735
042744
042754
042764
042754
042768
04239L
04239L
042891
042923
043113
043127
043127
043127
043136
243136
043136
04314L
043141
04314L
94315D
043158
043353
043353
043353
043436
043436
043435
04362p
04362p
04352p
043634
043743
044204
044204
044204
044501
044901
044901
04516H

EAY
35
190
90
95
30
AY
10
30
?5
10
bR/
30
95
10
19
30
35
10
20
10
30
95
13
30
95
10
30
35
40
1o
10
30
95
10
30
95
10
90
95
10
20
19
20
95
10
90
95
10

HOOOWMNUVINAEADODRED IR DO PR O0O0O I VVDIN YOIV OOTOANIHOO

x* LISY

ISSUER NAME
ARRIS GRJUP INC
ARRIS GROUP INC
ARRAY BIOPHARMA
ARRAY BIOPHARMA
ARRAY SIJPHARMA
ARRHYTHMIA RESH
ARROW ELECTRS IN
ARROW ELECTRS IN
ARROW ELECTRS IN
ARROW ZLECTRS IN
ARROW FINL CCR?P
ARRDOW INTL INC
ARRDOW INTL INC
ARROW TNTL INC
ARR(OW MAGNDLIA I
ART TECHNOLOGY G
ART TECHNIOLOIGY G
ART TECHNOLOGY &
ARTISAN COMPONEN
ARTEZSTIAN RESQURC
ARTESYN TECHNDOLD
ARTESYN TECHNSLD

ARTESYN TECHNOLC

ARTHRUCAREZ CORP
ARTHROCAREZ CORP
ARTHROCARE CORP
ARTISOFT INC
ARTISOFT INC
ARTISDFT INC

OF SECTION 13F

INT

INC

INC
TECHNOLGGY I
~

C

c

c

NTL INC
ROUP INT
ROUP INC
ROUP INC
TS INC

ES CORP
5IES INC
GIZS INC
5IES INC

ARTISTDIRECT INC

ARTS WAY MFG INC
ARVINMERITOR INC
ARVINMERITOR INC
ARVINMZRITOR INC

ASBURY AUTOMOTIVE GROUP INC
ASBURY AUTOMOTIVE GROUP INC
ASBURY AUTOMOTIVE 5R0UP INC
ASCENTIAL SOFTWARE CORP
ASCENTIAL SOFTWARE CORP
ASCENTIAL SOFTWARE CORP
ASCENT MEDIA 5ROUP INC
ASHANTI GGLDFIELDS LTD

ASHLAND INC
ASHLAND INC
ASHLAND INC
ASIA PAC FD INC
ASTIA PAC 7D INC
ASIA PAC FD INC
ASHWORTH INC

SECURITIES ** PAGE

TYM001

3%

TSSUER DESCRIPTIBN  STATUS
CALL
PUT
oM
CALL
PUT
COM PAR $0.01
DBCY
Z0OM
CALL
pPUT
£oM
coM
CALL
PUT
cOoM
COM
CALL
pPUT
oM
LA
COM
CALL
PUT
oM
CALL
PUT
coM
CALL
PUT
COM NEW
coM
COM
CALL
PUT
COM
CALL
PUT
CcOoM

272

 CALL

PUT
com
GL03
CCM
CALL
PUT
cOM
CALL
pUT
COM

ADDED
DEP RCPT




RUN DATE:01/06/03
RUN TIMEZ:210340

CUSIP NDO.

04516H
04516H
045167
04516X
045174
045174
0645174
04513A
945184
04518A
045230Q
045239
045237
045235
045237
045327
045327
045327
045327
043475
045475
045487
045487
045487
045604
04622F
046220
046224
046224
046224
046255
045255
046255
046353
046353
046353
04538F
046433
04544A
94544A
04644A
04643K
04649X
04643X
04648X
04643X
04649A
046494
04545A

30
5
10
10
10
90
95
10
90
95
10
0
95
ic
AT

AB

1c
90
95
10
11
10
20
95
i0
10
10
10
90
9¢
i0
30
95
io0
90
95
19
10
10
0
95
10
AB
10
90
25
10
90
9%

TR Ad N WN b D DBODDH S PR ODRNANVIUHDOWWWLOHEOLNNIR SO0 0CUR -

ISSUZR NAME

ASHWIRTH INC
ASHWORTH INC
ASTA TIGERS FD
ASTIA SATELLITE
ASK JZEVES INC
ASK JEEVES INC
ASK JEEVES INC
ASIAINFO HLDGS
ASTAINTO HLDGS INZC

ASTIAINFO HLDGS INC

ASPZCT COMMUNICATIONS CDRP
ASPECT COMMUNICATIONS CORP
ASPECT COMMUNICATIONS CORP
ASPECT MED SYS INC

ASPECT TELECOMMUNICATIONS CO
ASPEN TECHNOLIGY INC

ASPEN TECHNOLDGY INC

ASPEN TECHNDLIGY INC

ASPEN TECHNOLIGY 1INC
ASSOCIATED AUTOMATIVE GP INC
ASSOCIATED AUTOMOTIVE 6P INC
ASSCCIATED BANC CORP
ASSOCIATED BANC (DRP
ASSOCTIATED BANC CDRP
ASSOCYATED ESTATZS RLTY CORP
ASTEA INTL INC

ASTA FDG INC

ASTEC INDS INC

ASTEC INDS INC

ASTEC INDS INC

ASTORIA FINL CORP

ASTORIA FINL CORP

ASTORIA FINL CORP
ASTRAZENECA pPLC

ASTRAZENECA PLC

ASTRAZENECA °LC

ASTRO-MED INC NEW

ASTRONICS CORe

ASTROPOWER INC

ASTROPOWER INC
ASTROPDOWER INC

AT RD INC

ASYST TECHNCLOGY CORP

ASYST T=CHNOLIGY CORP

ASYST TECHNOLIGY CORP

ASYST TECHNOLDGY CORP

AT € T LATIN AMER CORP

AT £ T LATIN AMER CORP

AT &2 T LATIN AMER CORO

INC
TZLECOMMUNCNT

INC

*% LIST OF SECTION 13F SECURITIES *x

PAGE 32
1VM001

ISSUER DESCRIPTION STATUS

CALL

PUT

COM

SPCNSORED ADR
COoM

CALL
PUT

cOmM

CALL
PUT

coM

CALL
PUT

coM

SDCy
sDCY
COM

CALL
oUT

L A
*W EXP 08/02/200

B/1
54250% 6/1

“COM

CALL

PUT

oM

CoM

oM

COM

CALL

PuT

COM

CALL

PUT

SPONSORED ADR
CALL
PUT

coM

oM

coMm

CALL
pPUT

coM

NOTE
coM

CALL
PUT

coM

caLL
pPUT

57502 7/0




RUN DATE:Q1/04/03
AUN TIME210:40

CUSIP NO.

046499
047439
043209
048335
34839356
048334
048523
04824483
34373P

- 048798
043079
049155
049154
049164
045154
043391
0493392
049513
049513
049512
049512
049513
049550
0495204
0494524
0496201
0435304
050095
0530935
050095
050473
05059A
O0S5069A
050694
050757
050757
050757
051058U
- 051503
051648
051548
051648
052115
0521156
052116

052528

0525665
052656
052656

10
10
10
i0
90
95
10
10
in
10
20
10
10
90
95
10
10
AC
AE
10
99
95
10
10
90
95
10
10
99
95
10
10
90
95
10
30
95
10

10

10
90
95
10
0
95
30

10

99
95
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*x LI3T OF

ISSUER NAME

ATALANTA SOSNIFF CAP CORP
ATHERDSGENICS INC
ATLANTIC AMERN CORP

ATLANTIC COAST AIRLINES HLDG
HLDG
HLDG

ATLANTIC COAST AIRLINES
ATLANTIC COAST AIRLINES
ATLANTIC DATA S:=RVILCES
ATLANTIC LIBERTY FINL C3RP
ATLANTIC PREM BRANDS LTD
ATLANTIC RLTY TR
ATLANTIC TELE NETWORK
ATLANTIS PLASTICS INC
ATLAS AIR WORLDWIDE
ATLAS AYR WORLDWYIDE HLDGS
ATLAS AIR WORLDWIDE
ATLAS PAC LTD

ATLAS PIPELINE PARTNERS LP
ATMEL CORP

ATMEL CORP

ATMEL CORP

ATHMEL CORP

ATMEL CORPD

ATMOS ENERGY TORP

ATRTIX LABS INC

ATRIX LABS INC

ATRIX LABS INC

ATRION CORP

ATWOOD OCEANICS INC

ATHWOOD OCEANICS INC

ATWOOD OCEANICS INC

AUBURN NATL BANCORP
AUDI3LE INC

AUDIBLE INC

AUDIBLE INC

AUDIOVOX CORP

AUDIQJVOX CORP

AUDIOVOX CORP

AUGUST TECHNOLOGY CORP
AULT INC

AURORA FOODS INC

AURDRA *00DS INC

AURORA FOODS INC

AUSPEX SYS INCT

AUSPZEX SYS INC

AUSPEX SYS INC

INC

" AUSTRALTIAGNEW ZEALAND BXG GR

AUTHENTIDATE HLDG CORP
AUTHENTIDATE HLDG CORP
AUTHENTIDATE HLDG CORP

SEZCTICN 13F

HLDGS I

HLDGS I

PAGE 33
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SECURITIES %%

ISSUZR DESCRIPTION STATUS
oM

cCoM

COM

coM

CALL

PUT

COM

cOM

coM

SH BEN INT
COM MNEW
COM

caoM

CALL

PUT
SPUONSDBRED ADR
UNIT L P INT
Sy

SDCV

COM

TALL

PUT

oM

oM

CALL

PUT

com

cOM

CALL

PUT

C3aM

rn
i

CALL
PUT
CL A
CALL
PUT
CoM
COM
COM
CALL

ADDED

&/2
5/2

©PUT

coM

CALL

PUT
SPONSDORED ADR
coMm

CALL

PUT

—_—



RUN DATER01/06/03
RUN TIMS210:40

ZUSIP NO.

05275N
D5275N
05275N
0527469
052769
052769
052776
0527756
052776
052800
052800
052800
053015
053015
053015
053018
05329Q
053299
NE3294
05329¥%
05329%W
053332
053332
353332
05343°P
05343V
053435
05345P
05343HM
053484
05343¥W
053434
0534834
053484
053434
033491
0532431
052491
223494
053494
053495
053499
033499
053499
053499
053551
053561
033361
053566

10
90
95
10
90
95
10
90
95
10
90
95
AC
10
30
95
10
20
10
30
35
10
90
95
19
10
10
10
10
Q0
95
10
30
35
20
10
In
95
AD
io
30
AA
10
90
95
10
90
25
10

ISSUER NAME

AUTOBYTEL INC

AUTOBYTEL INC

AUTOBYTEL INC

AUTODESK INC

AUTOCESK INC

AUTODESK INC

AYTOIMMUNE INC

AUTOIMMUNE INC

AUTOIMMUNE INC

AUTOLIV INC

AUTOLIV INC

AUTOLIV INC

AUTOMATIC DATA PROCESSING IN
AUTOMATIC DATA PROCESSING IN
AUTOMATIC DATA PROCESSING IN
AUTOMATIC DATA PROCESSING IN
AUTONOMY CORP PLC
AUTONOMY CORP PLC
AUTONATION INC
AUTGNATINON INC
AUTONATION INC

AUTOZONE INC

AUTCZONE INC

AUT2ZONE INC

AVALON HLDGS CORP

AVALON DIGITAL MARKETING
AVALON CORRECTIONAL SVCS
AVANIR PHARMACEUTICALS

SYsS
INC

** LIST OF SECTION 13F SECURITIES ==

AVANEX
AVANEX
AVANEX

CoRre
coRe
CaRP

VMO PO DO AN PN PO = DD OO INNMNNNIVNLARIS D WO D Qi pd b s OO

AVALONBAY CMNTYS INC
AVALONBAY CMNTYS INC
AYALONBAY CMNTYS INC
AVANTSGO INC

AVANT IMMUNOTHERAPZUTILCS
AVANT IMMUNOTHERAPEUTICS
AVANT IMMUNCTHERAPZUTILS
AVATAR HLDGS INC

AVATAR HLDGS INC

AVAX TZCHNOLAGIES INC
AVAYA INC

AVAYA INC

AVAYA INC

AVAYA 1INC

AVENTIS

AVENTIS

AVENTIS

AVENUE A INC

INC
INC
INC

PAGE 34
IVvMoel

ISSUER DESCRIPTION STATUS

coM
CALL
PUY
CoM
CALL
PUT
Com
CALL
PUT
COM
CALL
PUT
NOTE
coM™
CALL
PUT
ADR
ADR
Caom
CALL
PUT
oM
CALL
PUT
CL A
COM
COM
CL A
cCOM
CALL
PUY
com
CALL
PUT
Com
com
CALL
PUT
NOTE
CoM
COM PAR $0.00%
NJTE 10/3
COoM

CALL

PUT

SPONSORZD ADR
CALL

PUT

CM

272

DELETED

NEW ADDED

ADDED

7000% 4/0



RUN DATE:D1/06/03 *x L IST 3F SECTION 13F SECURITIES *xx PAGE 35
RUN TIME:10:40 IvMo0l
CUSIP N2 TSSUER NAME ISSUER DESCRIPTION STATUS
0535611 10 9 AVERY DENNISON CORP CCM
0534611 30 9 AVZRY DENNISON CORP CALL
053611 95 9 AVERY DENNISON CORP PUT
0535448 12 2 AVIALL INC NEW oM
0536488 90 2 AVIALL INC NZW CALL
053658 95 2 AVIALL INC NEW PUT
0336467 10 3 AVIATION GEN INC COM DELETED
05367L 10 9 AVICT SYS INC oM DELETED
G5367L 90 9 AVICI SYS INC CALL DELETED
05367TL 95 7 AVICI SYS INC PUT DELETED
05367L 890 2 AVICI SYS INC COM NEW ADDED
053367 10 O AVID TECHNOLOGY INC coM
05357P 20 0 AVID TECHNOLOGY TINC CALL
053579 95 0 AVID TECHNILOGY INC PUT
053678 10 8 AVIDYN INC oM
253690 10 3 AVIGEN INC oM
053690 90 3 AVISEN INC CALL
053590 95 3 AYIGEN INC PUT
053762 AD 2 AVIRCN NOTE 5.250% 2/0
053798 10 7 AVISTA CORP oM
053738 30 7 AVISTA CORP CALL
053798 95 7 AVISTA CORP PUT
053279X 20 8 AVISTAR COMMUNICATIONS CORP LOM NEW
223801 10 6 AVITAR INC NEW COoM
053897 10 3 AVNET INC CoOM
053807 90 3 AVNET INC CALL
053807 95 3 AVNET INC PUT
053893 10 3 AVOCENT CORP COM
053393 30 3 AVOCENT CORP CALL
053893 95 3 AVICENT CORP PUT
054303 AP 7 AVON PRODS INC NOT= T/1
054303 10 2 AVON PRODS INC COM
054303 30 2 AVON PRODS INC CALL
054303 95 2 AVON PRODS INC PUT
05453N 10 O AWARE INC MASS CoM
- 05453N 90 0 AWARE INC MASS CALL
05453N 95 C AWARS INC MASS PUT
054535 10 7 AXA SPONSORED
054536 90 7 AXA CALL
054536 95 7 AXA PUT
054540 AB 5 AXCELIS TECHNOLIJGIES INC NOTE 4.250% 1/1
054540 10 9 AXCELIS TECHNBLOGIES INC CoM
054540 50 9 AXCELIS TECHNOLOGISS INC CALL
054540 95 9 AXCELIS TECHNOLOGIES INC PUT
054546 10 6 AXCESS INC ' COM DELETED
05461R 10 1 AXONYX INC CcoM
054615 10 9 AXSYS TECHNOLIGIES INC COM
054774 10 4 AZCO MNG INC DEL COM
054302 10 3 AZTAR CORP COM




RUN DATE:01/056/03 *x LIST OF SECTION 13F SECURITIES x= PAGE 35
RUN TIME:10340 IYMOO01
CUSIP NGO ISSUSR NAME ISSUZR DESCRIPTION STATUS
054802 90 3 AZTAR CORP CALL

054802 95 3  AZTAR CORP PUT

054923 10 7  AXCAN PHARMA INC coM

054937 10 7 * BBET CORP coM

054937 90 7  B3BE&T CORP CALL

054937 95 7  BBET CORP PUT

054943 10 4  BCSB BANKCORP INC cOoM

054959 10 1 AXEDA SYSTEMS INC coM

055090 10 4 BEH OCEAN CARRIERS LT coM

055262 30 5 B A SF AG SPONSORED ADR
055348 10 9 * BCE INC COM

055342 90 9  BC:Z INC CALL

0553483 95 9  BCZ INC PUT

055378 10 3  BDM INTL INC CL B

05538P 10 4 BZI TECHNOLDGIES INC COoM

055387 10 4  BF ENTERPRISES INC coMm

055434 20 3 B3 PLC ADR FIN INST N
N554456 10 8  BHA GROUP HLDGS INC comM

05547U 10 2 BIW LTD coM

055472 AB 0  BISYS GROUP INC NOTE  4.000% 3/1
055472 10 4 * BISYS GROUP INC com

955472 30 4  BISYS GROUP INC CALL

055472 95 &  8ISYS GROUP INC PUT

055485 10 2 BKF CAP GROUP INC coM

055484 10 6 * 8JS WHOLESALE CLUB INC COM

05548J 90 6  3JS WHOLESALE CLUB INC CALL

055643J 95 6  BJS WHOLESALZ CLUB INC PUT

055432 AF 0 BJ SVCS €O NOTE 03953 4/2 ADDED
055482 10 3 x B3 SVCS €O cOM

055482 90 3 BJ SVCS €2 CALL

055482 95 3 8BS SVCS CO PUT

055507 10 5 * BMC INDS INC MINN CoM

057507 90 5  BMC INDS INC MINN CALL

055607 95 5 BMC INDS INC MINN PUT

055512 20 1 82K FINL CORP COM NEW

055617 50 9 * BOC GROUP PLC SPONSORED ADR
055617 90 3  BDOC GROUP PLC CALL

055617 25 9  BOC GROUP PLC PUT

055622 10 4 * BP PLC SPONSORZID ADR
2955522 90 4 3P PLC CALL |
055622 95 4 B8P PLC PUT

055630 19 7 B3P PRUDHOE BAY RTY TR UNIT BEN INT
05554E 10 5 * BRE PROPERTIES INC cL A ‘
055645 I0 6  BRE PROPERTIES INC CALL

055645 95 4  BRS PROPERTIES INC PUT

0555647 10 3 BNP RESIDENTIAL PPTYS INC coMm

05564W 10 6  BOE CINL SVCS VA INC com

053645 30 3  BRT RLTY TR SH BEN INT NEW
055652 10 1  BSB 3ANCORP coM



*% LIST OF SECTICN 137 SECURITIES *x PAGE 37

IVM001

RUN DATE:01/36/03
RUN TIM=:10:40

CUSI? N3 ISS5UZR NAME ISSUZR DESCRIPTION STATUS
N5577% 10 1 * BT GRQUP PLC ADR

058778 30 1 37T 3RQUP pLC CALL

055778 95 1 3T 5R0UP PLC PUT

055921 10 0 * BMC SOFTWARE INC oM

055921 99 0 3MC SOFTWARE INC CALL

055921 2% 0 BMC SDFTWARE INC PUT

055936 10 8 BNCCCORP INC coM

355932 106 5 BTU INTL INC oM

055033 10 3 * B2B INTERNET HOLDRS TR DEPQSTRY RCPT
056033 99 3 B23 INTERNET HOLNRS TR CALL

055033 95 13 B23 INTEZRNEY HOLDRS TR PUT

056039 10 2 3WAY CORP COoM

056042 10 4 3WC FINANCIAL CORP COM

054335W 10 1 BACK YN BURGERS INC com

356525 10 8 BADGER METER INC COM

055563 10 1 BADGTR PAPZR MLS INCT CoM

257097 10 7 BAIRNCDO CORP coM

057149 19 6 BAKER MICHAEL CORP COM

057224 10 7 * SAKER HUGHES INC COM

057224 90 7 BAKER HUGHES INC CALL

057224 95 7 BAKER HUGHES INC PUT

057655 20 0 SALCHEM CDRP COoM

057741 10 0 * BALDIR ELEC CO coM

N57741 90 0 BALDCOR £LEC €D CALL

057741 35 0 BALDOR EL=C €3 PUT

057755 10 0 BALDWIN & LYONS INC CL A

057755 20 9 SALDWIN & LYONS INC cL B8

358264 10 2 BALDWIN TECHNTLIGY INC CL A
. 058493 10 6 * RALL CORP £0OM

058498 30 6 BALL CORpP CALL

058498 93 4 BALL CORP PUT

053584 10 4 * BALLARD PWR SYS INZ COM

05359H 20 4 BALLARD PWR SYS INC CALL

058534 95 4 SALLARD PHWR SYS INC PUT

05873K 10 B * BALLY TOTAL FITNESS HLDG COR  COM

05873X 90 8 BALLY TOTAL FITNESS HLDG COR CALL

05873K 95 8 BALLY TOTAL FITNZSS HLDG CCR PUT

058322 10 7 BALTEK CORP CoM

059361 10 5 BAM ENTMNT INC COoM

059443 10 2 BANC CORP comM

02945F 10 3 BAMCFIRST CORP COM

05945K 10 2 BANCINSURANCE CORP cCOM

05945K 10 1 * BANCD BILBAD VIZCAYA ARGENTA SPONSORED ADR
05946K 90 1 BANCO BILBAOD VIZCAYA ARGENTA CAaLL

05946K 95 1 BANCTO BILBAO VIZCAYA ARGENTA PUT

059479 30 3 SANCO COMERCIAL PORTUGUES S SPON ADR NCW
059529 190 6 BANCDO DE CHILE SPONSORED ADR
05964H 10 5 BANCO SANTANDER CENT HISPAND ADR

05964H 90 5 BANCO SANTANDER CENT HISPAND CALL




RUN DATE$01/06/03 **x LIST OF SECTION 13F SECURITIES ** PAGE 33
RUN TIMES210240 IVYyMo0l
CUSI? NQ. ISSUER NAME ISSUER DESCRIPTION STATUS
059644 95 5 BANCO SANTANDER CENT HISPAND  PUT

05963X 10 9 BANCO SANTANDER CHILEZ NEW SP ADR REP COM
059690 10 7 BANCORP RHODE ISLAND INC coM

059692 10 3 BANCORPSOUTH INC com

052695 10 6 BANCROFT CONV FD INC COoM

053978R 10 7 BANCTRUST FINANCIAL GP com

059315 10 0 BANDAG INC CoM

059815 90 O BANDAG INC CALL

059815 95 O BANDAG INC PUY

059815 30 3 3ANDAG INC CL A

059815 30 8 BANDAG INC CALL

059815 95 8 BANDAG INC pUT

060505 10 4 BANK OF AMERICA CORPORATION cnm

060505 90 4 BANK OF AMERICA CORPORATION CALL

060505 95 4 BANK OF AMERICA CORPORATION PUT

062401 10 4 BANK OF GRANITE CORP COM

062453 10 4 BANK GUAM AGANA COM

062540 10 9 BANK HAWAII CORP?P comM

0623540 990 9 BANK HAWAII CORP CALL

052540 95 9 BANK HAWAII CORP PUT

053421 10 0 BANK MARIN CORTE MADERA CA COM

063554 10 9 BANK OF MCKENNEY VA CAP STK ADDED
063671 10 1 3ANK MONTREAL QUE coM

063571 90 1 BANK MONTREAL QUE CALL

063671 35 1 BANK MONTREAL QUE PUT

063748 10 7 BANK MUT CORP ’ COoM

0639304 10 6 BANK OF THt OZARKS INC cOoM

064057 10 2 BANK NEW YORK INC coM

064057 30 2 BANK NEW YORK INC CALL

064057 95 2 BANK NEW YORK INC PUT

064149 10 7 BANK NOVA SCOTIA HALIFAX COoM

064149 90 7 BANK NOVA SCOTIA HALIFAX CALL

064149 35 7 BANK NOVA SCOYIA HALIFAX PUT

054206 10 5 BANK OF THE NORTHWEST PORTLA COM DELETED
06423A 10 3 3ANK ONE CORP CcomM

06423A 30 3 3ANK ONE CORP CALL

05423A 35 3 2ANK ONE CORP PUT

055056 10 2 SANKX SOUTH CARDJOLINA CORP COM

065415 11 7 BANK UTD CORP LITIGATN CONT RIGHT 99/99/999%
0565908 AC ? BANKATLANTIC BANCOR? SDCV  5.625%12/0
065908 50 1 SANKATLANTIC BANCORP CL A

0465908 90 1 BANKATLANTIC BANCORP CALL

0465998 25 1 BANKATLANTIC BANCORP pUT

06545 10 7 BANKNORTH GROUP INC NTW COoM

0565645 390 7 BANKNORTH GROUP INC NEW CALL

06645R 295 7 FANKNORTH GROUP INC NEW PUT

066528 10 3 BANKUNITED FINL CORP cL A

056528 90 3 BANKUNITED FINL CORP CALL

05652R 95 3 BANKUNITED FINL CORP PUT




RUN DATE:Q1/75/33
RUN TIMZI10:240

CUSIP MO

056352V
0563821
065321
35656821
256849
067031
N6738%
0573123
0567383
067383
057774
067774
067774
067774
067806
067845
067845
067846
057901
057901
0579201
068221
068236
068306
06383056
053306
0563313
058312
062313
0684563
068559
068738
070203
071593
071707
071747
071727
071813
071813
071813
0718213
071813
072611
072621
072521
07262L
072728
072730
072730

i0
10
20
95
10
13
20
10
30
35
AD
10
30
95
io
190
50
75
10
0
95
10
10
10
30
95
10
20
25
10
20
i9
10
AA
10
90
2?5
AR
19
99
95
40
10
10
90
?5
10
30
90

NN MNP U I VOWWWURA DI NDODOVODDDBDINANNDOOOVOHLOCDUPADODIIY

ISSUZSR NAME

BANNER CORP

BANTA CCRP

BANTA COR®

3ANTA (CORP

BAR HBR BANKSHARES
BARBEQUES GALTRE LTD
BARCLAYS PLC

3A2D C R INC
BARD € R INC
3ARD C R INC
BARNES & NOBLE INC
BARNES & NOBLE INC
BARNES & NOBLT INT
BARNES & NOBLE INC

BARNES GRIUP INC
BARNESANDNCBLE COM INC
BAAINESANDNOBLEZ COM INC
BRARNZSANDNDOBLE COM INC
BARRICK GOLD CORP
BARRICKX GILD CORP
BARRICK GOLD CORP
BARNWELL INDS INC
BARPTINT CCM INC

BARR LABS INC

BARR LABS INC

BARR LABS INC

S5ARRA INC
3ARRA INC
BARRA INC
BARRETYT

BARRY R & CORP QOHIO

BASSETT FURNITURE INDS INC

BATTLE MTN GOLD CN
BAUSCH & LOMB INC
BAUSCH & LOMB INC
3AUSCH & LOMB INC
BAXTER INTL INC
SAXTER INTL INC
BAXTER INTL INC
BAXTER INTL INC
BAXTER INTL INC

3AY ST BANCORP INC
BAY VIZW CAP CORP DEL
BAY VIEW CAP CORP DSL
BAY VIEW CAP CORP DEL
BAYCORP HLDGS CORP?
BAYER A &

BAYER A G

*& LIST OF S=CTION 13F

USINESS SERVILES IN

BARRISTER GLDOBAL SVCS NETWOR

SECURITIES ==

ISSUER NESCRIPTION

comM

£oM

CALL

PUT

CoM

SPONSORED ADR
ADR
COoM
CALL
PUT
NOTE
CaN
CALL
pyT
CoM
CL A
raLL
PUT
COM
CALL
PUT
COoM
coM
COM
CALL
PUT
COM
CALL
PUT
COM
COM NEW

coM

coM

SDCV  64000% 1/0
coM

CALL

PUT

DBCV 1.250% 5/0
CoM

CALL

PUT

CORP UNITS 7%
£OM

com

CALL

PUT

cnM

SPONSIRED ADR
CALL

52503 3/1

PAGE 39
IVMODY

STATUS

ADDED

ADDED




RUN DATE:01/05/03 ** [IST 3F SSCTION 13F SECURITIES *xx PAGE 49

RUN TIMES10:40 IVMON1
CUSIP NOe ISSUER NAME ISSUER DESCRIPTION STATUS
372730 9% 2 BAYER A 5 PUY
073051 10 4 BAYQU STL CORP LA PLACE CL A
073294 10 O BBVA BANCO FRANLCES S A SPONSORED ADR
073297 10 3 BRVYA BANCO BHIF SPONSORED ADR
073302 10 1 = BE AZROSPACE INC LOM
073302 90 2 BE AZROSPACE INC CALL
073302 95 1 BE AEROSPACE INC PUT
073320 10 2 BE SEMICONDUCTOR INDS N V NY RESSTRY SHS B
073325 AD 4 BZA SYS INC NOTE 4.000%12/1
073325 10 2 * BZA SYS INC coM
073325 90 2 BEA SY3 INC CALL -
073325 §5 2 BZA SYS INC pPUT
073677 10 6 BZACON POWER CORP COM
073902 10 2 = BIAR STEARNS COS INC com
073902 90 8 BZAR STEZARNS C£35 INC CALL
073202 95 3 BZAR STEZARNS COS INC PUT
074002 10 5 * BEZARINGPDINT INC oM ADDED
074002 30 5 BZARINGPOTINT INC CALL ADDED
74002 3% 6 BEARINGPOINT INC ) PUT ADDED
074014 10 1 BEASLEY BROADCAST SR0OUP INC cL A
DT555] 10 % * BZAZZR HOMES USA INC COM
075546 30 5 BZAZEZR HOMES USA INC CALL
07555Q 2% 35 3ZAZZR HOMES USA INC PUT
075571 10 9 BEBE STORES INC coM
075811 10 7 * BTCKMAN COULTSR INC coM
075811 90 3 BECKMAN COULTER INC CALL
075811 95 2 BECKMAN COULTER INC PUT
075837 10 9 % BECTIN DICKINSON £ C3 coMm
07%337 30 9 BECTON DICKINSON £ CC CALL
- 075887 95 9 BECTON DICKINSON £ CO PUT
073895 10 0 = B=D BATH & BIYOND INC ) COM
075895 90 0 BED BATH £ BEYCOND 1INC CALL
n715896 95 O BZD BATH € BEYOND INC pPUT
D76014 102 9 BZDFORD BANCSHARES INC COM
075445 30 1 BTDFORD PPTY INVS INC LOM PAR 3002
077347 2C¢ 1 3={ FUSZ INC CL A B
077347 30 D BEL ®USZ INC - CL B
077455 10 3 BZLNEN CORP CioM
277459 10 5 * BELDEN INC coM
D77453 90 5 BELDEN INC CALL -
077459 95 5 BELDEN INC PUT
277851 10 3 BELL & HOWELL €O oM
AT7214 30 7 = 3210 CDA INTL INC COM NEW
77914 30 7 BELL CDA INTL INC CALL
077214 9% 7 BELL CDA INTL INC PUT
731907 10 9 BELL INDS INC CCM
078127 10 6 * BzZLL MICRIPRONDULTS INC COM
078137 20 6 BRZLL MICROPRODUCTS INC CALL
273137 95 % BELL MICRIPRIDUCTS INC SUT

e



RUN DATZ
RUN TIMZ:10:40

LUsIP

273386C
2798490
079360
230152
280355
980555
030¢55
08135F
08135F
08135F
082437
031437
031437
081560H
08160H
08160H
081A0H
031560H
281798
231906
082047
032047
082641
032657
032657
034037
284093
084423
084423
034423
084597
084570
084670
034630
085789
085789
085789
086515
085515
3865156
086516
085515
085534
08659A
037851
087851
087851
038577
088606

NOs»

10
20
95
10
10
90
95
10
30
9%
10
80
95
AB
AC
10
90
95
40
10
10
20
10
10
12
40
10
10
90
95
10
10
20
10
10
90
95
AD
AF
10
90
95
20
10
30
90
5
19
10

01

00 = D OO GO b el GO UTIUT U =d N CO U 0T (0 ed O 10 D kb O W b 3 e N e DTN N Y U O D PO 1D

/967923

ISSUER NAML

BSLLSDUTH CCR?
BELLSOUTH CCRP
BZLLSOUTH CORP
BELMINT BANCORP
8ZLD CORP

BSLO CORP

BELD CORP

BEMA GCLD CQORP
3EMA GOLD CCRP
SEMA GDOLD CCRP
BEMIS INC

BEMIS INC

BEMIS INC
RENCHMARK ELECTRS
BENZHMARK ELECTRS
BENCHMARK ELECTRS
BENCHMARK ELECTRS
BENCHMARK ELEZCTRS
BEINETTON GRQOQUP SPA
BENNSTT ENVIRONMENTAL INC
BENIHANA INC

BENTHANA INC

BENTHOS INC

BENTLEY PHARMACEUTICALS INC
BENTLEY PHARMACEUTICALS INC
BERGER HLDGS LTD

BERGSTROM CAP CDORP

BERKLEY W R CCRP

BERKLEY W R CORP

3ERKLEY W R CORP

3=RKSHIRE BANCCZRP INC DEL
B3ERKSHIRE HATHAWAY INC DEL
BERKSHIRE HATHAWAY TNC DEL
BEZAKSHIRE HILLS BANCCRP INC
BZRRY PETE C3

BERRY PETE CO

BERRY PETE CO

BEST BUY INC

BEST BUY INC

BZST BUY INC

BEST BUY INC

BZST BUY INC

BESTWAY INC

BETA OIL & GAS INC

BEVERLY ENTERPRISES INC
BEVERLY ENTERPRISES INC
BEVERLY ENTERPRISES INC
BEZXIL CORP

BHP BILLIYTON LTD

INC
INC
INC
INC
INC

xx [ TSY DF SZCTICN 13F SECURITIES *x

PAGE 41
T™WMI01
ISSUSR DESCRIPTION STATUS
com

CALL

PUT

COM

COM SER A

CALL
PUT
coM
TALL
PUT
COM
CALL
oyT
NOTE
NOTE
comM
CALL
PUT
ADR NEW
COM

coM

cL A

50003 §/1
50002 13/1

- COM

coM

*W EXP 12/31/200

CCM NEW
CoM
caoM
CALL
PUT
CoM
CL A
CL B
COM
CL A
CALL
ouY
DBCV
SoCy
CIM
CALL

0.5684%2 6/2
22502 1/1

CPUT

COM
oM
COM NEW

CALL

PUT

COM

SPONSCORED ADR

NEW



RUN DATEI01/705/93 ** LIST 3JF SECTION 13F SECURITIES =x PAGE 42

RUN TIMEI10:40

CUSIP Nl.

083558
0823072
089072
089072
0R9098
089128
0Ag15p
089155
089302
089302
089302
08943A
089539
090181
090327
090327
090327
0905745
090572
090572
090572
090572
030873
090578
030578
03058M
09053V
09058V
09058V
09059T
090597
090597
0905397
090604
09050J
090616
090615
090515
090613
090613
070613
09063Q
090640
09065H
09965H
N9065H
0906%H
09955L
0906561

10
10
11
20
10
10
10
10
i0
30
5
10
20
10
10
79
95
50
io
20
90
95
10
30
3
10
10
30
95
20
10
2C
95
10
11
10
90
2%
1¢
30
5
12
10
10
n
95
10
i0
30

MMV SA VTN O QDO S DU VTV W W W WD A ~d o~ 1201w ad ad 00 WU W) 8 b 1 b O30

IYMpO1
ISSUER NAME ISSUER DESCRIPTION STATUS
BIACORE INTL AB SPONSORED ADR
BI5 BUCK BREWERY & STEAKHOUS cOmM DELETED
BIG BUCK BREWERY L STEAKHOUS *W EXP 12/13/200 DELETED
BIG BUCK BREWZRY & STEAKHOUS UNIT 12/13/2002 DELETED
8IG LITY RADIJ INC CL A
BIG DDG HLDGS INC com
BIZ 5 SPORTINSG GOODS CORP com
BI5 FOOT FINL COR’P com
B3IG LOTS INC com
8I5 LAOTS TINC CALL
BIG LCTS INC pUT
BIG ROCK BREWERY LTD COM
3IG SKY TRANSN CO COM N3 PAR
BILLSERY INC oM
BINDYIEW DEV CORP con
BINDVIEW DEV CORP CALL
BINDVIEW DEV CGOR® PUT
BIJ-REFERENCE LABS INT COM 301 NEW
310 RAD LABS INC cL 8
3I03 RAD LABS INC CL A
BI0 RAD LABS INC CALL
BIZ RAD LABS INC PUT
BIZ TECHNOLOGY GEN CORP COM
83I9 TECHNOLOGY GEN CORP CALL
8I0 TECHNOLOGY GEN CORP PUT
BICANALYTICAL SYS INC COM
BIOCRYST PHARMACEUTICALS COM
BIOCRYST PHARMACEUTICALS CaLL
BISCRYST PHARMACEUTICALS PUT
BIDJECT MED TECH INC COM NEW
BICGEN INC COM
B3IZGEN INC CALL
BIQGEN INC 2UT

BIODELIVERY SCIENCES INTL IN COoM

BIODELIVERY SCIENCZS INTL IN *W EXP 056/25/200
SIOMARIN PHARMACEUTICAL INC ToM

BIOMARIN PHARMACTUTICAL INC CALL

BIOMARIN PHARMACZUTICAL INC PUT

BIOMET INC oM
BIOMET INC CALL
3IOMET INC PUT
BIONNOVA HLDG CDAaP oM
BIONX TMPLANTS INC cOM
BIZCPURE LORP CL A
BINPYRE CORP CALL
RINPYRE CORP PUT
3YIOSOURCE INTL INC £om
BIOTIME INC coM

3IDTIME INC CALL



RUN DATE:D1/05/03 *% LIST OF S=CYION 13F SECURITIES *=* PAGE 43
RUN TIMZI10:40 IvMnOl
CUSIP NOJ. ISSUER NAME ISSUZR DZSCRIPYINN  STATUS
09065L 95 & 3IJ0TIME INC PUT

09065Y 10 3 B3IZSPHEIRE MEDILZAL INC CoOM

09066Y 10 7 BIOTRANSPLANT INC com

030570 20 1 * 3INTECH HOLDERS TR DEPOSTRY RCPTS
070670 90 1 BIDTECH HILDERS TR CALL

090670 35 1 BIZTECH HOLDERS TR PUT

090574 12 9 = sIOVAIL CORP com

090674 90 3 BICVAIL CORP CALL

03057J 95 9 S3IOVAIL CORP PUT

093674 11 7 3I2VAIL CORP *W TXP 29/30/200 DELETED
090909 10 2 3I7 LOGIC SYS LORP COM

090911 10 8 BIJLASE TESCHNOLOGY INC coM

090931 10 5 BIODSPECIFICS TEZCHNJLDSGSIZS C2 oM

090345 10 6 *= BIJZSITE INC oM

090945 90 6 3ICSITE INC CALL

090945 25 6 BIASITE INC PyUT

090551 10 4 BIGRELIANCE COR?P COoM

0912383 20 0 BIRNER DENTAL MSMT SERVICES COM N:EW

091561 10 6 3IOMIRA INC COoM

09181®° 90 4 3IZMIRA INC CALL

09161R 935 6 BIJMIRA INC PUT

091736 10 8 BITSTREAM INC L A

091797 10 0 BLACK & DECKER CAORP CoM

031797 90 ¢ BLACY & DECKER CORP CALL

391797 95 0 BLACK & DECKER CORPp PUT

291626 10 7 BLACK BOX CORP DEL COM

0918246 90 7 BLACK 80X CORP? DL CALL

031826 95 7 BLACK ROX CORP DEL PUT

032113 10 9 BLACK HILLS CORP cOoM

09247A 10 1 BLACKROCK ADVANTAGE TERM TR COM

092478 10 3 BLACKROCK FLA INVT QUALITYY M COoM

09247C 10 7 BLACKRCCK NJ INVT QUALITY MU cCaoM

092470 10 5 BLACKROCK INVT QUALITY MUN T com

09247 1C 3 BLACKROCK NY INVY QUALITY MU cam

09247F 10 © BLACKROCK INCOME TR INC COM

092475 10 &8 BLACKROCK CA INSD MUN 2008 T COM

09247H 10 6 BLAZKROCK FL INSD MUN 2008 T oM

092473 10 2 BLACKROCK INVT QUALTTY TERM COM

09247K 10 9 BLACKROCK INSD MUN 2003 TRM cOoM

09247TL 107 BLACKROCK NY INSD MUN 2008 T CCM

09247TM 10 5 BLACKROCK MUN TARGET TERM TR Com

09247P 10 8 BLACKROCK STRATEGIC TERM TR CaM

09247Q 10 6 BLACKROCK BROAD INVT GRD 200 COoM

09247Y 10 7 SLACKROCK CALIF INVY QUALITY coM

09247X 10 1 BLACKROCK INC CL A

092474 10 5 BLACKRCOCK INSD MUN TERM TR I coM

092475 10 2 BLACKRDCKX INCOME OPP TRUST I CaM

092479 10 4 BLACKROCK INSD MUN INCOME TR com ADDED
09248C 10 6 BLACKROCK MUNI 2018 TERM TR COM




RUN DATEIO1/06/03
RUN TIMED10:40

CUSIP NJ.

09243E
09248F
092434
09243
09243K
09248L
09248N
09243R
092487
092481
092484
D9249A
09249C
09243E
092495
092494
09243J
09243K
092491
09249N
09249°
092493R
292498
09243V
0925056
092828
09343R
09348R
09348R
39348R
093671
093671
093471
093679
093579
093579
0934693
095180
295333
075347
095347
295395
0956938
095698
095698
095692
095811
095311
095811

10
10
10
10
10
15
10
10
10
1o
190
10

10

10
10
10
10
10
1o
10
10
10
19
10
10
10
19
20
30
49
10
30
95
10
S0
35
10
10
io
io
50
20
10
20
95
50
10
390
25

ABANDOFTERRNII AV AIINOOMRINNIINONOG M AO PR ADPREDOWRRNRAWON

ISSUER NAME

BLACKROCK
BLACKROCK
BLACKROCK
BLACKROCK
BLACKROCK
BLACKROCK
BLACKROLK
BLACKROCK
BLACKROCK
BLACKROCK
BLACKROCK
BLACKROCK
BLACKROCK
3LACKROCK
BLACKRACK
BLACKROCK
BLACKROCK
BLACKXROCK
BLACKROCK
BLACKROCK
BLACKROCLK
BLACKROCK
BLACKROCK
BLACKROCK
BLACKROCK
BLAIR
BLDRS
3LNDRS
BLORS
BLDRS
B8L3CK
BLOCK
BLOCK

H &
H &
H &

BLOCKBUSTER
BLOCKBUSTER
BLACKBUSTE
BLONDER TONGUZ

CORP

INDEX
INDEX
INDEX
INDEX

CALIF MUN INCOME T
MUN INCOME TR

FLA MUN INCOME TR
N J MUN INCOME TR
NY MUNI 2018 TERM
N Y MUN TNCOME TR
HIGH YIELD TR

PA STRATESIC MUN T
STRATEZGIC MUN TR
VA MUNICIPAL BOND
CA INS MUN INC TR
NJ MUNICIPAL BOND
CA MUNT 2018 TERM
CORE 8D TR

STRYGC BOAND TR
MUNICIPAL 83INMD TR
CA MUNICIPAL BOND
FL MUNICIPAL BOND
MD MUNICIPAL BOND
MUNT INCOME TR II
NY MUNICIPAL BOND
NY MUN INCOME TR I
CA MUN INCOME TR I
NY INS MUN INC TR
FL INS MUN INC TR

FDS TR
FDS TR
FDS TR
FDS TR
R INC

R INC

R INC
INC
INC

R INC
LABS INC

BLOUNT INTL INC NEW

CHIP
COAT
COAT

BLUE
BLUE
3LUE
BLUE
3LUs
BLUE
aLyc
BLUE
BLUEZ
3Lusz
aLuE

VALUE FD INC
SYSTEMS INC
SYSTEMS INC

DOLPHIN ENERSGY C3
MARTINI SCFTHWARE
MARTINI SOFTWARE
MARTINI SOFTWARE
MARTINI SOFTWARE
RHINO CORP
RHINC CORP
RHIND CORP

INC
INC
INC
INC

ISSUER

SH BEN
SH BEN
SH BEN
SH BEN
cLom

SH BEN
SH BEN
cCaM
COM
CaM
ComM
com
COom
SHS
CoOM
COM
COM
COM
COM
COM
cam

BEN

T COM

CoM
caMm
oM
COM
ASIA 50
DEV MK
EMER MK
ZUR 100
Cam
CALL
PUT

CL A
CALL
20T

CoM

oM

oM

COM

COM NEW
COM NEW
COM
CALL
PUT

COM NEW
coM
CALL
pUT

** LIST OF SECTION 13F SECURITIES ==

DESCRIPTION

INT
INT
INT
INT

INT
INT

INT

ADR
100 ADR

50 ADR

ADR

PAGE
IVYM001

44

STATUS

ADDED

ADDED
ADDED

ADDED
ADDED

ADDED
ADDED

e e

DELETED
ADDED

DELETED
DELETED
DELETED
ADDED




RUN DATZ:01/06/03 *x {IST OF SECTION 13F SECURITIES *% PAGE 45

RUN TIMZI10:40

100557 95
100540 10

BOSTON BEER INC
BOSTON BICMEDICA INC

CUSI? ND. ISSUZR NAME
536022 10 7 BLYF RIV RANCSHARES INC
095055 10 2 3LUE SQUARE - ISRAZL LTD
035227 10 3 SLUSFLY INC
0946221 AA 3 BLUSSREEN CORP
095231 10 5 BLUYEGREEN CORP
09543P 10 2 » BLYTH INC
27543° 90 3 3LYTH INC
09543P 95 8 BLYTH INC
0956513 10 & BOARDWALK EQUITIES INC
096761 10 1 * BOR EVANS FARMS INC
096751 30 1 BOB EVANS FARMS INC
325751 95 1 30B EVANS FARMS INC
076387 10 6 * EJCA RESORTS INC
096387 90 6 B2CA RESORTS INC
096837 35 6 B3CA RESORTS INC
027023 10 5 * BOZING CD
097023 30 5 BOEING CO
297023 25 5 30EING CD
097133 10 4 BOGEN COMMUNICATIONS INTL IN
097383 19 3 * B3ISE CASCADE CCRP
0973383 30 3 BOIST CASCADE COR?
0373383 9F 3 BOYSE CASCADE COR®P
097693 10 4 BOLT TECHNOLOGY CNRP
07775J 10 1 30N-TON STORES INC
097324 10 4 * BIOMBAY CO INC
097324 90 4 BOMBAY C3 INC
097324 95 4 3CMBAY CD INC
098072 1C 1 BONE CARE INTL INC
293529 132 4 BONST ELECTRS INTL INC
298529 30 8 BONSC ELZCTRS INTL INC
298559 10 8 BOCKHAM TECHNOLGSY PLC
098570 1C 4 * DIDJKS—-A-MILLION INC
09870 90 4 BOOKS-A-MILLION INC
098570 9% 4 BOOKS—A-MILLION INC
099459 12 8 BO3TS & CIOTS/INTL WELL CTRL
099709 10 7 * 30ORDERS GROUP INC
099703 30 7 BORDERS GROUP INC
099709 95 7 BORDERS GAJUP INC
099724 10 6 = BDRG WARNER INC
096724 90 6 BORSG WARNER INC
099724 95 6 BORG WARNER INC
099849 10 1 * BIRLAND SOFTWARE CORP
099849 90 1 BORLAND SDFTWARE CORP
099249 95 1 BORLAND SOFTWARE CORP
100534 10 5 BOSTON ACDUSTICS INC
100557 10 7 * BOSTON BEER 1INC
100557 90 7 BOSTON BEER INC

7

i

IVMDND]
ISSUER DESCRIPTITMN STATUS

CoM

S5PONSORED ADR
oM

SDLY 2.250% /71
COM

COM

CALL

PUT

sl

coMm

CALL

PUT

CL A

CALL

PUT

coM

CALL

2UT

oM

COM

CALL

PUT

cOoM

COM

£om

CALL

PUT

cOoM

*W EXP 12/31/7205
COM PAR $0.003
SPONSORZD ADR
COM

CALL

PUT

COM

oM

CALL

pUT

COM

CALL

pUT

com

CALL

PUT

{Om

CL A

CALL

PUT

com



RUN DATE:20L/06/03 ** L ISY JF SECTICN 13F SECURITIES xx PAGE 46

RUN TIMEZL10:240 TVMO01
CUSIP N3O IS5SUSR NAME ISSUER DESCRIPTION STATUS
100577 10 5 BOSTON CELTICS LTD PARTNERSH UNIT LTD PTNR
100582 10 5 * BOSTON COMMUNICATIONS GROUP coM
100582 90 5 BOSTON COMMUNICATIONS 3R0UP CALL
100582 95 & BOSTON COMMUNICATIONS GR3JUP pPUT
100843 40 3 BOSTON LIFE SCIENCES INC COM NEW
101119 192 5 BOSTON PRIVATE FINL HLDGS IN coM
101121 10 1 BOSTON PROPERTIES 1INC COM
101137 10 7 * BOSTON SCIENTIFIC CORP CoM N
101137 30 7 BOSTON SCIENTIFIC C2RP CALL
101137 95 7 80STAON SCIENTIFIC CORP PUT
101178 10 1 BOSTONFED BANCORP? INC COM -
101288 10 6 BOTTOMLINE TECH DEL INC o™
101507 10 1 BOULDER GROWTH & INCOME 7D T COM
101541 10 0 BOULDER TOTAL RETURN FNt INC con
101706 20 8 BOUNDLESS CORP COM NFEW
102112 10 93 BOUYGUES CFFSHORE S A SPIINSORED ADR DILETED
102133 10 0 * BOWATER INC COM
102183 390 © BOWATER INC CALL
102133 95 2 3OWATER INC PUT
102545 10 8 BOWL AMER INC CL A
103043 10 5 * BOWNE & C3 INC coM
182043 30 5 BOWNE < TO INC CaLL
103043 95 = BOWNE & CO INC PUT
1793255 10 & BOYD BROS TRANSPORTATION INC coMm
103304 10 1 * 32YD GAMING CORP coM
103304 90 1 BOYD GAMING CIRP CALL
103304 35 1 8JYD GAMINS CORP PUT
103354 10 5 *x BIYDS COLLECTION LTD Lo
1233%4 30 6 30YDS COLLECTION LTD CALL
103354 95 6 30YDS COLLECTION LTD PUT
103430 10 4 S2YKIN LADGING CO coMm
104376 10 3 * BRADLEY PHARMACZUTICALS INC oM
104576 30 3 BRADLEY PHARMACEUTICALS INC CALL
104575 35 3 BRADLEY °2HARMACZUTICALS INC PUT
104674 10 & * BRADY CCRP CL A
104574 90 & 8RADY CORP CALL .
104674 95 6 5RADY CORP puUT
10531R 10 7 BRANDPARTNERS GROUP INC COM
105367 20 3 BRANDYWINE RLYY TR SH BEN INT NEW
1254937 50 6 * BRASCAN CORP CL A LTD VT SH -
10549° 92 6 BRASCAN (ORP CALL
10549P 95 5 BRASCAN CGRP PUT
105494 10 3 BRANTLEY CAP (CORP oM
0553F 16 6 3RASS EAGLE INC COoM
105651 10 3 BRAUN CONSULTING INC CoM
105752 10 4 BRAZIL FD INC coM
1905834 10 9 BRAZILIAN EQUITY FD INC CoM
105785 10 6 BREK ENEZRGY CORP coMm DELETED
10782 10 4 BRTAZZ INC coM

107824 10 4 BRIAZZ INC o eew



RUN DATZ:01/06/03 *& {IST OF SECTION 13F SECURITIES *x PAGE 47

RUN TIME210340

CUSTIP N ISSUER NAMEZ

1328057 12 3RIDGE TECHNCOLOGY INC

10898 19 3RINDGE VIEW BANCORP

108743 10 3RIDGFORD FOODS CORP

109243 AE 3RISSS &€ STRATTCN CORP
109043 10 * 3RYIGHS & STRATTON LORP
109042 90 3RISGHS & STRATTON CRP
109043 35 3RIGGS & STRATTON CORP
103173 10 RRIGHAM EXPLORATIDN CO
109195 10 * 3RYGHT HORIZON FAMILY SOLUTI
109195 90 BRIGHT HORIZON FAMILY SOLUTI
109195 95 3RIGHY HORIION FAMILY SDLUTI
109473 AC BRIGHTPGINT INC

1074732 40 BRIGHTPOINT INC

10949Q 10 BRILLIANCE CHINA AUTO HLDG L
109502 10 BRYILLIANT DIGITAL =NTZRTAINM
1095641 AC BRINKER INTL INC

109641 10 * BRINKER INTL INC

1094641 9C BRINXKER INTL INC

123641 95 SRINKER INTL INC

109704 10 * B3RIT SOFTWARE INC

109704 99 BRITJ SOFTWARE INC

109704 95 BRIJ SOFTWARE INC

119122 190 * BRISTOL MYERS SQUIBS CO

110122 90
110122 95
110122 20
110415 10

BRISTOL MYESRS SQUIBR €O

BRISTOL MYERS SQUIBSB €O

BRISTOL MYERS SQUIBB CO
* BRITSSMILE INC

110415 90 BRITESMILE INC

110415 95 BRITESMILE INC

110419 30 * BRITISH AWYS PLC

110419 90 ARITISH AWYS PLC

119419 95 BRITISH AWYS PLC

110448 10 * BRITISH AMERN T03 PLC

110448 90 BRITISH AMERN 123 PLC

110448 935 BRITISH AMERN TO3 PLC

110515 10 BRITISH BIOU-TECHNOLASY GRP P
110793 30 BRITISH ENERGY PLC

111013 10 BRITISH SKY BROADCASTINS GRO
111021 20 BRITISH TELECOMMUNICATIONS P
111091 10 BRITTON & KOONTZ CAP CORP
111307 10 * 3ROADBAND HOLDORS TR

111390P 990 BRJADBAND HOLDRS TR

11130P 95 BROADBAND HOLDRS TR

111320 10 * BROADCOM CORP

111320 9¢ BROADCOM CQORP

111329 95 BROADCOM CORP

111412 50
111444 10
111520 10

BROCADVISION INC
BROADWAY FINL CORP DEL
* BRIOADWING INC

OUrd d NP PP DPORBPRDANAPROP TP AdDDDICOTDOOHPVIVINNd-dWOOVODDPWDODI

TYMOC1
ISSUER DESCRIPTION STATUS

cam

oM

oM

NOTE 5.0002 5/1
L0oM

CALL

oyT

LM

coM

CALL

PUT

NITE 3/1
COM NzZW
SPONSTIRED ADR
COM

NRCY 1071
COM

CALL

PUT

.OM

CALL

PUT

COM

CALL

PUT

PED CV $2

COM

CALL

PUT

ADR 2ND INSTAL
CALL

ouT

SPONSORED ADR
CALL

PUT

SPONSORED ADR
SPONSORED ADR
SPONSORED ADR
ADR

com

DEPOSITRY RCPT
CALL

PUT

cL A

CALL

PUT

COM NEW

COM

kal



RUN DATE=:01/06/03 ** LIST OF SZCTION 13F SECURITIES *x PAGE 438

RUN TIMES10:40 IVYyMO01
CUSIP? NCe. ISSUER NAMZ ISSUER DESCRIPTION STATUS
1131620 90 0 BROADWING INC CALL
111620 95 0 BROADWING INC PUT
111620 AD 4 BRCADWING INC PFD CV DEP1/20 DELETED
111620 40 7 BROADWING INC PFD CV DEP1/20 ADDED
111621 AB 4% BROCADE COMMUNICATIONS SYS I NOTE 2.000% 1/0
111621 10 8 * BROCADE COMMUNICATIONS SYS I coM
111621 90 8 BROCADE COMMUNICATIONS SYS Y CALL
112621 95 8 BROCADE COMMUNICATIONS SYS I PUT
112%00 10 5 BRIJOKFIELD PPTYS CORP COM
11372M 10 7 = BROOKLINZ BANCORP INC DEL COM
11373m 90 7 BROOKLINE BANCORP INC DEL CALL
- 11373M 95 7 BROOKLINE BANCORP INC DEL PUT
11434A A8 6 BROOKS AUTOMATION INC NOTE 4750% 6/0
114428 10 2 = B3ROO0K-PRI AUTOMATION INC COoM
11442% 90 2 BROOK=-PRI AUTOMATION INC CALL
11442 95 2 BRO0K~-PRY AUTOMATION INC PUT
114537 10 3 BRO0KSTONE INC COM
114580 10 3 + BRODKTRIUT INC COM
114580 30 3 BROJKTROUT INC caLt
114530 95 3 BRODKTROUT INC PUT
115236 10 1 = 3ROWN & BROWN INC COM
115235 90 1 BROWN & BROWN INC CALL
115236 35 1 BROWN € 3ROWN INC PUT
115637 10 0 BROWN FORMAN CORP CL A
115637 20 9 * BROWN FORMAN CORP cL B8
115637 90 9 BROWN FORMAN CORP ' CALL
115637 32 9 BROWN FORMAN CDRP PUT
115660 20 1 *= 3ROWN TOM INC COM NEW
115650 90 1 BROWN TOM INC CALL
115560 95 1 BROWN TOM INC PUT
115736 10 O * BRDWN SHOE INC NEW CoM™
115735 30 0 BROWN SHOS INC NEW CALL
115736 35 © BROWN SHOZ INC NEW PUT
11579f¢ 10 1 BRUKZR AXS INC CoM
115795 10 5 * BRUKER DALTONICS INC COoM
11679% 30 5 BRUKER DALTONICS INC CALL
116795 35 & BRUKER DALTONICS INC pUT
117039 13 46 BRUNSWICK BANCORP coM
117043 10 3 * BRIUNSWICK CORP CoM
117043 30 9 BRUNSWICK CORP CALL
117043 92 9 BRUNSWICK CORP PUT
117421 10 7 %= 3RUSH ENSGSTNEERED MATLS INC coM
117421 990 7 BRUSH ENGINESRED MATLS INC CALL
117421 35 7 BRUSH ENGINEERED MATLS INC PUT
117655 10 S BRYN MAWR BK CORP con
11776U 10 2 * 3SQUARE CORP coM
1775V 30 2 BSQUARE CORP CALL
117760 95 2 BSQUARE CORP PUT
117759 10 9 % BUCA INC CoM



RUN DATZ2I01/T5/03 k*x L IST OF SECTION 137 SECURITIES &+ PAGE 42
RUN TIM=zZ 210340 IVvMOO0l1
CUSTI? N ISSUZR MNAME ISSUSR DESCRIPTION STATUS
117769 30 @ BUCA INC CALL

117759 95 3 BUCA INC PUT

118230 10 1 BUCKEYE PARTNERS L P UNIT LTD PARTN
118255 10 3 BYCKEYE TECHNILDGIZS INC com

1182%5 90 3 BUCKEYE TECHNIALSGIES INC CALL

118255 95 3 RYCKEYE TECHNILSGI=S INC PUT

118440 10 5 BUCKLE INC coM

1134490 90 5 BUCKLE INC CALL

118440 935 6 BUCKLE INC PUT

120074 10 O BUHRMANN N V SPONSORED ADR
120113 10 5 BUILDING MATLS HLD3 CORP COM

120113 99 5 BUTLDING MATLS HLDG CORP CALL

120113 95 5 BUILDING MATLS HLDS CORP PUT

129182 10 O BULL RUN CORP GA COM

120738 30 7 BUNZL PUB LTD €O SPONSORED ADR
121579 10 6 BURLINGTON COAT FACTORY cOM

121579 90 6 BURLINGTON COAT FACTYORY CALL

121579 95 6 BURLINGTON COAT FACTORY PUT

121897 10 4 * BURLINGTON NORTHN SAMTA FE C COM

121897 30 4 SURLINGTON NORTHN SANTA FE C CALL

121897 95 & BURLINGTON NORTHN SANTA FE C PUT

122014 10 3 BURLINGTON RES TNC coM

122014 30 3 BURLINGTON RES INC CALL

122014 95 3 BURLINGTON RES INC PUT

122574 AF 3 BURR BROWN CORP NOTE 42502 2/1
123154 10 5 BUSH INDS INC CL A

12323X 10 2 BUSINESS BANCORP N:iW coM

12323X 10 7 BUSINESS GBJECTS S A SPONSDJRED ADR
123238X 90 7 BUSINESS OBJECYS S A CALL

12328X 95 7 BUSINESS OBJECTS S A PUT

123649 10 5§ BUTLER INTL INC NEW COM

123555 10 2 BUTLER MFG CO DEL COM

124660 10 4 C & F FINL CORP COM

124661 10 9 CE&D TECHNCLOGIES INC COM

124661 90 9 CED TECHNOLOGIES INC CALL

124651 95 9 CeD TECHNOLROGIE=S INC PUT

124765 10 8 CAS INC COM

124753 20 8 CAZ INC CALL

12476% 95 3 CAZ INC PUT

124785 10 6 CB BANCSHARES INC HAWAIT CaM

124794 10 8 CBES BANCORP INC COM

124830 10 0 CRL € ASSOC PPTYS INC COM

12487Q 10 9 * CCC INFORMATION SVCS SGROUP I COM

124872 90 9 CCC INFORMATION SYCS SROUP I CALL

124873 95 9 CCC INFORMATIDON SVCS GROUP I PUT

12487X 10 4 CCF HLDG €O oM

12489V AB 2 CBRL GROUP INC NOTE 4/0 ADDZD
12483y 10 6 * CBRL GROUP INC com

12489V 30 6 C3RL GROUP INC CALL



RUN DATS:01/06/03 ¥ L ISY OF SECTION 13F
RUN TIME:10:40

CUSIP NQ. ISSUZR NAME
12489y 35 CBRL GROUP INC
12509049 10 CCBT FINL COS INC
1250190 10 * C COR NET CORP
125010 90 C COR NET CORP
125010 95 C COR NET COR®
128071 10 C D1 CORP

125127 AJ
125129 10
125329 92

CD RADIO INC
* CDW COMPUTZR CTRS INC
COW COMPYUTZR CTRS INC

125129 9% COW CUOMPUTER CTRS INC
125137 10 * CZC ENTMT INC

125137 30 CZC ENTMT INC

125137 35 CZC EINTMT INC

125141 10 CZCO ENVIRONMENTAL CORP
125151 10 Cz FRANKLIN LTD

125130 19 CZT ENVIRDNMEMTAL SVCS INC
12525D 10 CFS BANCORP INC

125252 10 C5C INTL INC

12541C 20
12541M 10
12541w4 15
12541% 90
12541w 95
12559299 10
125599 99
125509 95
125510 10
125527 10
125581 10
125521 90
1235531 95
12561 A8
12561% 10
12581 50
125612 35
125514 10
1254610 10
125519 30

CHC HELICOPTER CORP
CH ENERGY GRAIUP INC
* C H ROBINSON WORLDOWIDE INC
C 4 ROBINSON WORLDWIDE TINC
C H ROBINSON WORLDWIDE INC
* CIGNA CORP
CIGNA CORP
CISNA CORP
CIGNA HIGH INCOMEZ SHS
CIM HIGH YIELD SECS
* CIT GROUP INC
CIT GROUP INC
CIT GROUP INC
CKEZ RESTAURANTS INC
* CKEZ RESTAURANTS INC
CXZ RESTAURANTS INC
CKE RESTAURANTS INC
CKF BANCJIRP INC
* CLFECO CORP NEW
CLECO CORP NEW

12251W 28 CL=CO CORP NtW
125750 10 * CM3T INC
125750 90 IMGI INC
125750 3¢ CM5I INC

125895 10 * CMS CNERGY CORP

125896 20 CMS INZTR3Y CORP
125896 95 CMS ENERGY CORP
1253902 10 CpI CCRP

125903 190 cPB INC

125306 10
125919 390

€35 INDS INC
CPI AEROSTRUCTURES TINC

NP0 VDODNAIADNANAHDODM O R ODI9D00NWRNIOHOIDVOCOCCODODOLEBNG

SECURITIES %= PAGE 59
IvMo01

ISSUER DESCRIPTION STATUS

PUT
com
cnm
CALL
PUT
coM
NOTE 8e750% 9/2
coM

CALL

PUT

COM

CALL

PUT

cOoM

coM

cam

com

COM

CL A SUB VTG
cam

COM

CALL

PUT

cam

CALL

PUT

SH BEN INT

SH BEN INT

coM

CALL

pUT :
NOTE 4e250% 3/1
coM
CALL
PUT
coM
com
cALL
PUT
coM
CALL
PUT
coM
CALL
suT
8
coM
CoM
COM NEW




RUM DATZ01/05/703
RUN TIME:I1024D

125943
125945
125950
125961
125965
125955
125965
126117
1256117
126117
1256124
1256120
12612M
12512V
12512w
12612W
12612W
126128
12613R
12613R
12613R
126132
1251356
1251356
126136
126145
126156K
12616K
12616K
1256256X
125349
1263493
126349
126375
126389
1256403
126408
126408
1256408
126426
125501
126501
126501
126514
126533
126583
1265833
12660F
126500

AB
AC
10
30
10
30
95
10
90
35
i0
10
10
25
10
20
95

190
90
95
10
10
90
95
10
19
90
95
20
10
30
95
30
10
5A
10
90
95
40
19
90
95
12
10
90

e
4

10
10

MNWWWGUITUNWBWLIANOVDWRFE R OOOI L FPRNF R FNORDdOOOWWLOH O

ISSUER NAME

CNET INC

CNZT INC

CT8 INTL CORP
CTI INDUSTRIES
£SX AUTO CORP
£SX AUTO CORP
CSK AUTQ COoRP
CNA TINL CORP
CNA FINL CORrP
CNA FINL CORP
CNB FLORIDA BANCSHARES 1INC
CNA SURETY CORP

CNBC BANCORP

CNF TR X

CNF INC

CNF INC

CNF INC

CNB FINL CORP PA

CNET NETWORKS INC

CNET NETWORKS INC

CNET NETWIORKS INC

CNDOCC LYD

CNS INC

CNS INC

CNS INC

CPAC 1INC

CP HOLDRS

CP HOLDRS

CP HJLDRS

CRH PLC

CS5 SYS INTL INC

CSG SYS INTL INC

CSG SYS INTL INC

CSK CODRP

CSP INC

C5X CORP

CsX CcoRrP

CSX CORp

CSX CORP

CT COMMUNICATIONS INC

CTS CORp

CTS CORP

CTS CORP

C-3D DIGITAL INC

CUNO INC

CUNTD INC

CUND INC

CVF TECHNOLOGIES CORP

CVvB FINL CORP

CORP

«% LIST OF SECTION 13F SECURITIES %

PAGE 51
TVM0OO1
TSSUSR DESCRIPTION STATUS
N3T: DELETED
NOTE
cOM
£OM NEW

COM

TALL

pUY

COM

CALL

PUT

CoM

COM

COM

TECONS SER A
COM

CALL

PUT

COM

COM

caLL

PUT

SPONSORED ADR
com

CALL

PUT

COM

DEP RCPTS ([P
CALL

PUT

ADR

com

CALL

PUT

SPONSORED ADR
COM
DBCY
cOM
CALL
PUT
COM NEt¥
coM
CALL
PUT
COM
CoM
CALL
PUT
coM
oM

540002 3/9
5000% 3/0
DELETED

10/3



RUN DATE01/06/03
RUN TIME:10:40

CUSIP NOe

126601
126650
126550
1256650
1285667
126657
126557
126657
126795
126797
126330
1256830
126330
12685C
125686C
12585C
1256324
125924
126924
125925
126948
127055
127055
127085
12709p
12709P
12763p
127097
127097
127997
127150
127190
127130
127170
127209
127387
127337
127337
127537
127537
127537
1271587
127703
127914
127914
127914
128030
122117
1282456

19
10
90
?5
AB
190
20
?5
20
20
20
90
5
10
30
95
10
90
?5
10
10
10
990
95
10
90
95
10
30
95
30
30
90
25
30
i0
20
25
10
90
95
10
i0
io
30
95
20
10
10

VD
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*x LISY OF

ISSUER NAMZ

EQUIP CORP

core

CVS CORP

CVS CORP

CV THERAPEUTICS INC

CV THERAPEUTICS INC

CYV THERAPEUTICS INC

CV THERAPEUTICS INC

CABCO TR FOR BELLSOUTH DEBS
CABCO TR FOR J C PENNEY DEBS
CABLE & WIRELESS PU3 LTD CO
CABLE & WIRELESS PUB LYD CO
CABLE & WIRELESS PUB LTD €O
CABLEVISION SYS CORP
CABLEVISION SYS CORP
CABLEVISION SYS CORP

CA3BLE DESIGN TECHNOLOGIES CO
CABLE DESIGN TECHNOLOGIES CO
CABLE DESIGN TECHNOLOGIES COC
CABLETEL COMMUNICATIONS CORP
C2 INC
CABDOT
CABOT
CABOY
CABOT
CABOT
CABDT
CABCT
CAROT

cvs

CORP

CORe

CORP

MICROELECTRONICS CORP
MICROELECTRONICS CORP
MICROCELECTRONICS CORP
CIL & GAS CDRP
OIL & GAS COR®?
CABOT OIL & GAS CORP
CACHS INC

CACI INTL INC

CACI INTL INC

CACT INTL INC

CADBURY SCHWEPPES PLC
CADENCE DESIGN SYSTEM
CADENCE DEZSIGN SYSTEM
CADENCE DESIGN SYSTEM
CADIZ INC

CADIZ INC

CADIZ INC

CADMUS COMMUNICATIONS
CAGLES INC

CAL DIVE INTL INC

CAL DIVE TNTL INC

CAL DIVE INTL INC

CAL MAINE FQODS INC
CALAMOS CONV OPP AND INC FD
CALAVO GROWERS INC

INC
INC
INC

CORP

SECTION 13F SECURITIES =*=

PAGE 52
IVYM001
ISSUER DESCRIPTION STATUS
coM
cm
CALL
PUT
NOTE
¢
CALL
pUT
TR CTF 6.75%2
CTF TR T+625%
SPONSORED ADR
CALL

PUT

CL A NY CABLVS
CALL

PUT

coMm

CALL

PUT

CoMm

com

coM

CALL

puUT

oM

CALL

PUT

coM

CALL

pUT

COM NEW

cL A

CALL

PUT

ADR

cM

CALL

PUT

CoM

CALL

pUT

oM

cL A

COM

CALL

PUT

COM NZW

SH BEN INT
coM

4.750% 3/0

ADDED



RUN DATEZ:01/95/03 *x LIST OF SECTION 13F
YN TIMES:10240

CUSIP N3O ISSUER NAME

1287792 20 % CALDZRA INTL INC

129503 10 6 CALGON CARBON CORP

129603 90 6 CALGON CARBON C3RP

129693 235 6 CALGON CARBON CCRP

1223900 10 5 CALYFORNIA AMPLIFIER INC
1299922 30 5 CALIFORNIA AMPLIFIZR INC
1299C0 95 % CALIFCRNIA AMPLIFIZR INC
129915 20 3 CALISCRNIA COASTAL CMNTYS IN
130209 60 4 CALIFORNIA FED BK %S8 LOS AN
130209 20 4 CALIFDRNIA FED BX =SB L0S AN
130209 9% 4 CALTIFORNIA FED BX FSB LOS AN
130209 70 3 CALIFORANIA FED 8K F58 LOS AN
130222 10 2 CALTFORNIA FIRST NTNL BANCOR
132334 10 5 CALIFORNIA INDPT BANCCRP
130439 10 2 CALIFORNIA MILRO DEVICES COR
13054D 10 9 CALIFORNIA PIZZA KITCHEN INC
13054D 90 9 CALIFORNYA PIZZA KITCHEN INC
13054D 95 9 CALIFORNIA PIZZA KITCHEN INC
130783 10 2 CALIFORNIA WTR SVC 53R0OUP
130788 30 2 CALIFORNIA WTR SYC 5R0UP
1307388 95 2 CALIFORNIA WTR SVC 5GROUP
130876 10 5 CALIPER TECHNOLOSIES CORP
130376 30 © CALIPER TSCHNOLOGIES CORP
130376 35 5 CALIPER TECHNILOGIES CORP
131193 10 4 CALLAWAY GOLF €O

131193 90 4 CALLAWAY GOLF C2

131193 95 4 CALLAWAY GOLF C2

13123X 10 2 CALLON PETE CO DEL

13123X 20 1  CALLON PETE C3J DEL

131255 10 1 CALLOWAYS NURSERY INC

131347 BA 3 CALPINE CORP

131347 10 6 CALPINE CORP

131347 90 6 CALPINE CORP

131347 95 6 CALPINE CORP

131380 50 3 CALTCON INC NEW

1319310 10 1 CAMBRIDGE HEART INC

1319156 10 8 CAM COMM SOLUTICNS INC
13201L 10 3 CAMBIOR INC '
132011 10 7 CAMBREX CORP

132011 90 7 CAMBREX CORP

132011 95 7 CAMBREX CORP

132148 10 7 CAMBRIDGE ANTIBODY TECH GP
132618 10 9 CAMCO FINL CORP

133034 10 8 CAMDEN NATL CORP

133131 10 2 CAMDEN PPTY TR

13321L 10 8 CAMECQO CORP

13321L 90 38 CAMECO CcORP

13321L 95 8 CAMECO CORP

133766 10 5 CAMINUS CORP

SECURITIES *x

ISSUER DESCRIPTION

COM NEtH

COM

CALL

oUT

COM

CALL

PUT

COM NZW

CONT LITIS REC
CALL
pPUT
2ND
com
CaM
com
com
CALL
PUT
CCM
CALL
pyuT

CONT LITIS

"COM

CALL

PUT

COM

CALL

pUT

CoM

PFD A CV EXCH
CoM /
NOTE
coM
CALL
PUT
COM PAR $.05
CoM

coM

caom

£OM

CALL

PUT

SPONSORED ADR
COoM

coM

SH BEN INT
COoM

CALL

PUT

COM

4+000212/2

PAGE 53
IvMaol

STATUS

DELETED
DELZTED
DELETED
DELETED



RUN DATE201/05/03
RUN TIMEZ10:40

CUSIP NDe

133766
133766
134429
134429
134429
135113
135113
135113
135231
138666
1356069
136069
135059
134375
136375
136375
1353385
13538%
1356385
136457
135457
135457
135644
136307
13569027
136307
137407
137694
137738
138006
133098
138108
13811t
133849
1389906
13910R
139674
13971R
139733
123793
1490565
140071
14009M
14040H
14040H
14040H
14040M
140430
140475

90
35
10
90
95
10
90
35
10
50
13
90
35
10
90
95
10
90
95
10
30
95
10
10
20
95
19
10
10
30
10
30
12
30
3¢
10
10
30
10
10
10
10
10
10
90
95
10
19
190
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" CANADIAN

* CAPITAL SR

ISSUER NAME

CAMINUS CORP

CAMINUS CDRP

CAMPRELL 50up CD

CAMPBELL 50UP CD

CAMPBELL SOuUP CC

CANADA LIFE FINL LORP

CANADA LIFE FINL CORP

CANADA LIFE FINL CORP

CANADA SOUTHN PETE LTD
CANADIAN 88 ENERGY CORP

CDON IMPERIAL BK 9OF COMMERCE
CDN IMPERIAL BK 3F COMMERCE
CDN IMPERIAL BK OF COMMSRCE
NATL RY CO

NATL RY €O

NATL Y €O

NAT RES LTD

NAT RES LTD

NAT RES LTD

PAC RY LYD

CANADIAN PAC RY LTD

CANADIAN PAC RY LTD

CON SUPESRIDOR ENZRGY INC
CANDZLA CORP

CANDELA CDRP

CANDELA CORP

CANDIES INC

CANNGN ZXPRESS INC
CANNONDALE CO2P

CANON INC

CANTEL MEDICAL CORP
CANTZRBURY CONSULTING GRP ‘IN
CANTERBURY PARK HOLDING CCRP
CANYON RESOURCES CORP
CANWEST GLOBAL COMMUNICATION
CAP RDCK ENERSGY COR®

CAPITAL CITY 3K GR3IUP INC
CAPITAL ALLYANCE INCM TR REI
CAPITAL AUTOMITIVE REIT
CAPITAL BK CORP
CAPITAL CORP JF THE
CAPITAL CROSSING 2K
CAPITAL ENVIRONMENTAL RESOUR
CAPITAL ONZ FINL CORP
CAPITAL ONE FINL CORP
CAPITAL ONE FINL C3RP
CAPITAL PAC HLDGS INC
CAPITAL PPTYS INC R I

LIVING CORP

CAMADIAN
CANADIAN
CANADIAN
CANADIAN
CANADIAN
CANADIAN

WEST

** LIST OF SECTION 13F SECURITIES #*x

PAGE 54
IvYMa01l
ISSUER DEZSCRIPTIDN STATUS
CALL

PUT

oM

CTALL

PUT

oM

CALL

PUT

LTD VTS5 3SH
COM NZH
com

CALL

PUT

cOm

CALL

PUT

coM

CALL

PUT

oM

CALL

PUT

COM

oM

CALL

PUT

cOoM

LOoM

COM

ADR

oM

COM NEW
COM

COM NEW
SHS NON V74
CCH

com

COM NEWMW
COM SH BEN INT
com

COoM

oM

cOoM

CM

CALL

PUT

CM

COM

coM

DELETED



RUN DATE301/25/03 *x LIST OF SECTION 13F SECURITIES ** PAGE 35

RUN TIME310340 IVMOO1
CUSI? N3 ISSUZR NAME ISSUER DESCRIPTION STATUS
140475 93 & CAPITAL SR LIVING CORP CALL

140475 35 4 CAPITAL SR LIVINSG CORP PUT

140501 10 7 CAPITAL SQUTHWEST CORP cCOM

140524 10 0 CAPITAL TRUST INC MD coM

140%4D 10 3 CAPITOL BANCORP LTD oM

14057C 10 5 CAPYITOL FED FINL coM

149067D 10 2 CAPSTONE TURBINE CORP CoM

14067D 30 2 CAPSTONSE TURBINE CORP CALL

14057D 95 2 CAPSTONE TURBINE 029 PUT

140467 20 9 CAPSTEAD MTG CQORP PFD A CV $1.60
14067 30 8B CAPSTEAD MTG CORP PFD B CV 3126
140672 50 & CAPSTEAD MTG CORP COM N2 PAR
14071N 10 4 CAPTARIS INC CoM

1407IN 990 = CAPTARIS 1INC CALL

14071IN 95 4 CAPTARIS INC PUT

140737 10 9 CAPTIVA SOFTWARE CORP DEL oM

140721 10 5 CARBC CESRAMICS INC coM

140909 10 2 CARAUSTAR INDS INC COM

140909 30 2 CARAUSTAR INDS INC CALL

140909 95 2 CARAUSTAR INDS INC PUT

140918 AC 7 CAPSTAR HDOTEL CC NOTE 4.750%10/1
140919 10 1 CAPITAL TITLE SROUP INC coM

141106 10 4 CARBON ENERGY CORP com

141410 20 9 CARDIAC SCIENCE INC COM NEW

14147M 10 6 CARDIMA INC COMm

14149F 10 9 CARDINAL FINL CORP oM

14149Y 10 3 CARDINAL HEALTH INC COM

14149Y 90 8 CARDINAL HEALTH INC CALL

14149Y 35 3 CARDINAL HEALTH INC bUT

141594 10 9 CARDIOGENESIS CORP com

141597 10 4 CARDIODYNAMICS INTL CORP COM

14160C 10 O CARDIOTECH INTL INC coM

141655 10 9 CAREER EDUCATION CORP COM

141665 90 9 CAREER EDUCATION CORP CALL

1416585 95 9 CAREER EDUCATIDN CORP pPUT

141690 10 7 CAREERENGINE NETWORK INC COoMm

141705 10 3 CAREMARX RX INC COM

141705 90 3 CAREMARK RX INC CALL

141705 95 3 CAREMARK RX INC PUT

141726 10 9 CARESCIENCE INC COM

141728 10 5 CARESIDE INC COM DELETED
141722 11 3 CARESIDE INC *W EXP D07/158/200 DELETED
142339 16 0 CARLISLE COS INC coMm

142339 30 0 CARLISLE COS INC CALL

142339 95 0 CARLISLE COS INC PUT

142872 20 9 CARLTON COMMUNICATIONS PLC ADR

143130 10 2 CARMAX INC COoM

143130 90 2 CARMAX INC CALL

143130 95 2 CARMAX INC PUT



RUN DATE:01/725
RUN TIMEZ10:240
CUSIP NO.
143269 10
143436 40
143553 AN
143558 AS
143552 10
143658 70
1435658 9%
143905 10
144285 10
1442535 90
144235 95
144418 10
144433 10
1444332 90
144433 95
144450 10
144450 90
144440 95
144525 10
144525 90
144525 95
144577 10
148232 10
144875 10
147154 10
147195 10
147195 30
147195 95
147272 10
1473239 10
147448 10
147448 90
147448 9%
147528 10
147528 90
147528 93
147540 10
14754D 90
14754D 95
147905 10
147910 10
1430897 10
143411 10
148443 10
148449 30
143711 10
148865 20
148867 10
1488467 90

P2EdPNOPHDQWUWOOOLWWPHPHRFHPANO D ODOWNIINNNNO DO OOWL QI MO D
*

/33

ISSUER NAME

CARMEL CONTAINER SYS LD
CARMIKE CINEMAS INC
CARNIVAL CORP

CARNIVAL (CORp

CARNIVAL CORP

CAPNIVAL CORP

CARNIVAL CORP

CARRIAGE SVCS INC
CARPENTER TECHNCLOGY CORP
CARPENTER TECHNOLOGY CORP
CARPENTER TECHNDLOGY CORP
CARRAMERICA RLTY 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
CARROLLTOMN BANCORP
CARVER BANCORP INC
CASCADE BANCORP

CASCADE CQORP

CASCADE CORP

CASCADE CORP

CASCADE FINL CORP
CASCADE NAT GAS CORP
CASSLLA WASTE SYS INC
CASEZLLA WASTE SYS INC
CASTLLA WASTE SYS INC
CASEYS GEN STORES INC
CASEYS SEN STORES INC
CASEYS 5EN STDORES INC
CASH AMER INTL INC

CASH AMER INTL INC

CASH AMER INTL INC
CASTELLE

'CASH TECHNOLOGIES INC

CASS INFDORMATION SYS INC
CASTLE A M & CO

CASTLE CONV FD INC

CASTLE ENERGY CORP

CASUAL MALE RETAIL GRP INC
CATALINA LTG INC

CATALINA MARKETING CORP
CATALINA MARKETING CORP

*x LIST DF SECTION 13F 3SECURITIES *=x

PAGE 55
Iymool

ISSUER DESCRIPTION STATUS

‘ORD

COM
DBCY
NCTE
comM
CALL
PUT
cam
CoM
CALL
PUT
coM
oM
CALL
PUT
COM
CALL
PUT
coM
CcALL
PUT

20003 4/1
10/2

"COM

coM
com
cOM
coM
CALL
pPUT
oM
COM
CL A
CALL
puT
com
CALL
PUT
COM
CALL
PUT
oM
COM
CaM
COM
COM
COM PARSO.50N
com
COM NEW
CaM
CALL



RUN DATE2Q1/85/03
RUN TIMEI10240

CUSI? NDe

143857
148277
148381
143384
1490156
149111
149111
149111
142123
149123
149123
1491590
149205
149205
149235
149481
149507
149507
149507
149547
14983Y
1501385
15043A
150544
150337
150837
150838
150921
150921
150921
150925
129925
150925

1150926
150926

150925
150934
150934
150934
150934
151014
15101Q
15101%
151019
151020
151020
151020
15114R
15114R

25
i9
io
10
10
10
30
95
19
99
35
0
10
90
25
19
19
90
25
19
10
10
10
10
14
40
10

10

30
95
AB
AC
20
10
390
95
AC
10
90
95
AA
10
90
95
10
20
25
19
29

PR AP PP ROBP NN B W RN ORPFLELITCTOTHIN PO YT WO P s b 80NN O AR R

ISSUER NAME

CATALINA MARKZTING CORP
CATALYST INTL INC

CATALYST SEMICONDUCZTOR INC
CATALYTICA ENERGY SYS INC

CATAPULT COMMUNICATIONS CORP

CATZLLUS DEY CC’P
CATELLUS DEV CORP
CATELLUS DEVY CORP
CATZRPILLAR INC DEL
CATZRPILLAR INC DEL
CATZRPILLAR INC O=L
CATHAY BANCORP INC
CAT3 CORP NEW
CATC CCRP NEW
CATDO CORP NEW
CATUITY INC
CAVALIER HCMES
CAVALISR HOMES INC
CAVALIER HOMES INC
CAVALRY BANCORP INC
CD&L INC

CEDAR FAIR L P

CEDAR INCOME FD LTD NEW
CEDARA SOFTWARE TORP
CEL-SCI CORP

CZL-SCI CORP

CELADON GROUP INC

CzLl BENESYS INC

CZLL GENESYS INC

CELL GENESYS INC
CZELLSTAR CORP

CELLSTAR CORP

CZLLSTAR CORP

CELERTITEK INC

CELERITEK INC

CELERITEK INC

CELL THERAPEUTICS INC
CSlL THERAPEUTICS INC
CELL THERAPEZUTICS INC
CELL THERAPEUTICS INC
CELESTICA INC
CELESTICA INC
CELESTICA INC
CELESTICA INC
CELGENE CORP
CELGENE CORP
CELGENE CORrPp

CZLL PATHWAYS INC
CZLL PATHWAYS INC

INC

4
(o
x K

*%« LIST OF SSCTION 13F

- NOTE

SECURITIES xx

PAGET 57
IVM001
ISSUSR DISCRIPTION  STATUS
oyt

com

£M

coM

coM

com

CALL

oyT

coM

CALL

PUT

CoM

cL A

CALL

PUT

COM

coM

CALL

PUT

COM

COM

NEPOSITRY UNIT

CoM

coMm

*W EXP 02/06/200

COM NEW

COom
coM
CALL
pPUT
NOTE  5.000%210/1
5.000%210/1
COM NEW

com
CALL
PUT
NOTE
COM
CALL
PUT
NOTE
SUB VTG SHS
CALL

PUT

oM

CALL

PUT

CaMm

CALL

5¢750% 6/1

8/0



RUN DATESD1/06/93
RUN TIME10:490

CUSIP NOe

15114R
15115L
151152
151157
15117N
151290
151290
151290
151290
1512990
151313
151313
151313
151313
151313
151213
151337
15133V
15233y
15133v
151358
151408
15146F
151845
151897
151897
151897
151885
1518792
152008
15201p
152012
15231R
152312
152312
152312
15231¢°
152319
152319
152330
185234X
15234X
15234X
152418
153145
1534353
1534356
133501
153527

35
10
10
30
10
34
7
83
90
92
AF
AH
AN
10
90
5
10
20
90
95
10
19
10
13
10
90
25
i0
30
10
10
10
10
10
90
95
10
92
?5
10
10
30
35
10
10
10
10
10
AR
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*x LIST 37

ISSUZR NAME

CELL PATHWAYS INC NEW
CELLESY PHARMACEUTICALS INC
CELLTECH GROUP PLC
CELLULAR TECHNICAL
CELSION CDRPCRATICN
CZMEX S
CEMEX S
CIMEX §
CEMEX §
CEMEX S
CENDANT
TEZNDANT
CENDANT
CENDANT
CENDANT CORrp

CINDANT CORP

CENTEZNNIAL BANC3IRP
CENTENNTAL COMMUNCTNS CO2P N
CEINTENNIAL COMMUNCTNS CORP N
CENTENNIAL COMMUNCTNS CORP N
CENTINE CORP DEL

CENTZR BANCORP INC

CENTER FINL CORP CALIF
CENTER TR INC

CEINTERPOINT ENERSGY INC
CINTEZRPOINT ENERSY INC
CENTZRPOINT ENERGY INC
CENTZRPIINT PPTYS TR
CENTERPOINT PPTYS TR
CENTZRPULSE LTD

CENTERSTATE BKS FLA TNC
CZNTZRSPAN COMMUNICATIONS CO
CENTEX CONSTRUCTION PRDDUCTS
CENT=X CORP

CENTZX CORP

C=ENTEX CORP

CENTILLIUM COMMUNTCATICNS IN
CENTILLIUM COMMUNICATIONS IN
CENTILLIUM COMMUNICATIONS IN
CENTIV INC
CENTRA SOFTWARE
CENTRA SO-TWARE
CENTRA STSTWARE INC

CENTRAL BANCORP INC MASS
CENTRAL C3JAST BANCORP
CENTRAL EUROPZAN DIST CORP
CENTRAL EURCOPZAN ZQUITY FD T
CENTRAL FD CDA LTD

CENTRAL GARDEN & PET (3

SYCS INC

> 3 > > >

Ccore
CORP
CORP
CORrRP

INC
INC

SECTION 13F

SECURITIES =*= PAGE 58

IVYMa01
ISSUER DESCRIPTION STATUS
PUT
com
SPONSORED ADR
COM NEY
com
ADR WT 122104
*W EXP 12/13/200
SPON ADR % ORD
CALL
PUT
DERT 271
DBCV 5/0
NDBLV 3.875%211/2
coM
CALL
PUT
coM
CL A NEW
CALL
PUT
COM
coM
cOM
coM
caM
CALL
PUT
SH BEN INT
PEC LV 58 B
SPONSDRED ADR
oM
COM
COm
COM
CALL
PUIT
CIM
CALL
pUT
Cam
com
CALL
PUT
COM
£OM
coM
LM
CL A
NOTE

DELETED

DELZTED

ADDED
ADDZD

ADDTD
ADDED

4000211/




RUN DATE01/05/923

RUN TIMZ:$10:40

CUSIP M3

153227
153827
153527
1233527
154735
154735
154785
155123
155771
155792
156431
156431
156431
156432
156430
156490
156490
156492
154571
15670R
156700
155700
156700
156708
156703
156703
156708
155708
1556710
156772
156779
156779
156779
156782
156782
156782
156880
156880
15568890
157035
157085
157085
157223
157629
1534925
158496
158495
123520
158711

AC
10
30
95
10
0
9%
10
10
19
10
99
95
10
10
90
95
10
10
10
10
90
95
AC
AE
10
90
95
10
10
10
20
95
10
90
95
10
99
95
10
90
95
10
10
10
90
95
10
10

OV UV OANI RIS PRSP OOOVVIOOVNOWRIRO Y OOHF P PRDOOPINDDDNITICO

ISSUER N

CENTRAL
TENTRAL
CENTRAL
CzZNTRAL
CENTRAL
CENTRAL
CENTRAL
CENTRAL
CENTRAL
CENTRAL
CENTURY
CENTURY
CENTURY
CENTURY
CENTURY
CENTURY
CENTURY
CENTURY
CENTURY
CEPHEID

*x L IST OF SECTION 13F SECURTTIES *+ PAGE 59

AME

GARDEN
GARDEN ¢
SARDEN
GARDEN
P¥5 C2RP

P35 CORP

P¥G CORP

SECS5 CCR?

YT PU3 SVC ZCRP

M mm e
5 o
o
weed
™
(8]

VA BANKSHARES INC

ALUM CO

ALUM CO

ALUM CO

BANCORP INC
BUSINESS SVCS 1INC
BUSINESS SVCS INC
BUSINESS SYCS INC
CASINJS INC

RLTY TR

CENTURYTEL INC

CENTURYT
CENTURYT
CEPHALDON
CEPHALGN
CSPHALON
CEPHALDN
CEPHALON
CERADYNE
CERES GR
CERIDIAN
CERIDIAN
CZRIDIAN
CERNER C
CERNER C
CERNER C
CERTEGY

CERTEGY

C=ZRT:=GY

CERYSs CJ
C=RUS €O
C=ZRUS CO
CHAD TH=
CHALDONE

CHAMPICN
CHAMPION
CHAMPION
CHAMPION
CHAMPION

gL INC
EL INC

INC

INC

INC

INC

INC

INC
ouP INC

CORP NEW

CORP NEW

CORP NZW
aRrp
grp

OrRP

INC

INC

INC

RP

RP

RP
RAPEUTICS INC
WINE GROUP LTD
ENTERPRISES INC
ENTERPRISES INC
ENTERPRISES INC
INDS INC 4 VA
SHIP AUTO RACING

TEA

IVM001

ISSUER DESCRIPTION STATUS

NOTE
cam
CALL
PUT
com
CALL
pUT
coM
coMm
COM
coMm
CALL
PUT

5.000%11/1

CL A NON VTS5

coM
CALL

PUT
coMm

SH BEN INT

COM
CoM
CALL
PUT
NOYE
NOTE
COM
CALL
PUT
cCOM
oM
coM
CALL
pUT
cCOM
CALL
PUT
cOom
CALL
pUT
£oM
CALL
PUT
CoM
CoM
CoM
CALL
PUT
CaoM
coM

5¢250% 5/9
2¢500%12/1



RUN DATE:01/36/03
RUN TIME210240

CUSIP NJw

1238737
15318¢
159755
159852
159843
1593564
1503564
159344
1560903
160903
160903
150908
141048
161043
151048
161133
1561233
161133
161133
1611549
151159
16115Q
16117™
16117
15117M
15117
15117M
1561220
15133R
156133R
15133R
16133°
16150R
1561558
151725
id2455
1524%56
152455
1522093
162813
152313
1562313
162813
1623146
152825
152825
162825
1562325
153072

19
13
10
10
AL
10
30
?5
12
30
9t
10
10
20
95
AC
10
90
95
10
20
?5
AB
AC
10
20
75
19
10
30
%
19
190
10
10
190
30
95
30
AA
10
20
35
AC
AB
10
30
95
10

A W WD DO DA MNMdd AP OP PRI O YA dHWOODWWNWNYWN WO OO O i G

ISSUESR NAMZ

CHAMPS ZNTMT INC DfL
CHANNELL COML CORP

CHARLES & COLVARD LTD
CHARLES RIVER ASSDCLIATES
CHARLES RIV LABCRATIRIES INC
CHARLES RIV LABS INTL INC
CHARLES RIV LABS INTL INC
CHARLES RIV LABS TINTL INC
CHARTER ONE FINL INC

CHARTER ONE FINL INC

CHARTER ONE FINL INC

CHARTER MUN MTG ACCEP C3
CHARLOTTE RUSSE HLDS INC
CHARLOTTE RUSSE HLNG INC
CHARLOTTE RUSSE HLOG INC
CHARMING SHOPPES 1INC
CHARMINS SHCPPES INC
CHARMING SHOPPES INC
CHARMING SHOPDES INC
CHART INDS INC

CHARY INDS INC

CHART INDS INC

CHARTER COMMUMICATIONS
CHARTER COMMUNICATIDNS
CHARTER COMMUNICATIONS
CHARTER COMMUNICATIONS
CHARTER COMMUNICATIONS
CHARTER FINL CORP HEST
CHARTERED SEMICINDUCTOR
CHARTERZD SEMICONDUCTOR
CHARTERED SEMICONDUCTOR
CHARTWELL DIVD & INCOMZ
CHASE CORP

CHASS INDS INT

CHATEAU CMNTYS INC
CHATTEM INC

CHATTEM INC

CHATTEM INC

CHZCKERS DRIVE-IN RESTAURANT
CHECKFREZ CORP NEW

CHEZCKFRZE CCORP NEW

CHZCKFREE CORP NTW

CHECKFRET CORP NEW

CHZCKFREE HLDGS CORP
CHEZCKPOINT SYS INC
CHECKPOINT SYS INC
CHZCKPOINT SYS INC
CHECKPOINT SYS INC
CHEESECAKE FACTORY INC

INC
INC
INC
INC
INC
PT G
MFS
MFSG
MFG
FD I

00300

G

**x LIST DF SECTION 13F SSCURITIES #x

PAGE 50
VMO0l
ISSUER DESCRIPTION STATUS
CoM

com

coM

com

DBCY 3.500% 2/9

coMm

CALL

pPUT

CoM

CALL

PUT

SH B=EN INT

coM
CALL
pUT
NOTE
COM
CALL
PUT
coMm
CALL
PUT
NOTE
NOTE
CL A
CALL
PUT
COM
ADR
CALL
PUT
cCoM
coMm
coM DELE
CoMm
CoM
CALL
PUT
com
NOTE
COM
CALL
PUT
NOTE
Shey
comMm
CALL
PUT
cOM

4¢7502 4/0 ADDEND

Z«730%10/1
4¢750% 4/9

n

T
-
in
)

NEW
6500212/0

£e500%12/0
5250211/0



RUN

CUSIP N

153072
153072
153421
162595
16361A
15351A
1535614
163731
156411R
164444
154903
165159
165159
165159
1651567
165167
1651567
1651567
153303
166335
165435
166764
165754
166764
167250
1567760
157839
1580383
168615
163615
158515
168628
1568820
153334
153905
163995
168905
16937R
159373
152495
169409
14941M
16941M
16941M
16941M
16%41R
1694246
15945R
159458

90
95
10
10
12
90
35
10
20
10
10
10
90
35
19
90
95
50
10
10
10
10
90
95
10
10
10
10
10
20
9S
10
10
10
10
90
35
10
10
30
10
AA
10
90
95
10
10
10
30

NATE201/7056/793 * %
RUN TIMZ:1024D

PP WO OL DA ODWAP A ~N-dIDANNVININ LS Ad VOO YJOOW g dHF R PRNDNIOOD O

ISSUSR NAME

INC
INC
INC

CHEEZSECAKE FALTORY
CHESSECAKI FALTORY
CHZLSZA PPTY GRIUP
CHEMED CGORP
CHEMFIRST INC
CHEMFIRST INC
CHEMFIRST INC
CHEMICAL FINL CORP
CHENIERE ENERGY INC
CHERDOKEE INC DEL NEW
CHESTER BANCORP INC

LISY OF SECTICN 13

CHZISAPEAKE
CHZSAPEAKE
CHZSAPZAKE

CCRpP
CORP
COoRrRP

CHESAPEAKE
CHESAPEAKE
CHESAPEAKE
CHESAPEAKE ENERGY CORP
CHESAPZAKE UTILS CORP
CHESTER VALLEY BANCIORP
CHESTERFIELD FINL C2RP
CHEVRONTEXALS CORP
CHZVRONTEXACC CORP
CHEVRONTEXACC CDRP

CHICAGO BRIDSE £ IRON €3O N V
CHITAGO MERCANTILE HLDGS INC
CHICAGO PIZZA & BREWSRY INC
CHICAGD RIVET £ MACH CO
CHICOS FAS INC

CHICOS FAS INC

CHICOS FAS INC

CHIEF CONS MNG CD

CHILDTIME LEARNING CTRS INC
CHILEZ FD INC

CHILDRENS PL RETAIL STORES
CHILDRENS PL REZTAIL STORES
CHILDRENS PL RETAIL STORES
CHINA ZASTN AIRLS LTD

CHINA FD INC

CHINA RES DEV INC

ENERGY
ENERGY
ENERGY

Ca’p
CORPpP
CORP

bt b et

CHINA
CHINA
CHINA
CHINA
CHINA
CHINA
CHINA
CHINA
CHINA

SOUTHN

AIRLS LTD

MOBILE
MOBILE
MOBILE

HONG XONG
HONG KONG
HONG K3NG
MOBILE HONG KONG
PETE & CHEM CORP
TELECOM CORP LTD
UNICGM LYD

UNICOM LTD

LTD
LTD
LTD
LYD

STLURITIZS =*

ISSUZ2 DESCRIPTION
TALL
PUT
COM
CoM
COM
CALL
PUT
com
COM N:
coM
COM
CaM
CALL
PUT
coM
CALL
PUT
PED CONV 6e7%%
COM

CoM

£oM

coM

CALL

PUT

N ¥ REGISTRY SH
cL A

com

COM

caM

CALL

PUT

COM

cam

com

£

CALL

PUT

SPON ADR CL H
COM

COM PAR $3.001
SPON ADR CL H
NOTE  2.250%211/0
SPONSORED ADR
CALL

PUT

SPON ADR H SHS
SPON ADR H SHS
SPONSORED ADR
CALL

Vil
=

PAGE 51
I¥YMO001

STATUS

DELETED
DELEZTED
DELETED

ADDED

ADDED

DELETED

ADDED



RUN DATE:01/06/03 *% LIST OF SECTION 13F SECURITIES =*x PAGE 62

RUN TIME210:40 IVMO001
CUSIP N3. ISSUER NAME ISSUER DESCRIPTION STATUS
156945R 9% 4 CHINA UNICOM LTD PUT

169457 10 7 CHINDEX INTERNATIONAL INC COMm

159557 10 3 &« CHIPPAC INC TL A

169657 20 3 CHIPPAC INC CALL

159657 95 2 CHIPPAC TINC PUT

159902 10 5 * CHOICE HOTZLS INTL INC COM

169905 93 54 CHOICE HOTELS INTL INC CALL -
169905 9% 4 CHOICE HOTELS INTL INC PUT

170032 10 6 * CHIQUITA BRANDS INTL INC COM

170032 30 5 CHIQUITA BRANDS INTL INC CALL -
170032 95 § CHIQUITA BRANDS INTL INC PUT

170032 11 4 CHIQUITA 3RANDS TNTL INC *W EXP 01/01/2090

170032 3C 9 * CHIQUITA BRANDS INTUL INC com

176032 992 9 CH4IQUITA B3RANDS INTL INC CALL

1790032 95 9 CHIQUITA BRANDS INTL INC PUT

170040 AE 9 CHIRON CORP NOTE 871

1709040 10 2 * CHIRCN CORP coM

172640 923 9 CHIRON CORP CALL

179040 95 2 CHIRON CORP PUT

170228 10 0 CHITTENDEN CQRP com

i7038BP 10 4 x CHODICE ONE COMMUNICATION INC cCoMm DELETED
170338P 90 4 CH3XICE ONZ COMMUNICATION INC CALL ‘ DELETED
170332 925 4 CHOICE CONEI COMMUNICATICN INC PUT DELETED
170388 10 2 *x CHOICEPOQIMT INC oM

175388 90 2 CHOICEPOINT INC CALL

170388 95 2 CHOICEPDINT INC PUT

170393 10 2 * CHOLESTECH CDORP CoM

170393 90 2 CHOLESTECH CORP CALL

170393 9£ 2 CHOLESTECH CORP PUT

170404 1C 7 CHORDIANTY SOFTWARES INC ceM

171045 10 S5 * CHRISTOPHER £ BANKS CORP CoM

171045 390 5 CHRISTOPHER & BANKS CORP CALL

171045 35 5 CHRISTAOPHER & BANXS CORP PUT

171083 12 7 CHROMALIN= CORP comM

17111P 1C 4 CHROMAVISION MFD SYS INC coM

171117 10 « CHROMCRAFT REVINGTIN INC CoM .
171154 10 6 * CHRONIMED INC oM

171164 90 b CHRONIMED INC CALL

1711564 35 6 CHRONIMED INC PUT -
171232 10 1 * CHUBB CORP com

171232 90 1 CHUBB CORP cattl

171232 95 1 CHUB3 CORP puUT

171232 30 9 CHUBB CORP CORP UNIT 2% ARDED
171340 10 2 * CHURCH & DWIGHT INC COM

171340 90 2 CHURCH & DWISGHY INC CALL

171340 95 2 CHURCH € DWIGHTY INC PUT

171434 10 8 CHURCHILL DOWNS INC COM

17162W 20 6 CIBA SPECIALTY CHEMICALS HLD SPONSDORED ADR

-
O
N

1715638 2 * CIBER INC COM



RUN DATEZ201/06/903

RUN TIMEI10:240

CUSTIP NOe

171633
171638
171779
171779
171779
171779
17179X
171795
171796
171796
171793
171793
171723
172062
172062
172062
172474
172474
172474
17252Y
172529
17273K
172737
172737
172737
172737
172737
172737
17275%

17275R
17275R
172755
172755
172755
172908
172908
172998
172967
172957
172967
172957
17205
17306J
17307¢C
174420
174538
174538
174538
17461R

90
5
AA
10
90
25
10
io
90
95
19
20
25
10
0
35
10
0
95
10
10
10
10
90
35
30
90
95
10
o0
95
10
20
95
0
90
35
10
30
95
12
20
30
10
10
10
90
95
10

1t e jd QAP I A R HIFGTTTVIO O QNN N0 W0 DD (DD bt bt b pd bt b T U O b s D 1

ISSUZR N

CIBZR IN
CIRER IN
CIENA CD
CIENA CD
CIENA
CIENA CO
CIGNA IN
CIMA LAS
CIMA LAB
CIMA LAB
CIMAREX

CIMAREX

CIMAREX

*x LIST OF SECTION 13

AME

c
C
Rp
RP

CORP

RD
VTS SECS INC
S INC

S INC

S INC

ENZRGY (O
ENERGY T2
ENERGY CO

CINCINNATI FINL CORP

CINCINNATI FINL CORP
CINCINNATI FINL CORP

CINERGBY
CINERGY
CINERGY
CIPHERGE
CIPRICO
CIRCOR 1
CIRCUIT
CIRCUIT
CIRCVIT
CIRCUIT
CIACUIT
CIRCUIT

CORP
C3ORP
CORP ‘ ’
N BICSYSTEMS INC
INC

NTL INC
CITY STORE
CITY STORE
CITY STORE
CITY STORE
CITY STORE
CITY STYORE

INC
INC
INC
INC
INC
INC

CISCO SYS INC
CISCC SYS INC
CISCO 5YS INC

CIRRUS
CIRRUS
CIPRUS
CINTAS C
CINTAS C
CINTAS C

LOGIC INC
LOGIC INC
L25IC INC

QrRep
ORP
arp

CITIGROUP INC
CITIGRAUP INC
CITIGROUP INC

CITIGROU

P INC

CITYBANK WESY FSB SAN FRAN C

CITIBANX
CITISROV
CITIZENS
CITIZENS
CITIZENS
CITIZENS
CITIZENS

WEST FSB SAN FRAN C
P INVYS LN 7D INC
3K5 CORP MICH
COMMUNICATIONS €O
COMMUNICATIONS CO
COMMUNICATIONS CO
FIRST BANCORP INC D

SECURITIES *x*

ISSUER DESCRIPTIOCN

CALL
pPUT
NOTE
COM
CALL
pPUT
oM
CIM
CALL
pUT
COM
CALL
PUT
com
CALL
PUT
com
CALL
pUT
cOom
CcOom
CaM
CoM
CALL
PUT
CARMAX GROUP
CALL

PUT

CoM

CALL

PUT

COM

CALL

PUT

oM

CALL

PUT

COM

CALL

PUT

*W SXP 99/93/9939
CONT LITIG REC
2ND CONT LITIG
CoM

coM

oM

CALL

pUT

com

3.750% 2/9

PAGE 63
TVYMOO1

STATUS

ADDED
ADDED
ADDED

DELETED
DELETED
DELETED

ADDED
ADDED
ADDED
ADDZD



RUN DATE:01/056/03 *¢ LIST OF SECTION 13F SECURITIES *x PAGS b4
RUN TIMZ:1D:240 IVMON1
CUSIP? NOe ISSUZR NAME ISSUER DESCRIPTIAN S5TATUS
174613 10 3 CITIZENS FINL CORP KXY CL A

1744623 10 3 CITIZENS EIRSY ~INL CORP com

174715 1C 2 CITIZENS HLDG CC MISS £0OM

174740 10 O CITIZENS INC CL A

1756680 10 5 CITIZENS SDUTH BKG CORP com DELETED
175682 16 2 CITIZENS SDUTH 8XG CP DEL oM ADDED
177351 20 2 CITIZENS UTILS TR PFD EPPICS TV

177375 AB 5 CITRIX SYS INC 5Dy 372

1773756 10 O CITRIX SYS INC COoM

177376 9N G CITRIX SY5 INC CALL

177376 25 0 CITRIX 5Y5 INC PUT

17772A 10 & CITY BX LYMNWIDD WASH oM

177835 10 5 CITY HLDG CO ' LM

177500 10 7 CITY INVESTING CJ LTIQ TR UNIT BEN INT

178555 10 5 CITY NATL CORP COM

178556 90 5 CITY NATL CORP CALL

178855 95 = CITY NATL CORP PUT

1783677 20 9 CITY TELECCM 4 K LTD SPONSDORED ADR

179534 10 7 CLATIRES STORES INC COMm

1795684 9D 7 ZLATRES STORES INC CALL

179534 25 7 CLAIRES STORES INC 2UT

179895 10 7 CLARCOR INC com

180658 10 © CLARK / BARDES INC coM

182707 10 2 = CLARUS CORP coM

182707 %0 % CLARUS CORP CALL

182707 35 2 CLARUS cCORrp PUT

18272M 10 4 CLASSIC BANCSHARES INC COM

182720 10 2 CLARY CODRP CoM

i3273% 20 2 CLASSICA SROUP INC COM NEW

1584190 10 6 CLAYTON HOMES INC COM

134190 90 5 CLAYTON HOMES INC CALL

184190 25 6 CLAYTON HOMES INC PUT

184425 10 7 CLEZAN HARBDORS INC oM

184495 90 7 CLZAN HARBORS INC CALL

18344556 95 7 CLEAN HARBORS INC PUT

184502 AB 8 CLEAR CHANNEL COMMUNICATIONS NOTE 266282 4/0

134502 AE 2 CLZAR CHANNEL COMMUNICATIONS NOTE l1.500%12/90 DELETED
184502 10 2 CLZAR CHANNEL COMMUNTICATIONS COM

134502 90 2 CLZAR CHANNEL CTMMUNICATIONS CALL

184502 3% 2 CLEAR CHANNEL COMMUNICATIONS PUT

18350560 10 0 CLEARDONE COMMUNICATIONS INC COM

185050 90 O CLEARONE COMMUNYCATIONS INC CALL

185050 95 0 CLEARCNE COMMUNICATIONS INC PUT

185396 10 7 CLEVELAND CLIFFS INC coM

18681D 20 8 CLICK COMMERCE INC COM NEW

18681t 10 7 CLICKACTION INC COM DELETED
185818 10 6 CLICK2LEARN INC cnm

186825 20 & CLICKNSEYTLE COM INC COM NEW

189054 10 % CLORCX CO DEL oM




RUN DAT=Z:01/96/03 =%« LIST 07 SECTION 13F
RUN TIME:10:240

CUSIP ND. ISSUER NAME

189054 90 9 CLOROX CO DEL

189054 95 9 CLDO’ROX CO DEL

189093 19 7 CLOSURE MED CDR?

185754 10 4 COACH INC

133754 90 4 COACH INC

189754 95 4 COACH INC

189873 10 2 COACHMEN INDS INC

139872 90 2 COACHMEN INDS INC

189873 95 2 COACHMEN INDS INC

189875 10 7 COACTIVE MARKETING SROUP INC
19034H 20 1 COAST DENTAL SVCS INC

120349 11 © CDAST FEDERAL LITI”ATIBN TR
120345 10 8 COAST DISTR SYS

19041P 10 5 COASTAL BANCORP INC

19046E 10 5 COASTAL FINL CORP DEL

190577 10 8 COASTCAST CORP

190577 90 8 CDASTCAST CORP

130577 95 8 COASTCAST CORP

19074W 10 O COBALT CORP

190897 10 8 COBIZ INC

191042 10 O COBRA ELZCTRS CORP

191098 10 2 COCA COLA BOTTLING CD CONS
191259 10 4 COCA COLA HELLENIC BTTLSG CD
191215 10 O COCA CCLA CO

191216 30 O COCA COLA CO

1912156 395 O C3CA COLA CO

191219 10 4 COCA COLA ENTERPRISES INC
191219 90 4 COCA COLA ENTERPRISES INC
121219 35 4 COCA COLA ENTERPRISES INC
191241 10 8 COCA-COLA FEMSA S A DE C V
191241 90 38 COCA-COLA FEMSA S A DS C V
191241 35 8 COCA-COLA FEMSA S A DE C V
192025 10 4 CODORUS VY BANCORP INC
1392108 At 8 COEUR D ALENE MINES CORP IDA
1923109 AG 2 COEUR D ALENE MINEZS CORP IDA
132108 AH 1 COEZUR D ALENE MINES CORP IDA
192108 10 8 COEUR D ALENE MINES CORP IDA
192108 390 8 COEUR D ALENE MINEZS CORP IDA
192138 95 8 COEUR D ALENE MINES CORP IDA
13239V 19 4 COGENT COMM GRGUP INC

192422 10 3 COGNEX CORP

192422 30 3 COSNEX CORP

192422 9% 3 COGNZX CORP

192423 1¢ 1 COGNICASE INC

192432 10 2 COGNITRONICS CORP

19244C 10 S COGNOS INC

192447 30 9 COGNOS INC

19244C 95 9 COGNDS INC

192445 10 2 = COGNIZANT TECHNOLOGSY SOLUTIC

SECURITIES *=* PAGE 65
IvMoLl

ISSUER DESCRIPTION STATUS

CaLlL
PUT

clM

CoM
CALL
PUT

COM
CALL
PUT

com

COM NEW
RIGHT 99/99/999¢
com

coM

COM

coM
CALL
PUT
oM
oM
coM

DELETED
DELETED
DELETED

"COM

SPONSDORED ADR
COM

CALL

PUT

oM

CALL

PUT

SPON ADR REP L
CALL

PUT

COM

SDCV  64375% 1/3
SBCY  T4250%10/2
NOTE 13.325%212/3
COM

CALL

PUT

cOoM

CIM

CALL

PUT

coM

COM

COM

CALL

PUT

cL A

ADDED



RUN DATZ:01/905/03
RUN TIMZ:10240

CUSIP N3

192449
192445
192471
19247%
19247V
13247W
132479
132475
192479
19248N
192480
192576
192576
192575
13259p
13259°P
192599
132861
132052
193238
193290
133280
16329¢
193234
193294
193224
133870
154152
194152
194162
194193
19421R
19421R
194539
134532
194830
194858
195325
195493
195493
195493
198598
195743
195761
195762
195763
195768
195799
195836

20
93
io
10
15
in
19
70
I3
19
10
10
9
35
30
90
o5
10
10
10
in
20
25
10
30
95
40
10
39
35
10
10
20
11
20
20
10
AT
30
30
95
10
10
19
10
10
10
10
10

MR P IR O I OOONPHOVOLOWR WOV R WWWdWN OO QO DO bW R 0O

ISSUER NAME

COGNIZANT TECHNCILOS3Y SOLUTIC
COSNIZANT TECHNCLISY SOLUTIO
COHZIN & STEZRS QUALITY RLTY

C3HEZN & STEERS TI3TAL REITURNM

COHEN & STEERS PREM INC RLTY
COHEN & STESRS ADV INC RLTY

COHZRENT INC

COMSRENT INC

COHERENT
COHEZSICN
COHEISANT
CIOHU INC
COHU INC
CaHy INC
CINSTAR
CIINSTAR
COINSTAR

INC
TECHNOLOGIES INC
TECHNOL35TIES INC

INC
INC
INC

COLD METAL PRODS INC
COLDWATZR LREEX INC

COLE NATL CORP

COLZ NATIONAL CORP NEW
COLE NATIONAL CO%P NEW
COLE NATIONAL CO2P N&W
C3LE KENNETH PRODTNS INC
COLZ KENNETH PRODTNS INC
COLE KENNETH PRODTNS INC
COLES MYER LTD

COLGATE PALMOLIVE CO

COLGATE PALMCLIVE CO

COL3ATE PALMOLIVE CO
COLLASENEX PHARMACZUTICALS I

COLLECTORS
COLLECTGRS
COLLEGIATE
COLLEGIATE
COLLINS & ATIKMAN
INDS INT

COLLINS

COLOMBIA
COLONIAL
COLONIAL
COLONIAL
COLONIAL
COLONIAL
COLONIAL
COLONIAL
COLGONIAL
COLONIAL
COLONIAL
COLONIAL

UNIVERSE INC
UNIVERSE INC
PACTIFIC INC
PACIFIC INC
C2’P NEW

REP
BANCGROUP INC
BANCGROUP INC
SANCGROUP INC

CALI= INSD MUN £D
HIGH INCOME MUN TR
INSD MUN =D
INTERMARKET INCM TR
INTER HIGH INCOME F
INVT GRADS MUN TR
MUN INCOME TR

N Y INSD MUN FD

*¥* LIST OF SZCTION 13F SECURITIEZS #%

ISSUER DESCRIPTION

CALL

PUT

oM

coM

oM

£OM

TOM

CALL

uUT

COM

COM

ToM

CALL

pUT

COM

CALL

PUT

COoM

coM

CoM

CL A

CALL

PUT

L A

CALL

PUT

SPON ADR NEW
CIM

CALL

PUT

cOoM

com

COM NEW

*W EXP 05/256/200
COM NEW

COM NEW

oM
DER
com
CALL
PUT
COM

SH BEN
COM

SH BEN
SH BEN
SH BEN
SH BEN
com

G« T750% 4/2

INT

INT
INT
INT
INT

PAGE 65
IVMO01

STATUS

ADDED



RUN DATE:01/9086/03

RUN TIMEZS10340

CUSIP N3

195872
136239
196520
13652V
19652V
196877
196877
136877
197227
197231
197236
1977719
197779
197779
198516
198516
192516
199333
139308
200030
20030N
20030N
20030N
23030N
200390N
20030N
200390
200300
200300
200300
200300
2003090
200300
200340
200340
200340
20038K
2004468
200519
200519
200519
200525
200525
200525
200641
200693
200693
200593
200593

10
i0
10
90
95
10
90
35
10
10
10
10
90
95
10
20
95
10
13
10
10
90
95
20
90
95
BY
12
30
9%
20
90
95
10
30
35
19
10
10
90
3?5
10
99
95
10
10
90
25

20

WVOOVXWRWNOCANOINPFODONAdNQOOMMHWOOOMKMEMEHOPANTOD RN WE PPN

ISSUER NAME

COLONIAL PPTYS TR
CIOLONY BANKCORP INC

= COLORADO MEDTECH INC
COLZORADD MEDTECH INC
COLORADC MEDTECH INC

* CILT TELECOM S5SR3UP PLC
COLY TELECOM GROUP PLC
COLT TELECOM GROUP PLC
COLUMBIA BANCORP
COLUMBIA BANCORP ORE
COLUMBIA BKG SYS INC

* COLUMBIA LABS INC
COLUMBIA LABS INC
COLUMBIA LABS INC

* COLUMBIA SPORTSWEAR CD
COLUMBIA SPUORTSWEZAR C2
COLUMBTIA SPORTSWEAR CO
CILUMBUS MCXINNCON CORP
COMFORY SYS USA INC
COMARCTO INC

* COMCAST CORP
COMCAST CORP
COMCAST CORP

* CIMCAST CORP
COMCAST CORP NEW
COMCAST CORP NEW
COMCAST HOLDINGS

* COMCAST CORP
COMCAST CORP
COMCAST CORP

* COMCAST CORP
COMCAST CORP
COMCAST CORP

* COMERICA INC
COMERICA INC
COMZRICA INC
COMFORCE CORP
C3MM BANCZRP INC

* COMMZRCE 2ANCORP INC NJ
COMMECRCE BANCORP INC NJ
COMMIRCE BANCORP INC NJ

* COMMERCE BANCSHARES INC
COMMEZRCE BANCSHARES INC
COMMZIRCE BANCSHARES INC
COMMERCE SGROUPS INC MASS

* COMMSZRCE CONE INC DEL
COMMERCE ONE INC DEL
COMMERCE ONE INC D=L

* COMMERCE OMZ INC DEL

NEW
NEW
NEW
NEW

CORP

*x [ IST OF SECTION 13F SSCURITIES **

N Y

PAGE
IVM001

87

ISSUER DESCRIPTION STATUS
COM SH BEN INT

coMm '

CaM

CALL

PUT

SPUNSORED ADR

CALL
PUT

COoM

oM

CoM

COM

CALL
PUT

comM

CALL
UT

COM

com

com

CL A
CALL
PUT

CL A
CALL
PUT

DBCY
CL A
CALL
pPUT

CL A
CALL
PUT

cOM

CALL
PUT

comM

coM

com

CALL
PUT

COM

CALL
PUT

caM

CaOM ' TTET
CALL DELITED
pPUT e

COM NEW

ADDZED
ADDED
ADDED
ADDED
ADDED
ADDED

seL

12/1
DELETED
DELETED
DELETED
DELETED
DELETED
DELETED

SPL



RUN DATESO1/06/D3
RUN TIMZ210:240

CUSIP NT.

2096933
290692
200258
201607
2014615
20152%
201547
201547
2015647
201723
202217
2022178
232630
20263X
20268X
20268X
202734
202735
202729
203004
203004
203004
203349
203349
203349
203345
203349
203349
203372
203372
203372
203372
20338
20342P
203438
20343F
20354656
203599
203507
203628
20363C
203634
203634
203651
203658
2035638
2035663
203658
203719

0
95
10
i0
1c
i2
10
90
95
190
10
10
10
10
20
5
33
10
10
10
30
95
10
90
25
20
90
95
A3
10
30
35
10
iD
10
19
10
10
10
10
10
10
10
10
AA
io0
30
35
ic

QOO POONIVNOANPNOL ORGP FU AN WD NN WD UGN B b (0D WD

** LIST OF SZCTION 13F SECURITIES xx PAGE 53
TYM3D1
ISSUSR NAMZ ISSUZR DZSCRIPTIZN  STATUS
COMMZRCE DONE INC DEL CALL ADDED
COMMZIRCE ONE INC DEL 2UT ADDED
COMMZRCESTUTH INC oM
COMMZRCTAL BANKSHARES INC coM
COMMEZRCTIAL CREDIT CO COoM
COMMZIRCIAL CONSCLIDATORS COR com
COMMZRCYAL FEDERAL CORPORATI oM
COMMERCIAL FEZDERAL CORPORATI CALL
COMMZRCIAL FEDERAL CORPORATI PUT
COMMERCIAL METALS C2 CoM
COMMZIRTICAL NATL FINL CORP PA com
COMMERCTIAL NET LEASET RLTY 1IN CaM
COMMODCRE APPLIED TZCH INC CoM
COMMINWEALTH BANCORP INC Lom
COMMONWEALTH SANCORD INC CALL
COMMONWEALTH 2ANCDORD® INC PUT
COMMONWEALTH BANKSHRS Cp TRI P=D C3ONV SECS
COMMONWEALTH 2ANKSHARES INC COoM
COMMONWEALTH BIGTEZCHNILDGIES CoM
COMMONWCZALTH INDS INC DEL Com
COMMONWZALTH INDS INC DEL CALL
COMMONWEALTH INDS INC DEL ouUT
COMMDONWEALTH TEL ENTERPRISES COM
COMMONWEALTH TEL ESNTERPRISES CALL
COMMONWEALTH TEL ENTERPRISZES PUT
COMMONWEALTH TEL SNTERPRISES cL B
COMMONWEZALTH TEL =NTERPRISES cCAaLL
COMMINWEALTH TEL EZNTERPRISES PUT
COMMSCoPE INC NOTE  4.000312/1
COMMSCOPE INC CoM
COMMSCOPE INC CALL
COMMSCOPE INC sUT
COMMUNTICATION INTELLIGENCE N COM
COMMUNITY BANCOR® INC FALLBR coM
COMMUNITY BANCORP NEW JERSETY oM
COMMUNITY BANCSHARES INC § € com
COMMUNITY 8K NCORTHN VA cow
COMMUNITY RK SHS IND INC oM
COMMUNITY BK SYS INC oM
COMMUNITY BKS INC MILLZRSBUR COMm
COMMUNITY CAP COR? S C COM
COMMUNITY CENTRAL BANK CORP com
COMMUNITY CAPITAL BANCSHARES com
COMMUNITY FINL CORP VA caom
COMMUNITY HEALTH 5Y5 INC NEW NOTE 4.250210/1
COMMUNITY HEALTH SYS INC NEW el
COMMUNITY HEALTH SYS INC NEW CALL
COMMUNITY HEALTH SYS INC NEW PUT
COMMUNITY INVS BANCORP INC coM



RUN DATEO01/06/03

RUN TIME:10:40

CUSIP NDOo

203900
203902
203902
203902
204037
204149
204157
204335
204407
20440W
20441A
20441W
204412
204412
204412
204423
204421
204421
204429
204443
204449
204449
204449
204449
204494
20445H
204494
204512
20478N
20478N
20478N
204780
2274730
204730
204795
204353
204912
204212
204912
224925
204925
204925
20492%
205253
205306
205363
205363
205353
205477

1o
10
S0
95
10
19
10
10
20
10
10
10
20
20
35
10
30
93
10
19
AA
30
390
95
10
90
?5
10
10
30
95
19
90
95
30
10
10
30
95
AC
10
20
35
10
30
19
E3t
95
10

ISSUER NAME

COMMUNICATIONS SYS INC

COMMUNITY
COMMUNITY
COMMUNITY
CCMMUNITY
COMMUNITY
COMMUNTTY
COMPAGNIE
COMPANHIA
COMPANHIA
COMPANHIA
COMPANKHIA
COMPANHIA
COMPANHIA
CIOMPANHIA

COMPANIA
COMDANIA
CIMPANIA
COMPANTIA
COMPANIA
COMPANIA
COMPANIA
COMPANIA
COMPANIA
COMPASS

BANCSHARES
COMPASS BANCSHARES

FIRST BANKSHARES 1
FIRST BANXSHARES 1
FIRST BANKSHARES I
SYGS BANKSHARES NE
TR BANCORP INC
WEST BANCSHARES
GENERALE DES GEOPH
BRASILETIRA D= DIST
SIDERURGICA NACION
DE SANEAMENTO BASI
DE BEBIDAS DAS AME
VALE DO RIO DOCE
VALS D7 RIT DOCE
VALE DO RIO DOCE
ANONIMA NACIONL TEL
ANONIMA NACIONL TEL
ANONIMA NACIONL TEL
CERVECERTAS UNIDAS
DE MINAS BUENAVENTU
DE TELECOMUNICS CHI
DE TELECOMUNICS CHY
DE TELECOMUNICS CHI
DE TELECOMUNICS CHY
INC
INC

COMPASS BANCSHARES INC

COMPETITIVE TECHNDLGGIES

INC

COMPUCREDIT CORP
CIMPUCREDIT CORP
COMPUCREDITY CORP
LOMPUCDOM 3YS INC
COMPUCOM SYS3S INC
COMPUCOM SYS INC
COMPUDYNE CORP

COMPUTER
COMPYUTER
COMPUTER

ACCESS TECHNDLOGY
ASSOC INTL INC
ASSQOC TINTL INC

NEPPRWRWII P 2 BTD DO VITOODOOD NIV OODOOO S P ks OO 0PN ULES 0N 0T b b

COMPUTER
COMPUTER
COMPUTER
C2MPUTER
COMPUTER
COMPUTER
COMPYUTER
COMPUTER
COMPUTER
COMPUTER
COMPUTER

ASSOC INTL INC
NETWORK TECHNOLAGY
NETWIRK TECHNOLOGY
NETWIRK TECHNOLOGY
NZTWORK TYECHNILAGY
MOTION INC
DPROGRAMS £ 5YS INC
SCYENCES CQRP
SCIENCES CORP
SCIENCES Conp

TASK 5ROUP INC

*x LIST OF SECTION 13F S5SCURITIES *=*

ISSUER DESCRIPTIOCN
CCM

COM

CALL

PUT

CcQoM

COoM

M

SPONSORED ADR

ADR

SPONSORED ADR
SPONSORED ADR
SPONSORED ADR
SPONSORED ADR

CALL
2UT
SPON
CALL
PUT
SPONSORED ADR
SPONSORED ADR
SDCV 45002 1/1
SPON ADR NEW
cALL

PUT

COM

CALL

PUT

COM

COM

CALL

PUT

COM

CALL

PUT

COM PAR 3075
coM
COoM
CALL
PUT
NOTE
com
CALL
pPUT
cOoM
COM
CoM
CALL
PUT
CoM

ADR D

3.000% 2/1

PAGE 59
IVM001

STATUS

DELETED



RUN DATE:01/06
RUN TIMZZI10140

CUSI? N3«

205477
205477
205857¢C
20563P
205638
205638
205633
205758
2057863
2058768
205826
2035862
205862
208862
2058462
205837
2058587
205827

30
95
10
10
10
30
95
20
20
95
20
AJ
40
2C
95
10
30
935

/03

ISSUER NAME

COMPUTER TASK 5GROUP INC
COMPUTER TASK GROUP INC
COMPUTERIZED THERMAL IMAGING
COMPX TNTERNATIONAL INC
COMPUWARE CORP

COMPUWARE CORP

CCMPUWARE CORP

COMSTOCK RES INC

COMSTOCK RES INC

COMSTOCK RES INC

COMTECH TELECOMMUNICATIONS €
COMVERSE TECHNILOGY INC
COMVERSE TECHNOLOGY INC
COMVERSE TECHNOLOGY INC
COMVERSE TECHNILIGY INC
CONAGRA FOODS INC

CONAGRA F3OODS INC

CONAGRA FOODS INC

*% LISY OF SECTION 13F SECURITIES *x

205908
202908
205903
205912
205912
205912
205937
205937
1205937

10
20
95
19
30
25
10
30
95

COMPUTER
COMPUTER
COMPUTER
COMSHARE
COMSHARE
COMSHARE
COM21 1IN

HORIZONS C2RP
HORIZONS CaRp
HORIZONS CORp
INC
INC
INC

c

COM21 INC
COM21 INC

2056013
206016
2060156
206016

1o
10
90
95

CONCEPTS DIRECT INC
CONCEPTUS INC
CONCEPTUS INC
CONCEPTUS INC

206027

206027

206027
206156
206156
206155
205186
205136
2061846
206197
205137
206197

19
90
95
10
90
95
10
20
95
10
90
95

CONCERTO SOFTWARE
CONCERTS SOFTWARE
CONCERTO SOFTWARE

CONCORD
CONCORD
CONCORD
CONCORD
CANCORD
CONCORD
CONCORD
CONCORD
CONCORD

INC

INC

INC
CAMERA CORP

CAMERA C7ORP

CAMERA CORP ‘
COMMUNICATIONS INC
COMMUNICATIONS INC
COMMUNICATIONS INC
EFS INC N

EFS INC

EFS INC

20651H
2056708
205708
206703
206710
206710

20
10
30
95
20
30

SFPOVOOFPANTNVIOWOIA AT d PR AADEUW ORI FI RN S DWW WWY-0 O M WRIN

CONCORDE CAREER COLLEGES INC
CONCUR TECHNOLOGIES INC
CONCUR TECHNOLOGIES INC
CONCUR TECHNOLOSIES INC
CONCURRENT COMPUTER CORP NEW
CONCURRENT COMPUTER CORP NtW

PAGE
IYMo0L

0

ISSUER DESCRIPTION STATUS
TALL

PUT

cIM

CL A

cam

CALL

PUT

COM NEW

CALL

PUT

COM NTY

DBCY  14500212/0
COM PAR $0.10
CALL

PUT

COM

CALL

PUT

oM

CALL

PUT

COM

CALL

PUT

coM

CALL

PUT

cCoM

COM

CALL
PUT
COM

"CALL

PUT
CoM
CALL

PUT
COM

CALL
PUT
COM
CALL
PUT
COM NEW
COM
CALL
PUT
COM
CALL



RUN DATE:01/06/03 #« LIST 3% SECTION 13F SECURITIES *x PAGE 71
RUN TIME210:40 IVMO01
CUSI® NO. ISSUER MAME ISSUER DESCRIPTION STATUS
206710 95 4 CONCURRENT COMPUTER CORP Nt W pUY
2056784 10 0 CONDUCTUS INC COoM
206813 10 7 CONE MLS CORP COM
2056814 10 5 CONE MLS CORP N C coM
207142 AB 6 CONEXANT SYSTEMS INC NOTE 4.250%
207142 AC 4 CONZXANT SYSTEMS INC NOTE 4.250%
207142 AF 7 CONEXANT SYSTEMS INC NOTE 440002
207142 10 O CIONEXANT SYSTEMS INC COM
207142 90 0 CONEXANT SYSTEMS INC CALL
207142 95 0 CONEXANT SYSTEMS INC PUT
207195 10 8 CONGOLEUM CORP NEW CL A
207410 10 1 *= CONMED CORP oM
207410 30 1 CONMED CORP CALL
207410 35 1 CONMED CORP PUT
20754C 10 5 CONNECTICUT BANCSHARTS INC COM
207797 10 1 CONNECTICUT WTR SVC INC coMm
208192 10 4 * CONNETICS CORP coM
208192 90 4 CONNETICS COR? CALL
208132 35 4 CONNETICS CORP PUT
20825C 10 4 = CONJCOPHILLIPS CoM
20825C 90 4 CONOCOPHILLIPS CALL
20825C 95 4 CONOCOPHILLIPS PUT
208254 710 6 CONJLOG CORP COM PAR 3$.01
208305 10 2 CONRAD INDS INC com
20347A 10 2 CONSECD STRATEGIC INCOME FD SH BEN INT
20R854P 10 5 * CONSCL ENERGY INC COM
20854P 30 9 CONSOL ENZRGY INC CALL
20854P 95 9 CONSOL =NZRGY INC PUT
209115 19 4 * CONSOLIDATED EDISON INC COM
209115 90 4 CONSOLIDAYED EDISON INC CALL
209115 95 4 CONSJLIDAYED EDISON INC PUT
203232 10 7 * CONSOLIDATED FREIGHTWAYS COQR caM DELETED
209232 90 7 CONSOLIDATED SREIGHTWAYS COR CALL DELETED
209232 35 7 CONSOLIDATED FREIGHTWAYS COR pUT DELETED
209341 10 $ * CONSOLIDAYED GRAPHICS INC COoM
203341 90 5 CONSOLIDATED GRAPHICS INC CALL
263341 95 5 CONSOLIDATED SGRAPHICS INC PUT
20959N 10 7 CONSCLIDATED MERCANTILE INC oM
210226 10 5 CONSCLIDATED TOMDKA LD CO COM
T 21036P 10 3 *x CONSTSLULATION BRANDS INC CL A
21035P 90 8 CONSTELLATION BRANDS INC CALL
21035° 55 8 CONSTELLATION BRANDBS INC PUT
2103462 20 7 * CUNSTELLATION BRANDS INC CL 8
210354P 30 7 CONSTZLLATION BRANDS INC CALL
21036 95 7 CONSTELLATION BRAMDS INC PUT
21035V 19 7 CONSTAR INTL INC NEW coM ADDED
210371 10 O « CONSTELLATION ENSR5GY GROUP T cmM
210371 92 0 CONSTELLATION ENERGY GRCOUP I CALL
10371 35 ¢ CONSTELLATION EZNERSGY GROUP I pPUT




RUN DATE:D1/25/703 *%
RUN TIMZZ210:240

LIST 9F

SECTION 13F SECURITIES *x=x

CUSIP NO. ISSUZR NAME

210445 30 38 CONSULIER ENGR INC

210502 AB b CONSUMER PORTFOLIS SvC5 INC
210502 10 2 = CONSUMEZR PORT-OLIT SYCS INC
210502 90 9 CONSUMER PORTFOLIC SVCS INC
210502 3% 90 CONSUMER PORTFOLIND SVCS INC
21075N 20 4 CONTANGD JIL £ GAS COMPANY
210795 PD 6 CONTINENTAL AIRLS INC
210795 20 9 CONTINENTAL AIRLS INC
210735 30 8 * CONTINENTAL AIRLS TNC
2107395 30 8 CONTINENTAL AJIRLS INC
210795 95 8 CONTINENTAL AIRLS INC
211515 30 7 CONTINENTAL MATLS CORP
211919 10 5 * CONVERA CORP

211912 90 5 CONVERA CORP

211919 935 5 CONVERA CORP

212172 10 0 CONTINUCARE CORP

212343 10 7 CONTROL CHIEF HLDGS INC
21238A 20 6 CONTROLADORA COML MZX SA DE
21248N 10 7 CONVERIUM HLDS AG

212485 10 6 * CONVERGYS CORP

212435 90 5 CONVERGYS CORP

212485 95 6  CONVYERGYS CORP

216640 AA O COJOPER CAMERCON CORP

216640 AB 8 CDODPER CAMERON CORP

216540 10 2 COUPEZR CAMERON CORP

216640 90 2 COOPER CAMERON CORP

216540 95 2 CGOPER CAMERON CORP

216648 40 2 CONPER C€OS INC

216548 90 2 COOPER COS INC

216648 95 2 COOPER CDS INC

216831 10 7 COCPER TIRE & RUBR €3
214331 90 7 CONPER TIRE & RUBR CO
215831 95 7 COOPER TIRE £ RUBR CO
216844 10 O COCPERATIVE BANKSHARES INC
217016 10 4 CCORS ADOLPH C2

217015 90 4 CDORS ADODLPH CO

217016 95 4 CCQRS ADOLPH CO

217020 10 6 COORSTEXK INC

217204 10 6 COPART INC

217204 90 6 COPART INC

217204 9% 6 COPART INC

217516 20 5 COPPER MTN NETWIRKS INC
217721 10 9 COPYTELE INC

217721 90 9 CoPYTEZLE INC

217721 95 3 COPYTELE INC

217752 AD 4 CCR THERAPZUTICS INC

217753 AG 7 COR THERAPEUTICS INC

218514 20 6 CORDIANT CZOMMS GRP PLC
218%8%7 10 2 COREL CCORPORATION

R

PAGE T2
IVM201
ISSUER DESCRIPTION STATUS
COM PAR $0.01

NOTE 194500% 4/1

COM

CALL

PUT

COM NEW

NOTE  44500%
CL A

cL B

CALL

PUT

COM PAR 30425
CL A

CALL

oUY

COM

coM

GDR

SPONSJ3RED ADR
Com
CALL
PUT
DBCY
OBCV
CaM
CALL
PUT
COM NECW
CALL
PUT

coM
CALL
PUT

cOM

cL B
CALL
PUT

CaM

com
CALL
PUT

COM NZW
COM
CALL
PUT
NOT=
NOTE
SPON
com

2/9

571

1.750% 5/1

5«000% 3/0
45002 &/1
ADR NEW



RUN DATE201/06/02
QUN TIMZI10:40

CUSIP N3

21856892
2185680
213483
218725
218728
213868
218863

213863
21837F
21387F
21887F
218875
21892°%
219323
219023
219023
219141
21922V
21322V
21923Y
215248
21324U
219359
219350
219350
219350
219350
21584M
21983R
21983R
21983R
219714
219915
219921
2313921
219921
2219925
219930
219931
229027
22025
22028Y
22025Y
22025Y
22025Y
220317
220514
220524
220871

90
9%
10
12
T0
19
990
75
1
0
95
10
10
i0
90
95
10
10
20
10
12
10
Al
AX
10
29
35
10
10
30
35
19
id
10
0
75
190
10
i0
i0
10
35
40
20
95
10
30
30
10
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ISSUSR NAME

COREL CORPORATION

COREL CORPORATION

CORS MOLDTNG TECHNILOGIES IN
CORILLIAN CCRP

CORIMON CA

CORINTHIAN COLLESGES INC
CORINTHIAN COLLEGES INC
CORINTHIAN COLLESES INC
CORIXA CORP

CORIXA CORP

CORIXA CORP

CORID INC

CIRNSRSTONE BANCORP? INC

CORN PRODS INTL INC

CORN PR0ODS INTL INC

COAN PRCDS INTL INC

CORNELL CDMPANIES INC
CORNERSTONE RLTY TNCOME TR I
COANERSTINE RLTY INCOME TR I
CORNERSTONE STATEGIC RETURN
CORNERSTONE STRATESIC VALUE

CORNERSTONE T3TAL RTRN 7D IN

CORNING INC

CORNING INC

CORNING INC

CORNING INC

CORNINSG INC

CORPGORACION DURANSD SA DE CV
CORPARATE EXECUTIVE BRD CQO
CORPORATE EXECUTIVE BRD €3
CORPORATE EXECUTIVE BRD CO
CARPIRATE HIGH YIELD FD INC
CORPORATE HIGH YIELD FD ITI I
CORRECTIONAL SVCS CORP
CORRECTIONAL SVCS CORP
CORRECTIONAL SVLCS Cnep
ORPORATE HIGH YIFLD =D IIX
CORPORATE HIGH YIZLD FD IV T

CORPORATE HIGH YIELD FD V IN
CORPORATE DFFICE PPTYS TR

CORRECTIONAL PPTYS TR
CORRECTIONS CORP AMER
CORRECTIONS CORP AMER
CORRECTIONS CORP AMER
CORRECTIONS CORP AMER
CORRPREO C€CAS INC
CORTZCH INC

CORTEX PHARMACZEUTICALS
CORUS GBRDUP PLC

NEW
NEW
NEW
NEW

INC

x% LIST OF SSCTION 13F SECURITIES =*x

PAGE 73
IVM001
ISZUER DZSCRIPTION STATUS
CALL

PUT

COM

oM
SPONSIRED
oM
CALL
PUT
oM
CALL
UT
COm
coM
com
CALL
PUT
COom
COM
PFD
cM
CoM
ComM
DBLCYV
NOTE
CoM
CALL
PUT
SPONSORED ADR
coM

CALL

PUT

CaM

CCoM

coM

CALL

PUT

CoM

oM

com

SH BEN INT
cCoOM

PFD CV B 12%
COM NEW

CALL

PUT

coM

COM NEW

COM NEW
SPONSORED ADR

ADR

CV SER A
DELETED

ADDED
11/0
3.500%11/2



RUN DATE:01/05/703
RUN TIMES10:40

CUSIP NG

220873
220874
221005
22100%
221095
221005
221009
221009
221009
22122p
221222
221222
221222
221222
221485
221433
221485
221492
22160K
22160K
22150
22160N
22160Q
22163N
221563N
22163N
221774
22225R
222372
222372
222372
222372
222650
222795
22281W
22281v
22231w
222315
2228215
222816
2228156
22284P
222852
222852
222862
223032
223574
223757
226044

10
10
i0
20
95
190
10
90
95
10
10
96
35
60
10
30
35
10
10
92
95
10
AC
10
90
95
10
10
AE
i0
30
95
10
10
10
90
95
10
i0
90
95
10
10
90
95
19
19
10
AW

AP PVPALPLERCIOQOMNWWWORRNINEAI PRI O T INI VU NI NN R W b b et i 1)

ISSUZR NAME

CORUS BANKSHARES INC

CORUS ENTERTAINMENT INC
CORVAS INTL INC

CORVAS INTL INC

CORYAS INTL INC

CCRVEL CCRP

CORYIS CORP

CORVIS CORP

CORVIS CORP

CO3T INC :
COSINE COMMUNICATIONS INC
COSINE COMMUNICATICNS INC
COSINE COMMUNICATIONS INC
COSINE COMMUNICATIONS INC
C3ST PLUS INC CALIF

COST PLUS INC CALIF

CO5T PLUS INC CALIF
C3ST-U-LESS INC
COSTCO WHSL CORP
COSTCO WHSL CORP
C3STCO WHSL CDRP
C3OSTAR GROUP INC
COSTCC COMPANIES
COTT CORP QUE
COTT CORP QUE
COTT CORP QUE
COTTON STS LIFE INS CO
COUNSEL CORP '
COUNTRYWIDE FINANCIAL CORP
COUNTRYWIDE FINANCIAL CORP
COUNTRYWIDE FINANCIAL CORP
COUNTRYWIDE FINANCIAL CORP
COURIER CORP

COUSINS PPTYS INC

COVANSYS CORP

COVANSYS CORP

COVANSYS CORP

COVALENT GROUP INC

COVANCE INC

COVANCE INC

COVANCE INC

COVENANT TRANS INC

CCVENTRY HEALTH CARE INC
COVENTRY HEALTH CAREZ INC
COVENTRY HEALTH CAR:z INC
COVEST BANCSHARZS INC
COVISTA CDOMMUNICATIONS INC
COWLITZ BANCCRP LONGVIEW WAS
COX COMMUNICATIONS INC NZW

NEW
NEW
NEW

INC

*= LIST OF SECTION 13F SECURITIES xx

ISSUER

COM
oM CcL
CoM
CALL
PUT
oM
COM
CALL
PUTY
COM™
COM
CALL
pPUT
COoM
coM
CALL
PUT
CCM
coM
CALL
PUY
comM
NOTE
cam
CALL
PUT
coMm
cOM
NDTE
coMm

CALL

PUT
COM
Ccom
coM
CALL
PUT
COoM
COM
CALL
PUT
CL A
COM
CALL
PUT
COM
CoM
COM
NOYE

NEW

PAGE 74

IYM001

DESCRIPTION STATUS

R MON VTS

ADDED
DELETED
DELETED
DELETED
ADDED

8/1

2/0

3.000% 3/1



RUN DATE:01/926/03
RUN TIMZ:210:140

CUSIP N3

224044
224044
224044
224044
224044
224051
224051
224051
22409V
22409V
22409V
22413F
224399
224399
224399
224533
224633
224901
224916
225223
225223
225223
225224
225226
225233
225270
225302
225302
225302
2253190
225319
225310
22539¢C
225400
225401
225439
22544F
225447
225447
225447
225606
225606
225506
225646
225744
225756
225756
225756
225756

AX
3C
ic
390
I8
10
70
3z
10
30
?5
10
i0
99
25
190
29
30
19
10
90
95
AA
29
19
10
in
0
25
19
90
75
19
3D
i0
29
10
10
90
9
10
990
95
10
10
10
90
75
20

PSRRI W PIN b bt (W od DO A DB ONVWIIO NP IRV VTGA SN NN B o =d O N

ISSUZR NAME

COX
cox
cOox
cax
cox
COX RADI3 INC
COX RADIO INC
COX RADIJ INC
CP SHIPS LTD

CP SHIPS LTD

CP SHIPS LTD

CRAFTMADE INTL INC

CRANE CO

CRANE €3

CRANE €O

CRAWFORD & CC
CRAWFORD & CO
CREATIVE COMPUTER

*x LIST CF

COMMUNICATIONS
COMMUNICATIONS
COMMUNICATICNS
CGOMMUNICATIONS
COMMUNICATIONS

SECTION 13F SECURITIES *x

INC
INC
INC
INC
INC

NEW
NEW
NEW
NEW
NEW

APPLICATID

CREDIT SUTISSE ASSET MGMT INC

CRAY INC

CRAY INC

CRAY INC

CRAY RESH INC
CRAYFISH CO LYD

CRAZY WOMAN CREEK BANCORP

CREATIVE
CREDENCE 5YS
CREDENCzZ SYS
CREDENCE SYS
CREDIT ACCEP
CREDIT ALCEP
CREDIT ACCEP
CREDIT STORE

CORrRP
coRp
coar
CORP
COoRrRp
CORP
INC

HOST S:zaVICES

MICH
MICH
MICH

CS FIRST BOSTON NY ARH SR MT

CREDIT
CREDG PETE CORP

SUISSE GROUS

CREDIT SUTISSE HIGH YLD BND F

CREE
CREE
CREE
CREQ
CREQ INC

CREQ INC

CRESTENT 8KG CO

INC
INC
INC
INC

CRESCENT FINL CORP

CRESCENT REAL ESTATE
ESTATE
CRESCENT REAL ESTATE
CRESCENT REAL ESTATS

CRESCENT REAL

EQUITIE
EQUITIE
EQUITIE
EQUITIE

ISSUER DESCRIPTION

Oe426% 4/1
0.348% 2/2

SDEB
NOTE
CL A
CALL
PUT
CL A
CALL
PUT
oM
CALL
PUT
CoM
oM
CALL
PUT
cL 8
CL A
COM NEW

oM

oM

CALL

PUT

SDCY 641252 2/0
SPON ADR Nt
M

CCoM

COM

CALL

PUT

oM

CALL

PUT

coM

MTNF 1.000% 9/0
SPDONSORED ADR
COM PAR $0.10
SH BEN INT

Coxr

CALL

PUY

cCoM

CALL

PUT

COM

COM

COM

CALL

PUT

PED CV A 5.752

PAGE 75
IVMOD1

STATUS

DELETED
DELEYED



RUN DATE:201/06/03
RUN TIMEZ210240

CUSIP NO.

225405
226530
226603
226693
225714
22574V
22574Y
22674V
22674V
226901
227115

- 227116

227116
227478
22743P
22748P
22748pP
22754R
22757R
227650
227650
22765D
22755U
2276835
227686
228136
228190
228227
228227
228227
228255
228255
22825%
228411
228439
228759
228395
228903
228903
228903
228906
228306
228905
22942F
229430
22243D
229430
229669

229559 99 ! CUBIC CORP CALL

-
[»)

10
20
50
10
AB
i0
20
25
10
19
20
85
10
19
99
95
20
10
10
30
95
10
10
10
19
10
1o
EAY
25
10
90
95
10
10
19
0
10
90
25
19
99
95
1o
10
20
95
10

POAVARMNWWOOOWAVMIHFVIVIVSH PR P INPINNOOCOOHMVAVNISHPOOO0TOQOWHRAdWD
*

{

ISSUER NAME

CRESUD S ACIF YA

CREW DEVELOPMENT CORP
CRIIMI MAZ INC

CRITMI MAE INC
CRISTALERTIAS DE CHILE 3§ A
CRITICAL PATH INC
CRITICAL PATH INC
CRITICAL PATH INC
CRITICAL PATH INC
CRITICARE SYS INC
CROMPTON CORP

CROMPTON CORP

CROMPTON CORP

CRASS A T CO

CROSS CTRY INC

CROSS CTRY INC

CRQOSS CTRY INC

CROSS MEDIA MARKETING CORP
CROSS TIMBERS RTY TR
CROSSROADS SYS INC
CROSSROADS SYS INC
CROSSROADS SYS INC
CROSSTEX ENERGY L P
CROSSWALK COM INC
CROSSWAVE COMMUNICATIONS INC
CROWN AMERN RLTY TR

CROWN ANDERSEN INC

CROWN CASTLE INTL CORP
CROWN CASTLE INTL CORP
CROWN CASTLE INTL CORp
CROWN CORK € SEAL INC
CROWN COR¥ & SEAL INC
CROWN CORX & SEAL INC
CROWN MEDIA HLDGS INC
CROWN PAC PARTNERS L P
CRUCELL N V

CRYO-CELL INTL INC
CRYOLIFE INC

CRYDOLIFE INC

CRYOLIFE INC

CRYPTOLOGIC INC
CRYPTOLOGIC INC
CRYPTDOLOGIC INC
CRYSTALLEX INTL CORP

CTI MOLECULAR IMASING INC
CTI MOLECULAR IMASGING INC
CTI MOLECULAR IMAGING INC
CUSIC LZORP

**x LISY OF SECTION 13F SECURITIES =x

PAGE 75
IVM0O01
TSSUER DZSCRIPTION STATUS
SPONSORED ADR
oM

PFD B CONV $25
COM NEW
SPONSORED ADR
NOTE 5.750% 4/0
com

CALL

PUT

oM

COM

CALL

PUT

CL A

oM

CALL

PUT

COM NEW

TR UNIT

CoM

CALL

PUT

COM A
COM o
ADR

SH BEN INT

oM

COMm

CALL

PUT

coMm

CALL

PUT

CL A

UNIT LTD PARTN
SPONSJRED ADR
CoM

s ly

CALL

PUYT

coM

CALL

PUT

com

COM

CALL

PUT

CoM



RUN NATE01/05/93
RUN TIMZ210:140

CUSIP ND3.

223659
223678
229678
229578
29678
229899
- 229899
229899
230215
239215
230215
231021
231021
231021
231082
231032
231082
231268
231268
23126R
231268
231264
2312564
231264
231259
231259
231259
231292
231561
231561
231910
232217
232217
232217
232437
232437
232437
232437
_ 23251
23251)
232514
23251p
232510
23251P
232517
23252¢
232550
232560
232550

?5
AB
19
2?0
9%
10
90
95
10
39
95
10
99
95
10
30
25
AC
19
33
35
15
90
95
10
90
25
10
10
40
10
10
90
95
10
30
35
20
10
95
95
i0
90
95
10
10
19
90
95

NNMMONNRNNGEORN MW AN OO QOO0 UWKMMQNMNRMANDDO0 RN DN 0O dd WO

ISSUER NAM=E

CUSIC COR®

CU3IST PHARMACZUTICALS INC
CUBIST PHARMACZIUTICALS INC
CUBIST PHARMACEUTICALS INC
CUBIST PHARMACZEUTICALS INC
CULLEN FROST BANKERS INC
CULLEN FROST BANKERS INC
CULLEN FROST BANKERS INC
CULP INC
CUL? INC
CUL? INC
CUMMINS
CUMMINS INC

CUMMINS INC

CUMULUS MEDIA INC
CUMULUS MEDIA INC
CUMULUS MEDIA INC
CURASBEN CORP

CURAGEN CORP

CURAGEN CORP

CURAGEN CORP

CURATIVZ HEALTH SVCS INC
CURATIVE HEALTH SVCS INC
CURATIVE HEALTH SVCS INC
CURIS INC

CURIS INC

CURIS INC

CURDON MED INC

CURTISS WRIGHT CORP
CURTISS WRIGHY CORP
CYBERGUARD CORP '
CUTTER £ BUCK INC

CUTTER & 3BUCK INC

CUTTER € RUCK INC
CY3ERCARE INC

CYBZRCARE INC

CYBERCARE INC

CYANOTECH CORP
CYBERSOURCE CORP
CYBZRSDURCE CORP
CYBERSQURCE CORP
CYBERONICS INC
CYBZRONILS INC
CYBEZRONICS INC
CYBERQOPTICS CORP

CYBEX INTL INC

CYGNUS INC

CYGNUS INC

CYGNUS INC

INC

*% LIST OF SECTION 13F

SECURITIES =*x PAGE 77

IVM001
ISSUER DESCRIPTION STATUS

PUT
NJOTE
COM
CALL
PUT
oM
CALL
PUY
COM
CALL
PUT
coM
CALL
pUT
CL A
CALL
PUT
50Cv
COM
CALL
PUT
COM
CALL
PUT
COM
CALL
PUY
coM
COM
cL B
COM
oM
CALL
PUT
COM
CALL
PUT
COM NZIW
COM
CALL
PUT

comM
CALL
PUT

com

com

coM
CALL
PUT

5500%11/0

6000 2/0

DELETED
DELETED
DELETED

———



RUN DATE201/06/03 *¥*x LIST 0F SECTION 13F SECURITIES =*x PAGE 78
RUN TIMES10:49 TYMO01
CUSIP N3 ISSUER NAME ISSUER DESCRIPTION STATUS
232565 10 1 CYLINK CORP COM

23256% 90 1 CYLINK CORP CALL

2325565 95 1 CYLINX COrp PUT

232572 AE 7 CYMER INC NOTE 3.500% 2/1

232572 10 7 CYMER INC coM

232572 90 7 CYMER INC CALL

232572 95 7 CYMER INC PUT

232674 50 7 CYPRESS BIDSCIENCES INC COM PAR $.02

232805 AZ 9 CYPRESS SEMICONDUCTOR CORP NOTE  4.000% 2/0

232805 AF 5 CYPRESS SEMICONDUCTOR CORP NOTE 3475327 7/9

232806 10 9 CYPRESS SEMICONDUCTOR CORP COM

232806 90 9 CYPRESS SEMICONDUCTYOR CORP CALL

232806 35 9 CYPRESS StMICONDUCTOR CORP pUT

232817 10 8 CYSIVE INC COM

232820 10 O *= CYTEC INDS INC oM

232820 30 0 CYTZC INDS INC CALL

232820 95 0 CYTZC INDS INC . PUT

232824 10 2 *= CYT3GEN CORP COM DELETED
232524 90 2 CYTOGEN CORP CALL NELETED
232824 95 2 CYTOGEN CORP PUT DELETED
232324 30 O CYTOGEN CORP COM NeW ADDZED
232828 30 1 CYTX CORP COM NEW

2328560 10 6 D & E COMMUNICATIONS INC COM

232865 10 4 * D £ X HEALTHCARE RES INC COM

232861 90 4 D £ K HEALTHCARE RZS INC CALL

232861 95 4 D & K HEALTHCAREZ RES INC UT

232945 10 3 x CYTYC CORP coM

232946 30 3 CYTYC CORP CALL

. 232946 35 3 CYTYC CORP PUT

2329468 10 7 DST TCYS INC COM

233027 10 1 D A CONSULTING GROUP INC com

233162 AA 4 ODI CORP NOTE 5.250% 3/0

233152 AC O DDI CORP NOTE 4.250% 4/0

233152 10 6 = DDI CORP com

2331562 90 6 DDI CORP - CALL

233162 35 6 DDI CORP PUT -
233214 1¢ 1 DISC INC COM

23321E 10 3 DHR INDS INC com

233214y 10 7 D G JEWELRY INC CoM DELETED -
233210 11 & D 6 JEWELRY INC *W EXP 04/16/200 DELETED
233236 10 & DGSE CUOMPANIZS INCT COM

233230 10 1 DMI FURNITURZ INC COM

233256 10 4 DJ SRTHOPEDICS INC COM

23325P 10 4 DNP SELECT INCOME FD cOM

233259 10 9 DPAC TECHNOLOGIZS CORP oM

233293 10 4 * DQL INC com

233294 923 4 03T INC CALL

23329J 35 4 DRE INC PUT

2332723 10 3 = DPL INC CoM

pEmlesTIYW o= =



RUN DAT=Z:01/06/32
QUN TIMZI10:240

CUSIP N3

233293
233293
233390X
23330X
23330X
23331A
23331A
23331A
233314
233328
233328
233328
2333256
233326
233326
23333J
23333J
233334
233331
233331
233331
233344
233343
233377
233729
233798
233798
233912
234053
234053
234053
234264
234264
234264
23437IN
235774
235811
235811
235811
235851
235881
235851
235274
236277
237194
237194
237134
237266
237545

30
%
10
30
S5
AH
i0
90
75
10
30
95
10
23
25
12
30
?5
10
29
95
19
10
40
10
20
30
10
10
990
95
10
90
95
10
19
10
90
95
10
90
95
10
10
i0
90
25
10
10

D AANNOINRNNOINCORSLPODODICRPITNON NN AYAd A DIV ANNOCOCOYVOINOOOOVW

ISSUER NAMEZ

DPL INC
DPL INC

DRS TECHNOLOSIES INC
DRS TECHNOLOGIES INC
NS TECHNOLOSIES INC

B R HORTIN INC

D R HORTON INC

D R HORTON INC

D R HORTON INC

DSP GROUP INC

DSP SROUP INC

DSP GROUP INC

DST SYS INC DEL

DST SYS INC DEL

DST 5YS INC DEL

DT INDUSTRIES INC

DT INDUSTRIES INC

DT INDUSTRIES INC

DTE ENERGY €O

DTE ENERGY CO

DYE ENSRGY CO

DT TAX-FREE INCOME INC
DVI INC

DXP ENTERPRISES INC NEW
DAG MEDIA INC

DAI EI INC

DAI SI INC

DAILY JOURNAL CORP
DAISYTEK INTL CORP
DAISYTEK INTL CORP
DAISYTEK INTL CORP
DAKTRONICS INC
DAKTRONICS INC
DAKTRONICS INC |
DALEEN TECHNOLOGIES INC
DAN RIV INC GA

DANA CORP

DANA CORP

DANA CORP

DANAHER CORP DEL
DANAHER CORP’ DEL
DANAHER CDRP DEL
DANIELSON HLDS CORP
DANKA BUSINESS SYS PLC
DARDEN RESTAURANTS INC
JARDEN RESTAURANTS INC
DARDEN RESTAURANTS INC
DARLING INTL INC
DASSAULT SYS S A

*#x LIST OF SECTIO

13F SECURITIES *x

ISSUER DESCRIPTICN

CALL
PUT
oM
CALL
PUT
NITE
oM
CALL
PUT
coM
catlL
PUT
oM
CALL
PUT
CoM
CALL
pyuY
COM
CALL
PUT

-COM

CoM

COM NEW
COM

ADR

SPONS ADR NEWM
COM

COM

CALL

pPUT

COM

CALL

PUT

COM

CL A

oM

CALL

PUT

Com

TALL

PUT

CoM
SPONSORED ADR
coMm '
CALL

PUT

COM

SPONSORED ADR'

PAGE 73
IvMool

STATUS

DELETED
ADDED



*x LIST OF SECTION 13F SECURITIES *=

RUN DATE:01/056/93 PAGE 80
RUN TIME:10240 VMO0l
CUSTIP NO. ISSUER NAME ISSUER DESCRIPTION STATUS
237690 10 2 * DATA I O CORP COM

237690 993 2 DATA I O CORP CALL

237690 95 2 DATA I O CORP PUT

237837 10 4 DATA SYS & SOFTWARE INC com

237909 10 6 DATAKEY INC com

237917 20 8 DATAWATCH CORP COM NMNEW
237926 10 O DATAMIRROR CORP COM

237934 10 4 DATALINK CORP COM

238016 10 9 DATA TRANSLATION INC NEW com

2358108 20 3 DATARAM CORP ' COM PAR 31
238113 10 4 * DATASCOPE CORP coM

238113 90 4 DATASCOPE CORP CALL

238113 9% 4 DATASCOPE CORP PUT

238124 10 1 = DATASTREAM SYS INC CoM

233124 90 1 DATASTREAM SYS INC CALL

238124 95 1 DATASTREAM SYS INC PUT

238128 10 2 DATATEC SYS INC coMm

238134 10 0 DATATRAK INTL INC Com

238208 10 2 DATUM INC oM DELETED
2338215 10 7 DAUGHERTY RES INC COM

23833N 10 4 * DAVE & BUSTERS INC coM

23833N 90 4 DAVE & BUSTERS INC CALL

23833N 95 4 DAVE & BUSTERS INC PUT

23918K 10 3 « DAVITA INC CoM

23918K 90 3 DAVITA INC CALL

23918K 9% 23 DAVITA INC PUT

239359 10 2 DAWSON GEOPHYSICAL CO cCoM

2394567 10 3 DAXOR CORP COM

242370 10 4 DEAN FOODS CO NEW oM

242370 90 4 DEAN FOODS CO NEW CALL

242370 95 4 DEAN FOODS CO NeW PUT

24242R 19 3 DSARBORN BANC3RP INC coM

242728 10 3 DEB SHOPS INC COM

242760 10 9 DEBT STRATEGIES FD TNC NEW caom

243537 10 7 DECKERS GUTDCOR CORP com

243585 10 4 DECODE GENETICS INC COM

243586 90 4 DECODE GENETICS INC CALL

243586 95 4 DECODE GENETICS INC PUT

24359C 10 © DECOMA INTERNATIONAL INC CL A 3UB VTG
243631 20 7 DECORATOR INDS INC COM PAR 30420
2435636 10 7 DECORIZE INC COM

2432666 10 4 DECTRON INTERNATIONALE INC COM

243666 11 2 DECTRON INTERNATIONALE TNC *W EXP 09/28/200
244199 10 5 DEZRE & CO coM

244139 90 5 EERE £ CO CALL

244199 95 5 DEEREZ & (O PUT

245091 10 3 DEL LABS INC coMm

245229 10 3 DEL MONTE F0OO0ODS €O CoM

24522P 90 3 DEL MONTE FD3DS €D CALL



RUN DATESQ1/056/03
TIMEZ210:140

U

CUSI? NTe

245220
245334
2435915
245915
246107
245100
24610V
244610W
246100
2456101
24661P
24561P
24588Q
247025
247925
24702%
26712X
247126
247126
247125
247131
247131
247131
247357
247357
. 2473%7
247261
247361
267361
247358
247532
247637
247743
247383N
247B3R
247850
247850
247850
247904
247907
24730°
247916
24201%
248019
248019
248230
24823Q
24823Q
247239

95
10
10
10
10
i0
10
ic
1lc
10
i0
11
10
10
90
95
10
10
90
95
1¢C
9C
95
190
30
5
10
90
95
i
10
10
10
i0
10
10
90
95
10
20
20
20
19
390
95
19
20
95
10

N d G YL 0N NODOWNPHPWORORRRANNAVIAN QD0 M S O WU O

s (IST OF

ISSUTR NAME

DSl MONTE ©00DS (N

DE RIGO S P A

DELAWARE INVTS DIV & INCOME
DELAWARE INY GLBL DIV &£ INC
DELAWARE INYV FL INS ™MUN INC
DELAWARE INV MM MUN INCM FD
DZLAWARE
DELAWARE TNV MN MUN INC FD 1
DELAWAR INVTS AZ MUN INCOME
DELAWARE INV CO INS MUN INC
DELCATH SYS INC

DELCATH SYS INC

DELIAS CORP

DELL COMPUTER CORP

D=LL CDOMPUTER CORP

DELL COMPUTER LORP

DELPHAX TECHNILDGIES INC
DSLPHI CO2P

NELPHY COeP

DELPHI CORP

DSLPHI FINL GRAQUP INC

DELPHI FINL GRDUP INC

DELPHI FINL GROUP INC

DELTA £ PINE LD CO

DELTA & PINE LD LD

DELTA £ PINE LD COD

DELTA AIR LINES INC DEL
DELTA AIR LINES INC DEL
DELTA AIR LINZS INC DEL
DELTA APPAREL INC

DELTA CNRP AMER

DELTA GALIL INDS LTD

DELTA NAT GAS INC

DELTATHREE INC

DELTAGEN INC

DELTIC YIMBER CQORP

DELTIC TIMBER CORP

DELTIC TIMBER CORP

DELTA WODDSIDE INDS INC
DELTA PETE CORP

DELTA WOGDSIDE INDS INC NEW
DENBURY RES INC

DELUXE CORP

DILUXE CORP

DELUXE CORP

DENDREAON CARP

DENDREON CORP

DENDREQN CDRP

DENDRITE INTL INC

SECTION 13F SECURITIES *x

INV MN MUN INC =D I

PAGE A1
IVMO0Y
¥SSUER DESCRIPTION  STATUS
pYT

SPONSORED ADR
coM

coM

SH BEN INT
COoM

coM

COM

coH

coM

cowm

*d EXP 10/13/2900
CL A

coM

CALL

PUT

COM

coM

CALL

PUT

CL A

CALL

puT

coM

TALL

PUT

COoM

CALL

PUT

cOoM

com
SPONSORED ADR
cam

CcOoM

com

coM

CALL

PUT

COM

C3M Nz=W

COM N:EW

CO™M NEW

oM

CALL

pPUT

CCM

CALL

PuT

oM



AN DATELD21/96/23

RUN TIMEZ10:240
CUSTIP N

248239
248239
2483358
249030
243020
2430390
243509
249509
249509
249996
249906
249905
2499038
2497308
250209
25037Y
250639
2505685 10
251454 10
251525 3F
25153% 3%
2518546 10
251545 90
251566 95
25188 10
251591 19
23179M AA
25179M AS
25217M AD
25179 10
25173% 90
25179M 95
251393 10
251893 995
251892 35
252115 10
25243M 190
25243Q 20
23243Q 90
25243Q 935
252450 10
252450 90
252450 95
252470 10
25247D 30
252470 95
252507 10
252529 10
252532 19

20
3z
10
iC
90
25
10
20
95
in
30
95
10
11
19
10
10

PRI LD ot ot o pd ol pd FAIVTIN W O VW W W WWWNOMHWOAGIN AT WS ORI PDBDOO D0 d T

k% | IST OF

ISSUER NAME

DENDRITE INTL INC
DENDRITE INTL INC

DENISON INTERNATIONAL PLC
DENTSPLY INTL INC NE=HW
DENTSPLY INTL INC NEW
DENTSPLY INTL INC NEW
DEPARTMENT 565 INT
DEPARTMENT 56 INC
DEPARTMENT 56 INC
DESCARTES SYS GROUP
DESCARTES SYS GROYP
DEZSCARTES SYS GROUP
OZPUMED INC

DEPOMED INC

DESC S A DEC V
DESERT CMNTY 3K VICTORVILLE
DESWELL INDS INC

INC
INC
INC

DZTREX CORP

DITWILER MITCHSLL £ CO
DZUTSCHE BK A5G N Y BRH
DEUTSCHE 2K FINL INC MTNS BE
DEUTSCHE TELEKIM AS
DEZUTSCHE TELEXOM AG
DTZUTSCHE TELEXOM AG
DEVCCON INTL COR?
DIVELOPERS DIVERSIFIED RLTY
DEVON ENERGY CORP NEW
DEYON ENERGY CLORP NEW
DEVON ENERGY CORP NEW
DEVION ENERGY CDRP NEW
DEZVON ENZRGY CORP N=W
DTYON ENEAGY CORP NTW
DEVRY INC DEL

DEVRY INC DEL

DEVRY INC DEL

DEWOLFE COS INC
DIACRIN INC

DIAGEQ P L C

DIAGED P L C

DIAGED P L C
DIAGNISTIC PRIDS CORP
DIAGNODSTIC PRODS CORP
DIAGNOSTIC PRIDS CORP

DIAL CDORP NEW

DIAL CORP NEW

DIAL CORP NEW

DIALDG SEMICONDUCTOR PLC
DIALYSIS CORP AMER
DIAMETRICS MED INC

SECTION 13F SECURTITIES *x

PAGE
IvMo01

82

ISSUER DESCRIPTION STATUS

CALL

PUT

SPONSORED ADR
COM

CALL

PUT

coM

CALL

PUT

COM

CALL

PUT

COM

x4 EXP 11/04/200
SPCN ADR €

cam

COM

com

CaM

NOTE  0e250%11/1
MTNF  1.000% 1/1
SPONSORED ADR
CALL
PUT
com
coMm
DER
DES
DBRZ
COM
CALL
T
coM
CALL
PUT
CoM
CoM
SPON
CALL
PUT
com
CALL
PUT
COM
CALL
PUT | |
SPONSORED ADR
COM

oal

3
rrt
r
1y
wd

]
9

4«200% 8/1
44950% 8/1
5/2

J

DELETED

K

ADR NeW



RUN DATZ:01/056/03 *% LIST JF SECTION 13F SECURITIES ** PAGE ’3
QUN TIMS:10:40 IYM0O01
TUSIP N3 ISSUER NAME TSSUFER DESCRIPTION STATUS
252532 20 6 DTAMETRICS MED INC CALL
252532 35 & DIAMETRICS MED INC pUT
25264R 20 T DIAMOND HILL INVESTMENT SROU COM NEW
25271C AC 5 DIAMIOND 2FFSHORS DRTLLING IN NRCcY &/0
25271C AS 2 DIAMIND OFFSHORE DATLLING IN DBCY 1e500% 4/1
25271C 10 2 DIAMOND OFFSHORE DRILLING IN £Oom
25271C 90 2 DIAMOND JSFSHORS DRILLING IN CALL
- 25271 95 2 DIAMOND OFFSHORE DRILLING IN pUT
25278 10 6 * DIAMONDCLUSTER INTL INC CL A
25278P 30 & DIAMONDCLUSTER TNTL INC CALL
25278P 95 6 DIAMONDCLUSTER INTL INC PUT
252737 10 6 * DIAMONDS TR UNIT 535 1
252787 945 5 DTIAMONDS TR CALL
2527187 95 6 DIAMONDS TR oyT
252825 10 2 = DIANON SYS INC coM
2528256 90 2 DTANDON SYS INC - CALL
252826 9% 2 DIANDON SYS INC PUT
252838 10 7 DIASYS CORP COM
25301P 10 7 DICE INC COM
253134 10 9 DICKIE WALKER MARINE INC cam
253393 195 2 DICKS SPORTING GO0ODS INC coM ADDED
2535651 10 3 * DIEBOLD INC cOoM
253651 90 3 DIEBOLD INC CALL
253551 35 13 DIZBILD INC PUT
233675 20 1 DISDRICH COFFEE INC COM NEW
253752 10 9 * DIGENE CORP TOM
253752 90 9 DIGENE CORP CALL
253752 95 9 DIGENE CORP PUT
253755 10 0 = DIGEX INC DEL cL A
253756 30 0O DIGEX INC DEL caLL
25375% 95 0 DIGEX INC DEL pUT
253798 10 2 * DIGI INTL INC COM
253798 3IN 2 DIGI INTL INC CALL
253793 95 2 DIST INTL INC PUT
253307 10 1 = DISIMARC CORP COM
253827 90 1 SIGIMARC CORP CALL
253807 95 1 DISIMARC CORP PUT
253830 10 3 DISITAL ANGEL CCRP com
252855 10 6 DIGITAL IMPACT INC D=L CoM
_ 253853P 10 & * DISITAL INSIGHT CORe com
253850 30 & DISITAL INSIGHY rCORP CALL
25385p 95 4 DISITAL INSIGHT CORP PUT
253855 10 0 *= DIGITAL LIGHTWAVE INC COM
253855 90 0 DIGITAL LIGHTWAVE INC CALL
253855 95 O DISITAL LIGHTWAVE INC pUT
25335R 10 1 DIGITAL FUSION INC oM
2538562 10 5 DIZITAL PWR CDRP comM
2538569 10 1 DISITAL RECORDERS INC com
2538TR 40 7 DISITAL VIDED SYS INC COM NEW

— =20 20 7 DISITAL VIDRO SYS I%  gtemww o



RUN DATE=S01/06/03
RUN TIME10:140

CUSI?P NJe

25387W
253888
2532828
253888
25388K
25383M
253884
25388M
253921
253922
254067
254067
254067
25429Q
254394
254394
254394
25454R
254543
284546
254546
254546
25437C
254590
2544658
254675
2545687
254687
256687
284753
25509M
25%500M
25800M
2550%4%
255064
255064
255153
25533p
25E36K
258402
255402
255402
255519
255819
255860
255911
255911
255911
256069

I

10
10
92
95
19
10
30
35
10
10
19
390
95
11
10
30
93
10
10
19
90
95
20
10
10
10
10
99
35
10
10
39
9E
10
30
35
10
10
20
40
90
9=
AA
10
10
19
90
95
10

NGO ODOBTPP PR ADAAAWDBWFFPANOEANNPPRP DO DIVOMHRHDROODO PR EO

»

»

**x | IST OF

ISSUER NAME

DIGITALE TELEXABEL AS
DIGITAL RIV INC

DISITAL RIV INC

DISITAL RIV INC

DIGITAS INC

DIGITALTHINK INC
DIGITALTHINK INC
DIGITALTHINK INC

DIGITAL GENERATION SY5 INC
DIME CMNTY BANCSHARES
DILLARDS INC

DILLARDS INC

DYLLARDS INC

DIME BANCORP INC NEW

DIMON INC

DIMON INC

DIMON INC

DIOMED HOLDINGS INC

DIODES INC

DIONEX CORP

DIONZX CORP

DIONEX CQRP

DIRECT INSITE CORP

DISC GRAPHICS INC

DISCOVERY LABORATORIES INC N
DISCOVERY PARTNERS INTL INC
DISNEY WALT €O

DISNTY WALT C3

DISNEY WALT CO

DISTRIBUCION Y SERVICID DE&S
DITECH COMMUNICATIAONS CORP
DITECH COMMUNICATIONS CORP
DITECH COMMUNICATIONS CORP
DIVERSA CORP

DIVERSA CORP

DIVERSA CORP

DIVERSIFIED CORPORATE RES 1IN
DIVERSIFIED SEC SOLUTIONS IN
DIVERSINETY CORP

DIVINE INC

DIVINE INC

DIVINE INC

DIXIE GROUP INC

DIXIS GROUP INC

DIXON TICONDEROGA CO
DOCUCORP INTL INC

DOCUCORP INTL INC

DOCUCORP INTL INC

DORSON COMMUNICATIINS CORP

SECTION 13F

SECURITIES *x PAGE

IvMo01!

84

ISSUER DESCRIPTIOCN STATUS
SPCNSORED ADR

CcoM

CALL

PUT

CONM

COM

CALL

PUT

com

coM

CL A

CALL

PUT

*W EXP 99/99/99%

CM

CALL

pUT

COM

com

coM

CALL

PUT

COM NEW

COM

COM

com

COM DISNEY

CALL

PUT

SPONSGRED ADR

COoM '

CALL

2UT

CoM

CALL

PUT

COM

coM

COM NEW

CL A NEW

CALL
PUT

SDCY
CL A
CoM

COM

CALL
PUT

L A

T«000% 5/1 ADDED

DELEY

m
o




RUN DATE201/06
RUN TIME210%40

CUSIP NTJ.

256069 30
256069 935
25608L 10
25608L 350
256135 20
256135 90
256135 935
25614R 10
256159 10
256159 90
256159 95
255605 10
256605 90
256605 95
2566469 10
2565569 90
256669 95
256743 10
256743 90
256743 9%
256747 10
256747 90
255747 9%
257386 10
257469 10
25746U 10
257450 90
257450 95
257551 10
257561 90
257561 95
2575651 10
257551 90
2575651 °5
257650 10
257701 20
257701 30
257857 190
2578467 930
257867 9335
257872 10
258024 10
25811 19
25311P 99
258117 95
253205 20
5822C 20
58437 10
58570 20

DOUINODQOMMNMIMOMOWVOBIIOIOOOOVWOWNEORITINVINIWINGOCOPHFHUWWWN NI

/03

ISSUER NAME

DOBSON COMMUNICATIONS CORP
DOBSON COMMUNICATIONS CORP
DOCENT 1INC

DOCENT INC

DR REDDYS LABS LTD
DR REDDYS LABS LTD
DR REDDYS LABS LTD
DOCUMENT SCIENCES
DOCUMENTUM INC
DOCUMENTUM 1INZ
DOCUMENTUM INC
DOLE FOOD INC

DOLE FOOD INC

DOLE FOOD INC
DOLLAR GEN CORP
DCLLAR SEN CORP
DOLLAR GEN CORP
DOLLAR THRIFTY AUTOMOTIVE G
DOLLAR
DOLLAR
DOLLAR

COR?

TREE STORES INC
DJLLAR TREE STORES INC
DOLLAR TREE STORES INC
DOMINICN HOMES INC

DOMINICN RES BLACK WARRIOR 7

DUMINION RES INC VA NEW
DOMINION RES INC VA NEW
DOMINION RES INC VA NEW
DOMTAR INC

DOMTAR INC

DOMTAR INC

DONALDSON INC

DONALDSON INC

DINALDSON INC

DONALDSON LUFKIN & JENRETTS
DCNEGAL GRCUP INC
DONEGAL SROUP INC
DONNELLEY R R & SONS CO
DONNELLEY R R &€ SONS CD
DONNELLEY R R € S2NS €O
DINNEZLLY CCRP

OO0 BIOPHARMA INC

DORAL FINL CORP

D3RAL FINL CORP

DORAL FINL CORP
DIRCHESTER HUGOTON LTD
DOREL INDS INC

D3T HILL SYS CORP
DJUBLE EAGLE PETE CD

*x LIST 2% SECTION 13F

THRIFTY AUTOMDTIVE &GP
THRIFTY AUTOMOTIVE GP

SECURITIES *x

ISSUEZR DESCRIPTID

CALL
PUT

COM

COM NEW
ADR
CAalLL
PUT

coM

coM
catL
PUT

CoM
CALL
PUT

com
CALL
PUT

COM
CALL
PUT

oM
CALL
PUT

CCOM
UNITS BEN INT
coM
CALL
PUT

CoM
CALL
PUT
oM
CALL
PUT
caM

CL A
CL B
cOoM
CALL
PUT

CL A
coM
Com
CALL
suT
DEPDSTARY RCPY
CL B SUB VTS
CaOM

TOM PAR $0.10

PAGE 35
IVMOO01
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RUN DATE:01/06/03
RUN TIMS210:40

CUSIP N3

258609
258509
278609
253609
259358
250003
250093
260003
250095
260174
260174
260174
260543
260543
260543
260561
2505561
260561
261018
26150
261570
261570
251570
26168L
251876
261876
261R76
261878
261878
261878
261831
261932
262005
26201R
262017
26202F
262037
262093
262094
262240
252241
262241
262241
262432
262504

262505
262506
2525046
262534

AC
a0
g0
35
13
10
30
25
10
10
99
95
12
90
95
12
90
?5
i0
1o
i0
20
95
20
19
90
95
i0
S0
95
10
10
10
10
10
10
10
20
10
10
io
90
95
10
20
10
30
35
i0

VOO LN PV PdB VR OCNNNOGOROIITVNAAR I AWML W Jddd BN BRDONSRO

* DU PONT E I Dt

ISSUER NAMEZ

DJUBLECLIC
DIUBLECLICYK
DOUBLECLICK INC
DJUBLECLICK INC

DOV PHARMACEUTICAL INC
DOVER CORP

DOVER CORP

DIVZR CDRP

DAVER DIWNS GAMING & ENTMT I
DOVER MOTORSPORTS INC
DOVER MDTORSPORTYS INC

DOVIR MOTORSPORTS INC

DOW CH=ZIM €3

DOW CHEM €3

D3W CHZM €O

DOW JONSS & CTO INC

DOW JONES £ CO INC

DOW JONES & CO INC

DOWNEY FINL CQORP

DRAXIS HEALTH INC

DRESS BARN INC

DRESS BARN INC

INC
INC

DRESS BARN INC
OREW INDS INC
DREXLER TECHNCL3S5Y CORP

- DREXLER TESCHNOLOGY CORP
DREXLER TECHNOLISGY CORP
DREYERS GRAND ICE CREAM INC
DREYERS GRAND IC= CREAM INC
DREYERS GRAND ICE CREAM INC
OREYFUS CALIF MUN INCOME INC
DREYFUS STRATEGIC MUNS INC
DREYFUS HISH YIELD STRATESIE
DREYFUS MUN INCOME INC
DREYFUS N Y MUN INCOME INC
DREYFUS STRATEGIC MUN BD FD

DRIL-QUIP INC
DRIVER HARRIS €O
DRIVERSHIELD CORP
DRUGMAX INC
DRUGSTORE COM INC
DRUGSTORE COM INC
DRUGSTORE COM INC
DRYCLEAN USA INC
DSET CORP

DSL NET INC

DSL NET INC

DSL NET INC
NTMOURS & €3

x« LIST OF SECTION 13F SECURITIES *x

PAGE 85
IVYMD01
ISSUER DESCRIPTION STATUS
NOTE
com
CALL
PUT
com
oM
CALL
PUT
oM
cam
CALL
PUT
com
CALL
PUT
COM
CALL
PUT
£oM
oM
AL
CALL
PUT
L0OM NEW
COM

CALL

PUT

caM

CALL

PUT

coM

coM

SH BEN INT
cOM
coM
com
COM
com
COM
oM
CoM
CALL
PUT
oM
CDOM NEW DEL
com

CALL

PUT

com

4»750% 3/

PAR $0.83

in
-
m
W




RUN DATE:D1/06/03
RUN TIME:10240

CUSIP NO.

263534
263534
263578
263578
263578
263578
- 264066
264142
264147
26432K
264399
264399
264399
264411
264411
264411
26483E
26483E
25483%
265903
265902
2565903
26613X
26613X
256613X
26613X
26622M
26653Q
265597
266605
266898
2565898
265898
255905
26704P
267455
26746E
267475
. 287475
267475
26734F
267838
267906
267919
258057
268157
268160
268140
253160

90
95
AC
10
90
95
10
10
10
ic
190
30
25
50
90
95
10
20
95
10
90
95
AC
i0
30
38
20
10
30
10
10
90
95
290
10
10
i2
i¢
90
95
19
10
10
30
10
10
10
0
95

bbb b SN QU VI N 12 b2 R W W O VTV PR YRR BB AN PFDOI NIRRT ODOMININOONVNDO

DY PONT E I Dt

ISSUZR NAME

NEMOURS & CO
NEM2YRS £ CO

DU PONT £ I DE

INC
INC

DUANZ
DUANZ
DUANE READE INC

DUANE READE INC

DUCATI MTR HLDGS 5°PA
DUCKWALL-ALCO STORES INC NEW
DUCOMMUN INC DEL

DUFF & PHELPS UTIL CORP BD 7
DUKE ENERGY CORP

DUKEZ ENERGY CORP

DUKE ENERGY CORP

DUKE REALYY CORP

DUKE REALTY CORP

DUKE REALTY CORP

OUN & BRADSTREET CORP DIL NE
DUN £ BRADSTREET COR? DEL NE
DUN & BRADSTREEY CORP DEL NE
DURA AUTOMOTIVE SYSTEMS CORP
DURA AUTOMOTIVE SYSTEMS CORP
DURA AUTOMOTIVE SYSTEZMS CORP
DUPONT PHOTOMASKS INC

DUPONT PHOTOMASKS INC

DUPONT PHOTOMASKS INC

DUPONT PHOTOMASKS INC

DURA AUTOMOTIVE S5YS CAP TR
DURATEK INC

DURBAN ROODEPJORT DEEP LTD
DURECT CORP

DUSA PHARMACEUTICALS INC
DUSA PHARMACZUTICALS INC
DUSA PHARMACEUTICALS INC
DURASWITCH INDUSTRIZS INC
DUTCHFORK BANCSHARES INC
DWYZR GR3UP 1INC

DYAX COCRP

DYCDOM INDS INC

DYCOM INDS INC

DYCOM INDS INC

DYNAMEX INC

DYNAMIC MATLS CORe

DYNAMIC OIL £ GAS INC

DYNACQ INTL INC

DYNAMICS RESH CORP
DYNATRONICS C3RP

DYNEGY TNC NEW

DYNEGY INC NEW

DYNEGY INC NEd

READE
READE

% LIST OF SECTION 13F

PAGE 37
IVYM001

SECURITIES *x

ISSUSR DESCRIPTION STATUS
CALL
pUT
NOTE
caM
CALL
PUT
SPONSORED ADR
COM

COM

coM

com

CALL

PUT

COM NEW

CALL

PUT

oM

CALL

PUT

CL A

CALL

PUT

NOTE

oM

CALL

PYT

PFD TR CONY
com
SPONSORED ADR
COM ‘

26147% 4/1

COM

CALL
PUT

COM NEW
CoM '
COM
COM
oM
CALL
PUT
CaM
CoM
CoMm
COoM
com
COoM
CL A
CALL
PUT

PAR 3$.001

288160951 DWEGY INCNEW T



RUN DATEN1/7/06/707 *x | IST OF SECTION 13F
RUN TIME:1D:40

CUSIP NO. ISSUZR NAME
268176 20 9 DYNEX TAP INC
258170 30 8 DYNEX CAP INC
268170 4C 7 DYNEX CAP INC
253172 50 6 DYNEX CAP INC
263180 10 5 DYNTZK INC
268130 11 4 DYNTEK INC
2568180 20 3 DYNTZK INC
268233 10 1 ECB BANCORP INC
268255 10 % ECC INTL CORP
268258 10 0 * ECI TELECOM LYD
268252 90 0 £CI TELECOM LYD
268258 95 0 ECYI TELEC3OM LTD
24830K 20 5 E COM VENTURES INC
268311 10 7 EDAP TMS S A
268353 10 9 EDP-ZLECTRICIDADE DE PORTUGA
26841t 10 7 EDT LEARNING INC ‘
26842V 20 7 * EEX CORP
26842V 30 7 EZX CORP
26842y 35 7 EEX CORP
268422 10 9 EFC BANCORP INC
268434 AB 8 EGL INC
263434 10 2 * £GL INC
268484 30 2 ESL INC
2688434 95 2 EGL INC
246861P 10 7 * E-LDJAN INC
26861P 30 7 E-LOAN INC
26861p 95 7 E-LOAN INC
258613 20 5  ELXSI CORP
2568648 10 2 = = M T CORP MASS
268548 30 2 E M C CORP MASS
268643 95 2 E M C CORP MASS
268650 10 3 EMCET BROADCAST PR3DS INC
2686584 10 9 EMC INS GROUP INC
26873N 10 8 * =MS TECHNOLOGIES INC
26873N 90 3 EMS TZCHNOLOGIES INC
26873N 35 8 EMS TECHNOLOGIES INC
268740 10 0 * ENSCO INTL INC
268749 90 0 ENSCO INTL INC
258749 95 0 ENSCO INTL INC
26874R 10 8 ENI S P A
26375P 10 1 * EOG RES INC
2568752 30 1 206G RES INC
26875P 95 1 EDG RES INC
268763 10 9 EON COMMUNICATIONS CORP
268766 BR 2 £0P DPER LTD PARTNEZRSHIP
268780 10 3 E ON AG
26831P 10 3 Ep MEDSYSTEMS INC
26881Q 10 1 EPIX MEDICAL INC

n

*

26881V 10 E PIPHANY INC

SECURITIES *x=

- ISSUER DESCRIPTIAON

PFD LV A 9.75%
PFD CV B Q.55%
PFD CV € 2.732
COM NEW

CL A

*W EXP 12/11/2093
PFD CV SER A
coM

CCM

arRD

CALL

PUT

COM NEW
SPONSORED ADR
SPONSORED ADR
oM

COM NEW

CALL

PUT

COM

NOTE 5.000212/1“

oM
CALL

PUT

COM
CALL
PUT

COM NtW
COM ‘
CALL
PUY

com

SPONSDRED ADR
com ‘

CALL

PUT

com

NOTE T.250%11/1
SPONSORED ADR
com

con

TOM

PAGE 29
IVM001

STATUS

DELETED
DELETED
DELETED

ADDED

DELETED



RUN DATE2D1/05/03 *k LIST J% S=ZCTION 13F SECURITIES *x% PAGE 39

RUN TIME2102:40

CUSIP N3 ISSUER NAM:Z

26881V 90 £ PIPHANY INC

26881V 95 E PIPHANY INC

258823 190 * EPIG SYS INC

268820 99 EPIQ SYS INC

25882D 95 EPIQ SYS INC

268834 20 ERESTURCE CAP GRIUP INC
25884F 10 ESR FINL CORP

268948 10 EAGLE BANCORP INC MD
268953 10 EIS FD

269151 190 * £55 TECHNOLOGY INC

269151 99
269151 235

ESS TECHNDLCOGY INC
ESS TECHNOLOGY INC

0

)

9

9

9

5

2

6

5

6

)

5
26922E 10 9 ETF ADVISORY TR
26922 20 8 EYE ADVISORY TR
26922 30 7 EYF ADVISORY TR
26922E 40 6 ETF ADVISORY TR
269245 AR O E TRADE GROUP INC
269245 AD 5 £ TRADE GROUP INC
263245 10 4 x £ TRADE GROUP INC
25632456 30 & S TRADE GROUP INC
269245 95 4 E TRADE GROUP INC
25926P 10 2 EVCY CAREER COLLESES INC
259279 20 4 EXCO RESQOURCES YNC
263279 32 2 EXCO RESOJURCES INC
269232 10 2 EXX INC
2592282 20 3 EXX INC
269305 20 7 £ 7 EM INC
259305 30 6 £ 7 EM INC
262305 40 5 E 7 EM INC
269437 10 9 EAGLE BROADBAND INC
269514 20 4 EASLE FOOD CZINTERS INC
269894 10 1 EAGLE SUPPLY GROUP INC
269894 11 9 SAGLE SUPPLY SROUP INC
270323 10 0 * EARTHSHELL CORP
276323 30 0 EARTHSHELL CGORP
270328 95 0 EARTHSHELL CORP
270321 10 2 * EARITHLINK INC
272321 30 2 EARTHLINK INC
270321 9% 2 EARTHLINK INC
274235 10 5 EAST PENN BK EMMAUS PA
27579R 10 4 * EZAST WEST BANTZORP INC
2TE79R 90 & EAST WEST BANCDRP INC
27579R 95 4 EAST WEST BANCORP INC
276217 10 6 EASTERN AMERN NAT S5AS TR
276317 10 4 ZASTERN CO
277136 10 1 EASTERN VA BANKSHARES INC
277276 10 1 EASTGROUP PPTY INC
277432 10 O * STASTMAN CHEM CO

0

277432 90 SASTMAN CHEM CO

IVM0D1
ISSUZR DESCRIPTION STATUS

CALL

PUT

com

CALL

PUT

COM NEW

com

cM

COM DELETED
coM

CALL

PUT ~
FITRS TREAS 1 ADDED
FITRS TREAS 2 ADDED
FITRS TREZAS 5 ADDED
FITRS TREAS 10 ADDED
NOTE  6.0002 2/90

NOTE 647502 5/1

COM

CALL

PUT

com

COM NEW

PFD CONV

CL A

cL B

cL A DELETED
cL 8 DELETED
COM NEW ADDED
coM

COM NEW

CaM

*W EXP 05/01/200

COoM

CALL

PUT

CoM

CALL

PUT

com

cam

CALL

PUT

SPERS RCT UNIT

com

foas

coM

coM

CALL



RUN DATESN1/06/03 *% LIST OF SECTION 13F SECURITIES ** PAGE 39

RUN TIME210:40 IYmMool
CUSIP NCa ISSUER NAME I5SUER DESCRIPTICN STATUS
277432 35 0  EASTMAN CHEM [D PUY

2774561 10 9 *x ZTASTMAN KNDAK €0 com

2774561 90 9 EASTMAN KODAK CO CALL

277451 35 9 EASTMAN XNODAK €D PUT

277847 20 0 SASYLINK SYCS CoRP CL A NEW

277851 10 1 EATERIES INC oM

278058 10 2 * EATON CORP caM

27830%8 20 2 EATON CORP CALL

2730583 §5 2 EATON CORP oUT

2732568 10 O EATON VANCE FL MUNI INCOME T SH BEN INT

27824D 10 & EATON VANCE MI MUNI INCOME T SH BEN INT

27825 10 4 EATOM VANCE MA MUNI INCOME 7T SH BEN INT

2T7824F 10 1 EATON VANCE CA MUNI INCOMEZ T SH BEN INT

278255 10 9 EATON VANCE OH MUNI INCOME T SH BEN INT

278258 10 3 EATON VANCE SR INCOME TR SH BEN INT

278267 10 1 EATON VANCE PA MUNI TNCOME T SH BEN INT

27826U 10 8 EATON VANCE MUNI INCOME TRUS SH BEN INT

27826V 10 6 EATON VANCE NJ MUNTI INCOME T SH BEN INT

27325% 10 4 EATON VANCE NY MUNI INCDOME T SH BEN INT

278265 10 3 * SATON VANCE C3ORP COM NON VTG

278265 30 3 EATON VANCE CORP CALL

2782585 35 3 EATON VANCE CORp PUT

27827K 10 9 EATON VANCE INS MUN BD FD II COM ADDED
27827X 10 1 EATON VANCE INS MUN BD FD COM

27827y 10 9 EATON VANCE INS NY MUN BD FD COM

27828A 10 9 EATON VANCEZ INS CA MUN 8D FD com

27323C 10 5 EATON VANCE INS CA MN BD FD COM ' ADDED
27823 10 2 EATON VANCE INS FL MUN BD FD COM ADDED
. 27828 10 8 EATON VANCE INS MA MUN BD FD COM ADDED
27323L 10 6 ZATON VANCE INS 0OH MUM 8D FD COM ADDED
278284 10 4 EATON VANCE 'INS MI MUN 3D FD coMm ADDED
2782A9R 10 3 EATON YANCE INS NS MUN 8D FD cOoMm ADDED
278287 10 9 EATON VANCE INS NY MN 3D FD cOM , ADDED
278284 10 2 EATON VANCE INS PA MUN BD FD COM ADDED
273642 10 3 * EBAY INC - COM

278642 90 3 EBAY INC CALL

2785642 35 3 EZAY INC PUT

278658 10 4 EBENX INC COM

278715 10 7 EBIX COM INC cOM DELETED
278715 20 6 EBIX COM INC COM NEW ADDED
27372% 10 6 ER3TOKERS PLC SPONSDORED ADR

27874N 10 5 * ECHZLON CORP com

27874N 90 5 ECHELON CORP CALL

2T874N 95 & ECHZILON CORP pPUT

278751 10 2 * ECHD BAY MINES LTD L0oMm

278751 90 2 ECHD BAY MINES LTD CALL

273751 I5 2 ECHD BAY MINES LTD pPUT

278751 156 2 ECHD BAY MINES LTD W EXP 11/14/200

2787582 AC 3 SCHOSTAR COMMUNICATIONS NiW NOTE #8752 1/90




RUN DATES:01/056/03 *x LLIST OF SEZCTICON 13F SSCURITIES *% PASE °1

RUN TIMZ10:40 IYyMoel
CUSTP N ISSUSR NAME ISSUER DESCRIPTION STATUS
278752 AD 1 ECHOSTAR COMMUNICATICNS NEW NOTE 4375% 1/
273752 AG 4 ECHDSTAR COMMUNICATICONS NIW NOYE  5.750% 5/1
278762 10 9 * TCHCSTAR COMMUNICATTONS NEW CL A
278762 30 2 TCHOSTAR COMMUNICATIONS NEW CALL
273752 35 9 ECHOSTAR COMMUNTICATIONS NZEW PUT
273855 10 9 * ECLIPSYS COR® COoM
278855 30 9 ECLIPSYS CORP CALL
278855 3% 9 SCLIPSYS CORP PUT
278355 10 0 * SCOLAB INC oM
278865 90 9 ECOLAB INC CALL
278865 9% O ZCOLAB INC ' - PUT
27887 10 9 SCOLLEGE COM COM
273878 10 3 ECOLOGY & ENVIRDNMENT INC CL A
279434 10 4 EDELBROCK CORP CoM
279445 10 0 * £DEN BIOSCIENCE CORP cOoM
27944% 90 O EDEN BIOSCIENCE C0°P CALL
272445 35 0 EDEN BIDSCIENCE CORP PUT
279765 10 1 EDGAR ONLINE INC £0OM
279862 10 6 EDGE PETE CORP DEL coM
280353 10 2 = EDSEWATER TECHNOLOSY INC COM
289353 90 2 EDGESWATER TECHNCZLIOGY INC CALL
2803582 95 2 SDSTWATER TZCHNOLOGY INC PUT
281020 10 7 = EDISON INTL ' COM
281920 390 7 EDISON INTL CALL
281020 95 7 EDISON INTL PUT
281933 10 2 x EDISON SCHOOLS INC CL A
281033 90 0  EDISON SCHOOLS INC ’ CALL
281033 95 © EDISON SCHCOOLS INC PUT
281347 AD 6  £D0 CORP NSTE 542502 4/1
281347 10 4 * =)0 CORP COM
281247 30 4 =DO CORP - CALL
281347 95 4 £DO CORP PUT
281397 10 1 * =DUCATION MGMT CORP COm
281397 50 1 ZDUCATION MGMY CORP CALL
231397 3% 1 ZDUCATION MGMY CORP PUT
281479 10 5 EDUCATIONAL DEY CORP COM
2816567 10 5 = J D EDWARDS & CO cOoM
2815657 90 5 J D EDWARDS & CO CALL
281667 95 5 J D ZDWARDS & CC PUT
23176 10 8 * EDWARDS LIFESCIENCES CQORP COMm
28176 [0 8 EDWARDS LIFESCIENCES CORP CALL
281756z 9% 3 EDWARDS LIYFESCIENCES CORP PUT
2817460 19 8 * EDWARDS AG INC ' cCOM
281750 99 38 EDWARDS AG INC CALL
281759 95 8 EDHARDS A5 INC sUT
28224R 10 1 * EFUNDS CORP COoM
28224 3C 1 EFUNDS CORPp CALL
282247 35 1 EFUNDS CDRP PUT
28225C 10 3 * EGZAIN COMMUNICATIONS CaMm



RUN DA

h &34
HE =

CUSIP NQO.

23225¢C
28225¢C
28225R
282485
282520
282914
283356L
283350
28335L
28335L
283577
283677
283677
2835678
2836838
283588
283683
284129
284129
284131
284131
284131
284131
234434
284434
284434
284470
284479
284470
2843550
28473M
234868
284871
284371
284871
285218
285229
288229
285229
285229
285233
285324
238324
238324
285512
285512
285512
285562
285661

90
25
10
10
10
10
AC
10
90

95

85

30

95
20

10

30
35
A8
AC
20
20
95
30
10
$0
95
10
90
95
10
10
10
10
90
95
10
AC
10
30
95
10
10
E4Y
95
10
E4t)
35
50
AB

D1/06/03
RUN TIME:10:40

EL PASO

QOO YV DIV ONODOOPWOOODLD VMM didDOBNGNNNOYUEAPDNPQOOWONO WG

ISSUER NAME

EGAIN COMMUNICATIONS

EGAIN COMMUNICATIONS
EGANAGOLDPFEIL HLDGS LTD CAY
£IDCS PLC

1838 BD-DEB TRADING FD

8X3 INC NEW

2L PASO camp

£L PASO CORP

EL PASO CORP

EL PASD CORP

EL PASO ELEC CQ

ZL PASO ELEC COD

EL PASD ELEC €O

EL PASD ENERGY CAP TR I

EL PASO ENERGY PARTNERS L P
ENERGY PARTNERS L P
EL PASO ENERGY PARTNERS L P
ZLAN FIN CORP LTD

ELAN FIN CORP LTD

ELAN PLC

ZLAN PLC

ELAN PLC

cLAN PLLC

ZLCOM INTL INC

ELCOM INTL INC

ELCOM INTL INC

ELDER BEERMAN STORZS CORP NE
ELDER BEZRMAN STORES CORP NE
ELDER BEERMAN STORES CORP NE
ELDERTRUST

ELECSYS CORP
ZLECTRIC CITY CORP
ELZCTRIC FUEL CORP
ELECTRIC ~U=L CORP
ELECTRIC FUEL CORP
ELZCTRC RENT CORP
ELECTRO SCIENTIFIC
ELECTRO SCIENTIFIC
ELECTRO SCIENTIFIC
SLECTRA SCIENTIFIC
ELECTRO-SENSORS INC
ELECTROGLAS INC
SLECTROGLAS INC
cLECTROGLAS INC
ZLECTRONIC ARTS INC
ELECTRONIC ARTS INC
ELECTRONIC ARTS INC
ELECTRONIC CLEARING HIUSE IN
ELECTRONIC DATA 35YS NEW

INDS
INDS
INDS
INDS

**x LIST OF SECTION 13F SECURITIES *x

PAGE 2
IvM0o0l
ISSUER DESCRIPTION STATUS
CALL

PUT

ADR NEW
SPONSORED ADR
coM

coM

Dscy

com

CALL

PUT

CDOM NEW

CALL

PUT

PED CV TR SECS
CoOM
CALL
PUT
NOTE
NOTE
ADR
CALL
PUT
*W EXP 01/14/200
CcOM

CALL

PUT

coM

CALL

PUT

COM SH BEN INT
coM
oM
cOM
CALL
PUT
CM
NITE
COM
CALL
PUT
CCM
CoM
CALL
PUT
CoM
CALL
PUT
COM PAR.O1 NEW
NOTE lo/1

2/2

1271
12/71

4+ 250312/2




RUN DATZ:201/05
RUN TIME=:10:40

CUSIP N3

235661
235651
285661
236045
286045
285045
285082
286032
235082
23659M
286597
286606
2866056
286605
287456
287456
287455
2388353
289074
289393
289660
299140
290151
290150
29075N
230787
290737
2907187
29081p
29081p
- 29081P
290817
290839
290849
290849
29034Q
230846
290845
290845
290846
29088W
23088W
29083W
290885
290887
2908%0
290918
290920
291005

i0
20
?5
10
30
95
10
S0
85
10
290
10
30
35
10
30
35
10
10
10
10
19
30
10
15
190
30
kA7
10
20
30
10
10
10
30
95
AR
10
90
95
10
0
35
10
io
10
10
10
10

CNHNONWWWIALRLPOOOOOUWVMWHIAPIAODONONNNOGANANdITITOIPOERNDNNOODY M~

/03 ** | IST 3F SEZCTION

ISSUER NAME

ELECTRONIC DATA SYS NEW
ELEZCTRONIC DATA SYS NEW
SLECTRONIC DATA SYS NEW
SLECTRONICS B83UTIQUE HLDGS C
FLECTRONICS BZUTIQUZ HLDGS €
ELECTRONICS BRUTIQUE HLDGS C
ELECTRONICS F3R IMASGING INC
ELECTRONICS FOR IMAGTINSG INC
ZLECTRONICS FOR IMAGINSG INC
SLITE INFORMATION GROUP INC
ZLITE PHARMACEUTICALS INC
ELTYZABETH ARDEN INC
ELIZABETH ARDEN 1INC
SLIZABETH ARDEN INC

ELKCOR?

ELKCORP

ZLKCORP

ELLIS PERRY INTL INC
ELLSWORTH CONV GROWTH £ INCO

ELMERS RESTAURANT INC

ELMIRA SVGS 3K FSB N Y
EL3GQUENT INC

ELOJYALTY CORP

ELRON ELECTR INDS LTD

EMAGIN CORP

EMBARCADERD TEZCHNOLOGIES INC
EMBARCADERDO TECHNOLOGIES INC
EMBARCADERD T=CHNOLOGIES INC
EMBOTELLADTORA ANDINMA S A
EMBOTELLADORA ANDINA S A
EMBOTELLADORA ANDINA S A
EMBREX INC

EMCD LTD

EMCOR GROUP INC
EMCOR GROUP INC
EMCOR GROUP INC
EMCORE CORP

EMCORE CORP

EMCORE CORP

EMCORT CORP

EMERGE INTERACTIVE
EMERGE INTERACTIVE INC
EMERGE INTERACZTIVE INC
EMERGING MKTS FLOATING RATE
EMERGING MKTS TELECOMMUNICAT
EMERGING MKTS TELZCOMNC FD N
EMERGING MKTS INCOME FD
EMERGING MKTS INCM FD II
EMERITUS CaRp

INC

SECURITIES x*x

ISSUER DESCRIPTION

COM

CALL

PUT

T

CALL

PUT

COM
CALL

pyT

CQoM

CL A NEW
cOM
CALL
PUTY
coMm
CALL
PUT
coM
coM
COoM
Caom
oM
CcOoM !
0ORD
oM
COM
CALL
PUT
SPONSORED ADR
SPON ADR A
SPON ADR B
CaoM
cOoM
CCM
CALL
pUT
NOTE
COM
CALL
PUT
CL A
CALL
PUT
COM
COM
CoM
com
COM
cOoM

50002 5/1

PASGE
V001

23

STATUS




RUN DATZ:101/046/03
RUN TIME:I10:40

CUSIP NO.

271011
291011
291011
291087
291345
291345
291345
291525
291525
291525
291525
291641
291657
291658
29206E
292447
292448
2924438
29247F
252475
292475
292475
232475
29250N
Z23250N
29250N
29250R
29250X
292508
292505
292505
292510
292550
29255V
292551
292554
292568
29256%=
292562
292562
2925462
29258N
29253N
29258N
292644
29264F
29264F
29264F
29264F

10
30
35
20
10
30
95
in
90
95
20
10
io
10
10
10
AC
i0
10
A3
20
30
75
10
30
95
10
10
10
20
35
10
10
0
95
10
10
11
10
30
95
10
30
95
20
11
20
90
95

MANP O NNLdIV N AAOOPDPNPAPSFPRPWOIITTIN G OQOW bt ORI DO WO W

#*

»

#

ISSUER NAME

ZMZRSON ELEC CO

ZMEZRSON £LEC CO

EMERSON ELEC CO

EMERSON RADIO CORP

EMISPHERE TECHNSLOGIES INC
EMISPHERS TECHNDOLOSIES INC
EMISPHERE TECHNOLOSIES INC
EMMIS COMMUNICATIONS CORP
EMMIS COMMUNICATIONS CORP
EMMIS COMMUNICAYIONS CORP
EMMIS COMMUNICATIONS CORP
EMPIRE DIST ELEC CO

EMPIRE FED BANCORP INC
EMPIRE FINL HLDG CO

EMPIRE RES INC DEL

TMPREISA NACIONAL DE ELCTRCID
EMPRESAS ICA SOCIEDAD CONTRL
EMPRESAS ICTA SOCIEDAD CONTRL
EN POINTE TECHNDLOSIES INC
IMULEX CORP

EMULEX CORP

EMULEX CORP

EMULZEX CORrP

ENBRIDGE INC

ENBRIDGE INC

ENBRIDSGE INC

ENB2IDGE ENERGY PARTNERS L °
ENBRIDGE ENERSY MANAGEMENMT L
ZINCANA CORP

ENCANA CORP

ZNCANA CORP

ENCHIRA BIOTECHNDLIGY CORP
ENCOMPASS SVCS CORP
SNCOMPASS S5VCS CORP
ENCOMPASS SVCS £2Rp

ENCORE ACQUISITION CO

ENCORE MED CORP

ENCORE MED €DRpP

ENCORZ WIRE CORP

TNCORE WIRE CORP

INCORE WIRE CORP

ENDEZSA S A

ZNDESA S A

ENDZSA S A

ENDWAVE CORP

ENDO PHARMACEUTICALS HLDGS I
ENDO PHARMACEUTICALS HLDGS X
ENDD PHARMACEUTICALS HLDGS I
ENDD PHARMACEUTICALS HLDGS I

** LIST OF SECTION 13F SSCURTITIES =%

ISSUER DESCRIPTINN

COM

CALL

PUT

CNM NEW

CoM

CALL

PUT

cL A

CALL

PUT

PFD CV SER A
caoM

oM

oM

£oM

SPONSIRED ADR
SDCY 5.000% 3/1
SPONSQRED ADR
CCM

NOTE 1.750% 2/0
COM NEW

" CALL

pUT

COM

CALL

oUT

oM

SHS UNIYS LLI
CaM

CALL

PUT

oM

oM

CALL

PUT

COM

oM

*W EXP 03/08/200
oM

CALL

PUT

SPONSCRED ADR
CALL

PUT

COM NEW

*W EXP 12/31/200
cOoM

CALL

pyT

PAGE 9%
IYM001

STATUS

ADDED

DELETED
DELEYED
DELETED
DELETED



RUN DATE:01/06/03 *x LIST OF SZCTION 13F SECURITIZES ** PAGE 83

RUN TIME10:40 Tv4001
CUSIP NO» ISSUER NAME ISSUER DESCRIPTION STATUS
29264P 10 4 *= EZND3CARE 1INC CoM
29264P 90 4 ENDOCARE INC CALL
29264P 9% & ENDOCARE INC PUY
29265N 10 38 ENERGEN CORP CoM
29265W 10 3 ENSL SOCIETA PER AZIONIY ADR
292659 10 9 * ZNERGY CONVERSION DEVICES IN CoM
292659 30 9 ENSR3Y CONVERSION DEVICES IN CALL
292659 95 9 ENERGY CONVERSION DEVICES IN PUT
29265M 10 9 * ENEZRGY EAST CORP COM
23266M 90 @ ENSEREY EAST CORP CALL
29266M 3% 9 ENERGY EAST CORP PUT
29266R 10 B * ENERGIZER HLDGS INC COM
29266R 30 8 ENERGIZER HLDGS INC caLL
29265R 35 8 ENERGIZER HLDSGS INC PUT
292665 10 6 ENDOLOGIX INC CoM
29270U 10 5 ENERGY PARTNERS LTD oM
29270V 10 2 ENERGY PWR SYS LTD oM
22274A 10 5 ENERGY WEST INC COM
292740 60 4 ENERPLUS RES FD UNIT TR G NEW
29274F 10 & * INERSIS S A SPONSORED ADR
29274F 90 4 ENERSIS S A CALL
29274F 95 4 ENERSIS S A PUT
292845 10 4 *x ENGELHARD CDRP COM
292845 90 4 ZNGELHARD CORP ‘ CALL
292345 95 4 ENGELHARD CORP ' PUT
- 292851 10 2 ENGEX INC com
2328565 10 0 = ENSINEERED SUPPORT SYS INC coM
292855 90 0 ENGINEERED SUPPORY S5YS INC CALL
292866 95 0O ENGINEERED SUPPORT SYS INC PUT
292962 10 7 SNDOCARDIAL SOLUTICNS INC ]
292970 10 O ENERGYSOUTH INC COM
292973 10 4 * ENESCO GROUP INC com
292973 30 4 ENESCO GROUP INC CALL
292973 95 4 ENESCO GROUP INC PUT
293306 10 6 ENGLIBAL CORP - COM
293389 10 2 ENNIS BUSINESS FORMS INC coM
293491 10 6 ENODIS PLC SPONSORED ADR
26355X 10 7 ENPRJ INDS INC com
29358 10 7 ENSTAR GRJIUP INC GA CoMm ADDED
29362U 10 4 * SNTESRIS INC oM
23362U 90 4 ENTESRIS INC CALL
293620 S5 4 ENTEGRIS INC PUT
293637 10 4 * ENTERASYS NETWORKS INC cOom
293637 90 4 ENTERASYS NETWORKS INC CALL
2936327 35 4 ENTERASYS NETWORKS INC PUT
293639 10 0 * ENTERCOM COMMUNICATIONS CORP cL A
293639 90 O ENTERCOM COMMUNICATIONS CORP CALL
293539 35 0 ENTERCOM COMMUNICATIONS CORP PUT
293645 10 3 * ENTERGY CORP NEW CoM



RUN DATE:01/06
RUN TIMZ210:40

CUSI? NO.

293546
273645
293792
273807
29331L
29382F
29382F
29382F
29382R
29382R
29382%
29382Y
293844
293844
293348
2938483
293848
293850
293904
233904
293904
293304
293940
293985
294040
294059
294092
29410P
294100
294100
294100
294102
29412€
29425Y
29425L
2942560
294251
29425X
2946268
294273
294348
294348
224348
294409
294409
294409
29442R
29442V
29442V

30
35
10
bRy
16
10
20
9
10
IC
35
10
ig
11
10
90
95
10
AB
10
30
95
10
10
30
30
io0
i0
10
90
95
10
10
10
10
30
el
10
10
10
10
20
35
190
929
95
10
10
11

POMAd dNd NN DODROORIINN N OANBOBRIPWdAdLdPON dNdWWWP N WW

I

/03

ISSUER NAME

ENTERGY CORP NEW

ENTERGY CORP NEW

ENTERPRISS PRODS PARTNZRS L
ENTERTAINMENT PPTYS TR
ENTZRRA ENERGY CORP
ENTREMED INC

ENTREMED INC

ENTREMED INC

SENTRAVISION COMMUNICATIONS
ENTRAVISION COMMUNITATIONS
ENTRAVISION COMMUNIZATIONS
ENTRADA NZTWORKS INC
ENTROPIN INC

ENTROPIN INC

ENTRUST INC

ENTRUST INC

ENTRUST INC

ENTRX CORP

ENZON PHARMACEUTICALS INC
ENIDON PHARMACEUTICALS INC
ENZON PHARMACZUTICALS INC
tNZON PHARMACEUTICALS INC
ZNVIRONMENTAL ELEMENTS CORP
ENVIY COMMUNICATIONS GROUP I
ENVIRDGEN INC

ZNVIRONMENTAL SAFEGUARDS INC
ENVIRONMENTAL TESCTONICS CDRP
EPCOS AG

ENZJ BIOCHEM INC

ENZOJ BIOCHEM INC

ZNZQ BIDCHEM INC

z0TT ENERGY PARTNERS L P

EIN LABS INC

EPIMMUNE INC

EPICOR SCOFTWARE CDRP

EPICOR SOFTWARE CORP

EPILOR SOFTWARE CORP
EPICEDGE INC

£PLUS INC

ZPOCH BICSCIENCES INC
EPRESENCE INC

EPRESENCE INC

EPRESENCE INC

EQUANT N ¥

EQUANT N V

EQUANT N V

EQUIDYNE CORP

SQUIFIN INC

EQUIFIN INC

e e Ne

*% LIST OF SECTION 13F SSCURITIES *x

PAGE
Ivmocl

946

ISSUZR DESCRIPTION STATUS
CALL
oUT
T0OM
COM SH BEN INT
coM
oM
CALL
PUT
CL A
CALL
PUT
COM NEW
oM
*W EXP 03/01/200
COM
CALL
PUT
COM
NOTE
coM
CALL
PUT
COM
cM
coMm
COoM
coM
ADR
CoM
CALL
PUT
UNIT LTD PRTNR
oM
coM
coM
CALL
PUT
cOM
coM
o
coM
CALL
PUT
NY RES
CALL
PUT
coM
COM
=4 EXP 12/31/20D

DELETED

45002 7/0

NEW

PAR $0.001 DELETED

DELETED

SHS



RUN DATZ201/06/93 =% LIST OF SECTION 13F SECURITIES *+ PAGE 97

RUN TIME210:40

CUSIP N3 ISSUZR NAME

294429 10 5 * ZQUIFAX INC

294429 90 5 EQUIFAX INC

294429 95 5 EQUIFAX INC

294449 10 5 EQUITABLE BK ™MD

294440 10 6 EQUINIX INC

294549 1C 0 * ZQUITABLE RES INC

2794549 90 O EQUITABLE RES INC

294549 95 O EQUITABLE RES INC

294592 30 8 EQUITEX INC

294700 70 3 EQUITY INCOME FD

294703 10 3 * EQUITY INNS INC

294703 90 3 EQUITY INNS INC

294703 95 3 ZQUITY INNS INC

294724 10 9 EQUITY MARKETING INC

294741 10 3 * EQUITY OFFICE PROPZRTIES TRU
294741 30 3 ZQUITY OFFICE PRIPERTISS TRU
294741 95 3 EQUITY OFFICE PROPERTIES TRU
234741 50 9 ZQUITY OFFICE PROPERTIES TRU
294749 10 6 EQUITY OIL CO

294752 10 0O EQUITY ONE

294760 10 7 « EQUITY RESIDENTIAL

29476L 90 7 EQUITY RESIDENTIAL

29475L 95 7 ZQUITY RESIDENTIAL

294T6L 84 2 ZQUITY RESIDENTIAL

29476L 85 9 ZQUITY RESIDENTIAL

29475L 88 3 EQUITY RESIDENTIAL

294766 10 ¢ ZQUUS TII INC

29481V 10 8 ERESEARCHTEZCHNGOLIOGY INC
294321 40 O * EZRICSSON L M TEL CO

294821 30 0 ZRICSSON L M TEL €O

294821 25 O ERICSSON L M TEL CO

294821 50 8 * CTRICSSON L M TEL CD

294821 30 B8 ERICSSON L M TZL €D

294821 95 38 ZRICSSON L M TEL €2

29530P 10 2 ERIE INDTY CO

294015 10 3 SRODMSYSTEM TECHNOLOGIES INC
296036 10 4 ESCALADE INC

296274 30 5 ZSCALCON MED CIRP

2396315 10 4 TSCO TECHNOLOGIES INC

2956%54R 10 6 ZSPERION THERAPEUTICS INC
296543 10 I ¥ ESPESD INC

236643 90 9 ZSPETED INC

295643 95 S T3PEED INC

29663F 20 0 = =SPIRITN SANT3 FINL GROUP SA
2766%F 30 © ESPIRITO SANTD FINL GRDOUP SA
29463F 95 O ESPIRITD SANTS FINL GROUP SA
2364630 19 4 ESPEY MFG & ELECTRS CORP
296694 10 38 ESSENTIAL THERAPEUTICS INC
297178 10 5 £E55EX PPTY TR INC

IVMO01
ISSUER DESCRIPTION STATUS

COM
CALL
2UT
oM
COM

COM

CALL

PUT

COM PAR $0.02

UT 1 EX SR=ATT

COM

CALL

PUT

com

oM

CALL

PUT

PFD CV 8 5.25%

com

oM

SH BEN INT

CALL

PUY

PED CV H $1.7%

PED CV 1/10 5

PED CONV € 72

COM

COoM

ADR CL B8 SEXK19 DELETED
CALL DELETYED
PUT . DELETED
ADR B SEX 10 ADDED
CALL ADDED
pPUT ADDED
CL A

COM

COM

COM NEW

COM

oM

CL A

CaLL

PUT

SPONSDRED ADR

CALL

PUT

COM

oM

el



RUN DATE:01/06/03
RUN TIME10:240

CUSIP NOe.

297425
237425
297425
297534
2975602
297602
297602
297659
273412
298735
298736
298735
29874M
298756
298756
298755
29879R
293792
2387956
293801
29920936
239036
2990956
253095
239114
299759
299900
299900
299900
299900
30033R
300355
300412
30049P
30049R
3005615
3005615
300615
30063pP
30063°P
3005439
30064%
320545
300645
3005645
300677
300677
300677
300684

10
6
95
19
i0
90
95
60
10
19
S0
95
10
10
90
95
20
10
10
40
AA
10
30
95
20
10
AB
30
90
35
10
10
10
10
10
10
90
95
10
90
95
10
10
30
95
10
90
95

10

S©WWWORHODOVIVMAMM ORI RCOR0 A~ ANDWNERVIVIVWWO O ONDOT IO O0

ISSUZR NAME
ISTSRLINE TECHNILOGIES CORP
ESTERLINE TECHNOLOGIES CCRP
ESTERLINEZ TECHNILOGIES CORP
STABLISSEMENTS DELHAIZE FRER
ETHAN ALLEN INTERIORS INC
ETHAN ALLEN INTERIOIRS INC
STHAN ALLEN INTERIORS INC
ETHYL CCR®

ZUNIVERSE INC
ZURONET WORLDWIDE
ZURONET WORLDWIDE
EURONET WORLDWIDE
ZUROPE FD INC
TURDJPE 2001 HOLDRS TR
EUROPE 2001 HOLDRS TR
SURQPE 2001 HOLDRS TR
EUROTRUST A/S
SURDPEAN WT FD INC
EURDTECH LTD
SUROWEB INTL CORP
EVANS & SUTHERLAND
EVANS £ SUTHERLAND
SVANS & SUTHERLAND
EVANS & SUTHERLAND
EVANS BANCORP INC
EVERCEL INC
EYERGREEN RES INC
EVERGREEN RES INC
EVERGREEN RES INC
EYVZRGREEN RES INC
CYERGREEN SOLAR INC
EVERLAST WORLDWIDE INC
EVERTRUST FINL GROUP INC
EVOLVE SOFTWARE INC
EVOLVING SYS INC

EXABYTE CORP
EXABYTE CORP
EXABYTE CORP
EXACT SCIENCES
EXACT SCIENCES
EXACT SCIENCES
EXACTECH INC
£XAR CORP

EXAR CORP

EXAR COwrp
EXCEL TECHNOLIGY INC

EXCEL TECHNOLOGY INC

EXCEL TECHNOLOGY INC
EXCESLLIGENCE LEARNING CORP

INC
INC
INC

COMPUTER
COMPUTER
COAMPUTER
COMPUTER

CORP
CaRP
CORP

** LIST OF SECTION 13F SECURITIES #*x

PAGE 99
IVMo0l
ISSUEZR DESCRIPTION STATUS
COM

CALL

PUT

SPONS2RED ADR
oM

CALL

pUT

COM NEW

COM

com

CALL

ouT

CoM

DEPOSITRY RCPT
CALL

PUT

SPONS ADR NEW
cam

COoM

COM NEW

SDCV  6.000% 3/0
com

CALL

PUT

COM NEW

oM

NOTE 4.750212/1
COM NO PAR

CALL

PUT

coM

coM

oM

com
cam
com
CALL
PUT
coM
CALL.
PUT
COM
COM
CALL
PUT
coM
CALL
PUT
coM




RUN DATEZ01/06/03 »% LIST OF SECTION 13F SECURITIES *x PAGE 99
RUN TIME210240 IYMOO1
CUSIP N3Je ISSUSR NAME ISSUER DESCRIPTION STATUS
300691 10 2 * SXCELON CORP comM DELETED
300691 30 2 SXCELON CORP CALL DELETED
300691 35 2 EXCELON CORP PUT DELETED
300691 20 1  EXCELON CORP COM NZW ADD=D
301309 10 0 EXCHANGE NATL BANCSHAREZS INC  COM

301504 10 6  EXE TECHNOLOIGIES INC com

3016IN 10 1 * EXSLJN CORP coM

30161N 90 1 EXELON CORP CALL

30161N 95 1 SXELON CORP PUT

301619 10 4 * EXELIXIS INC coM

30161Q 90 4  SXELIXIS TNC CALL

301613 95 4  SXELIXIS INC PUT

301610 10 1  EXEGENICS INC coM

301973 10 3  EXTSNDED SYSTEMS INC COM

302043 10 4 = SXFJ ZLECTRO OPTICAL ENGR IN  SUB VTG SHS

302043 90 4 EXFD ELECTRO OPTICAL ENGR IN  CALL

302043 95 4 EXFD SLECTRC OPTICAL ENGR IN  OUT

302125 10 9@ * SXPEDIA INC CL A

302125 90 9  EXPEDIA INC CALL

302125 35 9  EXPSDIA INC PUT

302125 12 5  E£XPEDIA INC *W EXP 02/04/200

302130 10 9 * EXPEDITORS INTL WASH INC coM

302130 90 9  SXPEDITORS INTL WASH INC CALL

302130 95 9 EXPEDITORS INTL WASH INC ouT

302133 20 2 EXPLIORATION CO COM NEW

302140 10 2 EXPONENT INC com

302180 10 8 * EXPREISSJET HOLDINGS INC TL A

302180 9C 8  EXPRESSJET HOLDINGS INC CALL
30218V 95 B  EXPRESSJET HOLDINGS INC PUT

302182 10 0 * EXPRESS SCRIPTS INC ToM

302182 90 0  EXPRESS SCRIPTS INC CALL

302132 95 9  EXPRESS SCRIPTS INC PUT

30224P 10 1 * EXTENDED 3TAY AMER INC Com

30224P 90 1 EXTENDED STAY AMER INC CALL

30224P 95 1 EXTENDSD STAY AMER INC PUT

30224T 87 1  EXTENDICARE INC CDA SUB VTG SH

302255 10 4  EXTENSITY INC CoM

302262 AB 2 SXTREME NITWORKS INC NOTE  3.500212/0

302250 10 6 * EXTREME NETWORKS INC com

30226D 90 6  EXTREME NETWORKS INC CALL

30226D 35 6  EXTRIME NETWORKS INC PUT

302234 10 4 * EXULT INC DEL CoM

302284 90 4  EXULT INC DSL CALL

302284 95 4  SXULT INC DEL pyUT

302301 10 6 EZCORP INC CL A NON VTS

3023153 10 2 « EXX3N MOBIL CORP coM

302316 90 2 EXXON MOBIL CORP CALL

302315 95 2 EXXON MOBIL CORP ouT

302311 10 5 * SZENIA INC com



RUN DATEID1/06/03

*x LIST OF

RUN TTMEI10:40

CUSIP ND.

302311
302311
3023567
3N233F
302408
30241F
30241L
30241L
30241L
302411
3024210
30242M
302424
30243¢C
30243M
302445
302445
302445
30249V
30249V
30249V
302491
302491
302491
3025909
302519
302520
302520
302525
302563
302571
302571
302571
302562X
302533
302633
302633
302659
302595
302747
302921
3092930
302941
352941
302941
303072
303072
303072
303975

0
g5

10
10

i9
30
AB
10

90

95

10

10
10
10

10

19
90
95
10
90
95
30
90
95
10
0
10
20
1o
10
10
90
95
19
19
992
25
10
10
10
10
19
10
90
95
10
90
95
10

VINNNQOONHOMONNNINANL PP ROHMOWPNWNWR MMM MNP RODONWACGdNW

ISSUER NAME

EZENIA INC
ZZENIA INC
FEM BANCORP MO
FBL FINL GROUP
F A 0 INC
FRR ASSET INVT CORP

FET CO

FZ1 CC

FEI CO

FEI CD

FFW CORP

FEP PARTNERS L P

FFLC BANCORP INC

FFD FINL CORP

FFP MARKETING INC

FLIR SYS INC

FLIR SYS INC

FLIR SYS INC

FMC TECHNOLOGIES INC
EMC TECHNOLOGYIZS INC
FMC TECHNCLOGIES INC

F ™M C CORP

F#™C CORP

F M C CORP

FMS FINL CORP

F N3 CORP NC

FN3 CORP PA

FNB CORP PA

FNB FINANCIAL SERVICES CORP
FPIC INS GROUP INC

FPL GROUP INC

FPL GROUP INC

FPL GROUP INC

FSF FINL CORP

FSI INTL INC

FSI INTL INC

FSI INTL INC

FTD INC

FX ENERGY INC

FAB INDS INC

FAKNESTOCK VINER HLDGS INC
F N B CORP VA

ETI CONSULTING INC

FTI CONSULTING INC

FTI CONSULTING INC
FACTORY 2-U INC

FACTORY 2-U INC

FACTORY 2-U INC

FACTSETY RESH 3SYS INC

INC

SECTICN 13F SECURTITIES *x

PAGE
IYmMQ01

109

ISSUER DESCRIPTION S5STATUS
CALL
PUT
coM
cL A
COM
£OM
NOTE
coM
CALL
PUT
coM
UNIT CL A
coM

COoM

CIM

CoM

CALL

PUT

coM

CALL

PUT

COM NEW
CALL
oyT
com
com
COM
PFD
COM
com
£oM
CALL
PUT
COM
CoM
CALL
PUT
cL A
coM
£M
CL A
cOM
coM
TALL
PUT
CoM
CALL
PUT
coM

Z«500% 8/1

DELETED

DELETED

CY SER B



RUN DATE201/06/03
RUN TIME10:340

CUSIP NOe

303075
323075
3030094
302250
302250
303250
3036923
303698
3035933
323726
303725
3037256
302727

30
35
10
10
90
95
10
90
95
10
90
35
AS

305158 10
305294 10
305294 90
305204 95
306075 10
306137 10
306137 90
306137 95
306754 10
307000 10
307000 90
307920 95
307059 20
307058 10
30744P 10
307575 10
309562 10
311565 30
311642 10
31135K 10
311377 10
311900 10
311990 90
311920 35
312059 10
313054 10

3132135
313148
313148
313148
313148
313400
313400
313400
313584
313585

50
19
30
90
95
30
30
95
10
90

OGO HMMPAPARCREDIHNOORPPPAPCRNNOCRNEP SO INGOONOOONOWIWRAMAPNERHONY

** LIST OF

ISSUER NAME

SECTION 13F SECURITIES xx

FACTSET RESH
FACTSET RESH
SACTUAL DATA

SYS 1INC
SYS INC
CORP

FAIR ISAAC & (O
“AIR ISAAC & TO
FAIR ISAAC & CO

FAIRCHILD
FAIRCHILD
TAIRCHILD
FAIRCHILD
FAIRCHILD
FAIRCHILD
SFAIRCHILD

INC

INC

INC
CORP

CORP

core
SEMICONDUCTOR
SEMICONDUCTOR
SEMICONDUCTYOR
SEMICONDUCTOR

INTL
INTL
INTL
COrRP

PAGE
IVM001

101

ISSUER DESCRIPTION STATUS

CALL
PUT
coM

com
CALL
PUT
L A
CALL
PUT
CL A
CALL
PUT
NOTE

5000%11/0

FAIRMARKET INC

FAIRMONT HOTELS RESJRTS
FAIRMONT HOTELS RESSRTS
FAIRMONT HOTELS REZSORTS
FALCON PRODS INC
FALCONSTOR SOFTHWARE
FALCONSTOR SOFTHWARE
FALCONSTOR SOFTWARE
FALMOUTH BANCORP INC
FAMILY DLR STORES INC
FAMILY DLR STORES INC
FAMILY DLR STORES INC

INC
INC
INC

INC
INC
INC

FAMILY STEAK HOUSES OF FLORY

FAMCUYS DAVES AMER INC
FARGD EL=CTRONILS INC
STARMZR 3RSS €3

FARMERS CAP BX CORP
FARMSTEAD TEL GRIOUP INC
FARD TECHNGLOSTES INC
FASHITONMALL COM
FASTNET CORP

FASTENAL CO

FASTENAL CO

FASTENAL €O

FAUQUIER BANKSHARES INC VA
FEATHERLITE INC

FEDDERS
FEDERAL
FEDERAL
FEDEQAL
FEDERAL
FEDERAL
FEDERAL
FEDERAL
FEDERAL
FEDERAL

CORP
AGRIC MTS5
AGRIC MT5
AGRIC MT3
AGRIC MTG
HOME LN M
HOME LN M
HOME LN M
NATL MYG
NATL MTYG

carp
CORP
CORP
C3RpP
T5 CORP
T5 CORP
T3 CORP
ASSN
ASSN

com
coM
CALL
PUT
com
COoM
CALL
pUT
CoM
COM
CALL
PUT
com
coM
coM
coMm
com
COM
COM
cam
com
com
CALL
PUT
coM
coM
COM NEW
CL A

cL ¢
CALL
PUT

COM
CALL
PUT

com
CALL

NEW



RUN DATE:21/26/03
RUN TIMZ210:340

CUSTIP NOe

313585
313747
313819
313855
313855
313355
314012
31410H
314104
31410H
314211
314211
314211
31428X
31428X
31428X
31430F
31430F
31430F
31430F
315293
315405
315405
315405
315616
315616
315615
315521
- 315638
315646
315653
315652
315838
315831
315921
31604Q
31620P
31620°
316209
316320
316326
3162256
314326

15772
316773
316773
316350
316850
31684693

95
20
10
10
30
35
10

10

30
95
10
g0
95
10
90
95
10
90
95
20
10
10
90
95
i0
30
95
38
io
10
10
i0
10
io
10
10
10
30
95
in
10
90
95
10
90
g5
10
30
10
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ISSUER NAME

FZDEIRAL
FEDERAL
FEDERAL
FEDERAL
FEDERAL

NATL MTG ASSN
REALTY INVT TR
SCREW WKS
SIGNAL CORP
SIGNAL CORp
FEDERAL SIGNAL CORp
FEDERAL TR CDRpP
FEDERATED DEPT
FEDERATED DEPT
FEDERATED DEPT

STORES INC Dt
STORES INC DE
STORES INC DE

FEDERATED INVS INC PA
FEDERATED INVS INC PA
FEDERATED INVS INC PA
FEDEX CORP

FEDEX CQRP

FzDEX CORP

FELCOR LODGING TR INC
FELCCOR LODGING TR INC
FELCOR LODSING TR INC
FELCOR LODGING T2 INC

FERRELLGAS PARTNERS LePe
FERRO CORP

FERRQ CORP

FERRO CORP

F5 NETWORKS INC

F5 NZTWORKS INC

F5 NETWORKS INC

FIAT S P A

FISZERCARE INC

FIBZRMARK INC

FIBERNET TELECOM GRP INC
FIBZRSTARS INC
FIDELITY BANCORP
FIDELITY BANCORP

INC DEL
INC

*¥* LIST OF SECTION 13F SECURITIES xx

FIDELITY
FIDELITY
FIDELITY
FIDELITY
FIDELITY
FIDELITY
SIDELITY
FIDELITY
FIDELITY

FED BANCORP
BANKSHARES INC NEW
NATIONAL SOLTNS INC
NATIONAL SOLTNS INC
NATIONAL SOLTNS INC
NATL CORP GA

NATL FINL INC

NATL FINL INC

NATL FINL INC

PAGE 102
IVMOD1
TSSUER DESCRIPTION STATUS

PUT
SH BEZN INT NEW

- COM

comM
CALL
PUT
COM
CaM
CALL
PUT
cL 8
CALL
PUT
coM
CALL
PUT
COoM
CALL
PUT
PFD CV A $1.95
UNIT LTD PART
com
CALL
PUT
com
CALL
PUT
SP ADR ORD NEW
caM
com
£aM
coM
coM
com
caM
cOoM
cnv
CALL
PyT
com
com
CALL
PUT

FIFTH THIRD BANCORP
FIFTH THIRD BANCORP
FIFTH THIRD BANCORP
FILA HLDS5 SPA

FILA HLDG SPA
FILENET CORP

cOM

CALL

PUT

SPONSTIRED ADR
SPONSDRED ADR
COM

DELETED
ADDED



RUN DATZ:01/735/23
RUN TIME:IL10240

CUSTIP N

315867
314849
317492
317574
31753¢
317794
31787A
31787A
31787A
21787

317187¢
31787P
317384
317922
317923
317923
317923
312224
313465
31849P
318522
313522
318522
318522

318550

3185717
318672
319858F
3184637
318910
31928N
319391
219383
31942D
3193423
319439
3194548
31946M
319610
319734
319829
319834
319838
31935N
319386R
31386R
31986R
319960
319961

99
5
i0
10
40
19
AC
io
30
25

in.

10
20
40
12
90
95
20
10
10
AD
30
90
95
10
10
10
10
19
10
190
19
10
10
10
10
20
1c
10
i0
0
ia
10
10
10
90
35
10
10
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2F SECTION

[y

*% LIST

ISSUER NAME

FILENET CCRP
FILENET C3RP

FINANCIAL FED £IRP
FINANCIAL INDS CORP
FINANCIAL INSTNS INC
FINDWHAT COM

EINISAR

FINISAR

FINTSAR

FINISAR

FINGER LAKES BANCDRP INC
SINISHMASTER INC

FINLAY ENTERPRISES INC
EINET COM INC
FINTSH LINE INC
FINISH LINE INC
FINISH LINE INC
FIREPOND INC
=1IRST ALBANY COS
TIRST AMERN MINN
FIRST AMER]N CORP
FIRST AMERN CDRP
FIRST AMERN C3RP CALTIF

FIRST AMERN CORP CALIF

FIRST AVIATION SVCS INC
FIRST BANCORP IND INC NEW
FIRST BANCORP P R

FIRST BANCTRUST CORP

EIRST BANCSHARES INC MO
FIRST BANCORP N C

FIRST BKS AMER INC

FIRST BELL BANCORP INC

FIRST BUSEY CORP

SIRST CASH FINL SVCS INC
FIRST CAPITAL INC

FIRST CHARTER CORP

FIRST CTZNS BANC CORP

FIAST CTINS BANCSHARES INC N
FIRST CITY BK NEW BRITIAN C2
FIRST COLONIAL GROUP INC
FIRST COMWLTH FINL CORP PA
FIRST CMNTY BANCSHARES INC N
FIRST CMNTY BANCDRP CALIF
15T CONSTITUTION BANCORP
FIRST CONSULTING GROUP INC
ZYRST CONSULTING 5ROUP INC
FIRST CONSULTING GROUP INC
SYRST FED CAP CORP

FIRAST FED FINL CORP KY

INC

MUN INC FD
CALIF
CALIF

at

STCURITIZS =xx

PASGE

IVM001

123

TSSUZR DESCRIPTION STATUS
CALL
PUT

COM

COM

coMm

com

NOTE
COM

CALL
pPUT

coMm

COM

COM NEW

COM PAR 3.01 N DELETED
cLA

CALL

pyUT

COM NEW

CaM

coM

DBCY 4.500% 4/1

«250%10/1

i

ADDED

COM

CALL
PUT
coM
COoM

cam

CoM
CoM
COM
com
oM
CaM
Com

. EOm
COM

COM NO PAR
CL A ‘
COoM

coM

COM

com

oM

COM

CoM

CALL

PUT

coM

oM



RUN DATE201/06/03

RUN TIMEZ10:40

CUSIP NOJe

319963
319943
319963
319953
319966
320064
320103
32020F
32020R
32020V
320209
320218
320218
320223
320239
320272
320369
32051K
32051K
32051K
3205438
32054K
32054R
32058A
32053L
320651
320655
320734
320744
320795
320817
320867
320878
320942
320960
320960
320950
321104
32190k
335715
335313
33582N
335821
335847
33583y
336107
335100
33515C
336158

AD
10
20
35
10
10
10
10
10
10
10
10
10
190
10
10
10
10
90
95
10
10
10
10
10
10
10
10
10
10
10
10
190
10
190
90
95
10
10
10
10
10
10
20
10
12
10
10
io
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*% LIST OF SECTION 13F SECURITIES =x PAGE 104

IVYMOO1
ISSUER NAME ISSUER DESCRIPTION STATUS
FIRST DATA CORP DEBT 2.000% 3/0
FIRST DATA CORP com
FIRST DATA CORP CALL
FIRST DATA CORP pUT
FIRST FED BANCORP INC OHIO com
FIRST DEFIANCE FINL CORP coM
FIRST ESSEX BANCORP INC cam
FIRST FED BANCSHARES ARX INC  COM
FIRST FINL BANKSHARES coM
FIRST FED BANKSHARES INC DEL  COM
FIRST FINL BANCORP OH COM
FIRST FED BANCSHARES TINC DEL  COM
FIRST FINL CORP IND com
FIRST FINL FD INC com
FIRST FINL HLDGS INC COM
FIRST FRANKLIN CORP coM
FIRST GEORGIA HLDG INC coM
FIRST HORIZON PHARMACEUTICAL  CDM
FIRST HORIZON PHARMACEUTICAL  CALL
FIRST HORIZON PHARMACEUTICAL  PUT
SIRST INDEPENDENCE CORP COM
FIRST INDUSTRIAL REALTY TRUS  COM
FIRST IND CORP CoM
FIRST INVS FINL SVCS GROUP I  COM
FIRST ISRAEL FD INC coM
FIRST KANS FINL CORP COM
FIRST KEYSTONE FINL INC coM
FIRST LONG IS CORP com
EIRST M £ F CORP cOoM
FIRST MARINER BANCORP coMm
FIRST MERCHANTS CORP COM
FIRST MIDWEST BANCORP DEL coM
FIRST MIDWEST FINL INC COM
EIRST NATL CORP ORANGEBURG S COM
FIRST HEALTH GROUP CORP COM
FIRST HEALTH GROUP CORP CALL
FIRST HEALTH GROUP CORP PUT
FIRST NATIONAL BANCSHS FL IN  COM | ADDED
FIRST MUTUAL BANCSHARES INC COM |
FIRST NATL LINCOLN CORP MZ CaM
FIRST NATIONWIDE FINL CORP com
FIRST NILES FINL INC ' coM
FIRST NIAGARA FINL GROUP INC  COM
FIRST OAK BROOK BANCSHARES I COM
FIRST PACTRUST BANCORP INC COM
FIRST PL FINL CORP CaM
FIRST PHILIPPINE FD INC coM
FIRST REGL BANCORP caM
FIRST REP BK SAN FRANCISCO CoM




RUN DATES01/06/03 «x LIST OF SECTION 13F STCURITIES x*

RUN TIMEZS10:40

CUSIP Ne ISSUZR NAME

3363%2 10 5 FIRST SECURITYFED FINL INC
336407 10 3 = FIRST SENTINEL BANCORP INC
336407 30 3 FIRST SENTINEL BANCORP INC
335407 95 3 FIRST SENTINEL BANCTIRP INC
336455 10 O 1ST ST BANCORP INC

336453 10 5 FIRST ST BANCORPORATION
33645W 10 O FIRST SOUTH BANCORP INC VA
335901 10 3 15T SDURCE CORP

337152 10 1 = FIRST TENN NATL COR?P

337162 939G 1 FIRST TENN NATL CORP

3371562 95 1 FIRST TENN NATL CORP

337400 10 5 FIRST UN REAL EST EQEMTS INV
337400 30 3 FIRST UN REAL EST EQEMTG INV
337414 10 7 FIRST UTD CORP

337477 1D 3 * FIRST VA BANKS INC

337477 90 3 FIRST VA BANKS INC

337477 95 3 FIRST VA BANKS INC

3374384 10 9 x FIRST VIRTUAL COMMUNICATIONS
337484 90 9 FIRST VIRTUAL COMMUNICATIONS
337484 95 9 FIRST VIRTUAL COMMUNICATIONS
337493 10 O FIRST W VA BANCORP INC
337615 1C 4 FIRSTBANK CORP MICH

33761N 10 9 FIRSTSERVICE CORP

337561 10 2 FIRSTFED BANCORP INC

33761X 10 7 FIRSTCITY FINL CORP

337610 10 9 * FIRST YRS INC

337510 90 9 FIRST YRS INC

337610 95 S FIRSY YRS INC

33762N 20 7 FIRSTWAYE TECHNOLOGIES TINC
33762X 10 6 FIRSTBANK NW CORP

337719 10 8 TISCHER IMAGING CORP

337738 10 8 = FISERV INC

337738 30 8 FISFRY INC

337738 95 8 FISERV INC

33774M 10 6 FISHER & PAYKEL HEALTHCARE C
337756 20 9 FISHER COMMUNICATIONS INC
337907 10 9 FIRSTFED FINL CORP

337915 10 2 * FIRSTMERIT CORP

337915 90 2 FIRSTMERIT CORP

337915 95 2 FIRSTMERIT CORP

337929 10 3 FIRSTFED AMER BANCORP INC
337930 10 1 FrLAGSTAR RBANCORP INC

337932 10 7 = FIRSTENERGY CORP

337932 90 7 FIRSTENERGY CORP

337932 35 7 FIRSTENZRGY CORP

338032 20 4 * FISHER SCIENTIFIC INTL INC
338032 90 4 FISHER SCIENTIFIC INTL INC
338032 35 4 FISHER SCIENTIFIC INTL INC
338320 10 6 FIVE STAR QUALITY CARE INC

ISSUER DESCRIPTION

coM
oM
CALL
PUT
com
oM
CoM
caomM
oM
CALL
pUT

SH BEN INT

PFD CONV SER

coMm
coM
CALL
PUT

coM
CALL
pUT
COM

COM

SUB VTG
COM

COM

oM
CALL
PUT

COM NEW
com
cOoM

coM
CALL
PUT

ADR

coM

com
com
CALL
pUT

COM

coM

coM
CALL
PUT

CCM NEZW
CALL
PUT

COM

SH

PAGE
IVMO01

STAT

108

us



RUN DATE:0L1/06/23
RUN TIMES10240

CUSIP N3

33332H
338438
338490
338494
338517
3390130
333030
339030
339099
339099
339099
339130
339130
335130
339130
339324
339324
339324
339324
339337
339332
340540
340632
340632
341135
341140
343238
343412
343412
343412
343458
343498
343498
343473
343547
34354p
34354P
343873
344123
344123
344123
344135
344159
34416Q
344419
344419
344419
344437
344798

10
19
190
i
10
19
39
35
10
G
25
AR
10
20
98
40
70
80
87
10
10
10
10
20
10
19
10
10
30
95
i0
10
90
95
10
30
35
10
19
90
25
20
10
10
10
30
25
10
iC
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*

#*

**x LIST

ISSUER NAME

FLAG FINL CORP

FLAMIL TECHNOLOGISS SA
FLAMEMASTER CORP
FLANDERS CORP
FLANIGANS CNTERPRISES
FLEETBOSTON FINL CCRP
FLEZTBOSTON FINL CORP
SFLESTBOSTON FINL CD?P
FLESTWOOD ENTERPRISES
FLEETWOAD ENTEZRORISES
FLEETWCOD ENTERPRISES
FLEMING CDS INC
FLEMING COS INC
FLEMING COS INC
FLEMINSG COS INC
FLETCHER CHALLENSE
FLETCHER CHALLENGE
FLETCHER CHALLENGE
FLETCHER CHALLENGE
FLEXIBLE S0LUTIONS
FLEXSTEEL INDS INC
FLCRIDA RBANKS INC
FLORIDA =AST CDAST IMDS
FLORIDA EAST COAST INDS
FLORIDA PUB UTILS CO

FLORIDA ROCK INDS INC )
FLORIDAFIRST BANCORP INC NEW
FLUOR CORP NEW

FLUDR CORP NEW

FLUOR CORP NEW

SL0W INTL CORP

FLOWERS FOODS INC

FLOWERS FOODS INC

FLOWERS F30DS INC

FLOWSERVE CORP

FLOWSERVE CORP

FLOWSERVE CORP

FLUSHING FINL CORP

FOAMEX INTL INC

FOAMEX INTL INC

FOAMEX INTL INC

FOCAL COMMUNICATIONS CORP
FOCUS ENHANCEMENTS INC

FOG CUTTER CAP GROUP INC
FOMENTC ECONOMIC3 MEXICANG
FOMENTO ECONOMICO MEXICAND
FOMENTO ECONOMICO MEXICAND
FONAR CORP

FJCD TECHNDLOGY SERVICE INC

INC

INC
INC
INC

=ORESTS L
FORESTS L
FORESTS L
FORESTS L
INTL INC

i n

0% SECTION 13F SECURITIES *=x

PAGE
IVMD01

195

ISSUER DESCRIPTION STATUS
com

SPONSGORED ADR

coM

coM

coM

coM

CALL
PUT

coM

CALL
PUT

NOTE
COM

CALL
PUT
sp

sP

Sp

5P

oM
COM

542502 371

ADR FST DIV
ADR A FST
ADR NEW

ADR A NEW

DELETED
DELETED
ADDED
ADDED
ADDZED

“CDM

CL A
cL 8
COM
COoM
COM
COM
CALL
PUT
oM
oM
CALL
PUT
COM
CALL
PUT
COM
COM
CALL
PUT
COM NEW
COM
coM
SPON ADR UNITS
CALL
PUT
coM
COM




RUN DATE:01/06/03 *« LIST OF SECTION 13F SSCURITIES *x PAGE 107
RUN TIME:10240 TIVYM001
CUSIP NOe. ISSUER NAME ISSUER DESCRIPTION STATUS
344820 10 35 FODDARAMA SUPERMARKETS INC cOM

344849 10 4 =« FOOT LOCKER INC COM

344849 90 4 F30T LOCKER INC CALL

344849 9% 4 =0DT LOCKER INC PUT

344905 10 4 FOUTHILL INDPT BANCORP COoM

344907 10 9 EJRBES MEDI-TECH INC COM

344912 10 0 * FIOOTSTAR INC coM

344912 90 0 FOOTSTAR INC CALL

344912 35 0 FIOTSTAR 1INC pUT

345370 86 0 * FORD MTR €O D=L C3M PAR $0.01
345370 90 D FORD MTR CO D=L CALL

345370 55 9 FORD MTR CO DEL PUT

345395 20 5 FORD MTR CO CAP TR II PED TR CV6eEX
345426 10 0 * FORDING INC COM

345425 90 O FORDING INC CALL

345426 95 0 FORDING INC PUT

345550 10 7 FOREST CITY ENTERPRISES INC CL A

345550 30 5 FOREST CITY ENTERPRISES INC CL B CONV
345838 10 46 * FOREST LABS INC oM

345838 90 6 FOREST LABS INC CALL

345838 95 4 FOREST LABS INC PUT

346091 70 5 * FOREST OIL CORP COM PAR $0.01
3456091 90 5 FOREST OIL CORP CALL

3456091 35 5 FOREST OIL CORP PUT

24629U 10 3 FORGENT NETWORKS INC CoM

345414 10 5 FORMULA SYS 1985 LTD GDR REG 35
346563 10 9 * FORRESTER RESH INZT coM

3465563 90 9 FORRESTER RESH INC CALL

346563 35 9 FORRESTER RESH INC PUT

347200 1C 7 FORT DTARBORN INCOME SECS IN COM

349631 10 1 * FORTUNE BRANDS INC CoMm

343631 90 1 FCRTUNE BRANDS INC CALL

349631 95 1 FORTUNE BRANDS INC PUT

349631 20 O FORTUNE BRANDS INC PFD CV 32467
343853 10 1 * FORWARD AIR CIRP cOM

343853 30 1 SORWARD AIR CORP CALL

343853 9% 1 FI3RWARD AIR CORP PUT

349652 329 0 FORWARD INDS INC N VY COM NEW
349832 10 Q0 * FOSSIL INC coM

349832 30 0 FOSSIL INC CALL

349832 95 © FOSSIL INC o2uT

350060 10 9 FOSTER L B €O CoM

350247 A8 38 FOSTER WHEELER LTD NOTE 5.500% 6/0
350384 10 3 FOTOBALL USA INC coM

35063 10 0 * FOUNDRY NETWORKS INC oM

35062R 90 O FOUNDRY NETWORKS INC CALL

35063R 35 0 FOUNDRY NETWORKS INC PUT

350755 30 2 FOUNTAIN POWERBOAT IND COM NEW
350855 10 1 * 4 XIDS ENTMT INC COM



RUN DATE:01/06/03
RUN TIMEZ210240

CUSIP N3

350845
350865
35100%
35100k
35100E
35100¢
351337
351387
351387
35177K
351779
331772
351774
3517743
352128
35242V
352456
35252pP
353459
353459
353469
353514
353515
353523
354021
354613
354613
354613
354613
355145
355108
356108
3556108
356602
356602
356602
3567T1D
35671D
35671D
356710
3567T1D
3572383
357288
357288
357288
353010
358027
358027
358029

gAY
&
AD
10
30
95
10
30
95
19
10
30
95
20
20
10

10

10
10
70
95
10
10
20
10
AC
10
90
95
i0
10
90
95
10
90
95
AF
50
35
90
95
AF
10
S99
95
10
10
20
10
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ISSUER NAME

4 KIDS ENTMT INC

4 KIDS ENTMT INC

FOUR SEASONS HOTEL INC
FOUR SEASONS HOTEL INC
FOUR SEASONS HOTEL INC
FOUR SEASONS HOTEL INC
FOX ENTMT GROUUP INC

FOX ENTMT GROUP INC
FOX ENTMT GROUP INC
FRANCE GROWTH FD INC
FRANCE TELECOM
FRANCE TELECOM
FRANCE TELECOM

FRANCE TELEZCOM

FRANKFORT FIRST BANCORP INC
FRANKLIN BANCORP INC MICH
FRANKLIN BK NA SOUTHFIZLD MI
FRANKLIN CAP CORP ‘
FRANKLIN COVEY (0

FRANKLIN COVEY CD

FRANKLIN COVEY CO

FRANKLIN ELEC INC

ERANKLIN ELECTR PUBLISHERS I
FRANKLIN FINL CIORP TENN
FRANKLIN MULTI-INCOME 7D
FRANKLIN RES INC ‘
FRANKLIN RES INC

FRANKLIN RES INC

FRANKLIN RES INC

FRANKLIN UNVL TR

FREDS INC

FREDS INC

- EREDS INC

FREEMARKETS INC
FREEMARKETS INC
FREEMARKETS INC

FREEPORT-MCMORAN COPPER & GO
FREEPDRT-MCMORAN COPPER & 50
FREEPORT-MCMORAN COPPER & 50
FREEPORT-MCMORAN COPPER £ GO
FREEPORT-MCMORAN COPPER £ GD

FREMONT GEN CORP
FREMONT GEN CORP
FREMONT GEN CODRP
FREMONT GEN CORP
FREQUENCY ELECTRS INC
FRESCO INDEX SHS FDS
FRESCO INDEX SHS FDS
FRESENIUS MED CARE A5

- ADR

*% LIST OF SECTION 13F SECURITIES »x

ISSUER DESCRIPTION

CALL

PUT

NOTE

LTD VTG SH
CALL

PUT

L A
CALL

PUT

oM
SPONSDORED ADR
CALL

PUT

/2

CON VAL RY
COM NEW
COM

oM
oM
com
CALL
PUT

COmM

- ComM

COM NEW

SH BEN INT
NOTE

cOM

CALL

PUT

SH BEN INT
CL A

CALL

PUT

COM

CALL

PUT

NOTE Be250% 1/3
PFD CV 0.D55H
CL B
CALL
PUT
FRNT
cCOoM
CALL
PUT .
coM

571

10/1

DJ STOXX 50 FD

DJ EURD STX 50
SPONSORED ADR

PAGE 103
IVYMO01

STATUS

- ADDED

DELETED

ADDED

ADDED
ADDED



RUN DATE:01/06/03 *x LIST OF

RUN TIME:10340

SECTION 13F SECURITIES *x*

CUSIP NO. ISSUER NANME

3589229 90 6 FRESENIUS MED CARE AG

358025 35 6 FRESENTIUS MED CARE ASG

3558025 20 5 FRESENIUS MED CARE AG

35303V 10 8 FRESH BRANDS INC

358032 10 0 FRESH CHOICE INC

358433 10 0 * FRIEDMAN BILLINGS RAMSEY GRO
358433 90 O FRIEDMAN BILLINGS RAMSEY GRO
358433 95 O FRIZDMAN BILLINGS RAMSEY GRO
358435 10 5 FRISZDMAN INDS INC

358439 10 9 = FRIEDMANS INC

353438 90 9 FRIEDMANS INC

358438 95 9 FRIEDMANS INC

358497 10 5 FRIENDLY ICE CREAM CORP NEW
358743 10 2 FRISBY TECHNOLOGIEZS INC
358742 10 1 FRISCHS RESTAURANTS INC
358751 10 & FRISCD BAY INDS LTD

3599365 10 9 * FRONTIER AIRLINES INC NtW
353065 90 9 FRONTIER AIRLINES INC NEW
359355 ?5 9 FRONTIER AIRLINES INC NEW
35907X 10 5 FRONTIER FINL CORP WASH
359142 10 5 = FRONTIER OQIL CORP

35914P 30 5 FRONTIER 2IL CORP

35314P 95 5§ FRONTIER OIL CORP

359217 10 8 FRONTLINE COMMUNICATIONS C2R
359217 11 6 FRONTLINE COMMUNICATIONS COR
359217 20 7 FRONTLINE COMMUNICATIONS COR
35921w 10 1 FRONTSTEP INC

359360 10 4 FROZIEN FOOD EXPRZSS INDS INC
35982H 10 6 = FUELCELL ENERGY INC

259524 30 5 FUELCELL ENERGY INC

35952H 95 6 SYELCELL ENERSY INC

359523 10 7 FUEL-TECH N V

359236 30 2 FUJI PHOTI FILM LTD

359694 10 6 = FULLER H B CO

359694 90 6 FULLER H B3 CO

359634 95 6 FULLER H B €O

360271 120 O FULTON FINL CORP PA

350912 10 9 FUTUREMEDIA PLC

360221 19 D FURNITURE BRANDS INTL INC
360921 90 O TURINITURE BRANDS INTL INC
360321 35 © FURNITURE BRANDS INTL INC
3561115 10 8 SURRS RESTAURANT GROUP INC
3561115 60 3 FURRS RESTAURANT GROUP INC
361258 10 5 6 & K SVCS INC

3561437 10 6 GA FINL INC

361448 AC 7 GATYX CORrp

351448 10 3 SATX CORP

361448 90 3 GATX CORP

361448 95 3 SATX CORP

PAGE 109

IVvM001
ISSUER DESCRIPTION STATUS
CALL
PUT
SPCN ADR PREF
COM
COM
CL A
CALL
PUT
com
CL A
CALL
pyUT
ComM
COM
COM
COM
com
CALL
PUT
COoM
COM
CALL
PUT
COM
*4 EXP 99/99/999
PFD CV SER B

DELETED

CCM

CCM

COM

CALL

PUT

Ccowm

ADR

C3aM

CALL

PUT

CoM

SPONSORED ADR
COM

CALL

PUT

CL A

C0OM PAR $D.01
L A
CoM

NOTE
COM

CALL
PUY

7.500% 2/0



RUN DATE:01/05
RUN TIME210:40

CUSIP N3.

351443
361462
351475
36150A
35614692
3561778
36225V
36225V
36225V
35227K
362274
36229V
36229V
36223V
35237H
362386
362385
362385
362328K
3562387
3622387
3562387
362399
36239Y
362397
362404
362408
362418
362553
362553
362553
362683
3631749
363240
363576
363576
353576
363595
363595
363595
363312
36458R
36465D
35456R
35466R
36455R
3564720
354730
354730

20
10
10
10
10
10
10
30
9=
16
10
10
90
98
10
10
20
95
10
10
30
95
10
10
10
10
10
10
10
20
95
10
10
i0
10
30
95
19
90
95
10
10
19
19
90
25
1o
20
35
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" GABELLI

/93 ** LIST JF

ISSUER NAME

GATX CORP

G B E& T BANCSHARES
5BC BANCORP CALIF
6B HLDSGS INC

GFSB BANCORP INC
GLB BANCORP INC
GP STRATESIES CORP
GP STRATEGIES CORP
GP STRATEGIES CORP
GSE SYS INC

GS FINL corp

5SI LUMONICS INC
5SI LUMONICS INC
551 LUMONICS INC
G-IT1I APPAREL GRIZUP LTD

551 COMMERCE INC

GSI COMMERCE INC

GSI COMMERCE INC

5TST CORP

GTC BIOTHERAPEUTICS INC

GTC BIOTHERAPEUTICS INC

GTC BIOTHERAPEUTICS INC
SABELLI GLOBAL MULTIMZDIA TR
SABELLI ASSET MGMT INC
GARZLLI EQUITY TR INC
UTIL TR
GABELLI CONV £ INCOME
GABLES RESIDENTIAL TR
GADZOOKS INC

5ADZO0KS INC

GADZODKS INC

GATAM 'INC

SALAXY NUTRITIONAL FOODS
GALEN HLDGS PLC
GALLAGHER ARTHUR J & C3
SALLAGHER ARTHUR J & CO
GALLAGHER ARTHUR 3 £ CO
GALLAHER GROUP PLC
GALLAHER GROUP PLC
GALLAHER GROUP PLC
GALLERY OF HISTORY INC
GALYANS TRADING INC
GAMETECH INTERNATIONAL INC
GAMESTOP CORP

GAMEZSTCP CORP

SAMESTDP CORP

GANNETT INC

SANNZTT INC

SANNETT INC

INC

SECS F

INC

SECTION 13F SECURITIES *xx

PAGE

IVMO01

1190

ISSUER DESCRIPTICON STATUS

PFD CONV
com
coM
com
com
CoM
COM
CALL
PUT
coM
coM
cam
CALL
PUT
COM
CoM
CALL
PUT
COM
com
CALL
PUT
com
CL A
coM
com
CONV SECS FD
SH BEN INT
coM

CALL

PUT

CL A

com
SPONSORED ADR
CoM

CALL

PUT
SPONSORED ADR
CALL

PUT

com

coM

coM

cL A

CALL

pUT

CoM

CALL

PUT

32450



RUN DATE:J1/06/03 *x LIST OF SECTION 13F SECURITIES *x PAGT 111

RUN TIME:10240 IvMnol
CUSIP NO» ISSUEZR NAME ISSUER DESCRIPTION STATUS
364750 AJ 7 3AP INC DEL NOTE 57502 2/1
364750 10 8 * GAP INC D=L COM
354760 9C 8 GAP INC DtEL ' CALL
354750 35 8 GAP INC DEL PUT
365235 10 © SARDEN FRESH RESTAURANT CORP Com
365558 10 5 GARDNER DENVER INC cCOoM
356630 10 1 * GART SPORTS CQ oM
366630 90 1 GART SPORTS C2 CALL
365630 95 1 GARY SPCRTS €O PUT
356551 10 7 * SARTNER INC coM
3566651 30 7 GARTNER INC CALL
366851 35 7 GARTNER INC PUT
3565651 20 5 * GARTNER INC CL B
356651 30 5 5ARTNER INC CALL
356651 9% 6 GARTNER INC PUT
367626 10 3 = GATEWAY INC caM
357625 90 8 CATEWAY INC CALL
367626 95 8 GATEWAY INC PUT
367995 10 & = GAYLORD ENTMY CO NZW COM
347905 90 6 GAYLORD ENTMT CO NEW CALL
3567905 35 6 GAYLORD ENTMT CC NEW SuUT
368140 10 2 GATEWAY FINL HLDGS INC com
3568140 11 7 GATEWAY FINL HLDGS INC *W EXP 06/30/200
363473 10 4 GEERLINGS & WADE 1INC COM
363483 10 3 GEHdL CO COM
353687 10 3 * GEN-PROBE INC NEW cam
358657 30 3 GEN-PROSE INC N:EW CALL
358667 95 3 SEN-PROBE INC NEW PUT
356365W 10 5 * GEMSTAR-TV GUIDE INTL INC COM
35856W 90 4 S5EMSTAR-TY GUIDE INTL INC CALL
35866W 95 6 GZMSTAR-TV GUIDE INTL INC PUT
36365Y 10 2 GEMPLUS INTL S A ADR
368676 10 O GENAERA CORP cOoM
36567TW 10 5 * GENAISSANCE PHARMACEUTICALS cOoM
36867W 90 5 GENAISSANCE PHARMACEUTICALS CALL
3586TW 95 5 GENAISSANCE PHARMACEUTICALS PUT
368682 AE O GENCORP INC NOTE 57502 4/1
368632 10 0 * GENCORP INC com
368632 90 O GENCORP INC CALL
368682 25 0 GENCORP INC PUT
368489 10 5 * GENE LDGIC INC coMm
368689 90 S GENE LOGIC INC CALL
353489 95 5 GENE L2GIC INC PUT
368796 10 7 * GSNEZLABS TECHNIOLOGIES INC coM
368706 90 7 GENELABS TECHNOLOGIES IMC CALL
3568706 95 7 GENZLABS TECHNDLOGIES INC PUT
368709 10 1 *= GEZNENCOR INTL INC coM
368709 99 1 SENENCOR INTL INC CALL
368709 98 1 SENTNCOR INTL INC PUT



RUN DATZ:201/925/03 x** LIST OF SECTION 13F
RUN TIME210:40

CUSIP NO. ISSUER NAME

368710 10 SENENTECH INC

368710 40 5 * GENENTECH INC

363710 90 5 GENENTECH INC

363710 95 6 GENENTECH INC

368802 10 4 GENERAL AMERN TINVS INC

369147 10 3 GENERAL BTARING CORP

369154% 10 9 GENERAL BINRING CORP

369300 10 8 * GENERAL CABLE CORP DEL NiEW

3693090 90 3 GENERAL CABLE CORP DEL NEW

3569300 95 3 GENERAL CABLE CCRP DEL NEW

369335 10 9 * GENERAL COMMUNICATION INC

3569335 90 9 GENZRAL COMMUNICATION INC

3549385 95 3 GENERAL COMMUNICATION INC

359550 10 8 * GENERAL DYNAMICS CORP

369550 90 8 GENFERAL DYNAMICS CORP

369550 95 8 GENERAL DYNAMICS CORP

369504 10 3 = GENERAL ELEC CG

369604 90 3 GZINERAL ELEC CO

359604 95 3 GENERAL ELEC CC

369730 10 6 GENERAL EMPLOYMENT ENTERPRIS

370021 10 7 * GENERAL GROWTH PPTYS INC

370021 90 7 GENERAL GROWTH PPTYS INC

370021 95 7 GENERAL GROWTH PPTYS INC

370253 40 3 GENZRAL MAGIC INC

370334 10 4 * GENSRAL MLS INC

370334 90 4 GENERAL MLS INC

370334 95 4 GENERAL MLS INC

370442 10 5 * GENERAL MTRS COReP

370442 90 5 GENERAL MTRS CORP

370442 35 5 GENZRAL MTRS COR?

370442 73 3 GENERAL MTRS CORP

370442 74 1 GENERAL MTRS CORP

370442 83 2 * GENZRAL MTRS CORP

370442 30 2 GENERAL MTRS CORP

370442 95 2 GENERAL MTRS COR?

370787 AA 1 GENERAL SEMICONDUCTOR INC

370737 AB 3 SENERAL SEMICONDUCTOR INC

371435 10 3 GENEREX BIOTECHNOLDGY CP DEL

371232 AL 5 GENESCO INC

371532 10 2 * GENESCO INC

371532 90 2 GENESCDC INC

371532 95 2 GENESCO INC

371559 10 5 GENESEE & WYD INC

371601 20 4 GENESEE CORP

371828 10 4 GENESIS BIDVENTURES INC

37183F 10 7 SENESIS HEALTH VENTURE INC N

37183F 11 5 SGENESIS HEALTH VENTURE INC N

37184C 10 3 * GENESIS MICROCHIP INC DEL
3

37184C 99 GENESIS MICROCHIP INC DEL

SECURITIES =*x PAGE 112
IVMo0l

ISSUER DESCRIPTION STATUS

COM

COM NEW
CALL

PUT

CoM

cOM

coM

COM

CALL

PUT

CL A

CALL

pUT

COM

CALL

PUT

COM

CALL

PUT

COoM

coM

CALL

PUT

COM NZW DELETED
coM

CALL

PUT

coM

CALL

PUT

DEB SR CCONV B ADDZED
DEB SR CONV A ADDED
CL H NEW
CALL

PUT

- NITE 5750%12/1

NOTE 5.7503212/1
comM

NOTE 5500% 4/1
comM

CALL

PUT

CL A

cCL B

CoM

caoM

W EXP 10/02/200 DELETED
COM

CALL



RUN DATEZ:01/06/03

RUN TIME10:40

CiJSIP NC»

37184C
371854
371901
371901
3719921
371915
371927
372302
37243R
37243R
37243R
372430
372430
372430
372447
372454
37245M
372454
37245C
372456C
372450
372460
372451
372461
372451
37247A

37247A

37247A
372476
372480
37248E
372917
372917
372917
372917
372917
372917
372917
372917
372917
372917
373200
373200
373200
373298
3732938
3732938
373692
373692

?5
10
19
20
95
10
10
10
20
30
9B
i0
30
25
10
20
90
35
0
10
99
?5
10
S0
95
10
90
95

10

10
20
AK
10
20
95
50
90
95
70
90
95
20
30
95
10
90
95
10
20

NNDOIWHUWIODOOOHFPLONUMRMIVNNOWOWRIUONI N DO~dd-dHf DD OO0 00O W

ISSUER

$INZSIS
SENESYS

*% LIST 2F SECTION 13F SECURITIES xx

NAME

MICRICHIP INC DZIL
S A

GENTEX CORP
SZNTEX CORP
SENTEX CORP

GENETRONICS BIOMEDICAL CORP

GENESIS
GENLYTE
GENOMIC
GENOMIC
GENOMIC

ENERGY L P
GROUP INC
SOLUTICNS INC
SOLUTIONS INC
SOLUTIONS INC

GENOME THERAPEUTICS CORP
GENOME THERAPZUTICS CORP
GENOME THERAPEUTICS CORP
GENSET SA
GENTA INC
GENTA INC
GENTA INC
GENVEC INC

GENUINE
GENUINE
GZNUINE

PARTS C2
PARTS CC
PARTS CG

SENUS INC

GENUS INC

SENUS INC

SENTIVA HEALTH SERVILCES INC
GENTIVA HEALTH SERVICES INC
GENTIVA HEALTH SERVICES INC
BEORESOURCES INC

SENSTAR
GENUITY
SENZYME
GENZYME
SENIYME
GENZYME
GENZYME
GENZYME
GENZYME
GENZYMEZ
GENZYME
GENZYME
GEORSGIA
GEORGIA
GEORGIA
GEORSIA
GEDRGIA
GEORGIA

THERAPEUTICS CORP
INC

CORP

CORP

CORP

CORP

CoRrp

CORP

CORP

CORP

COR®

CGRe

GULF CORP
GULF CORP
GULF CODRP
PAC CORP
PAC CORP
PAC CORP

GEOWORKS CORP
GZOWNRKS CORP

PAGE
IYMO01

113

»

SSUER DESCRIPTION STATUS
PUT

SP ADR REP 1/2

oM

CALL

PUT

CoM

UNIT LTD PARTN

COM

COM

CALL

PUT

oM

CALL

pPUT
SPONSGRED
COM NEW
CALL

PUT

COM

COM

CALL

PUT

COM

CALL

PUT

DELETED
DELETED
DELEYED

ADR DELETED

coM
CALL

PUT

oM

COM

CL A NEM

SDCY  3.000%2 5/1
COM GENL DIV
CALL

PUT
COM-MOLECULAR
CALL

PUT

COM BIOQSURGERY
CALL

PUT

COM PAR $0.01
CALL

oUT

COoM

CALL

PUT

cCoM

CALL

DELETED

DELETED
DELETED



RUN DATZI01/06/03 xx LIST OF SECTION 13F SECURITIES =*» PAGE 114

RUN TIME:10:40 IVMO01
CUSI? N3. ISSUER NAME ISSUER DESCRIPTION STATUS
373692 95 2 GEOWORKS CORP PUT DELETED
373730 10 0 * BERBER SCIENTIFIC INC COM

373730 90 0  GEZRBER SCIENTIFIC INC CALL

373730 $5 0  GERBER SCIENTIFIC INC PUT

373737 10 5 3ERDAU S A SPONSORED ADR

373855 10 4  GEZRMAN AMERN BANCOR2P £aM

374143 10 5  GERMANY FD INC coMm -
374163 10 3 * GERON CORP coM

374163 90 3 GERON CORP CALL

374163 25 3 GERON CORP PUT .
374275 AE 3 GSTTY IMAGES INC NOTE 5.000% 3/1

374276 10 3 *= GETTY IMASES INC COM

374276 30 3 GETTY IMAGES INC CALL

374276 95 3 GETTY IMASES INC PUT

374297 10 9  S5STTY RLTY CORP NSW coMm

374297 20 3  GSTTY RLTY CORP NZH PED CV PART A ADDED
374393 10 5  SEVITY HR INC _ coM

374508 10 9  GIANT INDS INC coMm

37476F 10 3  GIBRALTAR STL CORP COM

375175 10 6 GIGA TRONICS INC COM

375235 AT 6  SILAT SATELLITE NSTWORKS LTD  NOTE  4.250% 3/1

375558 AB 9  GILEAD SCIENCES INC NOTE  5.000212/1

375558 10 3 * SILEAD SCIENCES INC £OM

375558 50 3  GILEAD SCTENCES INC CALL

375553 95 3  SILEAD SCIENCES INC PUT

375766 10 2 * STILLETTE CO roM

375756 90 2 GILLETTE €O CALL

375755 95 2 GILLETTE €O PUT

375916 10 3 GILDAN ACTIVEWEAR INC SUB VTG SHS A

375360 19 3 GISH BIOMEDICAL TINC COM

37537Q 10 5 SLACIER BANCORP INC NEW COM

375395 10 9  GLACIER WATER SVCS INC CoMm

376535 10 0  GLADSTONE CAPITAL CORP CoM

3756775 10 2 x GLAMIS GOLD LTD coM

376775 90 2 GLAMIS GOLD LTD | CALL

376775 95 2 GLAMIS GOLD LTD PUT -
377316 10 4 * GLATFELTER com

377315 90 & GLATFELTER CALL

377316 95 4  GLATFELTER PUT .
37733W 10 5 * GLAXOSMITHKLINE PLC SPONSORED ADR

377334 99 5  GLAXOSMITHKLINE PLC CALL

377336 95 5  GSLAXOSMITHKLINE PLC PUT

377407 10 1 GLEN BURNIE BANCORP cam

377899 10 2 x GLENAYRE TSCHNOLIGIES INC com

377899 90 9  GLENAYRE TECHNOLIGIES INC CALL

377899 95 9  GLENAYRE TECHNOLOGISES INC PUT

37803P 10 5  GLENBOROUGH RLTY TR INC com

37803P 20 4 GLENBOROUGH RLTY TR INC PED CV SER AZ

373901 10 2  GLOBAL PRIVATIZATION FUND IN  COM



RUN DATE:0L/26/03 **x LIST OF SECTION 12F SECURITIES *x PASE 115
RUN TIMEI10240 TVMO01
CUSIP N3 ISSUZR NAME TSSUER DESCRIPTIOM STATUS
379302 13 2 GLIMCHER RLTY TR SH BEN INT

3793356 10 B GLOBAL HIGH INCCME DLR FD IN COoM

379336 10 O = GLOSAL INDS LTD cOM

379336 90 O SLOBAL INDS LTD CALL

379336 %5 9 GLJIBAL INDS LYD PUT

37934A 10 O * GLOBAL IMAGING SYSTEMS COM

37224A 30 0 SLCBAL IMAGINS SYSTEIMS CALL

37934A 95 0 SLOBAL IMAGING SYSTEMS pUT

37934Y 10 8 GLOBAL INCOME FD INC COM

37935R 10 2 GLOBAL PARTNERS INCOME FD 1IN COM

379352 AN 7 GLOBAL MARINE INC DBCYV 6/2

379365 10 9 GLOBAL PMT TECHNOLOGIES INC COM

37940U 10 B GL3BAL E POINT INC coM

37940X 10 2 % GLOBAL PMTS INC CoM

37640X 30 2 GLOBAL PMTS INC CALL

379490X 95 2 GLOBAL PMTS INC pUT

379417 10 8 * GLOBAL POWER ETQUIPMENT INC com

37941iP 30 8 GLOBAL POWER EQUIPMENT INC CALL

37941P 95 8 GLOBAL POWER FTQUIPMENT INC PUT

37956X 10 3 GLOBECOMM SYSTEMS INC coM

37957V 10 6 * GLOBESPANVIRATA INC COM

37357V 90 6 SLOBESPANVIRATA INC CALL

37957V 9% & SLOBESPANVIRATA INC PUT

372571 AB 8 GLOBESPAN INC NOTE 5.2350% S5/1

37989P 10 1 GLYCOGENESYS INC COM

379907 10 3 GOLD BANC CORP INC oM

38011M 10 2 GMX RES INC coM

38011M 11 6 GMX RES INC *W EXP 02/13/200

33011M 12 4 GMX RES INC xW EXP 02/13/200

38020R 1C 5 30AMERICA INC oM

38020R 90 6 GTAMERICA INC CALL

38020R 9% 6 SO0AMERICA INC PUT

330597 10 5 30LD FIELDS LTD NEW SPONSORED ADR

33059T 9C 6 50LD FIELDS LTD NEW CALL

380%9T 9% 5 30LD FIELDS LYD NEW PUT

330834 10 5 GOLDEN CYCLE GOLD CORP COM

3309556 40 9 GOLDCTORP INC NEW CoM

330955 30 9 SOLDCORP INC NEW CALL

330956 95 § SILDCORP INC NEW PUT

331010 10 7 GOLDEN ENTERPRISES INC coM

381137 AA 2 GOLDEN STAR RES LTD CDA SDCY 75007 3/2

3381197 10 4 50LDEN STAR RES LTD CDA £OM

381197 1C 2 GOLDEN ST BANCORP INC oM DELETED
381197 50 2 GOLDEN ST BANCORP INC CALL DELETED
381197 3% 2 SOLDIN ST BANCDRP TINC PUT DELETED
331197 12 5 GCLDEN ST BANCORP INC Y EXP 99/99/399 DELETED
33121¥ 20 8 GOLDEN ST VINTNERS INC cL B8

381226 10 7 GOLDEN TELEC3M 1INC COoM

381317 10 $ GCLDEN WEST FINL CORP DEL oM



RUN DATE01/05/03 *% LIST OF SECTION 13F SECURITIES *x PAGE 115

RUN TIMEZ210:40 IVMO01
CUSIP NO. ISSUER NAME ISSUER DESCRIPTION STATUS
381317 30 5 5OLDEN WEST FINL CORP DEL CALL

381317 95 6 S5OLDEN WEST FINL CORP DEL PUT

381370 10 & G3LDFIELD CORP coMm

381415 AB 0 GOLDMAN SACHS GROUP INC NOTE 2000% 7/0

381415 AH 7 GOLDMAN SACHS GROUP INC NOTE 0250412/0

3314156 AM 5 SOLDMAN SACHS GROUP INC NOTE  0e250% 3/2

381415 AS 3 33JLDMAN SACHS GROUP INC NOTE 0.500%210/2

381416 AT 1 GOLDMAN SACHS GROUP INC NOTE 0e.750%11/0

381415 AX 2 GOLDMAN SACHS GROUP INC NOTE  0.250% 1/1

38141G AY O GOLOMAN SACHS GROUP INC NOTE D.250% 1/1

381416 BA 1 SCLDMAN SACHS 5RDUP INC NOTE 0.250% 172

38141G BF O SOLDMAN SACHS GROUP INC NOTE 3.5002 7/1

381416 B8J 2 GOLDMAN SACHS GROUP INC NOTE 3.000%10/0

381415 BK 9 GOLDMAN SACHS GROUP INC NOTE 2.000%10/0

381416 8L 7 GOLDMAN SACHS GRDUP INC MTNF 2.000%Z 9/0

33141G B8V & GOLDMAN SACHS GROUP INC NOTE 3.500% 1/1

381416 85X 1 SOLDMAN SACHS GROUP INC NOTE 2.000%Z 9/0

381415 BZ 5 GOLDMAN SACHS GROUP INC NOTE 2.000% 2/1

381416 CA O 50LDMAN SACHS 623JUP INC NOTE 2.000% 3/0

381415 CC 6 GOLDMAN SACHS GRJQUP INC MTNF 2450027 4/1

381415 £D 4 3OLDMAN SACHS GROUP INC NOTE 3.500% 4/2

381416 CH 5 GOLDMAN SACHS GRIOUP INC NDTE 8/2 ADDED
381416 CJ 1 SOLDMAN SACHS GRDUP INC NOTE 245002 9/1 ADDED
381415 CX 8 SOLDMAN SACHS GROUP INC NOTE 3.000%10/2 ADDED
381415 CL 5  GOLDMAN SACHS GRQOUP INC NOTE 1.000%10/3 ADDED
381415 10 4 * GOLDMAN SACHS GROUP INC oM

381415 30 4  GOLDMAN SACHS GROUP INC CALL

38141G 95 & GOLDMAN SACHS GROUP INC PUT

381638 10 3 GOLF TR AMER INC COM

382091 10 6 * 506D GUYS INC CcOM

382091 90 6 530D GUYS INC CALL

382091 95 A 500D GUYS INC PUT

382140 88 7 GO0D TIMES RESTAURANTS INC COM PAR $0.001

382388 10 6 = GDOODRICH CORP COM

382388 90 6 GOODRICH CORP © CALL

382388 95 5 SO0DRICH CORP PUT

382410 20 7 GOODRICH PETE CORP PFD CONY SER A

382410 40 5 GOODRICH PETE CORP COM NEW

382550 10 1 * GOODYEAR TIRE & RUBR CO ‘ COM

382550 90 1 GODDYEAR TIRE & RUBR CO CALL

382550 95 1 GO0ODYEAR TIRE E RUBR CO PUT

382588 10 1 * GOODYS FAMILY CLATHING INC CoM

382588 90 1 50OCDYS FAMILY CLOTHING INC CALL

382588 95 1 500DYS FAMILY CLOTHING INC pUT

3893032 10 4 SORMAN RUPP CO COM

383435 10 9 GOTTSCHALKS INC com

383584 10 9 GOUVERNEUR BANCORP coM

38383F 10 8 * GRACE W R & CD DEL NEW coM

38283F 70 8 SRACE W R £ CO DEL NEW CALL



RUN DATE:01/06/03
RUN TIMEI10:40

CUSIP NG

3838EF
333833
3841239
3341909
384109
38431

384556
384802
3848902
3848902
33527s
385492
337240
387240
387249
337241
387241
387241
387323
3872238
387328
387472
388215
3382135
388216
338690
388690
388690
388707
389375
339275
38982K
38991%
390064
390064
390064
330548
390£58
3905468
390752
330905
391054
391158
3911464
391601
391648
391643
391648
391678

35
10
19
0
95
10
10
10
90
35
10
30
10
11
20
10
90
95
10
30
95
10
10
30
25
10
90
95
10
10
20
1D
10
10
390
35
19
90
35
10
12
10
10
10
10
10
20
25
10
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*% LIST OF

ISSUER NAME

W R & CO DEL NEW
W R ECO
INC

GRACE
GRACE
5RACO
GRACO INC

SRACT INC

GRAFTECH INTL LTD
3RAHAM CORP

GRAINGER W W INC
SRAINGER W W INC
GRAINGER W W INC
SRAND CENY FINL CORP
GRAND TOYS INTL INC

GRAMITE CITY FCID & BREWERY
GRANITE CITY FOOD & BREWERY
GRANITE CITY FOCD & BREWERY
GRANITEZ BROADCASTING CORP
GRANITE BROADCASTING CORP
GRANITZ BROADCASTING CORP
GRANITE CONSTR INC

GRANITE CONSTR INC

SRANITE CONSTR INC

GRANITE ST BANKSHARES INC

GRANT PRIDECO INC
GRANT PRIDECO INC
GRANT PRIDECO INC
GRAPHIC PACKAGING
GRAPHIC PACKAGINS
GRAPHIC PACKAGING
GRAPHON CORP
5RAY TELEVISION INC

GRAY TELEVISION INC

GREAT AMERN BANCORP INC
GREAYT AMERN FINL REZS INC
GREAT ATLANTIC & PAC TEA INC
SREAT ATLANTIC £ PAC T£A INC
GREAT ATLANTIC £ PAC TEA INC
GREAT LAKES CHEM CORP

GREAT LAKES CHEM CORP

SREAT LAKES CHEM CORP

SREAT LAKES REYT INC

GREAT SOUTHN BANCORP INC
SREAT NORTHN IRON ORE PPTYS
GREAT PEE DEE BANCCORP INC
GREAT PLAINS ENERGY INC
GREATER ATLANTIC FINANCIAL

INTL CORP
INTL CORP
INTL CORP

- GREATER BAY BANCORP

SREATER BAY BANCORP
GREATER BAY BANCORP
GREATER CHINA FD INC

SECTION 13F SECURITIES =*=

PAGE 117

IVMO01
ISSUER DEISCRIPTION STATUS
PUT
COM
coM
CALL
PUT
coMm
cOm
COoM
CALL
PUT
COM
COM PAR
com
*W EXP 06/06/200
UNIT 06/02/2005
COM
CALL
pPUY
coM
CALL
PUT
COM
oM
CALL
oUT
COM
CALL
pUT
Com
oM
CL A
oM
COM
comM
CALL
PUT
oM
CALL
PUT
coM
COM
CTFS
coM
cam
coM
COM
CALL
PUY
oM

$.001

BEN INT



RUM DATZ301/056/03 *x LIST 9F SECTION 13F SECURITIES *=x PAGE 118

RUN TIMZI:19:40

* GRUPDZ TELEVISA SA DE CV
GRUPO TELEZVISA SA DE CV

40049) 20
40049J 930

CUSIP NOe ISSUER NAME
39167M 10 3 GREATER COMMUNITY 3ANCCRP
391693 10 3 GREATER DEL VY HLDS5S
393122 10 6 SREEN MTN COFFEE INC
393154 10 9 GREEN MOUNTAIN PWR CORP
393648 40 7 SREENBRIAR CORP
393657 10 1 GREENBRIER C3S INC
3394357 10 7 GREENE COUNTY BANCORP INC
394351 20 8 GREENE CNTY BANCSHARES INC
394797 AB O GREENERY REHABILITATION GROU
395379 30 8 GREENMAN TECHNOLOGIES 1INC
395384 10 O * GREENPOINT FINL CORP
3953384 90 0 GREENPQINT FINL CORP
395384 9% 0 GREENPOINT FINL CORP
3975624 10 7 GREIF BROS CORP '
397624 20 5 GREIF BROS CORP
397637 10 9 GREKA ENERGY CORP
3978TM 10 3 GREY GLOBAL GROUP INC
397888 10 8 = GREY WOLF INC
397838 90 8 GREY WOLF INC
397883 35 8 GREY WOLF INC
398048 AD O GREYHOUND LINES INC
398081 10 9 * SRIC COMMUNICATIONS INC
398081 90 9 GRIC COMMUNICATIONS INC
398081 95 9 GRIC COMMUNICATIONS INC
398231 10 0 GRIFFIN LD & NURSERIES INC
398433 10 2 = GRIFFON CORP
398433 90 2 GRIFFON CORP
398433 95 2 GRIFFON CORP
3988592 20 3 GRILL CONCEPTS INC
398635 10 2 GRISTEDES FOODS INC
39890% 10 9 * GROUP 1 AUTOMOTIVE INC
393505 30 2 GROYP 1 AUTOMITIVE INC
338905 9% 9 GRIOUP 1 AUTOMOTIVE INC
39943Y 10 3 GROUP 1 SOFTWARE INC NEW
399449 10 7 SROUPE DANONE
39945C 10 9 * GROUPE CGI INC
39345C 30 9 GROUPE CS5T INC
39945C 25 3 GROUPE CGI INC
399909 10 0 * GRUPD FINANCIARC GALICIA S A
3999929 30 90 GRUPD FINANCTIARO GALICIA S A
399909 35 0 GRUPO FINANCIARD GALICIA S A
400035 20 4 BRUBB £ ELLIS CO
400131 30 6 BRUMA S A DE CV
40048P 10 4 GRUPC CASA SABA S A DE C V¥
400487 10 5 GRUPC IMSA S A DE C V
400438 40 9 GRUPO INDL MASECA 5 A DECV
40049C 10 2 GRUPD RADIO CENTRO § A DE C
5
)

IVMOC1
ISSUER DESCRIPTYION STATUS

CoM

cOoMm

oM

com

COM MNEW

com

CoM

COM NEW ADDZD
NOTE 8e750% 4/0 ANDED
COM NEW ADD=ED
COM '

CALL

PUT

cL A

cL B

COoM

CoM

COM

CALL

PUT ' '

SDCV 84500% 3/3  ADDED

‘COM

CALL

PUT

CL A

com

CALL

PUT

COM NEW

cOoM

COm

CALL

PUT

COM

SPONSJIRED ADR
CL A SUB VTG
CALL

PUT

SP ADR 10 SH 8
CALL

pPUT

COM PAR $0.01 DELETED
SPON ADR CL B
SPONSDRED ADR
SPON ADR UNITS
SPON ADR NEW
SPONSORED ADR
5P ADR REP ORD
CALL



RUN DATZ:01/06/03 *x LIST O° SECTION 13F SECURITIES xx PAGE 119

AUN TIME:10:40 TIVMD01
CUSIP N3 ISSUZR NAME ISSUFR DSSCRIPTION  STATUS
400433 95 5 SRUPC TELSVISA SA DE CV PUT

400491 10 6 GRUPD SIMEC S A DS C V ADR

400504 20 1 RRYPD FLEKTRA SA DT CV SPONSORED ADR
400508 10 © 5RUPD TUSACELL 5 A 9= £ V NE SPON ADR V
400510 10 5 = GRUPT TMM 35 A 5P ADR A SHS
400%1D 92 5 GRUPD TMM S A CALL

400510 95 = GRUPTO TMM S A PUT

40051E 20 2 GRUPD ASROPNRTUARIC NDEL SURE SPON ADR SER 8
400518 AB 2 GTECH HLDGS CORP D3LV  1.750212/1
400518 10 5 * GTECH HLDGS CORP CoM

407518 90 6 GTECH HLDGS CORP CALL

400518 95 & GTECH HLDSS CORP PUT

40065W 10 7 GUANGSHEN RY LTD SPONSORED ADR
400754 10 ¢ SUARANTY BANCSHARES INC TEX COM

40108P 10 1 SUARANTY FSD BANCSHARES INC ToM

401086 10 3 SUARANTY SINL C3RP COM

401565 10 4 * 3GUCCY GROUP N V COM NY RES
401565 90 4 GUCCI GROUP N V CALL

401565 95 & GUCCTI GROUP N V PUT

401617 10 5 * 3SUESS INC ' COM

401517 90 5 GUESS INC CALL

401517 95 5 SUESS INC pUT

401692 10 S *x GUINDANT CORP ol

401693 90 5 GUIDANT CORP ‘ CALL

4015633 35 5 SUXDANT CORPD PUT

4351329 10 5 * GUILFORD PHARMACEUTICALS INC CoM

491829 90 5 GUILFORD PHARMACSUTICALS INC CALL

401820 95 4 GUILFORD PHARMACSUTICALS INC PUT

4072040 10 9 * GUITAR CTR MGMT INC com

402040 90 9 GUITAR CTR MGMT INC CALL

402040 95 9 SUITAR CTR MGMT INC PUT

40218L 10 7 SULF CDA 2ES LTD cOoM

402307 10 2 = GULF TISLAND FABRICATION INZ cCoM

402307 90 2 SULF ISLAND FABRICATION INC CALL

402307 95 2 GULF ISLAND FABRICATION INC PUT

402629 10 9 GULFMARK OFFSHORE INC COM

402809 10 7 GUNDLE/SLT ENVIRONMENTAL INC coM

403777 10 5 x S5YMBQOREE CLORP . COM

403777 90 5 GYMBOREZ CORP CCALL

403777 95 5 GYMBOREEZ CORP PUT

4028238 10 3 GYRODYNE £O AMER INC com

403925 10 8 HTE INC cOm

494052 19 2 H & 9 HEALTHCARE 73 o SH BEN INT
404053 10 O H € Q LIFE SCIENCFS INVS SH BEN INT
404113 10 9 * HCA INC : COM

404119 90 9 HCA INC ' o CALL

404119 95 9 HCA INC PUT

40413N 10 4 HCE BANCSHARES INC COM

404132 AA O HCC INS HLDGS INC NOTE  2.000% 9/0



RUN DATZI01/06/03
RUN TIMS210:40

CUSIP ND.

404132
404132
404122
40415F
404150
40417C
404172
404217
404232
404245
40425P
40426C
40426C
40425C
4042564
404256%
40427A
40427A
40427A
40427A
404280
404230
404230
404459
405024
4035024
405024
405173
405217
405217
405217
405752
404059
406216
406215
4056215
4056240
206357
406364
408623
408359
409649
409735
409900
410120
410120
410123
410136
410134

10
90
95
10
10
10
190
10
10
ic
AC
10
30
35
10
10
10
30
95
20
40
30
95
10
10
70
25
10
i0
90
5
10
10
10
90
95
10
20
&0
190
10
20
10
10
10
20
10
10
BR¢
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*

ISSUER NAME
HCC INS HLDSS
HCC INS HLDGS
HCC INS HLDGS
HDFC BANK LTD
HET INC

HFB FINL CORP
HF FINL CCReP
HLM DESIGN INC
HMG COURTLAND PPTYS INC
HMN FINL INC

HNC SOFTWARE INC

HPL TECHNOLDGIES INC
HPL TECHNOLOGIES INC
HPL TECHNDLOGIES INC
HRPT PPTYS TR

HPSC INC
H POWER
H POMER
H POWER CORP

H POWER CORP

HSBC HLDSGS PLC

H3BC HLDSGS PLC

HSBC HLDGS PLC

HABERSHAM BANCCORP INC
HAEMONETICS CORP
HAZMONETICS CORP
HAEMONETICS CGRP

HAGGAR CORP

HAIN CELESTIAL GROUP INC
HAIN CELEZSTIAL GROUP INC
HAIN CELESTIAL GROUP INC
HALI®AX CORP

HALL KINION ASSOCIATES INC
HALLIBURTON CO
HALLIBURTON CO
HALLIBURTON CO

HALLMARK FINL SYCS INC
HALLWOOD RLTY PARTNZRS L P
HALLWOOD S5ROUP INC

HAMMONS JOHN Q HOTELS INC
HAMPSHIRE GROUP LTD

HANARC TELECOM INC

JOHN HANCGCK 8K &THRIFT GPP

INC
INC

INC

CORP
LoRP

=C

HANCOCK FABRICS INC

HANCCCK HLDG CO

HANCGOCKX HLDG CO

HANCOCK JOHN INCOME SECS TR
HANCOCK JOHN PATRIDT GL0BL D
HANCOCK JOHN PATRICY PFD DIV

** LIST OF SECTION 13F

SECURITIES =*x PAGE

IVM001

129

ISSUER DESCRIPTION STATUS
COM
CALL
PUT
ADR
COM
coM
com
COm
COM
COM
NOTE
COM
CALL
PUT
COM SH BEN INT
Al

cam

CALL

PUT

COM NEW

SPON ADR NEW
CALL

PUT

coM

coM

CALL

PUT

oM

com

CALL

PUT

COM

COM

coMm

CALL

PUT

oM

DEPOSIT UT NEW
£OM PAR $0.10
CL A

COoM

SPONSORED ADR
SH BZM INT

coM
oM
PED
COM
com
coM

REPS 3 SHS

5¢250% 9/0
DELETED
DELETED
DELETED

DELETED
DELETED
DELETED
ADDZED

CONV A 8%



RUN DATZ:01/065/03 *« {IST OF SECTION 13F SECURITIES *x PAGE 121

RUN TIMEZI10240 IVM001
CUSIP? N3 ISSUER NAME ISSUER DESCRIPTION STATUS
41C13Q 10 1 HANCOCK J3JHN PATRIDOT PREM DI CGM

410137 10 5 HANCOCK JOHN PATRIAT PREIM IX COM SH B:=N INT
410130 10 2 HANCOCK J2HN PATRIOT SELCT D CoM

41013¢W 10 8 HANCCOCX JOHM PFD INCZOME =D SH BEN INT
41013X 10 6 JOHN HANCOCCX PREFERRED INC F Com ADDED
410143 10 6 *= HANCOCK JOHN FINL SVCS INC CoM

410145 90 6 HANCOCK JOHN FINL SVCS INC CALL

410145 95 6 HANCOCK JOHN FINL SVCS INC PUT

41014X 10 5 HANCOCK JOHN FINL TRENDS FD coMm

410142 10 3 HANCOCK JOHN INVS TR _ com

4102352 10 0 = HANDLEMAN CO D:EL coMm

410252 90 O HANDLEMAN CO DEL CALL

£10252 95 0 HANDLEMAN CO DEL PUT

410293 10 4 *= HANDSPRING INC : com

410233 50 4 HANDSPRING INC CALL

410293 95 4 HANDSPRING INC PUT

41043F 20 8 *= HANSER ORTHOPEDIC GROUP INC COM NEW

41043% 90 8 HANGER DRTHOPEDIC GROUP INC CALL

41043F 9% 8 HANGER ORTHOPEDIC GROUP INC PUT

410495 190 5 HANMI FINL CORP caoMm

410761 10 O HANOVER CAP MTG HLDGS INC COM

410768 AC 2 HANOVER COMPRESSOR CO NOTE 4.750% 3/1
4107568 10 5 « HANOVER COMPREZSSOR CO coM ’
410758 90 & HANOVER COMPRESSOR €O CALL

410768 95 5 HANOVER COMPRESSCSR L0 PUT

410783 10 4 HANOQVER DIRECT INC COM

411310 10 5 HANSEN NAT CORP COM

411352 40 4 HANSON PLC SPON ADR NEW
411301 10 1 * HARBOR FLA BANCSHARES INC Al

411901 90 1 HARBOR FLA BANCSHARES INC CALL

411901 9% 1 HARBCR FLA BANCSHARES INC PUT

412325% 30 32 HARDINGE INC coM

412552 30 9 HARKEN ENERGY CORP COM NEW

412693 129 3 *= HARLAND J3JHN H €O coM

412693 39 3 HARLAND JOHN H CO CALL

412593 95 3 HARLAND JOHMN H CO PUT

412822 10 8 = HARLEY DAVIDSON INC cCoMm

412822 90 3 HARLEY DAVIDSON INC CALL

412822 95 8 HARLEY DAVIDSON INC PUT

412824 10 4 HARLZYSVYILLE GROUP INC coM

412850 10 9 HARLEYSVILLEZ NATL CORP PA COoM

4128585 10 7 HARLEYSVILLE SVGS FINL CNORP com

413085 10 9 * HARMAN INTL INDS INC COM

413086 99 9 HARMAN INTL INDS INC CALL

413086 35 9 HARMAN INTL INDS INC PUTY

413160 10 2 = HARMONIC INC coM

413160 90 2 HARMONIC INC CALL

413160 725 2 HARMONTIC INC PUT

413215 11 O HARMONY GOLD MN5G LTD *W EXP 067297200



RUN DATEI01/056/03
103240

RUN T

»13215
413215
413215
413353
413619
413619
413619
21322301
413833
413875
413875
413875
413875
414549
415721
4158564
415854
415354
415196
416196
415136
416515
415515
416515
415537
415926
41699356
4156905
417119
41754V
417660
417650
4138055
41R05%
4139256
413055
418365
413333
413011
419025
419131
419313
4195936
41959%
419870
419870
413870
419879
420089

M= 3

Fiow »

30

90

PR OOO0OOO M @M WIINAddUWR AN IO HPRDWLO AN BRI AD RS AdddWOOD

ISSUZR NAME

HARMINY
HARMONY
HARMONY
HARJLDS
HARRAHS

GOLD MN5G LTD

GOLD MNG LTD

GOLD MNG LTD

STORES INC

ENTMT INC

HARRAHS ENTMT INC

HARRAHS ENTMT INC

HARRINGTON WEST FINL GRJUP I
HARRIS £ HARRIS GRJUP INC
HARRIS CORP D=L

HARRIS CORP DEL

HARRIS CORP D=L

HARRIS COR? DEL

HARRIS INTERACTIYE INC
HARRCDSBURG 15T FINL BSANCORP
HARSCO CORP

HARSCO L£0OR?

HARSCD CORP

HARTE-HANKS INC

HARTEZ-HANKS INC

HARTE-HANKS INC

HARTFORD FINL SVCS GROUP INC
HARTFCRD FINL SVCS SGROUP INC
HARTFORD FINL SVCS GROUP INC
HARTECORD INCOME SHS FD INC
HARVARD BIDSCIENCE TINC
HARVARD BIOSCIENCE INC
HARVARD BINSCIENCE INC
HARTMARX CORP

HARVEST NATURAL RESDURCES IN
HARVEY ELECTRONICS INC
HARVEY ELECTRONICS INC
HASBRT INC

HASBRS INC

HASBRC INC

HASBRD INC

HASTINGS =NTMT INC

HASTINGS MFG CO

HATHAWAY CORP

HATTERAS INCOME SECS INC
HAUPPAUGE DIGITAL INC
HAVAS ‘

HAVERTY FURNITURE INC
HAVERTY FURNITURE INC
HAWAIIAN ELEC TNDUSTRIES
HAWAIIAN SLEC INDUSTRIES
HAWATIIAN ELEC INDUSTRIES
HAWAIIAN HOLDINGS INC

HAWX CORP

**% LIST OF SECTION 12F

SECURITIES *x PAGZ

IvMo01

122

ISSUER DESCRIPTION STATUS
SPONSORED ADR

CALL
PUT
oM
oM
CALL
PUT
COM
oM
DBCY
oM
CALL
PUT
coM
coM
TOM
CALL
PUT
COoM
CALL
PUT
com
CALL
PUT
CoM
oM
CALL
PUT
COoM
COM
coMm
*W EXP 03/31/200
DBCV 2.750%12/0
coM

CALL

PUT

CoM

oM

COoM

£OM

CoMm

SPONSORED ADR
COM

cL A

COM

CALL

PUT

COM

CL A

ADDED

3.590% 871 ADDED

BELETED



RUN DATZI01/05/03
RUN TIMES1024D

CUSIP NDe

420261
420542
4219506
421315
421922
421924
421924
421924
421924
421924
421933
421933
421933
421933
421933
4219456
422070
42210p
42210P
42210°
4221901
42217K
42217K
42217K
42219D
- 42219D
422190
42219M
42219M
#2219M
42221¢
42221N
4222190
422211
4222246
422226
422225
422221
42222N
422317
422317
422317

22347
422347
422347
422357
422250
422704
422704

10
10
10
10
10
AE
AF
10
90
?5
AB
AD
10
90
95
10
10
10
90
95
io
10
90
9%
i0
30
25
19
90
95
AB
10
10
10
10
95
95
10
10
10
90
95
10
790
95
10
30
10
30

PO VWPRELAYAWNDODVAPOOQOOQORCONININMNINE NIV O D Wi DD D

TSSUZR NAME

HAWKINS INC

HAWTHORNE FINL CORP
HEALTHCARE SVCS 5RP INC
HEALTH CARE PPTY INVS INC
HEALTH MGMT ASSOC INC ’
HEALTHSOUTH CORP '
HEALTHSOUTH CORP
HEALTHSOUTH CORP
HEALTHSOUTH CORP
HEALTHSOUTH CORP

HEALTH MGMT ASSOC INC NEW
HEALTH MGMT ASSOC INC NEW
HEALTH MGMT ASSOC INC NtW
HEALTH MGMT ASSOC INC NEW
HEALTH MGMT ASS3C INC NEW
HEALTHCARE RLYY TR

HEAD N V

HEADWATERS INC

HEADWATERS INC

HEADWATERS INC

HEADWAY CORPORATZ RESJURCES
HEALTH CARE REIT INC
HEALTH CARE REZIT INC
HEALTH CARE REIT INC
HEALTHAXIS INC

HEALTHAXIS INC

HEALTHAXIS INC

HEALTH MGMT SYS INC
HEALTH MGMT SYS INC
HEALTH MGMT SYS INC
HZALTHSQURCE INC

HZALTHY PLANETY PRODS INC
HZALTHETECH INC
HEALTHEXTRAS INC

HEZALTH NET INC

HEZALTH NET INC

HEALTH NET INC

HEALTHTRONICS SURGICAL SVs 1T

HEALTHSTREAM INC

HEARST-ARGYLE TEZLEVISION INC
HZARST-ARGYLE TELEVISION INC
HZARST-ARGYLE TELEVISION INC

HEARTLAND EXPRESS INC
HZARTLAND EXPRESS INC
HZARTLAND EXPRESS INC
HZARTLAND PARTNERS L P
HZARUSA INC

HECLA MNG (O

HECLA MNG C2

** {IST OF SECTION 13F SECURITIES *x

ISSUER DESCRIPTION

COm
com
COM
COM
COMm
sbcy
sSocy
coM
CALL
PUT
SDCY
NOTE
CL A
CALL
pPUT
COoM
NY REGISTRY SH
Com

CALL

PUT

oM

COoM

CALL

pPUT

3.250% 4/0
32502 4/0

02502 8/1
172

CCM

CALL

PUT

oM

CALL

PUT

NOTE S.000% 3/9
oM ‘
coM

conM

COM

CALL

pyT

COM

COM

cOM

CALL

PUT

CoM

CALL

PUT

UT LTD PARTNER
COM NEW
COM

CALL

PAGE
IVMo01

123

STATUS

ADDED
DELETED



RUN DAT=:I01/06/03

RUN TIME210240
CUSIP NJe

422704
422704
422730
422805
422806
4225819
422819
422319
423074
423074
423074
423074
423319
423313
423319
4233253
423452
423452
423452
423501
42366C
%42366C
423565C
4235556
42369K
426231
426281
426281
426918
426927
427056
4270356
427056
427055
*2722X
527254
427398
427398
427398
427825
427866
4278566
427855
423047
42305¢
42305¢
42805%
428220
428229

25
20
10
0
20
i0
90
7%
10
90
25
50
10
0
95
30
10
99
95
10
10
90
35
10
10
10
30
S5
i¢
i0
AK
10
20
35
10
10
10
29
95
10
19
20
25
10
10
90
95
10
EAY

GOV HNIOWHRIWNINNJOOOD PN OO R b 0N W 0T R e b3 1N WO LW W RI T 0D T Oh
L]

xx | IST OF

ISSUER NAM:

ir

HECLA MNG CO

HECLA MN5 CO

HECTOR COMMUNICATIINS CORP
HEYCO CORP NEW

HEICD CORP NEW

HEIDRICK & STRUGGLES INTL
HZIDRICK & STRUGGLES INTL
HZIDRICK & STRUGSGLES INTL
HEINZ H 3 CD

HEINZ H J CO

HEINZ H J CO

HZINZ H J €O

HELIX TECHNOLOGY CORP
HELIX TECHNOLOGY CORP
HELIX TESCHNDLOGY CORP
HELLENIC TELECOM DRSANIZATN
HELMERICH & PAYNEZ INC
HELMERICH & PAYNE INC
HELMERICH & PAYNE INC
HEMAGEN DIAGNISTICS INC
HEMISPHERX BIJPHARMA INC
HEMISPHERY BIOPHARMA INC
HEMISPHERX BIDOPHARMA INC
HEMLOCK FED FINL CORP
HEMOSOL INC

HENRY JACK & ASSOC INC
HENRY JACK & ASSOC INC
HENRY JACK £ ASSOC INC

IN
IN
IN

HERITAGE PRDPANE PARTNERS L
HERITAGE COMMZIRCE CORP
HERCULES INC

HERCULES INC

HERCULES INC

HERCULES INC

HERITAGE FINL CORP WASH
HERITAGE PPTY INVT TR INC

HERLEY INDS INC DEL
HERLEY INDS IMNC DEL
HERLEY INDS INC DEL
HERSHA HOSPITALITY TR
HERSHEY FCODS CORP
HERSHEY FOO3DS COR?P
HERSHEY F0OODS CORP
HERZFELD CARIBBEAN BASIN FD
HESKA CORP

HESKA CORP

HESKA CDORP

HEWITT ASSCCS INC
HEWITT ASSOCS INC

SECTION 13F

SECURITIES *x PAGE

IVMDol

124

ISSUSZR DESCRTPTION STATUS
pUuUT

PFD LV SER B

CaM

CoM

CL A

COM

CALL

PUT

coM

CALL

PUT

PFD 3 CV $1.70

coM

CALL

PUT

SPONSORED ADR

coM

CALL
PUT

comM

COM

CALL
PUT

com

com

CoM

CALL
PUT

UNIT
caoM

SDCY B8.000% 38/1
coMm

CALL

PUT

COM

COM

com

LTD PARTN

- ALt

PUT

SH BEN 'INT A
oM ‘
CALL

PUT

coM

- COM

CALL
PUT
COoM
CALL



RUN DATE201/06/03 *x LIST OF SECTION 13F SECURITIEZS x= PAGE 125

RUN TIMEZ10:40 IVMOO1
CUSIP ND. ISSUSR NAME ISSUSR DESCRIPTION STATUS
423229 95 0 HEWITT ASSOCS INC PUT

428235 AC 7 HEZWLEZTT PACKARD L3 NOTE 10/1
428236 10 2 « HEWLETT PACKARD CD oM

428235 90 3 HEWLETT PACKARD €O CALL

423236 2% 3 HEWLETT PACKARD CO PUT

423290 AA 8 HEXCEL CCRP SDCY 7.000% 8/0
429291 AA & HEXCEL CORP NEW NOTE T.000% 8/0
428291 10 B8 * HZIXCEL COP NEW CDOM

+23291 90 8 HEXCTZUL CORP NEW CALL

423291 35 8 HEXCEL CORP NEW PUT

428358 10 5 * HI / FN INC COoM

%28358 93 5 HI / FN INC CALL

428358 9% 5 HY / FN INC PUT

423339Y 10 4 YT SHEAR TECHNOLDGY CORP CoM

423408 10 1 HI-TECH PHARMACAL INC CoM

428565 10 5 HIBBETT SPORTING GOODS INC oM

428656 10 2 * HIBERNIA CORP CLA

4285656 90 2 HIBERNIA CORP ' CALL

4238655 7% 2 HIZERNIA CORP PUT

428560 10 4 HIBZR’NTA FOODS PLC SPONSDORED ADR
429337 10 4 HICKOK INC CL A

42905C 10 6 HICKORY TECH CGORP CaM

429652 10 7 HIGH CTRY 3ANCORP® INC COM

42967¢ 10 5 HIGH INCOME OPPORTUNITY FD 1 COM

429904 10 35 HIGH YISLD INCOMS FD INC Tom

429996 10 D HIGH YIZLD PLUS =D INC L0oM

431232 20 5 HIGHVELD STL & YANADIUM LTD ADR

431234 10 8 * HIGHWOODS PPTYS INC COM

431284 90 2 HIGHWOODS PPTYS INC ‘ CALL

431284 95 8 HIGHWOODS PPTYS INC ' PUT

431294 10 7 * HIL3 ROGAL & HAMILTON €3 coM

431234 90 7 HILB ROGAL & HAMILTON €O CALL

431294 95 7 HILB ROGAL & HAMILTON CD PUT

431573 19 4 * HILLENBRAND INDS INC COM

431573 30 4 HILLENBRAND INDS INC CALL

431573 95 4 HILLENSRAND INDS INC - PUT

432848 AL 3 HILTON HOTELS COR® NOTE 35.000% 5/1
432848 10 9 * HILTON HOTELS CORP caM

432843 30 9 HILTON HOTELS CORP CALL

432348 95 9 HILTON HOTELS CORP POT

433245 10 7 HINZS HORTICULTURE INC coM

433323 10 2 HINGHAM INSTN SV5S MASS ’ com

433550 10 0 HIRSCH INTL CORP . CL A

433578 10 & * HISPANIC BROADCASTING CORP CL A

433573 90 4 HISPANIC BROADCASTINSG CORP CALL

433573 95 4 HISPANIC BROADCASTING CORP PUT

433578 50 7 * HITACHY LIMITZD ' ADR 12 C(OM
433578 90 7 HITACHI LIMITED CALL

433578 35 7 HITACHT LIMITED PUT




RUN DATZ:01/056/702
RUN TIME:10240

CUSIP N3J.

434902
435569
435569
435569
435758
435902
435902
435902
436132
436132
436132
435141
436141
435141
436233
435233
436233
436440
436440
436440
436925
43706C
437075
437076
437076
437087
437183
437305
437305
437598
437852
437852
437852
438092
438092
438092
438128
432123
438128
438516
438514
438514
439031
433104
439104
439104
439321
439734
439903

20
10
90
95
30
10
90
75
29
20
95
10
¢
95
19
90
95
19
990
95
10
19
10
90
95
10
10
10
10
10
10
30
5
19
90
95
30
90
95
10
90
25
i0
i0
30
35
10
12
10

NPDO0000CTPPIPTVDWORIBIPIPIPGUWWARKH IIININO O OO O WV LW G s 00 0 e

ISSUZR NAME

H3ILIDAY RY SUPERSTIRES INC
HILLINGER INTL INC
HOLLINGER INTL INC
HOLLINGER INTL INC
HOLLY CORP
HOLLIS-EDEN PHARMACEUTICALS
HOLLIS-EDZN PHARMACEUTICALS
HILLIS-EDEN PHARMACEUTICALS
HOLLYWOOD CASING CCRpP
HOLLYWOOD CASINZ CORP
HOLLYWOOD CASING CORP
HOLLYWOOD ENTMT CORP
HOLLYWDOD ENTMT CORP
HILLYWOOD ENTMT CORP
HOLLYWOOD MEDIA CORP
HOLLYWOOD MEDIA CORP
HOLLYWOOD MEDIA CORP
HOLOSIC INC

HJLOGIC INC

HJOLOGIC INC

HOME FED BANCORP

H3ME CITY FINL CORP
HOME DEPOT INC

HOME DEPOT 1INC

HOMEZ DEPOT INC

H3OME FINL BANCORP

HOME LN FINL COR’P

HOME PRODS INTL INC
HOME PPTYS N Y INC
HOMESTEAD BANCORP INC
HOMESTORE INC
HOMESTORE INC
HOMESTORE INC

HON INDS INC

HON INDS INC

H3ON TINDS INC

HONDA MOTOR LTD

HONDA MOTOR LYD

HONDA MOTOR LTD
HONEYWELL INTL INC
HONZYWELL INTL INC
HONEYWELL INTL INC
HOOKZR FURNITURE CORP
HOOPER HOLMES INC
HOOPER HOLMES INC
HODPER HOLMES INC
HOOVERS INC

HOPFED BANCORP INC
HORIZON MED PRODS INC

% LIST J3F SECTION 13F SECURITIES == PAGE 1258

IVMOO0l
ISSUER DESCRIPTICN STATUS

COM NEW

CL A

CALL

PUT

COM PAR 30.01
COM -
CALL

PUT

CL A

- CALL

PUT
COM
CALL
PUT
coM
CALL
PUT
coM
CALL
PUT
COM
COM
coMm
CALL
PUT
COM
coM
com
oM
cCOoM
COoM
CALL
pUT
com
CALL
PUT
AMERN SHS
CALL
PUT
COM
CALL
PUT
COM
Com
CALL
PUT
CoM
CCM
coM



RUN DATZ301/05/03
RUN TIMEZ10:140

CUSI? NQ.

440327
440327
440327
440327
440407
44041F
440410
464041Y
440634
440432
44043
440437
440452
440452
440452
44105M
44105M
44106M
441056W
44106W
44107P
44107p
44107P
441339
441339
441339
4415477
441477
441477
441815
441815
441817
441815
442120
442120
442120
442497
442487
442487
442487
443051
443051
443304
443304
44332p
443320
443510
443510
443510

AG
10
90
95
10
10
10
1¢C
10
30
I5
10
19
30
95
13
90
25
10
11
10
90
95
190
30
95
10
20
95
AN
19
30
25
10
90
25
10
20
90
95
10
20
AA
10
10
19
10
30
95

NP OO dWWUWPHbdpd jd o Jud - DD DDV P PNDONINNVNOOOWI AN NP PDNO

* ok

ISSUER NAME

m

EDUCATORS CORP
EDUCATORS CORP
MANN EDUCATIRS CORP
MANN EDUCATORS CORP
BANCORP INMND

FINL CORP WASH
GROUYP PPTYS INC
HEALTH CORP
OFFSHIRE INC
OFFSHORE INC
HORIZON JFFSHORE INC
HORIZON DORGANIC HOLDING
HDRMEL FDODS CORP
HORMEL FOODS CORP
HORMEL F2RODS CORP
HOSPITALITY PPYYS
HOSPITALITY PPTYS
HOSPITALITY PPYYS
HOST AMER CORP
HOST AMER CORP
HOST MARRIOTT CORP NEW
HOSYT MARRIOTT CORP NEW
HOST MARRIDTT CDRP NEW
HOT TOPIC INC

HOT TOPIT INC

HOT TOPIC INC

HOTELS COM

HOTZLS COM

HOTELS COM

HOUSEHOLD INTL INC
HOUSEZHOLD INTL INC
HOUSEHOLD INTL INC
HOUSEHOLD INTL INC
HOUSTON EXPL €D
HOUSTON =XPL £O
HOUSTON EXPL CC
HOVNANTAN ENTERPRISES
HOVNANIAN ENTERPRISES
HOVNANTAN ENTERPRISES
HOVNANIAN ENTERPRISES
HOWELL CORP

HOWELL CORP

HUANENG PWR INTL INC
HUANENG PWR INTL INC
HUB INTERNATIONAL LTD
HUB 5SROUP INC

HUBSELL INC

HUBBZLL INC

HUBBELL INC

HORACE
HORACE
HORACE
HORACE
HORTZON
HORTZID
HORTLON
HORIZON
HORIZON
HORTIZION

MANN
MANN

TR
TR
TR

INC
INC
INC
INC

137

LdZL

SECURITIES *x PAGS

IVYM301

127

ISSUER DESCRIPTION STATUS

NOTS
COM
CALL
PUT
COM
coM
caM
COM
com
CALL
PUT
COM
cCOM
CALL
YT
COM SH BEN INT
CALL

PUT

coM

W EXP 99/99/999
coM
CALL
PUT
CoM
CALL
PUT
COoM
CALL
PUT
DBCV
coM
CALL
pyUT
COM
CALL
PUT
COM
TL A
CALL
PUT
CoM
PFD A CV $3.50
NOTE 1.750% 5/2
SPON ADR N

coM

TL A

CL A

CALL

PUT

1.425% 5/2 ADDED

8/9

DELETED
DELETED



RUN DATEZQ1/05/03 ® LIST OF SECTION 13F SECURITIES =*x PAGE 128

RUN TIME10:40 IVYM001
CUSIP N3. ISSUER NaMe ISSUER DESCRIPTION STATUS
4435106 20 1 * HUBBELL INC L s

443510 90 1 HUBBELL INC CALL

443510 95 1 HUB3ZLL INC PUT

443633 10 7 *= HUDSON CITY BANIOR? sl

4435133 30 7 HUDSON CITY BANCORP CALL

4435683 95 7 HUDSON CITY BANCORP PUT

444128 10 2 * HUDSCN RIV BANCORP INC CoM

444328 90 2 HUDSON RIV BANCORP INC CALL

4441285 95 2 HUDSON RIV BANCZRP INC PUT

444144 10 9 HUDSON TECHNOLOGIES INC COM

444155 10 4 * HUDSON UNITED BANCORP CoM -
444155 9D 4 HUDSON UNITED BANCORP CALL

444165 935 4 HUBDSON UNITED BANCORP PUT

444356 10 3 HUFFY CORP oM

444432 10 2 = HUGHES SUPPLY INC COM

444482 90 3 - HUGHES 3UPPLY INC CALL

4446482 95 3 HUGHES SUPPLY INC PUT

444717 10 2 HUYGOTON RTY TR TEX . UNIT BEN INT
4443859 10 2 * HUMANA INC COM

444359 90 2 HUMANA INC CALL

444859 8% 2 HUMANA INC PUT

444903 AF 5 HUMAN GENOME SCIENCES INC NOTE 5.000% 2/0
444903 AH 1 HUMAN GENOME SCIENCES INC NOTE 3.750% 3/1
444903 10 8 * HUMAN GENCOME SCIENCSS INC coM

4449303 90 8 HUMAN GENOME SCIENCES INC CALL

444903 95 8 HUMAN GENOQME SCISNCES INC PUT

4450569 10 7 HUMBOLDT BANCORP com

44544 10 1 = HUMMINGBIRD INC ' CoM

44544 30 1 HUMMINGBIRD INC CALL

445448 95 1 HUMMINGBIRD INC PUT

445457 10 3 HUMPHREY HOSPITALITY TR COM

445542 10 3 HUNMGARTIAN TEL £ CA3BLE CORP COM

445231 10 @ HUNT CORP COM

445558 10 7 « HUNT J B TRANS SVCS INC cov

445653 90 7 HUNT J B TRANS SVYCS5 INC CALL

445558 95 7 HUNT J B TRANS SVL3S INC . PUT

445150 10 4 = HUNTINGTON BANCSHARZS 1INC coM

445150 30 4 HUNTINGTON BANCSHARZES INC CALL

445130 35 4 HUNTINGYON BANCSHARES INC pUT

447324 10 4 HURCO COMPANIZS INC COM >
44779 10 6 * HURRICANZ HYDROCARBONS LTD CL A

44777 90 5 HUPRICANE HYDRJOCARBONS LTD catw

447795 93 6 HURRICANE HYDROCARBONS LTD pUT

448407 A3 2 HUTCHINSON TECHNILOGY INC NOTE  5.9000% 3/1%
443407 AC D HUTCHINSON TECHN3L33Y INC NOTE 5000% 3/1
448407 10 5 = HUTCHINSON TECHNOLOGY INC COM

443407 90 5 HUTCHINSCN TECHNOLOGY INC CALL

448407 35 6 HUTCHINSON TECHNILOS3Y INC PUT

448431 10 4 HUTTIG BLDG PRODS INC COM

T



RUN DATSED1/D6/93 *x LIST 3F SZCTION
RUN TIMZ210240

CUSIP NCe ISSUZR NAME

443623 10 3 HYCOR BICMEIDICAL INT

442774 10 9 HYDRIL CO

448322 10 © HYDROGENICS CORP

442915 10 8 HYPZRION 2002 TERM TR INC
448918 10 2 HYPERION 2005 INVT SRADE 0OPP
448924 AM 2 ICN PHARMACEUTICALS INC NEW
443924 10 0 ICN PHARMACZUTICALS INC NIW
448924 30 0 ICN PHARMACEUTICALS INC NEW
448924 95 0 ICN PHARMACEUTICALS INC N=ZW
448947 10 1 IDY CORP

448947 90 1 IDT LORP

448947 95 1 IDYT CORP

448947 30 9 IDT CORrP

448947 90 9 InT CORP

448947 35 9 IDT CORP

44313M 10 3 HYPERCOM CORP

44313M 90 5 HYPERCCM CORP

44913M 95 5 HYPERCOM CORP '
44913S 10 2 HYPERFEED TECHNDOLOGIES INC
449135 30 2 HYPERFEED TECHNOLOGIES INC
445135 95 2 HYPSRFEED TECHNOLDGIES INC
44914M 10 4 HYPERION SOLUTIONS CORP
447148 90 4 HYPERION SOLUTIONS CORP
44314M 95 4 HYPSRION SOLUTIONS CORP
44914V 10 4 HYPERTENSION DIAGNOSTICS INC
44914V 121 2 HYPERTENSION DIAGNOSTICS INC
44914V 12 0 HYPZRTENSION DTIAGNOSTICS INC
44914V 20 3 HYPERTENSION DIAGNOSTICS INC
449145 10 1 HYPZRION TOTAL RETURN & INCOC
44315C 10 5 HYPERIDON STRATEGIC MT5 INC F
449163 30 2 HYSEQ INC

4491463 90 2 HYSZQ INC

443163 95 2 HYSEQ INC

449180 1C R HYTEK MICROSYSTEMS INC
44923Y 10 1 ICY GROUP INC

449233 10 9 ICTO HLDGS INC

449295 19 4 ICOS CORP

443295 90 4 ICOS CORP

449295 35 4 ICOS CORp

449305 10 7 ICY MED INC

449306 90 7 ICY MED INC

443306 35 7 ICU MED INC

449348 10 4 T-CABLE COMMUNICATIONS LTD
449345 10 7 ICAD INC

443360 190 8 ID BIOMEDICAL CORP

443370 AL 9 INEC PHARMACEUTICALS CORP
449370 AE 5 IDEC PHARMACEUTICALS CORP
443370 10 5 IDZC PHARMACEUTICALS CORP
443370 90 5 IDEC PHARMACEUTICALS CORP

PAGE
TVMD01

122

IS5SUER DESCRIPTION STATUS
COM
oM
COM
COM
LM
NOTE
oM
CALL
sUT
COM
CALL
PUT
L B8
CALL
PUT
M
CALL
PUT
cOM
CALL
PUY
COM
CALL
PUT
caM
*W EXP 10/22/200

55002 771

DELETED

“xky EXP 01/223/200

UNIT 99/99/5999
COM
cOom
oM
CALL
PUT
al
oM
COM
CoM
CALL
PUT
oM
CALL
euY
SPONSORED ADR
COM
com
NOTE
NCTE
CoM
CALL

DELETED

271
4/2



RUN DATEID1/06
RUN TIMEZ210240

CUSIP NO.

449370 95
449433 10
449491 10
449431 19
449491 99
449491 93
449493 20
449513 29
449520 39
449535 19
449534 90
449536 95
449375 10
443575 90
449575 95
449539 10
449523 10
449523 90
449$23 95
449633 20
449661 50
449659 10
449669 90
449669 95
445681 10
449633 30
449733 10
449733 90
449739 95
449774 10
449934 10
449934 90
449934 95
450047 20
450052 10
450058 10
450310 10
45031y 90
45031V 95
45031W 10
45031X 10
45031X 20
450312 10
452312 90
450312 95
450565 10
450688 10
450688 90
4505688 95

VODRVUWPRUNRHHMNNADSOIONROWWOVIOOOW U N O OGO W@ W0 00w

/03 %% LIST OF

ISSUER NAME

IDEC PHARMACEUTIZALS £3RP
I D SYSTEMS INC

12C ELECTRS CORP NEW
IDX SYS CORP

IDX SYS CORP

I0X SYS CORP

IEC CAP TR IIT

17X CORP

I-FLOW CORP

IGEN INC

IGEN INC

ISEN INC

31 INC

I5T INC

I5I INC

IGN ENTMT INC

THOP CORP

IHOP CORP

- IHCP CORP

I I S INTELLIGENT INSD LTD
ILX RESORTS INC
IMC GLOBAL INC
IMC GLOBAL INC
IMC GLOBAL INC
IMC3 RECYCLING
IMP INC :
I-MANY INC
I-MANY INC
I-MANY INC

ING PRIME RATZ TR

IMS HEALTH INC

IMS HEALTH INC

IMS HEALTH INC

IRSA INVERSIONERS Y REP § A
IRT CORP

IRT PPTY CO

ISTAR FINL INC

ISTAR FINL INC

ISTAR FINL INC

I-SECTOR CORP

ISTA PHARMACEUTICALS INC
ISTA PHARMACEUTICALS INC
I-STAT CORP

I-STAT CORP

1-STAT CORP

ITLA CAP CORP

ITT EDUCATIONAL SERVICES
ITT SDUCATIONAL SERVICES
ITT EDUCATIONAL SERVICES

INC

INC
INC
INC

SEZCTICSN 137 SECURITIES *=%

ISSUER DESCRIPTION

PUT
oM

Com

CaM
CALL
PUT

PFD CV TR S:=CS
COM NTW
COM NEW
coM
CALL
PUT

coM
CALL
pPUT

oM

oM

CALL

PUT
ORD SH NEW
COM NEW '

“COM

CALL
PUT
com
COM PAR
COM
CALL
PUT
SH BEN INT
coM

CALL

PUT

GLDBL DEP RCPT
cCom

coMm

conm

CALL

PUT

COoM

com

COM NEW

Com

CALL

PUT

coMm

cGm

CALL

PUT

$:01

PAGE
I¥yMool

1390

STATUS

3
m
r
i

-1

n
w

DELETED
ADDED



RUN DATE=:01/06/03
RUN TIMEZ:10240

CUSIP NOQO.

45069F
45)59F%
430697
45070W
45071R
45071R
45071IR
450732
450732
450732
450732
450828
450909
450929
450909
450911
450911
450911
450913
451037
4519045
451107
451107
451107
451567R
45168A
- 45168D
4515680
45163D
4515%U
451563U
451569U
4517132
51713
451712
4519056
4519305
451905
451923
451923
451923
452208
452208
452308
452327
452350
452439
452439
452439

190
20
95
19
10
30
95
AA
10
90
95
19
10
90
95
10
90
95
10
10
10
10
90
25
10
10
10
30
95
10
90
95
10
2
95
10
90
95
10
90
95
10
30
95
10
10
20
90
95

bl pd O PO DD PPN RS b D B AV AN D PO TR PO ONNCOOIROINIOVNOY OO DOOO

ISSUZR NAME

CCRP
CORP
coRp

ITXC
ITXC
ITXC
IVAX
IXTA
IXTA
IXIA
IBASIS INC
IBASIS INC
IBASTIS INC
IBASIS INC

I3ERTABANK CORP
5Y CORP
3Y CORP
GY COR®

IBIS TECHNOLO
I3IS TECHNOLOD
IBIS TECHNCLD
ITT IND3 INC
ITT INDS INC
ITYT INDS INC
IAMGOLD CORP
ICON PUS LTD
ICICI BK LTD
IDACORP INC
IDACCORP INC
IDACOR? INC
INDEX CORP
IDINE
TDEXX
IDEXX
IDEXX
TGATE
IGATE CORP
IZATE CORP
IKON SOFFIC:E
IKON OFFICE
IKON OFFICE
IDENTIX INC
IDENTIX INC
IDENTIX INC
ILEX ONCOLGGY
ILtEX
ILEX ONCOLOGY
ILLINGIS TCOL
ILLINOIS TOooL
ILLINQIS TOOL
TLLUMINA INC
ILOS S A
IMAGE
IMAGE
IMAGE

LABS 1IN
LABS 1IN
LABS 1IN
CORP

ENTMY

INCOLOGY

IND
ING
IND

co

c

r
-

c

INC
INC
INC
WXS
WKS
WKS

ENTMT INC
ENTMT INC
INC

DIAGNOSTICS INC

REWARDS NETWARK

SOLUTIONS
SOLUTIONS
SOLUTIONS

INC
INC
Ne

INC

INC
INC
INC

*« L IST OF SECTION 13F SECURITIES *%

ISSUER DESCRIPTION

COM
CAaLL
PUT
oM
oM
CALL
PUT
NOTE
COM
CALL
PUT
COM
COM
CALL
PUT
oM
CALL
PUT
CIM
SPONSDORED ADR
ADR

oM

CALL

PUT

caM

COM

COM

CALL

PUT

COM

CALL

PUT

COM

CALL

PUT

COoM

CALL

pyUT

comM

CALL

PUT

cam

CALL

PUT

com
SPONSORED ADR
COM NEW

CALL

PUT

5¢750%

3/1

PAGE 131
TIVMO01

STATUS

DELETED
DELETED
DELETED
DELETED

ADDED



RUN DATZ:01/06/03
RUN TIME210:40

CUSID ND.

45244C
45244D
452440
45244D
452454
452454
45245A
45245E
45245E
45245E
452458
452458
452450

452454

452454
45245H
45245

45245Y

45247
452477
45247T
452477
452519
452527
452527
452527
452527
452521
452521
452521
452525
4525256
452525
452526
45253H
452534
452534
45254P
452554
4525%5
452556
452556
452554
452554
452554
452568
452553
452568
452704

10
19
90
95
i0
90
935
19
30
35
10
11
AB
AD
10
90
95
10
IRY
ig0
20
35
10
10
30
95
20
10
30
95
30
10
90
95
190
30
5
19
10
10
20
95
10
30
95
io
90
95
50

WAHMHMOPA PO AN AN PARNSINOD O NGO D]~ N

ISSUER NAME

IMAGSE SENSING SYS INC

IMAGEX INC

IMAGEX INC

IMAGEX INC

IMATION CORP

IMATION CORP

IMATION CORP

IMAX CORP

IMAX CORP

IMAX CORP

IMAGEWARE SYS INC

IMAGEWARE SYS INC

IMCLONE SYS INC

IMCLONE 35YS5 INC

IMCLIONE SYS INC

IMCLONE SYS INC

IMCLONE SYS INC

IMANAGE INC

IMAGICTY INC

IMAGISTICS INTERNATIONAL INC
IMAGISTICS INTERNATIONAL INC
IMAGISTICS INTERNATYONAL INC
IMMTZCH INTL INC
IMMUNE RESPONSE
IMMUNE RESPONSE
IMMUNE RESPONSE
IMMUNE RESPONSE
IMMERSTION CORP
IMM-RSION CODRP
IMMERSION CORP
IMMUCELL CORP
IMMUZOR INC
IMMUCDR INC
IMMUCOR INC
IMMUNOGEN INC
IMMUNOGEN INC
IMMUNGGEN INC
IMPAC MTS HLDGS INC
IMPAC MED SYS INC
IMPATH INC

IMPATH INC

IMPATH INC

IMPCD TECHNCLOGIES
IMPCO TECHNOLOGIES INC
IMPCO TECHNOL3GIES INC
IMPAX LABORATORIES INC
IMPAX LABORATORIES INC
TMPAX LABJIRATORIES INC
IMPERIAL CHEM INDS PLC

CORP DEL
CORP DEL
CORP DEL
CORP DEL

INC

** LIST 3% SECTION 13F SECURITIES =%

ISSUZR DESCRIPTION

COM

com
CALL
PUT

oM
CALL
PUT

com
CALL
PUT

Com

*W EXP 04/05/200
NOTE S.500% 3/C
NOTE 54500% 3/0
coM
CALL
PUT

coM

ods ], |

cOoM
CALL
PUT

ok |

COM
CALL
PUY

COM NEW
COM
CALL
PUT

COM PAR $0.12
coM
CALL
pUT

COoM
CALL
PUT

com

Ccom

COM
TALL
YT

oM
CALL
PUT

coM
CALL
pUT

ADR NTW

PAGE
IvM001

132

STATUS

DELETED

DELETED
DELETED
DELZTED
DELZTED
ADD=P

ADDTD



RUN DATE:21/06/22
RUN TIMEI10%40

CUSIP Nie

452704
452704
452907
452907
452907
452926
. 453238
453018
453039
453077
453142
453208
45320R
45320V
453235
453235
453235
45224F
4%324R
453258
453258
453258
453259
453254
452253
453258
453253
45337C
45337C
45337¢C
45337¢C
453414
453414
453414
453432
- 453440
453335
453838
454072
454072
454072
454039
454090
455781
455792
455792
455792
456061
456314

29
35
10
0
95
19
40
30
25
10
10
10
11
10
10
90
95
10
10
AH

AK

AM
13
40
30
95
80
AC
10
90
95
10
30
95
10
30
10
10
19
30
95
10
10
12
19
30
g5
10
i0

WOMMHMOHWOOOPBdOLEFRARNONCODONNNONHORWWWW oD ODEHEDE DU,

**x LIST 27 SECTION

ISSUER NAMEZ

IMPSRIAL CHEZM INDS PLC
IMPERTIAL CHSEM INDS PLC
IMMUNOMEDICS INC
IMMUNOMEDICS INC
IMMUNOMEDICS INC

INCOME QPPORTUNITY RLTY INVYS
IMPERTAL OIL LTYD

IMPERTAL JIL LTD

IMPERIAL OIL LTD

IMPERTIAL PK4G CORP ‘
IMPZRTIAL TCOBACCO 5GR0OUP PLC
IMPLANT SCIENCES CORP
IMPLANT SCIENCES (ORP
IMPRZSO INC

INAMED CORP

INAMED CORP

INAMED CORP

INCARA PHARMACEUTICALS CORP
INCAM AG :
INCO LTD

INCC LTD

INCO LD

INCO LD

INCO LTD

INCO LTD

INCD LTD

INCO LTD

INCYTE GENOMICS
INCYTE GENOMICS
INCYTE GENOMICS INC

INCYTE GENOMICS INC
INDTPENDENCT CMNTY 3K CORP
INDEPENDENCE CMNTY BX CORP
INDEPENDENCE CMNTY BX CDRP
INDEPENDENCE FED SV5S BK
INDZPENDENCE HLDG C0O NEW
INDEZPENDENT BANK CORP MASS
INDEPENDENT BANK CORP MICH
INDEVUS PHARMACEUTICALS INC
INDEVUS PHARMACEZUTICALS INC
INDEVUS PHARMACEUTICALS INC
INDIA FD INC '

INDIA GROWTH FD INC

INDUS INTL INC
INDUSTRI-MATEMATIK INTL CORP
INDUSTRI-MATEMATIK INTL CORP
INDUSTRI-MATEMATIK INTL CORP
INDUSTRIAL DI3STR SRCUP INC
INDUSTRIAL SVCS AMER INC FLA

INC
INC

137

- NDTE

PAGR
IVMD01

SECURITIES =% 133

ISSUER DESCRIPTIAN  STATUS
CALL
PUT
COM
CALL
puT
cOoM
oM
CALL
PUT
com
SPONSORZD ADR
oM

*W EXP 057307200
COM

CoM

CALL

pUT

CCM

SPONSORED ADR
DBCV  7.7502 3/1
D3CV  5.750% 7/9
3/2
*W EXP 08/21/200
COM

CALL

PUT

PED LV & 5.5
NOTE 5.500% 2/0
oM

CALL

PUT

COM

CALL

PUT

oM

COM NIMW

COm

com

cOoM

CALL

NZMW

DELETED

YT

COM
COM
cOm
oM
CALL
PUT
COoM
COM

e



RUN DATE:01/06/03 *x LIST OF SECTION 13F SECURITIES =x PAGE 134
RUN TIME310340 IVMoO0l
CUSIP NO. ISSUEZR NAME ISSUZR DESCRIPTION STATUS
456453 10 8 INDUSTRIAS BACHICO S A DE € SP ADR 3&L 5HS
456510 10 5 INDUSTRISORVALTNING A8 XINNZ SPONS ADR A
456510 20 5 INDUSTRIFORVALTNING AB KINNE SPONS AD®
456607 10 O * INDYMAC BANCORP INC com

456607 90 0 INDYMAC BANCORP INC CALL

455507 35 O INDYMAC BANCOR® INC ' pUT

456615 10 3 INERGY L P ' UNIT LTD PTNR
45652N 10 3 = INFINEON TECHNOLOAGIES AG SPONSDRED ADR
45662N 90 3 INFINEON TECHNOLOGIES AG CALL

4E662N 95 3 INFINSON TECHNOL3GIZS AG PUT

45562Y 10 5 INET TECHNOLCSIES INC oM

£55562Y 30 & INET TECHNOLOGIES INC CALL

455862Y 95 5 INET TECHNGLOGIES INC PUY

45652Y 190 9 INFINIUM SOFTWARE INC CoM

45562Y 90 % INFINTIUM SOFTWARE INC CALL

45662Y 95 9 INFINIUM SOFTWARET INC bUT

456631 40 3 INFINITY INC COM PAR $.0201
455537 10 9 INFTICON HLDG AG ADR

45664X 12 9 INFDOCROSSING INT com

455658 10 A INFOCUS CORP oM

455658 90 5 INFOCUS CORP CALL

4565653 95 6 INFOCUS CORP PUT

4564657 10 7 INFOGRAMES INC coM

4565659 10 2 INFORMATICA CORP - COM

45666Q 90 2 INFORMATICA CORP CALL

456657 95 2 INFORMATICA CORP PUT

456657 10 5 * INFONET SVCS CORP cL B

456657 90 6 INFONEY SVYCS CORP CALL

456657 95 4 INFONET SVYCS CORP PUT

45656564 30 9 INFONGCOW CORP COM NEW

456727 10 6 INFORMATION HLDGS INT COM

4567TN 20 5 INFORMAX INC ‘ com DELETED
45677 10 7 INFORTE CORP COM

4535737 20 1 INFOSPACE INC COM NEW

455738 10 8 INFDOSYS TECHNDLIGIES LTD SPONSORED ADR
456817 10 £ INFOVISTA S A ADR

456318 30 1 INFOUSA INC NEW cOoM

456818 90 1 INFJUSA INC NEW CALL

456818 95 1 INF3USA INC N PUY

456837 10 3 ING GROUP N V SPONSORED ADR
456837 90 2 ING GROUP N V CALL

455837 95 3 ING GRRUP N V PUT

456905 10 8 INFORMATION REZS INC CoM

456995 90 8 INFORMATION RES INC CALL

455905 95 8 INFORMATION RES INC PUT

455910 30 6 INFINITE GROUP INC COM NE=W
457030 10 4 INGLES MKTS INC CL A

457153 A8 O INGRAM MICRO INC DBCY 5/0
457153 10 4 INGRAM MICRO INC L A

R



RUN DATE201/06/03

RUN TIME210240
CUSTIP NQOe.

457153
4357153
457191
457191
457131
457192
457191
457191
457203
457214
4572717
457277
437277
%576J40
4575630
45764F
457642
457647
457647
457547
43537650
457654
45765U
45755Y
457652
57652
457652
457556J
45T66R
457660
4576562
457557
4575667
457567
457669
45767A
45767A
45767A
45T6TM™
45753V
45763V
45768Y
457694
45769N
457569V
45769V
45759V
45770X
45771Y

90
95
AC
AF
AH
10
30
95
10
10
ig
30
35
10
30
30
20
190
90
95
10
20
95
10
10
30
95
10
15
10
i0
10
20
95
20
10
90
95
10
19
90
25
10
10
20
90
95
i0
10
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*x LIST JF

ISSUER NAME

INGRAM MICRO TNC

INGRAM MICRQO INC

INHALE THTRAPEUTIC SYS INC
INHALE THERAPEUTIC SYS INC
INHALS THERAPZUTIC SYS INC
INHALE THERAPSUTIC SYS INC
INHALS THERAPZUTIC SYS INC
INHALE THERAPSUTIC SYS INC
INITIO INC ’

INKINE PHARMACEUTICALS INC
INKTOMI CORp

INKTOMI CORP

INKTOMI CORP

INNKZEPERS USA TR
INNKEEPZRS USA TR
INNOGVATIVE GAMIMG CORP AMER

INNCDATA COR?

INNOVEX INC

INNOVEX INC

INNQVEX INC

INSIGHT ENTERPRISES INC
INSIGHT ENTERPRISES INC
INSIGHY ENTERPRISES INC
INSIGNIA 5YS INC
INPUT/CUTPUT INC
INPUT/0UTPUT INC
INPUT/0UTPUT INC
INSIGNIA SOLUTIONS PLC
INNOVATIVE MED SVCS
INSITE VISION INC
INSITUFORM EAST INC
INSITUFORM TECHNOLOGIES
INSITUFORM TECHNOLOGIES
INSITUFDRM TECHNOLOGIES
INSMED INC

INSIGNIA FINL SROUP INC
INSIGNIA FINL GRJUP INC
INSIGNIA FINL GROUP INC
INNOTRAC CORP

INSIGHY COMMUNICATIONS INC
INSIGHT COMMUNICATIONS INC
INSIGHT COMMUNICATIONS INC
INSILICON CCRP ‘
INNOQVATIVE SOLUTIONS & SUPPO
INRANGE TECHNOLODGIES CORP
INRANGE TSCHNOLOGIES £0ORp
INRANGE TECHNOLOGIES CORP
INSIGHTFUL CORP

INNOVATIVE COS INC

INC
INC
INC

NEW
NEW
NEW

SECYION 13F SECURITIES *x

ISSUZR DESCRIPTION

CALL
PUT

sDCY
NOTE
NOTE
LM

CALL
PUT

com

com

com

CALL
PUT

COM

PED CV A Be525
COM NEW

COM NEW

coM

CALL

PUT

CoM

CALL

PUT

coM

COM

CALL

PUT

SPONSORED ADR

COM

£oM

com

CL A

CALL

PUT

COM NEW

coM

CALL

PUT

coM

CL A

CALL

PUT

CoM

COM

cL B8

cALL

PUT

coM

coM

54750%10/1
50002 2/0
3.500210/1

PAGE
IVMOO01

135

STATUS

DELETED



RUN DATE:01/06/033 %
RUN TIME210:40

CUSI? M),

457733
457750
457750
457750
457805
457875
457919
457354
457985
427985
457985
¢5809F
45809K
45309M
45810H
45010N
45811t
458131K
43311K
45811K
458112
458112
458118
45812K
45812°
45312°
45812P
450214P
458147
458147
458147
458140
438140
453140
45816A
458164
458154
#53160
458172
453175
453170
45317Y
4581983
45319%
458198
453334
455372
458372
458272

10
10
90
95
20
10
10
50
20
90
95
10
20
20
10
30
10
20
99
95
10
920
25
AD
19
90
95
10
10
90
95
10
90
95
10
99
93
19
10
10
10
19
10
90
a5
10
10
90
a5

VOOQiHR W NLOrPRIr OO0 NN N d-d-d OB WD M D000 W N D f ~d W

ISSUER NAME
INSPIRE PHARMACEUTICALS INC
INSTINET GRCUP INC

INSTINET GROUP INC

INSTINET GROUP INC
INSTRUMENTARIUM CORP
INSURANCE AUTS AUCTIONS INC
INNSUITES HOSPITALITY TR
INNOVO GRJUP INC

INTZGRA LIFESCIENCES HLDGS C
INTESRA LIFESCITNCES HLDSGS C
INTZ5RA LIFESCIENCES HLDGS C
INSURED MUN INCOME FD

INSHEB CORP

INTASYS CAORP

INTEGRAL SYS INC ™D

LIST OF SECTION 13F SECURITIES =x

INTEGRAMED
INTZGRATED
INTEGRATED
INTEZGRATED
INTEGRATED
INTEZGRATED
INTEGRATEZD
INTEGRATED
INTEGRATED
INTEGRATESD
INTEGRATED
INTESRATED
INTEZGRA BX
INTELIDATA
INTELIDATA
INTZLIDATA
INTEL CORP
INTEL CORP
INTEL CORP

AMER INC
ELECTRICAL SVC
CIRCUTIT SYS INC
CIRCUIT SYS INC
CIRCUIT 5YS INC
DEVICE TECHNAOLOGY
DEVICZ TECHNDOLOGY
DEVICE TECHNOLOGY
PRAOCESS £QUIP COR
SILICON SOLUTION
STLICTN SOLUTION
SILICON SOLUTIDN
Carep

TZCHNGLDOGIES CORP
TECHNOLOGIES CORP
TECHNQLOAGIES CORP

INTELLIGRIOUP INC
INTELLIGRIUP INC
INTELLIGRAOUP INC
INTELLIGENT SYS CORP NEW

INTEGRATED INFORMATION SYS I
INTELLI-CHECK INC

INTZ5RAY=D TELECOM EXPRESS T
INTESRITY MEDTA INC
INTEZSGRATED DEFENSE TECHNOLDS
INTEGRATED DEFENSE TECHNOLOG
INTEGRATED DEFENST TECHNOLOS
INTCR PARFUMS INC

INTZR TEL INC

INTER TEL INC

INTER TEL INC

PAGE
Iymool

135

ISSUER DESCTIPTION STATUS
coM

cam

CALL

PUT

ADR

com

SH BEN INT

COM PAR $0.01

COM NEW

TALL

PUT

COM

CCM NEW

COM NEW

COM

COM

CoM

coMm

CALL
PUT

coM

CALL
PUT

NCTE
£oM

CALL
PUT

com

coM

CALL
PUT

COoM

CALL
PUT

com

CALL
ouT

COM

coMm

com

caM

CL A
COM

CALL
PUT

com

com

CALL
oUT

§250%

DELETED



45539M
45840F
453434
45840J
458494
458447
458450
45845L
458451
458564
45855A

" 458554
43366V
45856F
458555
458665
45853p
458533
458583
458533
458685
458727
438727
458727
453738
458751
53753
458764
453771
453771
458771
45880P
45881K
45381K
45821%
45834Y
4583 4X
45384X
45384X
458347

" 45385A
458854
458354
458860
458855
458834
459028
459G 44
459200

CUSIP ND.

10
10
10
29
23
0
io0
29
95
10
20
95
19
19
9
95
AA
19
0
35
12
10
20
35
10
10
10
10
10
20
?5
i0
10
90
95
AA
10
29
95
50
10
90
95
10
29
190
10
10
10
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ISSUZR NAME

INTZRACTIVE INTELLIGENCE INC
INTERACTIVE SYS WORLDWIDE IN
INTZRACTIVE DATA CORP
INTERACTIVE DATA CORP
INTZRACTIVE DATA CORP
INTZRCHANGE FINL SVCS S B N
INTZRCEPT INC

INTZRCEPT INC

INT=RCEPT INC

INTERDIGITAL COMMUNICATIONS
INTERDIGITAL COMMUNICATIONS
INTERDIGITAL COMMUNICATICNS
INTEREP NATL RADIO SALES INC
INTERFACE INC

INTERFACE INC

INTERFACE INC

INTERIM SVCS INC

INTERGRAPH CORP

INTERGRAPH CORP

INTERGRAPH CORP

INTERGROUP CORP

INTERLAND INC

INTERLAND INC

INTERLAND INC

INTERLEUKIN GENETICS INC
INTERLINK ELECTRS

INTERLINGQ SOFTWARE CORP
INTEZRLOTT TECHNOLOGIES INC
INTERMAGNETICS GEN CORP
INTZRMAGNZTICS G=IN CORP
INTERMAGNZTICS GEN CORP
INTZRMEDIATE MUNI FD INC
INTERMET CORP

INTZRMET CORP

INTERMET CORP

INTERMUNE INC

INTERMUNE INC

INTSRMUNE INC

INTERMUNE INC

INTZRNACIONAL D= CERAMICA S
INTERNAP NETWIRK 35VCS CORP
INTERNAP NETWORK SVCS CORP
INTZRNAP NETWIRX SVCS CORP
INTERNATIONAL AIRCRAFT INVS
INTERNATIONAL AIRL SUPPORT 5
INTERNATIONAL ALUM CORP
INTERNATIGNAL ASSZETS HLDG CD
INTZRINATIONAL BANCSHARES COR
INTEINATIONAL BUSINTSS MACHS

TSSUER DESCHIPTION

coM
coM
CoM
CALL
PUT
com
co
CALL
PUT
CaM
CALL
PUT
comM
cL A
CALL
PUT
NOTE
com
CALL
PUT
comM
cam
CALL
PUT
£oM
COM
com
cnM
coM
CALL
PUT
coM
coM
CALL
PUT
NOTE
COM
CALL
oyT
SPON
COM
CALL
PUT
coM
coM
CoM
CaM
COoM
coM

RUN DATE01/05/02 *% | I5T 2% SECTION 13F SECURITIES =%
RUN TIMZ 110240

4¢500% 4/0

5750% 7/1

ADR UNITS

PAGE 137
1v#001

STATYUS

DELETED

DELETED




QUN DATE:201/05
2UN TIMZ310:240

CUSIP NO»

459200
459200
459436
459505
459506
459506
459902
459502
459992
450042
450043
450043
460145
450146
450146
452145
45713M
450234
460254
450254
460254
450259
460321

90
95
50
10
90
9%
10
90
95
10
30
93
¥
10
90
35
10
AE
19
30
235
50
29

wd b pot

/03 *% LIST 37 SFCTION 13F SECURITICS *x PAGE 138
TYMOO01

ISSUER NAME TSSUER DESCRIDTIAN STATUS

INTERMATIONAL BUSINZSS MACHS CALL

INTERNATICNAL BUSINZSS MACHS PUT

INTERNATIONAL ZLZCTRONICS IN COM PAR $D.01

INTERNATIONAL FLAYDORSEFRAGRA oM™

INTZRNATIONAL FLAVORSEFRAGRA caLL

INTERNATIONAL FLAVORSEFRAGRA pUT

INTERNATIONAL GAME TECHNGLOG COM

INTERNATIONAL GAME TEZCHNOLOS CALL

INTERNATIONAL GAME TECHNQOLOG pPUT

INTERNATIONAL MULTIFOODS COR oM

INTEINATIONAL MULTIFSODS COR CALL

INTERNATIONAL MULTIF23DS COR PUT

INTL PAPER CQ DACY &6/2

INTL PAPER CC cCoM

INTL PAPER CO CALL

INTL PAPER CO UT

INTZRNATIONAL
INTZRNATIONAL
INTERNATIONAL
INTERNATIONAL
INTZRNATIONAL
INTL REMI2TE 1
INTERNATIONAL

PWR PLC
RECTIFIER CORP
RECTIFIZR CORP
RECTIFIER CORP
RECTIFIER CORP
MAG SYS INC
SHIPHOLDING CO

46033%
450235
450335
450337
460337
450337
45059C
453591
46059¢C
45055C
45059F
450538
450597
460397
460597
46053V
46023V
+56039V
450594
450594
46059
460593
45050A
4506DA
450504
45069X

20
90
a5
10
90
95
AA
10
90
95
10
20
10
90
95
10
30
95
10
90
9z
10
10
90
95

10
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INTERNATIDONAL SP=EDWAY CORP
INTERINATIONAL SPEEDWAY CORP
INTZRNATIONAL SPEEDWAY (CORP

INTL SPECIALTY PRODS INC NEW
INTL SPECIALTY PRODS INC NEW

INTL SPZCTIALTY PRODS INC NtEW
INTERINET CAP GRIUS INC
INTZANTY CAP GROUP TINC
INTZRNET CAP GROUP INC
INTERNET CAP GROUP INC
INTERNET COMM C3RP

INTERNET PICTURES CORP
INTERNET INITIATIVE JAPAN IN
INTERNETY INITIATIVE JAPAN IN
INTEZRNET INITIATIVE JAPAN IM
INTERNET INFRASTRUCTR HOILDS
INTERNET INFRASTRUCTR HOLDS
INTEZRNETY INFRASTRUCTR HOLDS
INTERNET HGLDRS TR

INTERNZT HOLDRS TR

INTERNET HOLDRS TR
INTZRPHASE CCRP

INTERNET ARCHITECTURE HOLOR
INTERNET ARCHITECTUREZ HOILDR
INTERNET ARCHITECTURE HOLOR

INTERNZT SEC SYS INC

SPONSORED ADR
NOTE 442597 7/1
Com

CALL

puT

COM NTHW

COM NEW

CL A
CALL
PUT
COM
CALL
pUT
NQTE
Com
CALL
pUT
cL A
CoM NEYW
SPCNSORED
CALL

PUT
DEPOSTRY
CALL

PUT
DEPOSIT RCPTY
CALL

PUT

CoM

DEPOSTRY RCPT
CALL

PUT

COM

5.500%212/2

AnR

RC2T



RUN DATES301/06/02 *%x | TST 2F SSCTION 13F SECURITIES =x PAGE 139
RUN TIMZ210:40 IYM001
CUSIP NJ. ISSUER NAME ISSUER DESCRAIPTITN  STATUS
450580X 30 7 INTZRNET SEC SYS IND CALL

45050X 95 7 INTEZRNET SEC SYS INC PUT

460612 10 7 INTERPLAY ENTMT CQORP co? DELETED
460624 10 © INTERNET GROWTH FUND INC CaM

46062 10 8 INTZRPOOL INC COM

45062W 10 7 * INTERPORE INTL £am

450624 30 7 ITNTZRPORE INTL CALL

46052W 95 7 INTERPORE INTL PUT

450695 10 & INTZRSIL CORP CL A

460635 90 9 INTZRSIL CORP CALL

450598 95 9 INTZRSIL COrP PUY '
4606934 20 9 INTERSHOP COMM ASG SPDONS ADR NEW
4560630 AF 7 INTZRPUBLIC GROUP C3S INC NOTE 1.800% 3/1
450690 AH 3 INTERPUBLIC GR0UP £35S INC NOTE 1.870X 6/0
450690 AJ 9 INTERPUSLIC GROUP C3S INC NOTE 1.870% 6/0
460690 AQ 3 INTERPUBLIC GROUP COS INC NOTE 12/1
460690 10 0 * INTZRPUBLIC GROUP (35S INC COM

450690 0 0O INTERPUBLIC GROUP C2S INC CALL

460590 95 0 INTERPUBLIC GROUP COS INC PUT

45072H 10 3 * INTERSTATEZ BAKERIES CORP DEL oM

45072H 90 3 INTERSTATZ BAXERIES CORP DEL CALL

46072H 95 3 INTERSTATZ BAKERIES CORP DIL PUT

460723 19 % INTZRSTATE BAXERIZS CORP NcW M

460835 10 6 INTERSTATE HOTELS &£ RESRTS I COM

450835 20 5 INTERSTATZ GEN L P UN LTD PRT NEW
460915 20 0 INTRAWEST CORPORATION COM NEW

450936 10 3 INTERTAPET POLYMER GROUP INC COM

450927 AB 2 INTERVEST BANCSHARES CORP SDCV 7/0 ADDEN
460927 10 5 INTERVEST BANCSHARZS CORP CL A

451027 10 4 INTERSTATE NATL DEALER SVCS oM

461120 10 7 » INTSRTAN INC COM

451120 90 7 INTERTAN INC CALL

461120 95 7 INTERTAN INC PUT

461130 10 9 * INTERTRUST TECHNOLOGIEZS CORP COM

4611393 990 9 INTERTRUST TECHNOLOSGIES CORP CALL

461139 95 9 INTEZRTRUST TECHNOLOGIES CORP PUT

451147 10 2 = INTERWOVEN INC CoM

451147 90 2 INTERWOYEN INC CALL

451147 95 2 INTZRWIOVEN INC pPUT

461142 10 1 * INTZRVOICE INC NEW £OM

461142 90 1 INTERVCICE INC NTW CALL

451142 95 1 INTERVOIICE INC NEW PUT

461147 10 0 INTEST CORP CaM

451148 AC 2 INTEVAC INC NOTE 65002 3/0
451243 AD O INTEVAC INC NOTE 46.500% 3/0
461148 10 3 INTEVAC 1INC £0M

46115N 10 4 INTIER AUTOMOTIVE INC CL A

451157 10 O INTRABIOTICS PHARMACEZUTICALS COM

45117A 10 O *= INTRADD INC COM



RUN DATZ:01/26/23
RUN TIMZ10240

45117A
46117A
451184
45118M
46113M
461193F
461202
45120=
456120%
451202
451292
4612902
461202
461202
451203
45121F
461238
46126P
#613453
46145%
456145F
46145F
40147M
451730
461804
46185
46185
46185
-40185R
461358
461851
461351

451851

461853
461915
461917
451915
462028
462030
452930
452030
46205P
46205p
45620542
452067
452213
452218
462218
45261R

20
95
19
90
35

in

10
30
25
10
20
35
i0
30
95
15
19
10
19
10
70
95
10
10
319
AB
AD

EAY
95
10
30

o~
]

10
190
30
95
10
30
33
?5
10
i0
20
25
10
90
95
10

SO ROV OOWOUNINHMO OO QOO IO LIMVEUI N O od Ot bk hd 3L W =l ad i W W WD O

x%x LIST OF

ISSUER NAME

INTRADS INC
INTRADD INC

INTRAWARE INC
INTRAWARE INC
INTRAWARE INC

INTROGEN THERAPEUTICS
INTUITIVE SURGICAL INC
INTUITIVE SURGICAL INC
INTUITIVE SURZICAL INC
INTUIT

INTUIT

INTUIT

INVACARE CORP

INVACARE CORP

INVACART CORP
INTRUSTON INC

INVERESK RESH GROUP INC
INVERNESS MED INNOVATIDNS IN
INVESTMENT GRADE MUN INCOME
INVESTMENT TECHNILOGY GRP NE
INVESTMZNT TZCHNJLO3Y GRP NE
INVZSTMENT TZCHNILOGY GRP NE
INVESTORS CAP HLDGS LTD
INVESTORS REAL SSTATE TR
INVESTORS TITLZ €O
INVITROGEN CCRP

INVITROGEN CIRP

INVITROGEN CORP

INVITROSEN CORP

INVITROGEN CORP

INVISICN TECHNOLOGIES INC
INVISION TECHNOL3GISS INC
INVISION TECHNGLOGIZS INC
INVIVO CORP

INVESTORS FINL SZRVICES CORP
INVESTORS FINL SERVICES CORP
INVESTORS SINL SERVICES CIRP
134D INC

IIMZGA CORP

IDME3A CIRP

IOMEGA CORP

ION NETWORKS INC

IONA TECHNOLGGIZS PLC

ICNA TECHNOLOGIES PLC

IONA TECHNOLGGIES PLC

ISNICS INC

IINICS INC

I3NICS INC

IPARTY CORP

INC

SECTION 13F SECURITIES =x

ISSU=R DESCRIPTITM

STATUS

CALL
PyT
coM
CALL
PUT
cnM
cam
CALL
PUT
coM
CALL
PUT
£IM
CALL
PUT
CoM
com
CoM
CoM
COM
CALL
PUT
CoM
3H BEN INT
CoM
NITZ 5.500% 3/0
NOTE  2.250%12/1
coM
CALL
PUT
el
CALL
PUT
COM

. COM

CALL
PUT

coMm

COM NEW
CALL
PUT

CoOM
SPONSTORED ADR
CALL
PUT

com
CALL
PUT
CoM



RUN DATE301/056/03 *x LIST OF SECTION 13F SECURITIES =% PAGE 141

RUN TIMZ:190:4C IYyM001
CUSIP NG. ISSUER NAME ISSUER DESCRIPTION STATUS
462522 10 1 IPSCO INC coM
462628 10 8 IPRINT TECHNDLGGIZS COM DELETED
46257Q 10 3 IRELAND BK SPONSORED ADR
4626384 10 1 IRIDEX CORP con
452845 10 5 * IRON MTN INC PA coM
462845 20 5 IRON MTN INC PA CALL
462846 35 6 IRCN MTN INC PA PUT
4635564 50 3 IRVINE SENSCRS CORP COM NEW
4541193 10 6 * IRWIN FINL CORP CaM
464117 90 6 IRWIN FINL CORP CALL
454117 35 6 IRWIN FINL CORP PUT
46425P 10 3 ISC3 INTL INC COM
464258 10 1 ISCO INC oM
464285 10 3 ISHARES TINC MSCI AUSTRALIA
464286 20 2 ISHARES INC MSCI AUSTRIA
464285 30 1 ISHARES INC MSCI BELGIUM
454286 40 0 ISHARES INC MSCI BRAZIL
454285 %0 9 ISHARES INC MSCI CDA INDEX
4564285 50 8 ISHARES INC MSCTI EMU INDEX
464285 56 5 ISHARES INC MSCY PAC J IDX
454238 57 3 ISHARES INC MSCI SINGAPORE
454236 59 9 ISHARES INC "MSCI UTD KINGD
464285 T0 7 ISHARES INC MSCI FRANCE
4642856 73 1 ISHARES INC MSCI TAIWAN
454285 T4 9 ISHARES INC MSCI SWITZIERLD
454286 75 6§ ISHARES INC MSCI SWEDEN
454286 76 4 ISHARES INC MSCI SPAIN
£564225 T7 2 ISHARES INC MSCI S KOREA
454236 20 6 ISHARES INC MSCI GERMAN
4642856 81 4 ISHARES INC MSCI NETHERLND
464236 32 2 ISHARES INC MSCI M:=XICO
4542856 33 0 ISHARES INC MSCI MALAYSIA
4642356 34 3 ISHARES INC MSCI JAPAN
454236 35 5 ISHARES INC MSCI ITALY
4542356 37 1 ISHARES INC MSCI HONG KONG
454287 10 1 * ISHARES TR SZ? 100 IDX FD
464237 90 1 ISHARES TR CALL
454227 35 1 ISHARES TR PUT
454237 20 0 ISHARES TR S&P 500 INDEX
454237 24 2 ISHARES TR 35 CORP BD FD
464287 21 & ISHARES TR~ SEP GBL TELCM
464287 29 1 ISHAREZS T®? SE&P GBL INF
454287 30 3 ISHARES TR SEP50)/BAR GRYW
4542387 32 5 ISHARES TR SEP 3BL HLTHCR
454237 33 3 ISHARES TR S&P GBL FIN
464237 34 1 ISHARES TR SEP GBL ZNER
454287 37 & ISHARES TR GS NAT RES I1DX
454237 38 2 ISHARES TR SEP/T2PIX 150
0

64287 39

ISHARES TR

SEP LTN AM 4D




**x LIST OF SECTION 13F SECURTITIES =x PAST 142

RUN DATZ:01/06/23

RUN TIME10243 IvMI01
CUSIP N3J. ISSUER NAME ISSUZR DESCRIPTICON STATUS
454237 40 38 ISHARTS TR SEP500/%AR VAL
454237 43 2 ISHARES TR 20+ YR TRS 3D
454277 44 0 ISHARES TR 7-10 YR TRS 8D
454237 45 7 ISHARES TR 1-3 Y2 TRS 2D
454237 46 5 * ISHARES TR M3CI =AFz INDX
454237 30 5 ISHARES TR CALL

404287 3% 3 ISHARES TR ouT

454287 47 3 ISHARES T® RUSSELL MCP vL
454237 48 1 ISHARES TR RUSSELL MCP GR
454207 49 92 ISHARES TR RUSSELL MIDCAP
454237 50 7 * ISHARES TR SEP MIDCAP 40O
454237 90 7 ISHARES TR CALL

454287 95 7 ISHARES TR PUT

464287 51 5 « ISHARES TR GLMN SCHS SOFT
464237 30 5 ISHARES TR CALL

454237 35 5 ISHARES TR pUT

454237 52 3 ¥ TSHARES TR GLDM SCHS S=MI
464237 90 3 ISHARES TR CALL

454207 95 3 ISHARES TR pPUT

464287 53 1 * ISHARES TR CLDM SCHS NETW
464237 20 1 TSHARES TR CALL

456287 95 1 ISHARES TR PUT

464237 54 3 = ISHARES TR SLDM SACHS TEC
454287 0 9 TSHARES TR CALL

454237 35 9 ISHARES TR UT

464287 55 6 * ISHARES TR NASDQ BIQ INDX
454287 90 6 ISHARES TR CALL

464237 35 6 ISHARES TR PyT

454287 35 4 ISHARES TR COHENSST RLYY
454287 57 2 ISHARES TR S&P GLB1OOINDX
464287 58 0 ISHARES TR DJ US CON CYCL
454287 59 8 * ISHARES TR RUSSELL1000VAL
4642387 90 8 ISHARES TR CALL

454237 35 8 ISHARES TR PUT

454237 50 6 % ISHARES TR SEP MIDCP GROW
464287 350 5 ISHARES TR CALL

4564237 95 6 ISHARES TR PUT

454237 561 4 *x ISHARES TR RUSSELLIONDSGRAW
454237 30 4 ISHARES TR CALL

456237 35 4 ISHARES TR PUT

454237 62 2 * ISHARES TR RUSSELL 1000
4542387 30 2 ISHARES TR CALL

4642387 95 2 ISHARES TR PUT

454237 53 0 ¥ ISHARES TR RUSL 2000 VALU
454287 90 O ISHARES TR CALL

454257 93 2 ISHARES TR PUT

4542837 54 8 * ISHARES TR RUSL 2000 GROW
454287 90 8 ISHARES TR CALL

454237 35 3 ISHARES TR PUT




RUN DATZ3901/06/03 ** LIST OF SSCTION 13F SECURITIES *x PAGE 143

RUN TIMZ:I110:4D IVMOO0l
CUSIP N3. ISSUER NAME TSSUZR DESCRIPTICN STATUS
4564237 65 5 * ISHARES TR RUSSELL 2000
454237 90 35 ISHAREZS TR CALL
454237 95 5 ISHARES TR PUT
4654287 55 3 ISHARES TR RUSL 3000 VALY
454237 67 1 ISHARES TR RUSL 3000 GROW
454287 58 9 * ISHARES TR RUSSELL 3000

. 454287 90 9 ISHARES TR CALL
454237 95 9 ISHARES TR PUY
4564237 59 7 * ISHARES TR DJ US UTILS
454287 390 7 ISHARES TR CALL

T 454237 35 7 ISHARES TR ‘ PUT
454237 70 5 * ISHARES TR S£P MIDCP VALY
454237 30 5 ISHARES TR CALL
464237 35 5 ISHARES TR T
454287 71 3 * ISHARES TX DJ US TELZICOMM
«54237 90 3 ISHARES TR CALL
464237 35 3 ISHAREZS TR PUT
4564287 72 1 * ISHARES TR D4 US TECLH SEC
454237 30 1 ISHARES TR CALL
454237 3?5 1 ISHARES TR PUT
4654237 73 9 ISHARES TR DJ US REAL EST
454237 T4 7 ISHARES TR DJ US INTERNET
454237 75 4 ISHARES TR 3J US INDUSTRL
454287 76 2 * ISHARES TR DJ US HEALTHCR
454237 90 2 ISHARES TR CALL
454237 35 2 ISHARES TR PUT
454237 77 0O TSHARES TR DJ Us FINL SvC
454237 78 B * ISHARES TR DJ US FINL SEC
454237 90 3 ISHARES TR TALL
454237 95 3 ISHARES TR PUT
4564237 79 6 x ISHARES TR DJ US ENERGY
454237 30 5 ISHARES TR CALL
454237 35 6 ISHARES TR PUT
454227 30 4 = ISHARES TR S&P SMLCAP 600
464237 90 4 ISHARES TR CALL

- 454237 35 4 ISHARES TR PUT
454237 31 2 ISHARES TR DJ CON NON CYCL
454237 32 2 ISHARES TR DJ US CHEMICLS
454287 33 3 ISHARES TR DJ US BAS MATL
4564237 34 5 ISHARZS TR DJ US TOTL MKT
454237 35 3 ISHARES TR SEP/TSE 50
454237 85 1 ISHARES TR S&P ZURD PLUS
464287 87 3 * ISHARES TR SEP SMLCP VALU
464287 90 & ISHARES TR CALL
454237 35 9 ISHARES TR pPUT
454287 33 7 * ISHARES TR SEP SMLCP sGROW
464237 30 7 ISHARES TR CALL
464287 95 7 ISHARES TR PUT
464330 10 9 * ISIS PHARMACEUTICALS INC Com

46433010 9 % ISIS PHARMACEUTICALS INC  coM

-



RUN DATEZ01/05%
RUN TIMEI10:240

CUSIP NT.

464330
464330
464337
454592
454592
454592
46488N
454897
454397
464895
464395
464897
455141
455395
455713
465714
465741
463741
465741
465754
465754
465754
465754
465790
465923
455823
465823
465823
465523
455823
465856
455834
46583H
46538H
455917
46500V
466304
465004
465600
4656032
5660956
466107
455107
46612
45612
466124
4651 2K
46612K
46612K

29
?5
AC
10
20
5
10
10
10
12
13
14
%0
19
10
30
io
30
95
AF
10
90
35
10
AC
AD
AG
10
90
5
10
10
90
e
10
10
10
30
35
10
10
19
20
10
90
35
10
90
35
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mn
i 1

/03 LIsSY

ISSUER NAME

ISIS
I5IS
1513
IsLE

PHARMACZUTICALS INC
PHARMACEUTICALS INC
PHARMACEUTICALS INC DIL
OF CAPRI CASINDS INC
ISLE NF CAPRI CASINIS INC
ISLS G5 CAPRT CASINDS INC
ISILAGEN INC
ISOMET CORP.
ISONICS CORP
I3ONICS CORP
ISONICS CORP
ISPAT INTL N V
ISRAMCZ TNC
ITALY FD INC

I3 M2STILE INC
ITD YIKADC LTD
ITRON INC

ITRON INC

ITRON INC

I2 TECHNOLOSIES
I2 TZCHNOLOGIES
I2 TECHNILOGIZS INC
I2 TECHNILAGISS INC
IVANHOE ENERGY INC
IVAX CORP

IVAX CORP

IVAX CORP

TVAX CORP

IVAX CORP

IVAX CORP

IVEX PACKAGING CORP
IVILLAGE INC
IVILLAGE INC
IVILLAGE INC

JDN RLTY CORp
IXCS SOFTWARE AG
IXY5 CORP

IXYS CORP

IXYS CIRP

J £ J SNACK FDODS
J ALEXANDER CORP
J8 OXFORD HLDGS INC

J3 OXFORD HLDGS INC
JDS UNIPHASE CORP

JDS UNTPHASE CORP

JDS UNTPHASE CORP

JDA SOFTWARE GROUP INC
JDA SOFTWARE GRIUP INC
JDA SOFTWARS GROUP INC

INC

INC

CaRre

SECTION 13F

S5ECURITIZS x*xx PAGE

IvMo0l

144

ISSUZR DESCRIBTINN STATUS
CALL
byT

NOTE
CaM

CALL
PUT
coM
o
CoM
*W

5+300% 5/0 ADDED

ADDED

EXP 12/317290
xW EXP 127217200
NY REG SH CL A
COM NEW

caM
M
ADR N
COM
CALL
pPUT
NITE 3.250%12/1
caM

1§77}
=

CALL

PUT
coM
NOTE
NJTE
NOTE
com
CALL
PUT
CoM
COM
CALL
PUT
CaoM
SP ADR BEARER
com
CALL
PUT
oM
COM
COM
com
cnM
CALL
PUT
oM
CALL
PUT

5500% 5/1
5¢500% 5/1
4¢200% 5/1

DELETED

Ne=W ADDZD



RUN DATZ:01/25/02
RUN TIMZ2102:40

45619R
456129
4565139
465139
46621D
46521%
456210
456210
466210
466212
466223
455225
465225
45624F
45625H
46625H
466754
455262
455313
455313
455313
456313
455357
454357
465367
453247
459248
4692493
459772
455733
459814
459814
459514
469838
470128
47012:
470122
47930M
470333
470457
470457
47102C
471034
471057
47109y
471109
471110
471112
472319

10
10
35
10

1
FY

11

30
35
10
10
30
95
40
10
30
g5
20
AA
10
30
95
10
90
IE
10
10
10
190
10
190
30
35
AB
10
90
55
10
15
10
30
30
30
10

-
FS

10
10
10
i0
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* LIST 0= 5%

4
&

I

(]

ISSUEZR NAME

JKC GR2UP INC

J JILL SGR2UP INC

4 JILL GROUP INC

J JSILL GROUP INC

JLM INDUSTRIZS INC

JLM COUTURE INC

JLG INDS INC

JLS INDS INC

JLG INDS INC

JMAR TECHNILOGIZS INC

JNI CORP

JNI CORP

JNI CORP

JPS INDUSTRIES INC

J P MORGAN CHASE & €N

J P MORGAN CHASE & 13

J P MORGAN CHASE £ CO

J2 GLOBAL COMMUNICATIONS INC
JARIL CIRCUIT INC

JABIL CIRCUIT INC

JABIL CIRCUIT INC

JABIL CYIRCUIT INC

JACK IN THE BIX INC

JACK IN THE B3X INC

JACK IN THE BOX INC
JSCKSONVILLE 3ANCORP TLL
JAZTY SONVILLE 3IANCORDP INC
JACKSONVILLE BANCORP INC FLA
JACLYN INC

JACO ELECTRS 1INC

JACOBS ENGR GROUP INC DEL
JAC3BS ENSGR GROUP INC DEL
JACOBS ENSR GROUP INC DEL
JACOR COMMUNUNICATIONS INC
JAXKS PAC INC

JAKKS PAC INC

JAKKS PaC INC

JAMES HARDIZ INDS N V¥

JAMES MONROE 3ANCCORP INC
JAMEZSON INNS INC

JAMZSON INNS INC

JANUS HOTZLS a4 RESIRTS INC
JAPAN AIR LINZS L7D

JAPAN EQUITY =D INC

JAPAN SMALLER CAPTLITN FD IN
JARDEN CORP

JARDINE FLEMING CHINA REGION
JARDINET FLEMING INDIA FD INC

* JEFFERIZS GROUP INC NEW

N 13F

SECURITIES *xx

ISSUER DESCRIPTICN

coM
cm
CALL
PUT
com
coM
caMm
CALL
PUT
coM
coM
CALL
PUT
coM
com
caLL
PUT
coM
NOTE
coy
CALL
PUT
CoM
CALL
PUT
cM
coM
com
coM
co
camM
CALL
PUT
FRNT
£OM
CALL
puT

SPONSORED ADR

coM
coM
PED
coM
ADR
cOMm
caoM
oM
COM
COM
COM

NEW

1.750%

2/0

CV 5 31.70

NEW
NZW

PAGE 14
IVM001

STATUS

DELZETYED

ADDZD

NSLETED



RUN DATE201/05/03
RUN TIMZ210:40

CUsIP

472319
472319
475070
475370
475079
473594
»77‘ 3
477143
477143
47733¢C
477418
477580
47753p
477%3P
47723p
478035
478035
478235
4781690
4781690
478162
4733565
473365
4733566
473167
480074
480074
430074
430081
280209
430838
431106
4811318
481138
4381138
481155
481155
4811465
431271
481995
43203R
482038
43203R
4320332
432047
482047
482047
4320270
%82412

N

a0
35
10
0
35
10
10
20
95K
20
106
10
90
35
20
10
90
95
10
990
25
10
20
95
10
10
20
35
AD
10
192
19
10
20
95
10
0
95
10
79
AA
10
20
95
20
20
I3
10
10
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*« LIST

ISSUZR NAME
ERIZS GRJUP
ZRIES GRJUP

FERSON PILOT

FERSON PILOY

“FFERSON PILOT CO3P

JEFFZRSONVILLE BANCIRP

JETBLUE AWYS C0RP

JETBLUEZ AWYS ZORP

JET3LUE AWYS COrP

JEWETT CAMERON TRADING

JILIN CHEM INDL LTD

JO-ANN STORES INC

JO=-ANN STORZS INC

JO-ANN S5TORES INC

JO-ANN STORES INC

JOHN NUVEEN C2

JOHN NUVEEN C3

JOHN NUVESN CO

JOHNSDON & JDHNSCN

JOHNSON & JOHNSCN

JOHNSON & JOHNSON

JOHNSON CTLS INC

JOHNSCN CTLS INC

JOHNSGN CTLS INC

JCHNSON JUTDCOORS INC

JONES APPARZL GROUP INC’

JONZS APPAREL GROUP INC

JONZS APPAREL GRZUP INC

JONES APPAREL GROUP INC /

JONZES LANG LASALLE INC

J35 A BANK CLAOTHIERS INC

J2ULE INC

JOURNAL REGISTER

JOURNAL REGISTER

JOURIINAL REGISTER

43y GLCBAL INC

J2Y GLOBAL INC

JCY GLOBAL INC

JUS3E GRAUP INC

JUNIPER 3ZROUP INC

JUNIPER NETWORKS INC

JUNTPER NETWORKS INC

JUNIPER NETWORKS INC

JUNIPER NETWORKS INC

JUNQ LTG INC

JUND LTS INT

JUNTG LTG5 INC

JUPTITERMEDIA CORP

K3K CAPITAL COIRP

INC NTW
INC NEW
caore
RO

ok o
£
e
=F
-

J<
JE
JE
=
Jz

LTD

ce
co

ro
wid

SETURITIES xx PAGE 145

TVMDO1
ISSUER DESCRIPTION STATUS
CALL
PUT
caM
CALL
syT
coM
COM
CALL
PUT
COM NEW
SPON ADR
cL A
CALL
PUT
cL B
cL A
CALL
pyT
coM
CALL
PUT
com
CALL
PUT
cL A
coM
CALL
PUT
NOTE 2/9
coM
COM
com
CoM
CALL
PUT
COM
CALL
pyT
com
~OM PAR NWe0O1
NITE 447502 3/1
com
CALL
ouT
COM NEW
CALL
PUT
coM
cOM

H 3HS

NON VTG

DELETED



IUN DATEZ:01/06/03

x*& LIST

RUN TIMESL10:40

CUSIP N3

482434
432434
482434
482451
432480
482480
482430
432516
432515
482515
482554
482584
432534
432334
482652
43263R
432658
43263K
43268«
48263K
482685
482595
432535
432730
432732
482732
$82732
432733
432740
432740
482827
433543
433548
483500
4841569

- 434173
434243
434336
435170
485170
485170
436026
486587
486597
486537
48555K,
43656X
43666X
485665

20
390
?5
10
19
g0
95
30
90
95
i0
19
90
95
i0
30
95
10
90
23
10
30
95
19
i0
EAY
75
10
10
29
12
AC
10
30
10
10
19
10
30
90
95
12
10
20
?5
10
30
35
10
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ISSUER NAME

* KCS ENZRGY
KCS ENERGY
KC3 ENERGY
KFX INC

* KLA-TENCOCR
KLA-TZNCOR CORP
KLA-TENCOR CORP

* KLM ROYAL DUTCH
KLM ROYAL DUTCH AIRLS
XL{M ROYAL DUTCH AIRLS
KMG CHEMICALS INC

% K MART CORP
K MART COReP
K MART CORP

* KPMG CONSULTING
KPMG CONSULTING
KPMG CONSULTING

* KT CORP
KT COReP
KT CORP

* K-SWISS INC
K-SHISS INC
K-SRISS INC
K TRON INTL INC

*x KZ INC
K2 INC
K2 INC
KYH INDS INC
£ V PHARMACZUTICAL
X ¥ PHARMACZUTICAL
KADANT INC
KAMAN CORP
KAMAN CORP
KANA SOFTWARE INC

INC
INC
INC

CORP

AIRLS

INC
INC
INC

1O
(S

KANEB PIPZ LINE PARTNERS L !

KANZB SERVICES LLC
KANKAKEE 3BANCORP INC
KANSAS CITY LIFZ INS C3
* KANSAS CITY SOUTHERN
KANSAS CITY SOUTHERN
KANSAS CITY SZUTHERN
KATY INDS INC
* KAYDAON CORP
KAYDON CORP
KAYDON CORP
* K3 HOMC
KB HOME
B HOME
* KEANE INC

% STCTION 13F

PAGE
IVM0O0l

SECURITIES *=x 147

ISSUZR DESCRIPTION STATUS
oM

CALL

PUT

coM

comM

CALL

PUT

COM NY REG NEW
CALL

PUT

coM

COM

CALL

pUT

COM

CALL

PUT

SPONSDORED ADR

CALL
PUT

CL A
CALL
PUT

COM

coM

CALL
PUT

COM

cL 8
LA
coM

5DCY
CL A
COM N d

SR PREF UNIT
CcoM

COM

com

COM NEW

CALL

PUT

caMm

oM

CALL

PUT

COM

CALL

PUT

fotak

DELETED
DELETED
DELETED

CONY

600002 3/1
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oy o omggmm s Ny o
},‘},\}A' : 1.’_".“‘ 3“_, .
£oIne
o Toars
= Lol
i '\‘nngA\yf“S ?\:l‘
Hi7Y O INSTIS INT
HLEY TMSTRS INC
HUTY INETIS INT
255 03
~a A
Dixw L
755 L3
4o oo
3 I ) e
'WZ0D 3
TALADDD 3
CZLLY SYCS INC
LELLY SV INT
LELLY SVLE INC
XKZLLY SVIZ3 INZ
KZLLY 3vC5 INC
LILlY SVLS ING
KIMZT COR?
CaRrRe
£oare
INTERNATIONAL INZ
INTEINATIONAL INZ
INTERNATICNAL INC
LENMAMETAL INC
INZ
(iVN:GV-ﬂIL>r4 M7
LERETY NASH CORP
I ZLELTAS £0RP 5063
ZTNT FINL SVES
O MTHIY Ty
{TNTUCKY T
¥ Se2u07
SUTITALS INC
WE
=17 £33
N7 AnnY
¥ iNC
¥ INT
ek TNS
K=V
€Ty ALt
{2y >y7T
=Y NG it
£ZY TeETHNZLOGY ING x4 EXD 07/11
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RUN DATE2I01/046/903
QUN TIMZ119:40

CUSIP ND»

492143
493144
493253
493257
493247
493257
433308
493308
493303
49337H
49337W
49337W
49338N
49333N
49333\
493596
493732
493732
493732
49427F
43427F
43427F
494274
494353
4943568
4943563
49445R
49446R
454%45R
494469
494474
49455p
49455P
49455p
494554
49455y
49455y
494550
494550
494550
494530
494589
494580
494530
494530
495532
435582
495532
495582

20
i
13
10
30
5
10
30
35
i0
30
35
10
30
3z
190
10
90
35
10
30
?5
190
i0
390
?5
10
30
95
10
i
12
30
95
190
90
35
12
E4s)
33
10
90
95
11
12
AG
19
0
95

OWWOHHPWWHNRIRTROO QMM IO OQVOVUWWWRRDRUWHMMNMMAQOUOUQYQURIVLODOW® WX N0V

ISSUER NAME

KEY TECHNOLOGY INC

- KZY TRCNICS CIRP

KZYCORP
KEYC2RP
KZYCORP
KEYCORP
KZYNITE
KZYNOTE
KEYN2TE
KZYSPAN
KZYSPAN
KZYSPAN
KEYSTONE
KEYSTONE

N=W

NEW

NEW
SYS INC

S¥YS5 INC

SYS INC

CORP

CORP

CORP
AUTOMOTIVE
AUTOMOTIVE INDS

KSYSTONT AUTOMOTIVZ INDS

KZYSTONE po7Y TR CORP

KF3RCE INC

KEJRCE 1INC

K=ORCE INC

KILROY RLTY CIRP

KILRJY RLYY COR?

KILRAY RLYY C3RP

KIMBALL INTL INC

KIMBERLY CLARK COR?

KIM3ERLY CLARK CORP

KIMBERLY CLARK CORP

KIMCO REZALTY CORP

KIMCO REALTY CORP

CIMCO REALTY CORP

KIMMINS =NVIRONMENTAL SvC €O

KINARX CORP

KINDZR MORGAN

KINDER MORGAN

KINDZR MORGAN

KINDER MIRGAN

KINDER MORGAN

KINDER MORGAN

KINDZR MORGAN

INC
INC
INC

INDS

INC XANS

INT KANS

INC KANS
MANAGEMENT LLC
MAMASGEMENT LLC
MANAGEMENT LLC
ENERGY PARTNER
KINDER MORGAN ENERGY PARTNER
KINDER MORGAN ENERGY PARTNER
KINDRED HEALTHCARE INC
KINDRED HEALTHCARE INC
KINDRED HEALTHCARZ INC
KINDRED HEALTHCARE INC
KINDRED HEZALTHCARE INC

KING PHARMACEUTICALS INC
XING PHARMACEUTICALS INC
KINS PHARMACEUTICALS INC
KING PHARMACEUTICALS INMNC

*x { Y57 3F SECTICON 13F

PAGE
IVMO01

SECURITIES *x 149

ISSUER DESCRIPTION STATUS
PED CONV SER B DELETED
com

COM

com

CALL

PUT

com

CALL

PUT

COM

CALL

pyT

COM

CALL

PUT

caM

coM

CALL

PUT

com

CALL

PUT

cL 8

CaM

CALL

PUT

oM

CALL

PUT

coM

CoM

COM

CALL

PuT

5HS

CALL

puT

UT LTD PARTNER
CALL

PUT

caM

CALL

pUT

«W EXP 04/20/200
=4 EXP 04/20/200
DRCY  2.750%Z11/1
COM

CALL

PUT



RUN DATZ:201/06
RUN TIMZ 210340

CUSIP NQO.

435611
4356902
4946902
495902
496904
497265
497265
4972656
497250
497498
497629
496017
498342P
498773
493782
4939040
493040
499040
499063
499063
4990563
499064
499064
499064
499365
500228
500255
500255
500255
500255
50045
500467
500457
500457
500457
50047R
500472
500472
500472
50049M
500507
500500
520600
500600
5006398
500631
500634
500644
500643

10
10
30
5
10
10
20
95
30
190
10
hEs)
10
20
10
ic
30
25
10
90
35
12
90
5
10
10
Ad
10
90
95
10
AA
30
90
95
10
30
30
35
10
10
10
20
95
i0
10
10
10
20

O ad O B d b4 00 VIO WO LIV P P P P ke et ) LU U U W 0D W) ks QO T QN On DN O W= g W

/03

ISSUSR NAME

KING POWER INTERNATIONAL GRD
KINRDSS GOLD CORP

KINRCSS G3LD COrP

XINR3SS GOLD CORP

KINGSWAY FINL SVYCS INC

KIRRY CORP
KIRBY CORP
KIRBY CQORP
KIRIN BREWERY
KIRKLANDS INC
KIRLIN HLDG CDRP

KIT MFG CO

KLAMATH FIRST BANCORP INC
KMART FING I
KNAPE & VOGT MF5
KNIGHT RIDDER INC
KNIGHT RIDDER INC
KNIGHT RIDDER INC
KNIGHT TRADING GROUP INC
KNISHT TRADING GRIUP INC
XKNIGHT TRADING GRJUP INC
KNIGHT TRANSN INC

KNISHT TRANSN INC

KNIGHT TRANSN INC

KDALA CORP

K3GER EZQUITY INC

KOHLS CORP
KQHLS CORP?
KJHLS CORP
KOHLS CORP
KONAMI cORp
KANINKLIJKE
KANINKLIJKE
KININKLIJKE AHOLD N
KONINKLIJKE AHOLD N
KONOJVER PPTY TR INC
KONINKLIJKE PHILIPS
KONINKLIJXE PHILIPS
KONINKLIJKE PHILIPS
KOOKMIM BK NEW

KJOOR INDS LTD

KOPIN COrP

KJIPIN CORP

K3PIN CORP

KIREZA EQUITY FD INC
KJReEA ELECTRIC PR
X3REA FD

K3SAN BIQSCIENCES INC
KORN FERRY INTL

LYD

co

AHOLD N
AHOLD N

cC<< <«

ELECTRS
ELZCTRS
ELECTRS

** LIST JF SECTION 13F SECURITIES =*x

PAGE
IVMOD1

150

ISSUER DESCRIPTION STATUS
cam

£oM

CALL

PUT

coM

coM

CALL

PUT

SPONSORED ADR

cam
coM
Tl
CaM
PED
coMm
com
CALL
PyT
coM
CALL
PUT
com
CALL
PUT
COM
caM
NOTE
COM
CALL

PUT

SPONSJIRED ADR .
NOTE 3.000% 9/3
SPON ADR NEW
CALL

PUT

COM

NY REG SH NEW
CALL

PUT

SPONSORED ADR
SPGNSORED ADR
COoM

TALL

PUT

coM

SPONSORED ADR
coM

caM

COM NEW

TRCV T7EX

6/1

ADDED



AUN DATE:201/05/23 *¥k {IST IF SZCTION 13F SECURITIES *xx PAGE 151
AUN TIMES10:140 IVMO01
CUSIP NDJ. ISSUSR NAME ) ISSUER DESCRIPTIO STATUS
300542 30 O KIRN S=RRY INTL CALL
3305643 33 0 KDRN FZRRY INTL PUT
5005643 10 5 = ¥XOS PHARMACZUTILCALS INC caM
500643 90 0 K235 PHARMACFEUTICALS TINC CALL
500648 9% Q K35 PHARMACEUTICALS INC PUT
500622 10 5 ¥1S8S CORP CoMm
SO07T3N 10 4 x KRAFT FQODRS INC CL A
500758 30 4 KRAFT FOODS INC CALL
50075N 9% 4 XRAFT *00DS INC PUT
30075Q 10 7 KRAMINT RLTY TR CO™M SH 8=N INT
5908752 20 5 KRAMONT RLTY TR P=n (V 3-1 BEN
500773 10 4 KREISLER MFG CORP COM :
531014 10 4 = KRISPY KREME DOUGHNUTS INC £oM
501014 90 4 KRISPY KREME DOUGHNUTS INC CALL
501014 95 4 KRISPY XKREME DOUGHNUTS TNC pPUT
501044 10 1 * ¥XROGER €O oM
501044 30 1 XKROGBER LD CALL
301044 95 1 KROGER €O PUT
501043 10 2 * ¥RCLL INC COM
501049 90 0 ¥R0LL INC TALL
501049 35 D KROLL INC PUT
501052 10 4 * XRONDS INC CoM
501052 30 4 KRONDS INC TALL
501052 95 4 XRANDS INC PUT
501173 20 7 KUBGTA CORP ADR
501242 AT 1 KULICKE & SOFFA INDS INC NOTE  4e.750212/1
531242 AJ D KULICK= & S0FFA INDS5 INC NOTE S.250% 3/1
501242 10 1 x XULICKE & SOFFA INDS INC com
201242 30 1 KULICKE & SOFFA INDS INC CALL
501242 3% 1 VULICKE & SOFFA INDS INC pyUT
501558 20 2 KYQCERA CORP ADR
5901877 12 0 KYPHON INC £om
501723 10 9 LAN CHILE S A : SPONSTIREZD ADR
531302 20 2 = LCA-VISION INC COM NEW DELETED
501503 70 9 LCA-YISION INC CALL NZLETED
501803 33 2 LZA-YISION INC pUT BELETED
- 5721803 30 2 LTA=VISION INC COM PAR $.001 ADDED
EO01810 10 5 * LCC INTZRNATIONAL INC CL A
501810 992 5 LCC INTEANATIONAL INC CALL
5301810 95 5 1LCC INTERMATIONAL INC ouT
T 501925 19 1 L5358 FINL CORP COoM
501940 10 2 = LNR PPTYY CGRP com
501940 20 9 LNR PPTY LORP CALL
501340 3% G INR PPTYY [ORP puT
502003 10 6 LL € E 2TY TR UNIT BEN INT
502079 10 6 LMI AEROSPACE INC coM
30208P 1D 9 LML PMT SYS 1INC CoM
502100 10 0 LNB BANCDORP INC CIM
£02159 10 0 LSB CORP oM

_—



RUN DATE:

CUSIP NT.

502158
50216¢C
502161
302161
502161
502161
502161
502161
502161
502175
502385
502392
5023932
502392
702392
502424
502424
502424
502424
502424
502435
502441
502470
503459
503459
503459
504194
505335
.5053348
505336
50540L
50540R
503540R
50540R
50540R
505401
305401
505491
505447
505447
505447
505597
5054583
50575Q
505754
502851
505342
505862
505842

12
190
AC
AD
AZ
AS
19
90
95
10
10
AZ
12
30
95
AB
AD
10
EAY
35
20
20
10
10
90
95
20
10
90
35
10
AC
42
20
95
29
20
95
10
30
35
i0
10
10
20
40
19
30
95

1/706/03 ** LIST OF SECTION 13F
RUN TIMEZ10:40

NI R OMNMPERINIIDOODOOPINNN LYV OWONNAR PR PFOORRWLWLAHREIINON NS W

ISSUER NAME

L S B BANCSHARES N C

LST INDS INC

LST LOGIC CQORP

LST LOGIC CORP

L3I LOGIC CORP

LST L3GIC CORP

LSTI LOGIC CORP

LSI LOGIC CORP

LST LOSIC CCRP

LTC PPTYS INC

LTWC CORP

LTX CORP

LTX CORP

LTX CORrRp

LTX CORP

L-3 COMMUNICATIONS HLDGS INC
L-3 COMMUNICATICNS HLDGS INC
L-3 COMMUNICATIONS HLDGS INC
L-3 COMMUNICATIONS HLDGS INC
L-3 COMMUNICATIONS HLD3S INC
LYI GROUP INC

LVMH MOET HENNESSY LOQU VUITT
LA BARGE TINC

LA JOLLA PHARMACEUTICAL €O
LA JOLLA PHARMACEUTICAL €O
LA JOLLA PHARMACEUTICAL €O
LA QUINTA CORP

LA Z BOY INC

LA Z BOY INC

LA Z BOY INC

LARONE INC NEW

LABORATORY CORP AMEZR HLDGS
LABORATORY CORP AMER HLDGS
LABORATORY CORP AMER HLDS3S
LABCRATORY CORP AMER HLDGS
LABOR READY INC

LABDR READY INC

LABOR READY INC

LABRANCHE £ CO INC

LABRANCHE & C3 INC

LABRANCHE & CJ INC

LACLEDE GROUP INC

LACROSSE FOOTWEAR INC
LADENBURG THALMAMN FIN SVCS I
LADISH INC

LAFARGE CIPPEE S A

LATARGE NORTH AMIRICA 1INC
LAFARGE NORTH AMEZRICA INC
LAFARGE NORTH AMERICA INC

SECURITIES **

ISSUER DESCRIPTION

COM
COM
NOTE
NOTE
NOTE
NOTE
CoM
catL
PUT
CoM
coM
N3TE
com
CALL
PUT
NDTE
DEBT
com
CALL
PUT

4«250% 3/1
442502 3/1
4+000% 2/1
4.000%211/0

4.250% 8/1

56250% 6/0
40000% 9/1

PFD SER A CONV $
SPONSORED ADR

COM
COM
CALL
PUT

PAIRED CTF

COM
CALL
PUT
COMm
NOTE

/1

COM NEW

CALL
PUT

COM NEW

CALL
PUT
CaM
CALL
PUT
£oM
coM
COM
CoM

NEW

SPCN ADR NEW

cam
CALL
oUT

PAGE 152
IvMool

STATUS

ADDED

DELETED



RUN DATZ:01/06/03 *= | IST 7% SECTION 13F SECURITIES *x% PAGE 153

RUN TIME210340 TYM001
CUSIP N3, ISSUZR NAME TSSUER DESCRIPTICN STATUS
507306 10 % LAIDLAW GLOBAL COR®P coM
511637 10 O LAKELAND BANCD2RP INC CaM
51146356 1L 2 LAYZLAND FINL C32P CoOM
511792 10 5 LAKZLAND INDS INC CoM
512062 10 93 LAKES ENTMNT INC £oM
3123807 AE B8 LAM RESEARCH CORP NOTE 4.000% 6/0
512807 10 €& * LAM RESZARCH CORP £onM
512807 99 8 LAM RESEARCH COCRP CALL
512897 95 3 LAM RESEARCH CORP ouT
512815 AF 3 LAMAR ADVERTISING 17 NOTE 5.250% 971
512815 10 1 *= LAMAR ADVERTISING €3 cL A
512815 30 1 LAMAR ADVERTISING €3 CALL
512815 9% 1 LAMAR ADVZRTISING C0 PUT
5136935 12 4 LAMSON & SESSIONS C23 COM
513847 10 3 * LANCASTER COLONY CORP CoM
513847 90 3 LANCASTER COLONY CORP CALL
513347 95 3 LANCASTER COLONY CORP PUY
514605 17 2 LANCZ INC CoM
5145614 1C 5 LANCZR CORP CoM
514755 10 5 LANDACORP INC cnM
5147537 10 3 LANDAIR CORP caM
51476K 10 3 LANDAUER INC "CoM
514765 10 4 LANDEC L£3ORP CaM
514335 10 3 = LANDAMERICA FINL SROUP INC CaM
514936 90 3 LANDAMERICA FIWNL GRDOUP INC CALL
514935 35 3 LANDAMERICA FINL GROUP INC PUT
5150%4L 10 7 LANDMARK BANCORP INC ’ COM
51509L 10 3 = LANDRYS RESTAURANTS INC cOoM
51503L 90 3 LANDRYS RESTAURANTS INC CALL
515081 95 3 LANDRYS RESTAURANTS INC pUT
515098 10 1 *= LANDSTAR SYS INC cam
515338 30 1 LANDSTAR SYS INC CALL
15092 95 1 LANDSTAR SYS INC PUT
515707 10 7 LANGER INC cCoM
516012 19 1 LANNET INC COM
516548 10 4 * LANTRONIX INC oM
516548 9C 4 LANTRONIX INC CALL
516548 95 4 LANTRONIX INC PUT
516555 10 9 LANVISION SYS INC COM
517053 10 4 * LARGE S5CALE BIDLOGY COR? CCM
517053 90 4 LARGE SCALZ BIJLOS5Y CORP CALL
517053 95 4 LARGE SCALE BIOLOSGY COR? PUT
51729Y 1D 8 * LARSCOM INC CL A
51729Y 90 8 LARSCOM INC CALL
51729Y 35 3 LARSCOM INC PUT
517923 10 3 LASER-PACIFIC MEDIA CORP CaM
517924 10 6 * LASERSIGHT INC COM
517924 30 6 LASERSIGHY INC CALL
517924 95 6 LASERSIGHT INC PUT



RUN DATE:01/06/03 * %

RAUN TIME210:40

CUSIP® N3

517942
518074
518281
513129
51827Q
51328C
518292
£1841%
518415
510415
516415
5184139
518439
518439
518629
520776
520780
520780
520730
521050
521050
521050
521078
52170U
52135N
52186N
52126N
521863
521843
521363
521855
521855
521355
521865
52201Y
522015
522015
522015
522126
S2324W
523251
523753
524225
524477
524651
524631
524531
524650
524650

pRY)
20
10
10
19
10
hRe]
AC
i0
20
35
12
99
95
10
10
10
20
95
10
90
95
10
10
10
90
95
10
99
95
AG
190
30
75
10
10
90
95
10
10
10
12
10
10
10
?0C
?5
10
20

NPT d DD W

IV VIOQOODORTODTNARARNPRdN NN VOSRPL PP PO NP DO

ISSUZR NAME

LASALLS HOTEL PPTYS

LASER TIZCHNOL2GY INC
LASEZRSCOPE

LASTMINUTE COM PLC

LATIN AMER EQUITY FD INC N=W
LATIN AMzRN DISCOVERY Fn INC
LATITUDE COMMUNICATIDNS INC
LATTICE SEMICINDUCTOR CORP
LATTICE SEMICONDUCTIR CORP
LATTICE SEMICONDUCTOR CDRP
LATTICE SEMICONDUCTOR CORP
LAUDER ESTEE C£0OS INC

LAUDER ESTEE COS INC

LAUDZR ESTEE COS INC

LAUREL CAP GROUP INC

LAWSCN PRODS INC
LAWSON SOFTWARE
LAWSON SOFTWARE INC
LAWSON SOFTWARE INC
LAYNE CHRISTENSEN €0
LAYNZ CHRISTENSEN CO
LAYNE CHRISTENSEN €3
LAZARE KAPLAN INTL INC
LEADING BRANDS INC
LEAPFROG SNTERPRISES INC
LEAPFROG ENTERPRISSS INC
LEAPFROG ENTERPRISES INC
LEAP WYRZLESS INTL INC
LEAP WIRZLESS INTL INC
LEAP WIRELESS INTL INC
LEAR COReP
LZAR COR?P
LZAR CORP
LEAR CORP
LEARN2 CORP
LEARNING TREE
LEARNING TREE INTL INC
LEARNING TREE INTL INC
LEATHER FACTORY INC
LECRCY CORP

LECTEC CORP

ZZ ENTERPRISES INC
LZEDS FR=D BANKSHARES INC
LESSPORT FINANCIAL CORP
LESATC SYS INC

LE5ATO SY5 INC

LEGATD SYS INC

LTGGETT & PLATT INC
LEGGETTY & PLATT INC

INC

INTL INC

LIST OF SECTION 13

SECURITIES ==

ISSUER DESCRIPTICN

PAGE
IVMO0Y

134

STATUS

COM SH BEN INT
COM NEYW

com

SPONSJRED ADR

CoM
oM
coM
NOTE
CaOM
CALL
PUT
cCL A
CALL
oUY
com
coM
COM
CALL
PUT
cOM
CALL
PUT
coM
COoM
CL A
CALL
PUT
com
CALL
PUT
NOTE
COM
CALL
PUT
CoM
CoM
CALL
PUT
COM
roM
com
oM
COM
oM
£oMm
CALL
PUT
coM

CALL

4.750%211/0

DELETED
DELETED
DELETED

2/2

DELEYED




AUN DATE$01/06/03 *x L IST 2F SECTTON 13F SSCURITIES *x PAGE 155

RUN TIMZ:10340 Tymapol
CUSI® N3J. ISSUSR NAMZ ISSUSR DESCRIPTION STATUS
324550 35 7 LEGSHETT & PLATT INC oyT

524901 AG 2 LSG5 MASON INC NQTE 6/2
524901 10 35 *= L2545 MASON INC coM

524901 90 5 LEG5 MASON INC CALL

524901 95 5 1565 MASON INC PUT

524398 5C 9 LZHMAN BR2S HLDGS INC SRNT 4/90
524902 FB 1 LEHMAN BROS HLDGS INC NIOTE 0.5425212/1 ADDED
524903 10 0 * LZHMAN BR3IS HLDS5S INC COM

524903 90 O LEHMAN BROS HLDGS INC CALL

524998 35 0 LEHMAN BROS HLDGS INC pyT

525434 10 7 * L=ITCH TECHNOLDOGY CQORPp COoM

325434 90 7  LEITCH TECHNDLOSY CORP CALL

525434 95 7 LEITCH TECHNOLDGY CORP PUT

5260273 10 5 *= LENDINGTREZ INC £OM

526225 90 3 LENDINGTREZ INC CALL

526023 75 5 LTNDINGTRES INC PUT

5260357 AA 2 LEZNNAR CZRP DBCY /2
325037 AF 1 L=NNAR CORP NOTE 4/0
526057 19 4 * LENNAR CORP £NM

5260357 99 4 LENNAR CORP CALL

525057 95 4 LENNAR CORP oUT

526197 A3 3 LENNDX INTL INC NATE 4642302 6/0 ADDED
526107 10 7 = LENNGOX INTL INC COM

326197 90 7 LENNOX INTL INC CALL

525107 35 7 LENNGOX INTL INC pUT

526872 10 6 LE5CT INC OHID coM

527288 10 4 x L=UCADTA NATL CCRp CoM

527288 30 4 LEUCADIA NATL C3ORP CALL

527238 95 4 LEUCADIA NATL CORP PUT

52729 10 2 LEVEZL 8 SYS INC CoM

52729N AG 5 LEVYEL 3 COMMUNICATIONS INC NJOTE 5.000% 9/1
52729N AS 9 LEYEL 2 COMMUNICATIONS INC NOTE 5.000% 3/1
52729N 10 O * LEVEL 3 COMMUNICATIANS INC coM

52729N 20 0 LEVEL 3 COMMUNICATIONS INC CALL

527298 35 0 LEVTL 3 COMMUNICATIONS INC oyuT

523862 10 4  LEXAR MEDIA INC CM

52885Q 10 2 LEXENT INC cOM

523872 10 4 * LEXICON GENFTICS INC cow

528872 30 &  LEXICON GENETICS INC CALL

528872 9% 4  LEXICON GENETICS INC PUT :
529017 190 5 LEXINGTON B & L FINL CORP COoM

529043 10 1 LEXINGTGN CORP PPTYS TR coM

326773 10 T * LZXMARK INTL NEW CL A

529771 90 7 LEXMARK INTL NEW CALL

5329771 35 7T LEXMARK INTL NEW PUT

529899 10 8 LIBBEY INC comM

529200 10 2 LIBERTY ALL-STAR GROWTH FD I comMm

529905 12 1 LIBERTY BANCORP INC N J coM

530129 10 5 * LIBERATE TECHNALAGIES COM



RUN DATED1/05A/03
RUN TIME:10:240

CUSIP N3.

530129
530129
530154
539158
530379
530582
530532
5307073
530715
530715
530715
530715
530718
530718
530718
530713
530713
5307183
531172
531172
531172
531735
531914
531926
531927
53215R
532187
532187
532187
532159
53219L
53219L
53219L
53219L
532192
53229K
53220K
53220K
532225
532225
532225
532257
532257
332257
532257
532349
532439
£32457
532457

90
95
10
19
10
20
30
10
AG
AL
AN
AR
10
99
95
20
90
95
10
39
95
AA
10
19
10
10
10
90
95
19
AE
10
90
95
10
20
30
95
10
30
95
19
90
95
10
10
10
10
90

WWWNNUINIVN dad NP0 00O b bt b bt O 3d QDB DD DU 00 W AT W UL

ISSUZR NAME

LIBERATE TECHNOLDGIES
LIBERATE TECHNOLDSIES
LIBERTE INVS INC DEL
LIBERTY ALL STAR EQUITY FD
LIBERTY CORP S C

LIBRZRTY HOMES INC

LIBERTY HOMES INC

LIBERTY LIVEWIRE CORP
LI3ERTY MEDIA CORP
LIBERTY MEDIA CORP
LIBERTY MEDIA CORP
LIBERTY MEDIA CORP
LIBERTY MEDIA CORP
LIBERTY MEDIA CORP
LIBERTY M=DIA CORP
LIBERTY MZDIA CORP
LIBZRTY MEDTA CORP
LIBERTY MEDIA CORP
LIBERTY PPTY TR
LIBZRTY PPTY TR
LIBZRTY P?PTY TR
LIZBERY CORP
LIFEWAY FOODS INC
LIFETIME HOAN CORP
LIFECELL CORP
LIFEPOINT INC
LIFECORE BIOMEDICAL INC
LIFECORE BIOMZDICAL INC
LIFECORE 3IOMEDICAL INC
IFSSTREAM TECHNILDGIES
LIFEPDINT HOSPITALS INC
LIFEPGINT HASPITALS INC
LIFEPOINT A3SPITALS INC
LIFE20INT HOSPIVALS INC
LIFELINE SYS INC

LIGAND PHARMACEUTICALS INC
LIGAND PHARMACEUTICALS INC
LIGAND PHARMACEUTTICALS INC
LIGHTBRIDGE INC
LISHTBRIDGE INC
LIGHTBRIDGE INC

LIGHTPATH TECHNOLNGIES INC
LIGHTPATH TECHNOLOSIES INC
LIGHTPATH TECHNOLOGIES INC
LYGHTSPAN INC
LIAIR GILD LTD
LILLYIAN VERNON
LILLY ELTI & C2
LILLY ELY & CC

NEW
NEW
NEW
NEW
NEW
NEW

INC

CaRP

*x LIST DOF SECTION 13F SECURITIES ==

PAGE
IVMOO1

156

ISSUER DESCRIPTION STATUS
CALL

PUT

com

SH BEN INT

com
CL A
L B
CL A
DE3B
DE3

DELETED
4«000%11/1
3.7502 2/1
DEB 3.500% 1/1
DEB 3.259% 3/1
COM SER A
CALL
pUT
COM
CALL
PUT
SH4 BEN INT
CALL
PUT

SER B

‘'SDCV 8.000%11/1

oM

caM

CoM

com

coMm

CALL
PUT

COM

NOTE
CoM

CALL
PUT

COM

cL B
CALL
PUT

CaM

CALL
PUT

CL A
CALL
PUT

coM

SPONSTRED ADR
COM

coMm

CALL

45002 6/0



FUN DATESD1I/NS723 *% LIST OF STCTION 13F SECURITIES ** PAGE 157

RUN TIMS210:40 IVM001
CUSIP N7 ISSUER NAME ISSUER DISCRIPTION STATUS
532457 35 LILLY SLY £ C3 PUT

$32716 10 T * LIMITED BRANDS INC £0M

532716 99 LIMITZD BRANDS INC CALL

532716 35 LIMITED BRANDS INC PUT

532774 10 6 * LIN TV CORP TL A

532774 90 LIN TV CIRP TALL

532774 95 LIN TV C3RP PUT

532791 10 9 *« LINCARE HLDGS INZ com

532791 99 LINCARE HLDGS INC CALL

532791 95 LINCARE HLDGS INC PUT

532379 10 LINCOLN BANCORP IND com

533900 10 LINCOLN SLEC HLD53S INC com

534133 10 LINCOLN NATL CONV SECS =D IN  COM

534137 10 2 + LINCOLN NATL COR® IND CoM

534187 90 LINCOLN NATL C32P IND CALL

534137 25 LINCOLN NATL CORP IND oyT

534187 20 LINCOLN NATL CORP IND PFD A CINV $3
534217 10 LINCOLN NATL INC3IMS ¥D CoM

535555 10 LINDSAY MFG C2 coM

535678 10 6 « LINEAR TECHNOLOGY CORP com

535673 90 LINEAR TECHNOLOGY CORP CALL

535673 95 LINEAR TZCHNOLOGY CORP PUT

535679 10 4 * LINENS N THINGS INC com

535673 90 LINENS N THINGS INC CALL

535679 95 LINENS N THINGS INC PUT

535919 20 LTINS GATE SNTMNT CORP COM NEW

535191 10
535252 140

LION BIOSCIENCE AKTIZNGESELL SPONSORED ADRR
LIONBRIDGE TECHNILOSIES INC COM

O od NP O pd J B Jd NP PO WINMI R IOV WERPRPCPIRNIARORFRDO O IIDIRIOO OO d~dD

53532P 190 LIPID SCIEZNCES INC ARIZ COM
5346317 12 * LIQUID AUDIO INC oM
326317 30 LIRUID AUDIN INC CALL
536317 35 LIQUID AUDTO INC PUT
536340 20 LIGUIDATION W3RLD INC COM NEW
53£34X 10 LIJUIDMETAL TECHNDLAGIES coM
5346737 10 LITHIA MTRS INC cL A
537002 12 * LITTELFUSE INC oM
537809 39 LITTEZLFUSE INC CAiLL
537008 95 LITTELFUSE INC pPUT
537590 10 LITTLEFIELD CORP COM
533145 10 LIVEPERSON INC coM
533320 19 * LIZ CLAIBORNE INC CcoM
539320 90 LIZ CLAIBORNE INC CALL
5393290 95 LIZ CLAIBORNE INC PUT
532432 12 LLOYDS TSB GRAOUP PLL SPONSDORED ADR
5392451 19 * L3-JACK CORP COoM
5394251 90 L3=-JACK CORP CALL
533451 95 LJ-JACK CORP pPUT
5395532 10 LSCAL FINL CORP coM
539830 19 * L2CKHEED MARTIN CORP coM

0Dy 5 v AL wRTIN ek ev



RUN DATE201/26/03 x¥
RUN TIMEZ12340

CUSIP NDo

5373830
539830
540211
540411
540424
540424
540424
540424
540424
540424
540424
541209
54140W
54140Y
541402
5414109
341509
542307
542207
542307
542312
542312
542312
5426459
5431562
542142
543162
543212
543213
543213
343442
543442
543442
545754
546347
545347
546347
548651
548551
543661
5486561
548651
543900
5439271
549271
549271
5432282
549232
543282

90
35
10
50
AL
10
90
3?5
20
30
95
10
19
10
i0
i0
AF
10
20
95
12
30
35
10
13
30
95
10
20
35
10
90
9z
i0
a0
30
23
LF
Cé
10
30
35
10
iQ
90
35
10
90
95

bd bt ol g DN PN d ORI e TITI N e b 1 N WD W W LI W N od =d O DD P D OO

ISSUZR NAME

LOCKHEFD MARTIN CORP
LOCKHEED MARTIN CORP
LODGENET ENTMY (ORP
LOEHMANNS HOLDINSS INC
LOZWS CORP

LOEWS CORP

LOEWS CORP

LOEWS CORP

LOEWS CORP

LOEWS CORP

LOEWS CORP

LIOGANSPORT FINL CORP
LOGICVISION INC

LIGILITY INC

L3GIC DEVICES INC
LIGITECH INTERNATIONAL S A
LOMAK PETE INC

LIONE STAR STEAKHIUSE
LONE STAR STEAKHOUSE SALOON
LONZ STAR STEAKHOUSE SALOON
ONE STAR TzCHNOLOGTIES INC
L3NS STAR TECHNOLOGIES INC
LONE STAR T=CHNOL3GIES INC
LONG ISLAND FINANCIAL CORP
LONGS DRU%G STORZS CORP
LONGS JRUG STIR:S CORP
LONGS DRUG STORES CORP
LONSGVIEW FIBREZ (O

LONGVIZW FIBRZ CQ

LOMGVIEW ~IBRE (O
LODKSMART LTD

LIOKSMART LTD

LJOKSMART LTD

LOUDEYZ CORP

SALOON

LOUISIANA PAC CNR?P
LOUISIANA PAC CORP
LOUTISIANA PAC CORP
LIWES €S INC
LOWES C€DS INC
LOWES CDS INC
LAWES CCS INC
L2WES CAOS INC

LOWRANCE SLECTRS INC
LUBRIZOL CORP
LUBRIZOL CORrP
LYBRIZSL CORP

LUBYS INC

LUBYS INC

LUBYS INC

LIST 7% SECTION 13F SECURITIES =*x

PAGE
IVMO01

158

ISSUZR DESCRIPTION STATUS
CALL
pUT
coM
coM
NOTE
COM
CALL
PUT
CARDLNA GP
CALL

PUT

cem

oM

COM

COM
SPONSORED ADR
3DCV  4.000% 2/9
£0OM
CALL
PUT
coM
CALL
PUT
oM
coM
CALL
PUT
coM
CALL
pUT
oM
CALL
PUT
COM
oM
CALL
PUT
NOTE
NOTE
COM
CALL
PUT
COoM
coM
CALL
pPUT
COM
CALL
PUT

34125% 3/1

STX

2/%

0+.851%10/1



RUN DATESQ1/06/23 *%x L IST 27 SECTION 13F SECURITIES *= PAGE 1379

QUN TIME210:40 TVMCO01
CUSIP NN ISSUER NAME ISSUER DESCRIPTICON STATUS
549443 10 7 = LUYCENT TECHNDLOGIES INC coM
549463 30 7 LUCENT TECHNJLOGYIES INC CALL
549453 95 7 LUCENT TECHNOLOSIES INC PUT
549486 10 8 LUCTLLE FARMS INC CoMm
543754 10 3 LUFKIN INDS INC CoM
55024L 10 9 LUMENON INNOV LIGHTWAVE TECH coM
55027 10 2 * LUMINEX CORP DEL coMm
550275 90 2 LUMINEX CORP DEL TALL
550275 95 2 LUMINEX CORP DEL PUT
550568 20 2 *= LUXOTYICA GROUP S P A SPONSORED ADR
550583 Q0 2 LUXOTTICA GROUP S P A CALL
55063R 95 2 LUXOTTICA GROUP S P A pUT
550819 10 6 LYDALL INC DFEL COM
551137 10 2 LYNCH CORP cCOM
5511456 10 3 LYNCH INTZRACTIVE CORP coMm
531812 30 4 * LYNX THERAPEUTICS INC COM NEW
551812 90 8 LYNX THERAPEUTICS INC CALL
551812 95 3 LYNX THERAPEUTICS INC PUT
552074 190 6 LYON WILLIAM HOMES coM
552078 1D 7 * LYONDELL CHEMICAL C2 coM
552078 90 7 LYONDELL CHEMICAL CO CALL
552078 95 7 LYONDELL CHEMICAL CO PUT
552541 10 4 M E F WORLDWIDE CORP oM
55261F 10 4 ¥ M £ T BK CORP COM
53261% 90 4 M £ T BK CORP CALL
55261F 95 4 M & T BK CORP oUT
552561R 10 8 MAF BANCDRP INC COM
5524617 10 2 MACC PRIVATE ZQUITISS INC comM
55262C 10 0 = M3TA INC COM
55262C 90 O MBIA INC CALL
552682C 95 0 M3IA INC pUT
55262L 10 0 * MBNA CORP CoM
552562L 90 0O MBNA CORP CALL
552562L 95 0 MBNA CORP PUT
552620 20 =5 MAI SYSTEMS CORP CoM
552644 10 8 MB FIMANCIAL INC NEW oM
552672 10 4 MC SHIPPING INC coM
552674 30 9 MDC CORP CL A SUBVTGNEW
552575 10 8 * M D € HLDGS INC COoM
552675 90 3 M D C HLD5S INC CALL
552675 95 8 M D T HLDGS INC PUT
55268N 10 0 MDSI MOBILE DATA SOLUTIONS I COM
53259 30 2 *= MDS INC COM
552699 99 2 MDS INC CALL
55259P 95 2 MDS INC PUT
5524690 10 ¢ * MDU RES GROUP INC cCoM
552690 99 9 MDU RES GROUP INC CALL
552590 95 9 MDU RES GROUP INC PU
55270M 10 8 = MCSI INC cComM



RUN DATE:01/06/03
RUN TIMEZ12:40

CUSI® N3

55270M
55270M
55271%
55271X
55271X
552715
552715
532715
55272D
55272X
552721

£52953
552933
562953
55301Q
553025
553044
553044
553044
553058
55306N
53306N
55306N
553074
55308X
553534

53358
553409
553409
552409
553444
55347HW
55347
553474
£53477

30
95
10
AA
20
10
50
35
10
10
10
10
19
10
10
10
10
10
90
35
10
90
35

> 10

190
10
32
95
10
12
io
70
95
is
i0
397
7?5
10
10
10
20
12
90
95
i0
10
30
35
AB
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ISSUZR NAME

MC3STI INC
MCSTI INC
MZYC DRAPER
M=C BANCORP
MFC BANCORP
MEMC ELECTR
MZMZ ZLECTR
MZMC ZLECTR
M=B CORP
MFA MTG INVTS INC

MFRI INC

MFS CHARTER INCOME TR

MFS INTER INCOME TR

MFS MULTIMARKET INCIME TR
MFES MUN INCOMZ TR

MF5S SPL VALUE TR

MGE ENERGY INC
M3IC INVT CORP
M3IC INVT CORP
MGIC INVT CORP
MGI PHARMA INC
MGI PHARMA INC
MGT PHARMA INC
MGI PPTYS INC
MFS 50VT MKTS INCOME TR
M5M MIRAGE

MGM MIRAGE

M5M MIRAGE

M H MEYZRSON £ (0 INC

M5P INGREDIENTS INC

MIM CORP

MIM CORP

MIM CORP

M/T SCHOTTENSTEIN HIMES INC
MXS INSTRUMENT INC

MKS INSTRUMENT INC

MKS INSTRUMENT INT

ML MACADAMIA ORCHARDS L P
MKTG SERVICES INC
MMO2 PLC

MPM TEZCHNOLOGIES
MPS GROUP INC

MPS SROUP INC

MPS GROUP INC

MPa INDUSTRIAL SVIS
MRD SOFTWARE INC
MRC SOFTWARE INC
MRD SOFTWARE INC
MRY COMMUNICATIGNS INC

FISHER JURVET FD
LD
LTD
MATLS
MATLS
MATLS

INC
INC
INC

WIS
WIS

Wwis

INC

5ROUP

*x LIST JF SECTION 13F SECURITIES xx

PAGE
IVM0D]

140

ISSUER DESCRIPTION STATUS
CALL

PUT

coM

DBCV  8.000% 4/0
COM NEW

coM

CALL .
PUT
coM
com
COM

SH BEN
SH 3EN
SH BEN
SH BEN
SH BEN
com
CoM
CALL
PUT
coMm
CALL
pUT
COM

SH BEN
CoM
CALL
PUT
coM
£OoM
coM
CALL
PUT
COM
caoMm
CALL -
PUT

DEP UNIT CL A

caM

ADR

COM NEW

coMm

CALL

ouT

CoM

CoM

CALL

PUT
NOTE

DELETED

INT
INT
INT
INT
INT

DELETED
INT

ADDZD

5000% 6/1




RUN DATZ:01/0n5/02 *x LIST OJF SECTION 13F SECURITIES *x PAGE 161

RUN TIMES1024D IVMOO1
CJSIP NC. ISSUTR NAME ISSUER DESCRIPTION STATUS
5353477 10 O * MRV COMMUNICATIZNS INC COM
353477 90 2 MRV COMMUNICATIONS INC ALl
553477 95 O MV COMMUNICATTYONS TNC PUT
553519 10 9 MSB FINL INC COM
553530 10 6 * MST INDL DIRELT INC cL A
553530 20 % M5C INDL DIRZCT INC CALL
553530 95 5 MSC INDL DIRECT INZ PUT
533531 10 4 * MSC SOFTWARE CORP COoM
553531 90 4 MSC SOFTWARE CORP CALL
533531 95 4 MSC SOFTWARE CORP PUT
553769 10 O3 * MTR GAMING SR2UP INC coMm
5537463 90 9 MTR GAMING GR3IUP INC CALL
553759 95 9 MTR SAMING GROUP INC PUT
55377A 10 5 MTC TIZICHNGLOGIES INC COM
553777 10 3 * MTS SYS CORP oM
533777 90 3 MTS SYS CORP CALL
552777 95 3 MTS SYS ZORP PUT
553829 192 2 MVC CA® ' COM ADDED
553903 10 5 x MTI TECHNOLOGY CO2RP CC™
533903 90 & MTI TECHNOLOGY CORP CALL
553503 9% 5 MTI TECHNDLGGY CORP PUT
554034 10 8 M-WAVE INC oM
554153 19 56 MAC-GRAY CORP com
554225 10 2 MACATAWA BK CORP COM
554273 10 2 * MACDERMID INC CoM
554273 90 2 MACDERMID INC CALL
554273 95 2 MACDERMID INC PUT
554335 10 9 MACEZ SEC INTL INC COM
.554332 10 1 MACERICH €O oM
£54459 10 4 « MACK CALI RLTY CORP cam
554439 90 4 MACK CALI RLTY CORP CALL
554439 35 4 MACK CALY RLTY CORP PUT
554541 10 2 MACKIE DESIGNS INC COM
555903 10 3 * MACROCHEM CORP DEL com
555993 30 3 MACRCOCHEM CORP DEL CALL
555903 95 3 MACROCHEM CORP DEL - PUT
555994 10 1 * MACRCVISION CORP caMm
555334 90 1 MACRCIVISION CORP CALL
555904 95 1 MACROVISION CORP PUT
555190 10 5 * MACROMEDIA INC coM
556100 90 5 MACRGCMEDTIA INC CALL
5556190 95 3 MACRTMEDIA INC PUT
556103 10 9 MACRONIX INTL LTD SPONSORED ADR
5536152 10 5 MAD CATZ INTERACTIVE INC caM
555269 10 B * MADDIN STEVEN LTD CaM
556269 70 8 MADDEN STEVEN LTO CALL
556259 2?5 8 MADDEN STEVEN LTD PUT
554304 13 3 MADECO SA SPONSARED ADR
2536456 10 0 MADE2MANAGE SYS INC COM



RUN DATE01/06/02 «+ LIST OF SECTION 13F SECURITIES ** PAGE 162

AUN TIME3102340 IvMoGl

CUSIP ND» I53UER NAME ISSUER DESCRIPTIAN STATUS
5565356 19 MADISON BANCSHARES 5R0OUP LTD coM

556597 10 MADTSON BANCSHARZS INC coM

559072 10 * MAGSELLAN HZALTH SVCS INC CoM DELETED
559979 90 MAGELLAN HEALTH SVCS INC CALL NILETED
559079 95 MAGELLAN HEALTH SVCS INC 2UT BELETED
559991 30 MAGELLAN PETEZ COR? com

559141 10 MAGIC LANTERN GROUP INC NY COM ADDED -

* MAGIC SOFTWARE SNTERPRISES L 0OR’D
MAGIC SOFTWARE ENTERPRISES L caLL
MASIC SOFTWARE ENTERPRISES L PUY

559165 10
559165 90
559165 95

w«:«qwwramuuwu«wwmwm»

559131 10 « MAGMA DESIGN AUTOMATION COoM

5591381 90 MAGMA DESISN AUTOMATION CALL

553131 9% MASMA DESIGN AUTOMATION PUY

559211 10 * MAGNA ENTMT CORP CL A

559211 90 MAGNA ENTMT CORP CALL

553211 95 MAGNA ENTMT CORP PUY

559222 40 * MAGNA INTL INC LA

539222 30 1 MAGNA INTL INT CALL

559222 35 1 MAGNA INTL INC PUY

559424 10 & * MAGNETEK TINC LM

559424 9C b MAGNETEK INC CALL

559424 35 6 MAGNETEK INC PUT

55972F 12 6 MAGNUM HUNTER RES INC =W EXP 03/21/200

S5972F 14 5 MASNUM HUNTER RSS INC =W EXP 11/01/200 DELETED
55972F 20 2 * MAGNUM HUNTER RES INC COM PAR $0.002

55972F 90 3 MAGNUM HUNTER RES INC CALL

55972F 35 3 MAGNUM HUNTER RES INC PUT

539776 10 ° MAGYAR TAVKDZLESI RT SPONSORED ADR

559778 40 2 MAHANAGAR TEL NIGAM LTD SPONS ADR 2001

55307 10 3 MAHASKA INVESTMENT CC CoM

560311 AC 5 MAIL COM INC NIJTE  T.000% 2/0

560321 AD 3 MATIL-WELL INC NOTE 5.000%211/90 DELETED
540321 20 0 * MATL-WELL INC com

540321 90 0 MAIL-WELL INC CALL

560321 395 0 MATL-WELL INC PUT

56034R 10 2 MATN STR BXKS INC NEW COM -
5540345 30 8 MAIN STREET AND MAIN INC COM NEW

550483 1C 9 MAINE PU3 SVC CJ coM

55062Y 1C 2 MAINSOURCE FINANCTAL 5P INC coM )
550775 10 8 MAJOR AUTOMOTIVE COS INC coM

56085P 10 3 MAKEZMUSIC INC cOM

560877 30 0 MAKITA CORP ADR NTW

543905 10 1 MALAYSIA FD INC CaM

5451063 AA 6 MALAN RLTY INVS INC SDCV  9+300Z 7/

561063 1C B MALAN RLTY INYS INC oM

561240 20 1 MALLON RES CORP COM NEW DELETED
56166C 10 5 MANAGED HIGH INCOME POARTFOLI coM

551662 10 7 MANAGED MUNS PORTFOLIO INC coM

551693 10 2 MANAGEMENT NETWORK GROUP INC coM



RUM DATZ201/06/903 %« [ JST OF SECTION 13F SECURITIES ** PAGE 163

RAUN TIMZ:10:40 IVMO001
CUSTIP NOe ISSUSR NAME ISSUZ? DESCRIPTION STATUS
551911 10 3 MANASGED HIGH YIELD PLUS FD I COM
5562043 10 3 MANATRON INC com
562393 10 7 MANCHESTER TECHNOLOSIES INC COoM
552567 10 7 * MANDALAY RESORT GROUP COM
5428457 90 7 MANDALAY RESORT GROUP CALL
552567 95 7 MANDALAY RESORT GROUP PUT
BA2750 1C 3 * MANHATTAN ASSOCS INC COM
562750 90 9 MANHATTAN ASSOCS INC CALL
562750 95 9 MANHATTAN ASS3CS INC PUT
563571 10 € MANITOWOC INC coM
5563771 10 4 MANNATECH INC COM
543823 12 3 MANNING GREG AUCTINONS INC COM
5564055 10 1 * MANOR CARE INC NEW COM
564055 90 1 MANCR CARE INC NEW CALL
564055 95 1 MANCR CARE INC NEW PUT
56418H AC 4 MANPOWER INC nscy 3/1
56418H 10 0 = MANPOWZR INC COM
56413H 90 0 MANPOWER INC CALL
564134 S5 2 MANPOWER INC PUT
5645583 10 4 * MANTEZCH INTL CORP CL A
564563 30 4 MANTZCH INTL CORP CALL
564553 35 4 MANTECH INTL CORP PUT
5645682 10 2 MANUFACTURED HOME CMNTYS INC COM
564910 13 7 = MAPICS INC COM
564310 90 7 MAPICS INC CALL
564910 9% 7 MAPICS INC PUT
565005 10 5 * MANUFACTURERS SVCS LD coM
565005 90 5 MANUFACTURERS SVCS LTD CALL
565005 95 5 MANUFACTURERS SVCS LTD PUT
56501R 10 6 * MANULIFE FINL CORP coM
58501R 30 & MANULIFE FINL CORP CALL
56501R 935 6 MANULTIFE FINL CORP : PUT
555011 AB 3 MANUGTISTICS GROUP INC NOTE 5.000%11/0
555011 10 3 * MANUGISTICS GROUP INC COoM
565011 90 3 MANUGISTICS 5ROUP INC CALL
- 5865C11 95 3 MANUGISTICS GRCUP INC PUT
563105 10 3 *= MAPINFD CORP 2oM
565105 90 3 MAPINFO CAORP CALL
565105 35 13 MAPINFO CORP pUT
T 565849 197 6 * MARATHGN OIL CORP COM
5653849 90 S MARATHON OJIL CORP CALL
555849 35 6 MARATHON OIL CORP PUT
5656330 10 6 MARCUS CORP coM
366505 10 1 MARGD CARIBE INC COM
56781G 10 9 * MARIMBA INC COoM
56781Q 90 9 MARIMBA INC CALL
56731Q 95 9 MARIMBA INC PUT
567908 10 3 MARINEMAX INC oM
563423 10 7 MARINE PETE TR UNIT BEN INT

IR gemnn L tmemew



RUN DATE:01/06/02
TIME21D:40

RUN

CUSIP NOe.

553427
570258
570363
2709535
579535
57059Y
57053Y
570393Y
570619
570759
510762
5712563
571748
571748
571748
571783
571783
571733
571834
571834
571834
571903
571903
571903
571903
572901
372901
572901
573075
573083
573083
573033
573234
573284
573284
573331
57333M
57383M
57333M
574593
574599
574579
574599
574799
575384
575672
576152
576206
576206

I

10
10
10
AC
10
20
290
95
10
10
10
10
10
20
?5
AB
20
39
i0
20
95
AC
20
90
95
10
20
95
19
10
90
?5
10
£
95
10
190
90
25
AW
10
99
95
10
10
10
10
10
90

COENONVNNOOCOCODLONORTNVNNNLIPORINMNNJOOO AN MNNNISNDO BB PO

ISSUER NAME

-MARINE PRODS CORP

MARISA CHRISTINA INC
MARITRANS INC

MARKEL CORP

MARKEL CORP

MARKET 2000+ HOLDRS TR

MARKEZT 2000+ HAOLDRS TR
MARKET 2000+ HOLDRS TR
MARKETWATCH COM INC
MARKWEST ENERGY PARTNERS L ¢
MARKWEST HYDROCARBON INC
MARLTON TECHNJOLOIGIES INC
MARSH & MCLENNAN COS INC
MARSH & MCLENNAN C3S INC
MARSH & MCLENNAN COS INC
MARSH SUPZRMARKETS 1INC

MARSH SUPERMARKETS INC
MARSH SUPZRMARKETS INC
MARSHALL & ILSLEY COR?
MARSHALL = ILSLcY CORP
MARSHALL & ILSLEY CORP
MARRIOTT INTL INC NEW
MARRIOTT INTL INC NEW
MARRIOTT INTL INC NEW
MARRIOTT INTL INC NEW
MARTEK BIOSCIENCES CQORP
MARTEK BIOSCIENCES CORP
MARTEK BIASCIENCES CORP
MARTZN TRANS LTD
MARTHA STEWART LIVING
MARTHA STEWART LIVING
MARTHA STEWART LIVING
MARTIN MARIETTA MATLS
MARTIN MARIETTA MATLS INC
MARTIN MARIZTTA MATLS INC
MARTIN MIDSTREAM PRTNRS L P
MARVEL ENTERPRISES INC
MARVZL ENTERPRISES INC
MARVZL ENTERPRISEZS INC

MASCO CORP

MASCZ CORP

MASCO CORP

MASC3O CORP

MASISA S A

MASONITE INTL CORP
MASSACHUSETYTS HEALTH &€ ED TX
MASSBANK CORP READ MASS
MASSZY ENERGY CORP

MASSEY ENERGY CORP

OMNIME
OMNIME
OMNIME
INC

** LIST OF SECTION 13F SECURITIES xx

PAGE
IvMool

164

ISSUER DESCRIPTION STATUS
cCoM
com
COM
NOTE
oM
DEPOSITARY RCT
CALL

pPUT

CoM

UNIT LTD PARTN
COM
COM
oM
CALL
PUT
SDCV
CL B
CL A
CoM
CALL
PUT
NOTE
CL A
CALL
pPUT
LM
CALL
PUT
CaOM
CL A
CALL
PUT
CoM
CALL
pUT
UNIT L P INT
oM

CALL

PUT

NOTE

coM

CALL

PUT
SPONSDORED ADR
ccM

54 BEN INT
com

coM

CALL

5/0

7.000%2 2/1

5/0

ADDED

7/2



RUN DATE:201/06/02 *% LIST OF S=ZCTION 13F SECURITIES x*x PAGE 165

RUN TIME:210:40 IVMO01
CUSIP N3 ISSUER NAME TSSUER DESCRIPTION STATUS
5376208 35 6 MASSZY ENZRAGY CORp UT
576292 10 5 MASSMUTUAL CORPCRATE JINVS IN £OM
5762399 10 1 MASSMUTUAL PARTN INVS SH BEN INT
576323 10 2 = MASTEZC INC COM
576323 20 3 MAST=C INC CALL
57€323 95 9 MASTEC INC PUT
576551 10 4 MATAV~CABLE SYS MEDIA LTD SPONSDORED ADR
5376574 10 5 * MATERIAL SCIENCES CORP cOM
5765674 33 5 MAT=RIAL SCIENCES CDRP CALL
575674 95 3 MATERIAL SCIENCES CORP PUT
576817 20 9 MATRIA HEALTHCARE INC COM NEW
576813 1C 3 MATRITECH INC COM
576819 10 5 MATRIX BANCORP INC coM
375685L 10 5 MATRIXX INITIATIVES INC COM
57585P 30 4 * MATRIXONME INC COM
5768359 90 4 MATRIXONE INC CALL
57685P 95 4 MATRIXONE INC PUT
576853 10 5 MATRIX SVC CO cOM
575873 20 9 MATSUSHITA ELEC INDL ADR
577081 10 2 * MATTEL INC COM
577081 90 2 MATTEL INC CALL
577081 95 2 MATTEL INC PUT
577123 10 1 MATTHEWS INTL CORP CL A
577223 10 0 * MATTSON TECHNOLOGY INC coM
577223 30 0O MATTSON TECHNILIAGY INC CALL
5377223 93 0 MATTSON TECHNILOSGY INC pPUT
5377345 10 1 MAUI LD & PINEAPPLE INC ’ cOoM
577725 10 O MAXCOR FINL GR0OUP INC oM
ST7T72K 10 1 += MAXIM INTEGRATED PRODS INC COM
ST7T72K 90 1 MAXIM INTEGRATED PRODS INC CALL
571T72K 95 1 MAXIM INTEGRATED PRODRS INC PUT
STT72M 10 7 *= MAXIM PHARMACEZUTICALS INC coM
57772 30 7 MAXIM PHARMACEZUTICALS INC CALL
5IT7T72M 95 7 MAXIM PHARMACZUTICALS INC PUT
3777123 10 9 MAXCD INC COM
577729 AA 4 MAXTOR CQOrp SDCY 57502 3790 ADDED
577729 20 & = MAXTOR CORP COM NEW
5777237 30 5 MAXT2R CORP CALL
577729 9% 5 MAXTOR CCRP pUY
5377748 1G 3 MAXUS RLTY TR INMC COM
577755 10 8 MAXWZELL SHOE INC cL A
S5T7767 10 A4 * MAXWZLL TZCHNOLOGIES INC CcCOM
RT7T67 30 4 MAXWELL TECHN3LOGIZS INC CALL
577767 35 6 MAXWELL TECHNDLDSIES INC PUT
377776 10 7 * MAXYGEN INC COM
577775 920 7 MAXYGEN INC CALL
517776 9% 7 MAXYGEN INC PUT
577778 10 3 x MAY DEPT STORES ¢ COM
5771773 30 3 MAY DEPT STORES LD CALL



RUN NAT=Z:01/06/03

RUN TIMES10:40

CUSIP NDe

3777718 23
577503 18
277913 10
577914 10
377914 90
577914 35
577333 190
377233 30
577333 9%
578330 10
578452 10
573472 10
278532 10
578592 3D
578592 95
5790562 10
53732562 30
5790562 9%
579437 10
57948% 10
579780 10
5373730 90
379730 95
379780 20
279730 90
579730 25
580031 10
530031 90
530031 95
530031 20
580031 99
530031 93
580037 10
580037 20
230037 95
530135 10
£32135 920
5801315 95

58047P
58047P
58047°
580589
580645
580645
580545
581243
581243
581243
581559

10
30
93
10
10
20
E2%]
10
99
95
10

S3UER NAME

MAY DEPT STORES CO
MAX & ERMAS RESTAURANTS INC

MAXXAM INC
MAVERICK TUBE C
MAVZRICK TUBE C
MAYZRICK Tus: C
MAXIMUS INC
MAXIMUS INC
MAXIMUS INC

MAYFLOWER CO-JPZRATIVE
MAYORS JEWELERS INC DEL

MAYS J W INC
MAYTAG CORP
MAYTAG CORP
4AYTAG CORP
MCAFZE COM CORP
MTAFEE COM CORP
MCAFEZ COM CDRP
MCCLAIN INDS IN
MCCLATCHY €O
MCCORMICK
MCCORMICK
MCCORMICK
MCCORMICK
MCCORMICK
MCCORMICK
MCDATA CORP
MCDATA COR?P
MCDATA CORP
MCDATA CORP
MCDATA CORP
MCDATA CORP
MCDERMOTT INTL
MCDERMITT INTL
MCDIRMOTT INTL
MCDONALDS CORP
MCDONALDS CORP
MCDONALDS CORP

ca
c3
ca
c2
€2
€3

60 M e M ogn

ORP
SRP
GRP

c

INC
INC
INC
INC
INC
INC

INC
INC
INC

MCG CAPITAL CORP
MC5 CAPITAL CCRPp
MCG CAPITAL CORP
MCGRATH RENTCORP

WNNMNMOVDOON NP D YD MIIN IO AdAN-dANDVDOLOONIdOWNFHEHP PSP dW

MCGRAW
MCGRAW

HILL €3S INC
HILL C3S INC

MCGRAW HILL CDS INC
MCK COMMUNICATIGONS INC
MCK COMMUNICATIONS INC
MCK COMMUNICATIONS INC
MCKESSON CORP

*% LIST OF SECTION 13F SECURITIES *x

ISSUER DESCRIPTIC

PUT
coM
coM
cnM
CALL
pUT
cnM
CALL
PyT
coM
coM
coM
coM
CALL
PUT
CL A
CALL
PUT
COM
cL A
COM VTG
CALL
oyt
COM NON VTG
CALL
PUT
cL B
CALL
PUT
cL A
CALL
PUT
coM
CALL
PUT
coM
CALL
pUT
coM
CALL
PUT
M
COM
CALL
PUT
cam
CALL
PUT
cOM

PAGE 165
IvMo0l

STATUS

DELETED
DELETED
DEILETED
DELETED



RUN DATE:D1/05/03
RUN TIMES10240

cusSIP

33155Q
58153Q
581556
531759
382266
582411
532412
582411
582737
582757
5330562
533185
583185
58319°
583334
583334
533334
583421
583538
5837338
533538
58391%
583914
533915
583916
583925
533924
583326
583928
583923
583923
584027
58404W
594131
58433C
53439C
584404
534404
534457
58445J
58445K
58445K
58446K
58446K
58445X
58449L
58463F
£8483F
58463F

NGe

90
3?5
AG
10
70
10
30
35
20
30
12
10
11
10
10
20
25
10
10
90
95
AA
in
20
35
bRt}
20
95
10
30
35
10
10
10
ic
10
10
10
10
10
AA
i
90
95
10
12
10
S0
95

P EPOCWANTAWONNINNWOOQPIPTODOO M QWWWN NN DHHWSMOO PP LYWW

ISSUER NAME

MCKESSON CORP
MCKESSON CORP

MCKZSSON CORP

MCLAREN PERFORMANCE TSCH INC
MCLEODUSA INC

MCMORAN EXPLORATION CO
MCMORAN EXPLORATION CO
MCMORAN EXPLORATION CO

MCRAE INDS INC

MCRAS INDS INC _

MEADE INSTRUMENTS CORP
MZADOW VY CORP

MEADDW VY CORP

MZADOWBROOK INS GROUP 1INC
MZADWESTYACO CORP
MZADWESTVACD CORP
MEADWZSTVACO CORP
MZASURSMENT SPECTALTIES INC
MECHANICAL TECHNDLDGY INC
MECHANICAL TECHNOLOGY INC
MECHANICAL TECHNOLJIGY INC
MZDAREX INC

MEDAREX INC

MEDAREX INC

MEDAREX INC

MED-DESIGN CORP

MED-DESIGN CORP

MZD-DESISN CORP

MEDALLION FINL CORP
MEDALLION FINL CORP
MEDALLION FINL CORP
MEDAMICUS INC

MEDCATH CORP

MEDFORD BANCORP INC

MEDT-HUT CO INC

MZDIA ARTS GROUP INC

MEDTA 100 INC

MEDTA GEN INC

MEDIALINK WORLDWIDZE INC
MZDIABAY INC

MEDTACOM COMMUNICATIONS CORP
MEDIACOM COMMUNICATIONS CORP
MEDTACOM COMMUNICATIONS CORP
MZIDIACOM COMMUNICATIONS CORP
MEDTA SCIENCES INTL INC
MEDICAL ACTION INDS INC
MEDICAL STAFFING NETWK HLDGS
MEDYCAL STAFFING NETWK HLDGS
MEDICAL STAFFINS NETWK HLD3S

xx LIST DF SECTION 13F

SECURITIES *%x PAGE 187
IVMO01

ISSUER DESCRIPTION STATUS

CALL

pUT

SDEB  4520% 3/0
COoM DELETED
CL A

COM

CALL

PUT

CL A

cL 8

coM

com

*W EXP 12/31/200
coM

COM

CALL

PUT

coM

cCoM

CALL

PUT

NCTE 45002 7/0
coM

CALL

PUT

cOoM

CALL

PUT

COM

CALL

PUT

caM

COM

COM DELETED
CoM

COoM

coM

cL A

coM

com

NOTE 35.2R0% 7/90
CL A

CALL

PUT

coM

COM

coM

CALL

PUT



RUN DATE201/06
RUN TIMES1D240

CUSIP N3

384639
584688
5345838
584688
384590
584590
584590
534599
534699
584599
584921
584945
534943
584949
534949
584977
58500L
58520L
5850090
585011
53505C
53505Y
58535Y
58505Y
535055
585055
585055
585055
535081
535135
538162
58551A
585%1A
585514
536002
586263
587113
587118
587118
587188
587183
587188
587200
537200
387200
587335
587335
587335
5873716

20
10
20
95
30
90
95
i0
90
95
10
10
10
20
95
20
10
11
10
10
10
10
30
95
AB
i¢
30
95
10
i0
30
10
90
95
10
20
10
90
35
10
30
95
i0
902
95
10
90
95
10
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/032 *% LIST OJF

ISSUZR NAME

MEDICALCV INC
MEDICINES CO

MEDICINES COC

MEDICINES €O

MEDICIS PHARMACEUTICAL
MEDICIS PHARMACEUTICAL
MEDICIS PHARMACEUTICAL
MEDIMMUNE INC
MEDIMMUNE INC
MEDIMMUNE INC

MEDICORE INC

MEDIAWARE INFORMATION SYS INC
MZDQUIST INC

MEZDAQUIST INC

MEDQUIST INC

MEDTCX SCIENTIFIC INC
MEDIUM4 COM INC

MZDIUM4 COM INC

M=DIS TECHMOLOSGIEZS LTD
MEDIX RES INC

MEDSTONZ INTL INC NEW
MEDSOURCE TECHNOLDGIES INC
MEDSDOURCE TZCHNOLOSIES 1INC
MEDSJURCE TIZCHNCLOS5IZS INC
MEDTRONIC INC

MEDTRONIC INC

MEDTRONIC INC

MEDTRAONIC INC

MZIDWAVE INC

MZEMIC HLDSGS INC

MEGO FINL CORP

MZLLON FINL CORP

MELLION FINL CORP

MELLON FINL CORP
MZMBZRWORKS INC
MEMRY CORP

MENS WEARHQUSE
MENS WEARHOUSE INC
MENS WEARHOUSE INC
MENTCOR CORP MINN
MENTOR CORP MINN
MENTOR CORP MINN
MENTOR GRAPHICS CORP
MENTOR SRAPHICS CORP
MENTOR GRAPHICS CORP
MERANT PLC

MERANT pPLC

MERANT PLC
MERCANTILE BANK CORP

TORP
CORp
CCRP

INC

SECTION 13F SSCURITIES

% PAGE 1458
IyMoC]
ISSUER DESCRIPTION STATUS

UNIT 0%/20/2006
COM

CALL

PUT

CL A NEW
CALL

PUT

coM

CALL

YT

COM

COM

oM

CALL

PUT

COM NEW
COM

*W EXP 04/12/200
caM

com

caM

‘COM

CALL
PUT
Dacy
CIH
CALL
PUT
ComM
CaMN
CoM
COM
CALL
PUT
CIM
COM NEW
oM

CALL

PUT

COM

CALL

PUTY

COM

CALL

PUY
SPONSORED
CALL

pPUT

cOoM

1.250% 9/1

NEW

ADR



QUN DATE:01/06/03
RUN TIM

21

CUSTP N3e.

587405
587405
587405
537537
587537
587537
588056
588448
539539
539331
583331
589331
539354
589378
589378
589378
589400
589400
589400
5894053
589405
589405
589405
589433
589433
589433
589534
589502
589558
539772
58277Q
589773
53934Y
58934Y
58984Y
539249
5892339
589339
389889
589975
589975
589575
589581
59000¥
530014
59001A
590014
530049
590047

10
30
95
10
30
95
10
10
10
10
90
95
10
10
90
95
192
0
9%
AB
10
90
95
10
20
35
10
AB
10
10
32
95
id
90
35
30
10
70
95
10
20
%5
i¢
10
10
390
35
10
i)

0240
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*% LIST O SECTION

ISSUER NAMEZ

BANKSHARZS CORP
BANKSHARZS CORP
BANKSHARZS CORP
INC
INC
INC

MERCANTILE

MZRCANTILE

MERCANTILE

MERCATOR SOFTWARE

MERCATOR SOFTWARE

MERCATOR SOFTWARE

MZRCZR INTL INC

MZRCHANTS BANCSHARES

MERCHANTS GROUP INC

MERCK & €3 INC

MZRCK & CTO INC

MERCK & €O INC

MERCURY AIR GROUP INC

MZRCURY COMPUTER SYS

MERCURY COMPUTER S§YS

MZRCURY COMPUTER S§YS

MERCURY GENL CDORP NEW

MERCURY GENL CDRP NEW

MZRCURY GENL CORP NEW

MERCURY INTERACTIVE CIRP

MZRCURY INTERACTIVE LORP

MZRCURY INTZRACTIVE CORP

MEZRCURY INTERACTYIVE CORP

MZREDITH CORP

MEREDITH CORP

MERZDITH CORP

MERIDIAN BIOSCIENCE INC

MERIDIAN DIAGNDSTICS INC
ZRIDIAN MED TcCHNOLDGIES IN

MZRIDIAN RZS50URCE CORP

MERIDIAN RRESDURCE C2RP
MZRIDIAN RESJQURCE CORP

MZRISTAR HOSPITALITY C3RP

MERTISTAR HOISPITALITY C3RP

MZRISTAR HOSPITALITY C2RP
MEZRISEL INC

MZRIT MED SYS

MERIT MED S5YS

MERIT MED SYS

MZRIDIAN 30LD

MERIDIAN 50OLD INC

MZRIDIAN S0LD INC

MERGEZ TECHNOLOIGIZS INC

MERITAGE HOSPITALITY GROUP I
MERITAGE CORP

MEZRITAGE CORP

MERITAGE CORP

MEZRIX CORP

MERIX CORP

INC
INC
INC
INC

13F

PAGE
IvMo0l

SECURITIES #*% 169

ISSURR DEZSCRIPTIGN STATUS

cam

CALL

PUT

com

CALL

pUT

SH BEN INT
COM
CM
cam
CALL
pUT
caM
cam
CALL
PUT
CoM
CALL
PUT
NOTE
CoM
CALL
PUT
coM
CALL
PUT
CoM
sDCV
com
cam
CALL
PUT
coMm
CALL
PUT
COM PAR $.01
£

CALL

PUT

COM

CALL

PUT

coM

coM

comM

CALL

PUT

COM

CALL

4. T502 7/0

7.000% 9/0



RUN DATZ$01/256/02 *x LIST OF STCTION 13F SECURITIES *=x PAGE 170
RUN TIMEZI10:340 IvMo01l
CUSIP Ne ISSUSR NAME ISSUER DEZSCRIPTION  STATUS
570049 35 2 MERIX CORP PUT

59018S 72 3 MERRILL LYNCH CO INC MTN BE MTNF  1.000% 2/0
590138 A5 5 MERRILL LYNCH & CC INC NOTE 5/2
590183 A7 3 MERRILL LYNCH & €O INC FRNT 3/1
590123 10 & ¥ MEZRRILL LYNCH & CO INC COM

590188 906 8 MZRRILL LYNCH £ C3 INC CALL

530183 935 8 MERRILL LYNCH & C3 INC PUT

59021H 10 3 MERRILL MERCHANTS RANC com

590213 AA 7 MERRILL LYNCH & C£3 INC DEBT 1.000% 5/2
5302562 16 1 MZRRIMAC IND3 INC DM

530441 10 1 MEZRRY LAND PRIOPERTIES INC CoM

5392475 10 1 * MESA AIR GROUP INC Cam

390479 90 1 M=3A AIR GROUP INC CALL

590479 95 1 MESA AIR GROUP INC pPUT

99064k 10 9 MZSA LABS INC CaM

590663 10 2 MESABA HLDGS INC cam

530648 90 2 MESABA HLDGS INC CALL

590658 95 2 MZSABA HLDGS INC PUTY

5305650 10 5 MESA RTY TR UNIT BEN INT
590672 10 1 MzZSABI TR CTF BEN INT
590829 10 7 MZSTEK INC coM

590876 30 6 MET PRO CORP COM

5921002 10 0 MZTA GROUP INC COM

591120 19 0 MSTAL STORM LTD SPONSORED ADR
591327 AA 8 METAMOR WORLDWIDZ INC NOTYE 29402 8/1 ADDED
5931399 10 4 METASOLY INC coM

391397 39 4 METASOLY INC CALL

59139p 35 4 MZTASOLY INC PUT

531409 10 7 MZTAWAVE COMMUNICATIONS CP com

591409 90 7 METAWAVE COMMUNICATIONS CP CALL

591409 95 7 METAWAYE COMMUNICATIONS CP PUT

59151K 10 8 METHANEX CORP oM

59151K 90 3 METHANEX CORP CALL

59151K 95 3 METHANEX CORP PUT

591520 10 1 METHOIDE ELECTRS INC CL B CONV

591520 90 1 METHODE ELECTRS INC CALL

591520 95 1 METHODE ELECTRS INC PUT

591520 20 O METHODE ZLECTRS INC CL A

591520 90 O METHCODE ELECTRS INC CALL

591520 95 0 METHODE ELECTRS INC PUT

53155 10 8 METLIFE INC caoM

59155R 90 8 METLIFEZ INC CALL

59155 95 8 METLIFE INC PUT

5915992 10 7 METRETEK TECHNOLIGIES INC COM DELETED
591598 10 7 METRIS COS INC CaM

591593 90 7 METRIS COS INC CALL

591598 95 7 METRIS COS INC PUT

591610 10 9 METRO GOLDWYN MAYER INC CIM

591610 90 0 METRO GOLDWYN MAYZER INC CALL



RUN DATZ:01/06/703
RUN TIMEZ:10:40

CUSI? N3

591619
59153F
59153F
59163rF
591659
591673
591676
591635
591595
591635
591695
59189N
591913
592671
592688
592683
592583
59233R
592334
59283%
592835
532835
534060
594037
534087
534087
594792
594793
594793
594793
594850
594350
594350
594901
594901
594301
594914
594918
594318
594944
534569
5949350
594940
554972
594972
594372
594372
3943972
59300W

EM)
10
90
95
10
20
10
10
99
35
290
10
0
10
19
30
35
10
10
16
20
35
i0
13
90
35
192
10
30
35
10
g0
8
19
29
g5
i0
30
?5
io
10
EAL)
75
AA
11
40
0
95
10
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ISSUER NAME

MZTRO SOLDWYN MAYEZR INC
MEZTRD ONS TELSCOMMUNICATIONS
METRO ONE TELECOMMUNICATIONS
MZTRO ONE TELEZCOMMUNICATIONS
METR3CORP BANCSHARES INC
METROGAS INC
MZTRSLOGIC INSTRS INC
MZTROMEDIA INTL GROUP
METROMEDIA INTL 5RQUP
METROMEDIA INTL GROUP
METROMEDIA INTL GROUP
METRIPCLITAN FINL CORP
MZTROBANCORP
M=TSC CORP
METTLER TOLED2
METTLER TOLEDD INTERNATIONAL
MZTTLZR TOLE=DS INTERNATIONAL
MEXTICAN RESTAURANTS INC
MEZXICO SQUITY & INCOME FD
MEXICZ FD INC
MEXICO FD INC
MEXICZO FD INC
MICHAEL ANTHONY
MICHAZLS STORES
MICHAELS STORES INC

MICHAZLS STORIS INC

MICRO CCOMPONENT TZCHNOLOGY I
MICREL INC

MICREL INC

MICREL INC

MICRTO LINSAR CORP

MICRO LINEAR CORP

MICRO LINEAR CORP

MICR3S S5YS INC

MICRQOS SYS 1INC

MICR3S SYS INC

MICRJSOFT CORP

MICROSOFT CORP

MICRCSOFT CORP

MICRIS TO MAINFRAMES INC
MICROVISION INC WASH
MICROVISION INC WASH
MICROVISION INC WASH
MICROSTRATEGY INC
MICROSTRATZSY INC
MICRISTRATEGY INC
MICROSTRATEGY INC
MICROSTRATEGY INC

MICRO THERAPEUTICS INC

INC
INC
INC
INC

INTERNATIONAL

JEWELEZRS INC
INC

*x LIST 2F STCTION 13F SECURITIES *%

PAGE

1VM001

171

ISSUER DEZSCRIPTION STATUS
pyT

£OM

CALL

PUT

coM

SPON ADR B
£0OM

COoM

CALL

PUT

PFD CONV 2
CaM

coM
SPONSORED ADR
com

CALL

PyT

caM

cam

com

CALL

PUT

com

CoM

CALL

PUT

COM

cam

CALL

PUT

£oM

CALL

oyUT

CIM

CALL

PUT

coM

CALL

PUT

caM

CaM

CALL

PUT

NOTE 7.5002 6/2
*d EXP 06/24/200
CL A NSW
CALL

PUT

COM

DELETED

ADDED



RUN DATE:I01/05/23
RUN TIM=:1

CUSIP NG.

595017
595017
595017
59507X
59507X
59507X
595072
595094
595094
595094
5935112
595112
595112
595125
595137
595137
592137
59514P
59514P
595140
595158
595176
50522
59523¢C
59523C
- 59523C

595232
595232
595405
595440
595626
595526
595624
595635
595535
595635
595094
595278
596580
59669
597486
597911
598039
598148
598148
593148
598251
598325
598582K

10
30
95
10
11
12
19
190
50
95
19
90
95
10
19
20
95
19
30
95
19
10
10
10
90
35
AA
10
i0
10
10
90
95
10
90
95
10
10
10
10
)
10
10
10
29
25
10
19
19
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*x LIST JF

ISSUER NAME

MICROCHIP TECHNILTSHY INC
MICROCHIP TECHNDLOGY INC
MICRCCHIP TECHNCLASGY INC
MICROHELIX INC

MICROHZLIX INZ

MICROHZLIX INC
MICROFINANCIAL INC
MICRIOMUSE INC

MICRIMUSE INC

MICROMUSE INC

MICRON TECHNGLOGY INC
MICRON TECHNOLDOGY INC
MICRON TECHNOLDGY INC
MICRONFTICS INC DFL
MICROSEMI CORP

MICROSEMI CORP

MICROSEMI CORP

MICROTUNE INC DEL
MICROTUNE INC DEL
MICROTUNZ INC DEL
MICROTEK MEDICAL HLDGS INC
MICROWAVE FILTER CD INC
MID-AMER APT CMNTYS INC
MID ATLANTIC MED SVCS INC
MID ATLANTIC MZD SVCS INC
MID ATLANTIC MED SVCS INC
MID-ATLANTIC LTY TR
MID-ATLANTIC RLTY TR

MID PENN BANCORP INC
MID-STATE BANCSHARES
MIDAS GROUP INC

MIDAS GRCUP INC

MIDAS GROQUP INC

MIDCAP SPDR TR

MIDCAP SPDR TR

MIDCAP SPDR TR

MIDDLEBURG FINANCIAL CORP
MIDDLZBY CORP

MIDDLESEX WATER CD
MIDDLETCON DOLL COMPANY
MIDLAND (2

MIDWEST EXPRESS HLDGS INC
MIDSJOUTH BANCORP INC
MIDWAY GAMES INC

MIDWAY GAMES INC

MIDWAY GAMES INC

MIDWEST BANC HOLDINSGSS INC
MIDWEST GRAIN PRODS INC
MIKOHN GAMING CORP

STCTION

13F

SECURITIES =« PAGZ

IVMOO01

172

ISSUER DESCRIPTION STATUS
COM

CALL

PYT

cOM

*W EXP 11/16/200
*W EXP 11/16/200
oM
CCM
CALL
PUT
CCM
CALL
PUT
CoM
CoM
CALL
PUT
COM
CALL
PUT
oM
oM
el
coam
CALL
pPUT
SDCV  7.625%
SH BEN INT
coM
coH
con
CALL
pUT
UNIT SER 1
CALL
PUT
CoM
CoM
COM
com
caMm
CoOM
coM
COM
CALL
SUT
CoM
COM

-
COM

9/1

DELETED



RUN DATE:N1/06/02
RUN TIME:10:40

CUSIP N3»

59352R
53362V
598709
558709
5938709
59735°P
599302
599392
599922
599932
599903
599303
599903
500179
50032R
500378
500338
600338
600333
600533
602533
500544
600544
600544
530551
501073
601073
6019073
501148
502191
602551
602720
603153
503153
603153
634052
604055
504353
604540
504557
504557
834557
606557
504547
004567
604510
50456E
5046719
504575

10
10
10
90
95
10
AB
10
90
95
19
90
95
10
10
10
10
90
395
10
20
10
90
5
20
10
90
95
10
10
10
10
i0
EY
95
10
10
10
190
10
S0
95
20
20
25
10
10
e
AB
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ISSUER NAME

MIXRCN INFRARED INC

MIIX GR3UP INC

MILACRON INC

MILACRON INC

MILACRON INC

MILESTONE SCIENTIFIZ INC
MILLENNIUM PHARMACEUTICALS T
MILLENNIUM PHARMACEUTICALS I
MILLENNIUM PHARMACSUTICALS T
MILLENNIUM PHARMACEUTICALS I
MILLENNIUM CHEMICALS INC
MILLENNIUM CHEMICALS INC
MILLENNIUM CHEMICALS INC
MILLBROOK PRESS INC

MILLEA HOLDINGS INC
MILLENNIUM BANKSHARES CORP
MILLENNIUM CELL 1INC
MILLENNIUM CELL INC
MILLENNIUM CELL INC

MILLER EXPL CO

MILLER EXPL CQ

MILLER HERMAN INC

MILLER HERMAN INC

MILLER HERMAN INC

MILLER INDS INC TENN
MILLIPORE CORP

MILLIPORE CORP

MILLIPORE CORP

MILLS COR?

MILTOPE GROUP INC

MINDARROW SYS INC

MINEZ SAFETY APPLIANCES CD
MINZRALS TECHNOLOSISS INC
MINZRALS TECHNGLOGIES INC
MINTRALS TECHNOLIGISS INC
MINNZSOTA MUN INCOME PTFL IN
MINNESOTA MUN TSRM TR INC II
MINGRPLANET SYS USA INC
MINUTEZMAN INTL INC
MIPS TECHNOLOGIES
MIPS TEZCHNDL3GIES
MIPS TECHMOLOGIES
MIPS TECHNILOSIES
MIPS TECHNOLOGIZS
MIPS TECHNOLGSIES
MIRAZ COrRP

INC
INC
INC
INC
INC
INC

MIRAMAR MINING CORP
MIRANT TR I
MIRANT CORP

** LIST OF SECTION 13F

SECURITIES x=x PAGE 173

IYM0O01
ISSUER DESCRIPTION STATUS
cOoM
com
COM
CALL
PUT
COM
NOTE
CoM
CALL
puT
cOoM
CALL
PUT
COM
ADR
cCOM
CaM
CALL
PUT
coM
COM
coM
CALL
PUT
COM NEW
COM
CALL
PUT
£omM
cCoM
coM
oM
CoM
CALL
PUT
oM
coM
oM
COM
CL A
CALL
PUT
ZL B
CALL
pUT
SPONSORZD ADR
cOoM
PFD CV SER A
DBCV 25007 6/1

53003 171

DELETED

NZW ADDED



RUN DATE:01/06/03
RUN TIMEI102340

CUSI? N3e.

6045675
604675
604675
604575
604871
605109
605203
605288
505238
535283
505720
606501
5065901
6045501
605592
606710
606816
606816
5968156
5056827
6056850
606925
60740r
50740F
60740F
507409
60741U
607494
507533
507698
507828
607828
507828
60783C
608190
508190
608130
508507
50831C
50851C
60851C
508554
608554
508554
608554

608554

608554
60885R
608858

AC
10
30
95
10
19
10
20
99
95
10
10
30
95
10
20
10
90
95
20
10
10
10
90
95
10
19
10
10
10
10
90
95
10
10
90
95
10
10
70
95
10
90
95
20
90
95
10
99
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*¥x 1 IST OF SECTION 13F SECURITIES == PAGE 174
IVM001
ISSUEZR NAME ISSUER DESCRIPTION STATUS
MIRANT CORP NOTE 57507 7/1
MIRANT CCORP COM
MIRANT CORP CALL
MIRANT CORP PUT
MISONIX INC cCOoM
MISSION RESOURCES CORP coM
MISSION W=ST PPTYS INC COM
MISSISSIPPI CHEM CORP COM NEW
MISSISSIPPI CHEM CORP CALL
MISSISSIPPI CHEM CORP PUT
MISSISSIPPY VY BANCSHARES IN oM DELETED
MITCHAM INDS INC el
MITCHAM INDS INC CALL
MITCHAM INDS INC PUT
MITCHELL ENERGSY & DEV CORP CcOoM
MITEK SYS INC COM NEW
MITSUBISHI TOXYO FINL GROUP SPONSORED ADR
MITSUBISHI TOKYD FINL GROUP CALL
MITSUBISHI TOKYJ FINL GROUP PUT
MITSUI £ CO LYD ADR
MITY ENTERPRISES INC cCM
M3BIUS MGMT SYSTEMS INC coM
M32ILE MINI INC coM
MDBILE MINI INC CALL
MOBILE MINI INC PUT
MOBILE TELESYSTEMS 3JJSC SPONSJRED ADR
MOIBILITY ELECTRONICS INC COM
MOCON INC oM
MODEM MEDIA INC CL A
MODERN TIMES GROUP MYG AB SPON ADR REP B
M3DINE MF5 CO CoM
MODINE MFG CO CALL
MODINE MFG CC PUT
M3DTECH HLDGS INC COM
MOHAWK INDS INC COM
MOHAWK INDS INC CALL
MOHAWK INDS INC PUT
MOLDFLOW CORP cCOM
MOLECULAR DEVICES CORP CoM
MOLECULAR DEVICES CORP CALL
MOLECULAR DEVICES CDRP PUT
MOLEX INC cOoM
MOLEX INC CALL
MOLEX INC PUT
MOLZX INC cL A
MOLEX INC CALL
MOLZEX INC PUT
MOMACO CTOACH CORP oM
MONACO COACH CORP CALL



RUN DAT=:01/06/03

RUN TIMZ210340

CUSIP NO.

50856R
503027
509044
609045
609175
$0920¢C
509200
509200
509524
509720
509842
509842
509342
610235
510313
511554
511566W
51156W
512071
612071
6123394
612570
514115

15337.

513337
815237
615359
615359
6153569
515334
615394
815762
515735
515735
515735
515739
5156457
5159929
5146938
517343
517258
517445
51744H
61744M
51744R
51744V
617446
617445
617445

95
10
20
10
1¢
10
30
95
10
10
i0
0
9%
i0
10
10
¢
9%
10
11
10
10
10
0
90
s
10
90
?5
20
30
i0
i9
20
95
10
AC
29
i9
i0
io
10
10
io
10
19
oJ
DK
DL
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ISSUER

MONACO
MONARCH
MONARCH
MONARCH
MOMNARCH
MOMDAVI
MONDAVI
MONDAVI
MONMODUT
MONMOUT
MONCLIT
MONJLIT
MONJLIT
MONRO M
MONROE
MONSANT
MONSANT
MONSANT
MONTANA
MONTANA
MONTERE
MONTERE
MONTSGOM
MONY GR
MONY GR
MAONY &R
432DYS
MOODYS
MJ0DYS
M2335 IN
M255 IN
MOCRE H
MOOREZ L
MOORE L
MOCRE L
MOORE M
MORAN £
MORGAN
MORGAN
MORGAN
MORGAN
MORGAN
MORGAN
MORG AN
MORGAN
MORGAN
MORGAN
MORGAN
MORGAN

*x LIST OF SECTION 13F STCURITIES *x

NAME

COACH CORP

CASIND & RESCRT INC
DENTAL CORrP
COMMUNITY SANCORP IN
SERVICES INC

ROBERT CORP

ROBERT CORP

ROBERT CORP

H CAP CORP

H REAL ES5TATE INVT (O
HIC SYS TECHNOLOGY IN
HIC SYS TZCHNCOLOGY IN
HIC SYS TECHNOL3GY IN
UFFLER BRAKE INC
BANCODRP

3 CO NEW

0 0 NEW

0 €O NIW

MLS BREAD INC
MLS BREAD INC
Y BAY BANCCRP
Y PASTA CO

ERY STR INCOME
Qup INC

puUP INC

auP INC

CORP

CORP

CORrP

c

C

ANDLEY INC

1D
D

RR3)

ED CORP

NERGY INC
F32DS INC
STANLEY EASTN EUR FD
FUNSHARES INC

GROUP INC

STANLEY EMEZR MXTS FD
STANLEY EMER MKTS DES
STANLEY HISH YIELD FD
STANLEY G3L DOPP BOND
STANLEY ASIA PAC FD I
STANLEY

STANLEY

STANLEY

INC

SECS I

ISSUER DESCRIPTION

2UT
COM
COM NEW
cOM
cOM
CL A
CALL
PUT
oM
CL A
coOM
CALL
pPUT
coM
COM
oM
CALL
PUT
com

*i{ EXP J6/24/200

caOM
oM
cam
COM
CALL
PUT
oM
CALL
PUT
CL A
cL 3
oM
COM
CALL
pUT

- COM
SDCY  8.7502

COM NEIW
coM
COM
CL A
oM
oM
oM
oM
oM
MTNF
MTNF
MTNF

171

5/3
6/0

2.000% 7/0

PAGE
IVM001

o
m
r
it
-

ADDED

175

STATUS



RUN DAT=:01/0%/903

RUN TIMES10:40

CUSIP NO.

517445
5174456
617445
617446
617445
617446
517445
61745¢C
517459
917459
917459
517459
5174°5p
51745P
61745P
517459
51745P
517457
51745P
51745P
61745P
517459
617450
01745p
617459
517459
617459
617457
513696
519903
520076
520076
520075
520075
520076
62451¢%
624530
624581
624581
624531
524591
524720
624752
624756
524756
6247546
625357
625357
825367

DM
Dp
oz
3R
44
90
98
10
10
20
30
40
42
43
44
45
50
52
58
53
55
73
79
31
32
33
85
87
i0
190
At
Ad
10
90
95
10
10
10
90
95
i0
20
10
i0
20
95
10
90
95
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ISSUER

MORGAN
MJRZAN
MORGAN
MORGAN
MORGAN
MORGAN
MCRGAN
MORGAN
MARGAN
MORGAN
MORGAN
MORGAN

*x LIST 3% SECTION 13F SECURITIES %%

NAME

STANLEY
STANLEY
STANLEY
STANLEY
STANLEY
STANLEY
STANLEY
STANLEY
STANLEY
STANLEY
STANLEY
STANLEY

INDIA INVS *D

MORSGAN STANLEY
MORGAN STANLEY
MDORGAN STANLEY
MIRGAN STANLEY
MORGAN STANLEY
MOIGAN STANLEY
MORGAN STANLEY
MORGAN STANLEY
MORGAN STANLEY
MOARGAN STANLEY
MORGAN STANLEY
MORGAN STANLEY
MORGAN STANLEY
MORGAN STANLEY
MORGAN STANLEY
MIRGAN STANLEY
MOSSIMO INC
MITHERS WX INC
MOTOROLA INC
MOTORDOLA INC
MOTOROLA INC
MOTORDLA INC
MOTORDLA INC
MOUNTAINBANK FINL CTORP
MOVADO GROUP INC
MOVIE GALLERY INC
MCVIE GALLERY INC
MOVIZ GALLERY INC
MOVIE STAR INC
MOYCO TECHNOLOGIES TINC
MUELLER PAUL L0
MUZLLER INDS INC
MUZLLER INDS INC
MUELLER INDS INC
MULTEX COM INC
MULTEX C2M INC
MULTEY COM INC

PAGE 175
IVM301
ISSUZR DESCRIPTION STATUS
MTNF B3/0
MTNF 10/1
MTNT 0.250% 7/3
DE3T 1.250%12/3
COM NEW
TALL
PUT
com
GOVT INCOME TR
HI INCM ADVANT DELZYED
HI INCM ADV II DELETED
HI INCM ADVIII DELETED
MUN PREM INCCOM
MUN INCOME 1YY
MUN INC QPP II
MUN INCM OPPTN
CA INSD MUN TR
N Y QULTY MUN
QULTY MUN SECS
CALIF QLTY MUN
QLT MUN INV TR
QUALT MUN INCM
INSD MUN INCHM
INSD MUN 8D TR
INSD CA MUN
INSD MUN SECS
INSD MUN TR
INCOMEZ SEC INC
coM
COM
NOTE 9/0
NDOTE 9/2
oM
CALL
pUT
COM ADDED
com
oM
CALL
PUT
COM
COM PAR 3$0.005
oM
COoM
CALL
PUT
COM
CALL
PUT



RUN DATE:01/05/03 £#x LIST OF STCTION 13F SECURITIES == PAGE 177
RUN TIME10240 IvMnol
CUSIP NOe. ISSUER NAME ISSUER DESCRIPTION STATUS
625333 10 4 MULTI COLOR CORP coM
525447 20 8 * MULTILINK TECHNCLISY CORP CL A NEW
525447 90 38 MULTILINK TECHNCLOGY CORP CaLL
625447 95 38 MULTILINK TECHNCLOSY CORP PUT
625453 10 5 «= MULTIMZDIA GAMES INC coM
525453 90 5 MULTIMZDIA GAMES INC CALL
-~ 625453 35 % MULTIMEDIA GAMES INC PUT
625921 10 1 MUNIYIELD N J INSD 7D INC CaM
6253930 19 2 MUNTHOLDINGS INSD =D 1INC COM
. 625931 10 O MUMTHOLDINGS N Y INSD FD INC COoM
5259323 10 5 MUNTHOLDINGS CALIF INSD FD I £oM
525935 10 1 MUNIHOLDINGS FD II INC oM
6250346 10 9 MUNTHOLDINGS N J INSD FD INC oM
6256133 10 % MUNTASSETYS FD INC CoM
625189 10 4 MUNICIPAL ADVANTAGE =D INC CoM
626214 10 0 MUNICIPAL HIGH INCGME FD INC oM
525222 10 1 MUNICTIPAL PARTNERS FD INC £oMm
62622z 10 7 MUNICIPAL PARTNERS FD II INC com
526242 10 1 MUNICIPAL MTG & EQUITY L L C SROWTH SHS
52624W 10 = MUNTIHOLDINGS FLA INSD FD -OM
525243 10 9 MUNIZNHANCED FD INC £omM
526245 10 4 MUNTINSURED FD INC TOM
52525A 10 2 MUNTHOLDINGS INSD FD II 1INC oM
52525F 10 1 MUNTHOLDINGS TALIF INSD FD I £
52625H 10 7 MUNTHOLDINGS =5 INC £OoM
$2629H 10 3 MUNIYIELD ARIZ FD INC COM
62629L 10 4 MUNIYIELD CALIF INS FD com
625239 10 % MUNIVEST #D II INC £0OM
525629% 10 9 MUNIVEST 7D INC COM
626296 10 7 MUNTYIZLD CALIF =D INC COM
626297 1G © MUNIYIZLD FLA FD coM
526238 10 3 MUNIYIEZELD FLA INSD %D COM
626299 10 1 MUNIYIELD FD INC sk
62630 10 7 MUNIYIELD INSD FD INC com
6263904 10 6 MUNIYIELD MICH INSD FD INC COM
- 62630L 129 1 MUNIVYIELD N J FD INC CoM
£2630P 10 2 MUNIYIZLD N Y INSD =3 ITI INC coM
5256307 10 4 MUNMIYIELD QUALITY =D 11 coM
62530V 1C 9 MUNIYIZLD PA INSD 7D CoM
6263200 10 7 MUNIYIELD MICH INSD FD II INM COM
525301 16 5 MUNIYIELD N Y INSD FD INC oM
625302 10 3 MUNIYIZLD QUALITY =D INC cM
526717 10 2 * MURPHY DIL CORP CoM
826717 30 2 MURPHY OIL CORP CALL
525717 95 2 MURPHY DJIL CORP PUT
528453 10 4 MUTUALFIRST FINL INC COM
628454 10 9 MYZRS INDS INC com
62852P 10 3 = MYKROLIS CORP cnoM
52852P 30 3 MYKROLIS CORP CALL

e



RUN DATE:D01/06/03
RUN TIMEZ10240

CUSIP NOC.

62352pP
628530
628530
628539
528554
528554
62855 J
623643
528729
523773
628732
628782
528732
62885¢
628554
628352
6288582
628858
528858
628856
62836E
623868
52886F
623865
623391
528915
623916
528916
628921
423965
625050
529148
629156
6291556
529156
629248
629248
629248
629294
529337
£23345P
62935P
62936p
529380
629410
629410
629410
52942M
52942M

25
10
90
95
10
30
95
10
10
190
10
99
95
40
10
10
AB
10
90
95
10
90
95
10
10
10
90
95
10
10
20
10
40
93
95
10
90
35
10
10
10
90
25
10
30
30
95
20
90
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% LIST

ISSUZR NAME

MYKRJLIS CORP
MYLAN LABS INC
MYLAN LABS INC
MYLAN LABS INC
MYRIAD GENETICS
MYRIAD GENETICS
MYRIAD GENETICS
MYSTIC FINL INC
NBC CAP CORP
NBT BANCORP INC
NBTY INC

NBTY 1INC

NBTY INC

NCE PETROFUND 1
NC2 PCRTFOLIO MANASEMENT INC
NCI BUILDING SYS INC

NC3 GROUP INC

NCO GROUP INC

NCO GROUP INC

NC2 GROUP INC

NCR CORP NEW

NCR CORP NEW

NCR CORP NEW

NCRIC GROUP INC

NDS GROUP PLC

NS GROUP INC

N3 GROUP INC

N3 GROUP INC

NAIC GROWTH FD INC

NASB FINL INC

NEC CORP

NIC INC

NL INDS INC

NL INDS INC

NL INDS INC

NMS COMMUNICATIONS CORP

NMS COMMUNICATIONS CORP

NMS COMMUNICATIONS (ORP

NMT MED INC

INC
INC
INC

NN INC

NPS PHARMACEUTICALS INC
NPS PHARMACEUTICALS INC
NPS PHARMACEUTICALS INC
NSD BANCORP INC

NTN COMMUNUNICATIONS INC
NTN COMMUNUNICATIONS INC
NTN COMMUNUNICATIONS INC
NTT DOCOM3 INC

NTT DOCOMO INC

J% SECTION 13F SECURITIES *x

PAGE
ivmool

178

ISSUER DZSCRIPTION STATUS
PUT

CoM

CALL

2UT

COM

CALL

PUT

comM

com

CCHM

coM

CALL

pUT

TR UT NEW 2001

COM
cCoM
NOTE
COoM
CALL
PUT
COM
CALL
PUT
CaM
SPONSORED ADR
CoM

CALL

pPUT

COM

cOM

ADR

COM

COM NEW

CALL

PUT

COM

CAlL

pPUT

sl

COM

cOoM

CALL

PUT

comMm

COM NEW

CALL

pPUT

SPCNS ADR
CALL

4«750%2 471



RUN DATE:01/06/03
RUN TIMEZ10240

CUSIP NO.

62942M
523428
529431
629447
629465
629434
629519
529519
529519
629548
6235458
528579
527865
829845
5238465
529355
6305675
530075
532075
$30077
530073
5300793
530079
630402
530795
533795
530735
53039°P
631120
631120
531109
531158
631226
5312256
531225
63172M
631722
£3227H
532347
532347
632525
533543
534855
632017
535405
535435
$3540%
52745P
6£3545P

95
19
10
10
10
10
10
99
95
AD
AF
10
14
20
90
95
10
a9
35
10
10
90
95
10
19
90
95
10
10
90
95
10
10
99
95
10
40
20
12
11
40
40
10
10
10
90
95
0
30
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*x LIST 3F

ISSUZR NAME

NTT DOCOMO INC
NUCT2 INC

NuUl CORP

NVR INC

NWH INC
NYMAGIC INC
NABI BTIOPHARMACEUTICALS
NABT BIOPHARMACEUTICALS
NARI BIOPHARMACEUTICALS
NABORS INDS INC
NA3ZRS INDS INC
NACCO INDS INC
NAM TATI ELECTRS
NAM TAI ELECTRS
NAM TAT ELECTRS
NAM TATI ELECTRS
NANAOSGEN INC
NANJGEN INC
NANGSGEN INC
NANOMETRICS INC
NANOPHASE TCHNOLNGIE

INC
INC
INC
INC

5 CORP
5 CORP
S CORP

NANOPHASE TCHNOLISGIE
NANDPHASEZ TCHNOLOGIZ
NAPCO SEC SYS INC
NAPRD BIOTHEZRAPUTICS INC
NAPRD BIOTHERAPUTILCS INC
NAPRJ BIOTHZIRAPUTICS INC
NARA BANCORP INT

NASDAD 200 TR

NASDAQ 100 TR

NASDAQ 100 TR

NASH FINCH CO

NASHUA C3R’P

NASHUA CORP

NASHUA CORP

NASSDA CORP

NASTECH PHARMALZUTICAL INC
NATCO GROUP INC
NATHANS FAMOUS 1INC
NATHANS FAMOUS INC
NATIONAL AUSTRALIA BKX LTD
NATIDONAL BX GREZCE § A
NATTIONAL BANKSHARTSS INC VA
NATIONAL BEVERASGZ CORP
NATICNAL CITY CORP
NATIONAL CTITY CQORP
NATIONAL CITY COR?
NATIONAL COMMZIRCE
NATIONAL ZOMMERCE

NEW
NEW

FINL CORP
FINL CORP

SECTION 13F SECURITIES *#

PAGE 179

IVMO01
ISSUER DESCRIPTION STATUS
4V
COMm
COM
oM
COM
COM
coM
CALL
oUT
D3CcV
Pl
CL A
*§ EXP 11/24/200
CCM PAR $0.02
CALL
PUT
coM
CALL
PUT
COM
C2M
CALL
pUT
com
el
CALL
PUT
oM
UNIT 52R 1
ZAlL
PUT
LM
088 |
CALL
pUT
oM
COM PAR 30.9206
LA
COM
*d EXP 09/30/200
SPONSORED ADR
SPONSORZD ADR
COoM
COM
com
CALL
PUT
CoM
CALL

672
2/0

DELETED




AUN DATZI01/06/92
RUN TIMZ210240

CUSIP N3

635459
5355621
6535334
535847
535847
5358347
535905
5359236
535189
6351390
6356180
636236
535274
635274
635274
536330
635330
636330
536330
53565118
635513
536518
5356312
536912
536918
537071
637071
537071
537138
53721%
5637229
537277
537277
637217
637372
837545
637540
5375640
537540
5375637
638104
538345P
538522
63857K
5335383
6335384%
638612
538612
538412

35
AA

k]
A

ic
20
95
19
10
10
20
35
10
10
20
95
AD
10
20
19
10
90
9z
20
30
30
10
30
35
19
10
10
10
39
35
192
10
10
90
95
20
10
16
10
10
10
19
10
20
5

Bd el b (Y d (S B2 PO W WWIWEA NPV PO PRGN NW ORI QR RO OO D WR

NATISNAL COMMERCE
NATIONAL DATA CORP
NATIONAL DENTEX CORP
NATIONAL :=QUIP SVCS INC
NATIONAL ZQUIP SVLS INC
NATTONAL =ZQUIP 5SVCS INC
NATIIJNAL HEALTH REALTY INC
NATIONAL HEALTHCARE CORP
NATIONAL FUEL 3AS CO N J
NATIONAL FUEL GA3S CO N J
NATIONAL “UEL GAS CO N J
NATICNAL GOLF PPTYS INC
NATIONAL GRID TRANSCTO PLC
NATIONAL GRID TRANSCO PLC
NATIONAL GRID TRANSCO PLC
NATTIONAL HEALTH INVS INC
NATIGNAL HEALTH INVS INC
NATIONAL HEALTH INMVS INC
NATIONAL HOME HEALTH CARE CO
NATIONAL INSTRS [DRP
NATIONAL INSTRS CCRP
NATIONAL INSTRS CORP
NATIGNAL MERCANTILZ SANCORP
NATIONAL MERCANTILE BANCORP
NATIONAL MED HEALTH CARD SYS
NATIONAL-OTLWZLL INC
NATIONAL-DILWELL INC
NATIONAL-CILWELL INC
NATIONAL PENN BANCSHARES INC
NATIDNAL PRESTO INDS INC
NATIONAL PROCESSING INC
NATIONAL R V HLD3S INC
NATICONAL R V HLDSGS INC
NATIONAL R V HLESGS INC
NATIONAL RESEARCH CORP
NATIONAL SEC SROUP INC
NATIONAL SEMICONDUCTOR
NATIONAL SEMICONDUCTOR
NATIONAL SEMICONDUCTOR
NATIONAL SVC INDS INC
NATIONAL TECHNICAL SYS
NATIONAL VISION INZ
NATIONAL WESTN LIFE INS C2
NATIONS BALANCED TARGET MAT
NATIONS GOVT INCOME TERM 200
NATIONS GCZVT INCOMET 2004
NATIONWIDE FINL SYCS INC
NATIONWIDE FINL SVCS INC
NATIONWIDZ FINL SVCS INC

FINL CGR?

CORP
CORP
CORP

INC

*% LIST JF STCTION 13F SECURITIES *x

PAGE 180

IyM001
ISSUER DESCRIPTION STATUS
PUT
NOTE
CoM
CoM
CALL
PUT
CoM
oM
com
CALL
PYUT
com
SPONSORED ADR
CALL
PUT
SDCVY 10.500% 1/0
com
PED CV $0.01
CIM
coM
CALL

50020%11/9

DELETED
DELETED
DELETED

" PUT

COM NTW
PFD CONV 6.502%
CCM NEW
COM
CALL
PuUT

COM

coM

COM

oM
CALL
PUT

oM

com

CoMm
CALL
oyuTY

COM NEW
COM

COM

CL A
Com

COM

cComM

CL A
CALL
pUT




RUN DATEZS0L/55/27 *x LI5T 3F SECTIAON 13F SECURITIES *x PAGEZ 181

UN TIME:10340 IyMo0l
CUSTP NDe IS3UER NAME ISSUER DESCRIPTION STATUS
538420 19 4  NATIOMWIDT HZALTH PPTYS INC caM

533799 10 7  NATROL INC oM

533342 37 2 NATURAL ALTERNATIVSS INTL IN O™ NEW

532342 10 2  NATURAL 3AS SZRVICZS 5GROUP cOM ADDED
438863 11 7 NATURAL GAS SERVICES SROUP xW§ EXP 10/21/209 ADPED
538382 AA 2 NATURAL MICROSYSTZMS CORP NITE  5.000%10/1

538501 30 6  NAVISTAR INTL CORP PREF D CVADJDV

5283902 AM 3  NAVISTAR FINL C3RP NOTE 4« 750% 4/0

538904 10 2 NAVISATORS GRIUP INC cOM

533009 10 3 NATURAL REZSOURCE PARTNERS L ZOM UNIT L P ADDED
533027 10 1 =*= NATURES SUNSHINE OR3JDUCTS I com

539027 90 1 NATURES SUNSHINT PRIDUCTS IN  CALL

532027 95 1 NATURES SUNSHINE P2IDUCTS IN PUT

53905A 16 1 NATUZZI S P A ADR2

5339356 12 3 NATUS MEDICAL INZ DFL COM

532089 10 1 * NAUTICA ENTERPRISES INC oM

539039 90 1  NAUTICA ENTERPRISES INC CALL

439089 95 1 NAUTICA ENTERPRISSS INC ouT

539108 10 2 *= NAUTILYS GRDUP INC ofal

533108 90 2 NAUTILYS SROUP INC CALL

539138 95 2 NAUTILUS 3R0UP INC YT

5393203 10 7 * NAVARRE CORP coM

539208 90 T  NAVARRE CORP CALL

5357203 95 7  NAVARRS CIRP pyYT

539345 10 8 = NAYISTAR INTL CORP N=W cnm

63634% 90 8  NAVISTAR INTL C3RP NEW CALL

539345 9% 3 NAVISTAR YINTL C2RP NTW pPUT

63924% 10 1  NAVIDEC INC coM DELETE
£39347 30 §  NAVIDEC INC £OM NZd ADDED
53%35M 10 2 *= NAVISTITE INC cnm

53935M 99 9  NAVISITE INC CALL

63935M 95 &  NAVISITE INC PUT

633835N 10 7 * NAVISANT CONSULTING INC com

539358 90 7 NAVISANT CIAINSULTING INC CALL

63935N 95 7 NAVIGANT CONSULTING INC PUT

639358 10 8  NAVIGANT INTL INC coM

639480 10 2 % NDCHZALTH CORP coM

539436 92 2 NDCHEALTH CORP CALL

639430 95 2 NDCHEALTH CORP pUT

560204 20 2 * NZIMAN MARCUS 3RIUP INC CL A

540204 30 2 NEIMAN MARCUS 3RIUP INC CALL

540224 95 2 NEIMAN MARCUS GRIUP INC PUT

540204 30 1 * NSIMAN MARCUS GROUP INC cL B

540204 90 1  NSTMAN MARCUS GROUP INC CALL

640204 95 1 NEIMAN MARCUS GRDOUP INC PUT

540376 10 9  NELSON THOMAS INC cCaM

640374 20 &  NFLSON THOMAS INC cL B

640441 17 1  NEMATRON CORP CIM

540475 50 5 * NSOFDORMA COM INC COM NEW



AUN DATE01/05
RUN TIMES10:40

CUSIP NG.

543475 90
542475 95
640491 10
540497 10
540497 20
540497 35
540509 10
640520 30
540520 70
540520 95
540522 10
540522 90
640522 95
54065P 10
54065P 90
54055P 9%
640656 30
540919 10
640919 90
640519 35
540333 10
540933 20
540933 95
540938 ASB
540938 190
£40938 939D
540938 95
64107J AA
64107V 10
641074 30
54107U 95
541C8N 10
64103N 9¢
641C3N 93
641097 10
541097 90
641097 95
54110L 10
64110L 30
54110L 95
64110P 190
641107 305
64110P 95
541104 10
64111K 10
541148 30
64114K 10
632114K 90
54114%X 35

BB AT N AP GRININCOC OO 2 B PRI NN PP NIINIINWW WO O O W WU WOt
*

/23 *% LTIST OF SECTION

ISSUER NAMC

NEJFORMA COM INC
NEQFORMA L£0OM INC
NEZC3EN CORP

NEOMAGIC CORP
NEOMAGIC CORP
NZOMAGIC CORP
NzON SYS INC
NZEORX CORP
NZORX CGRP
NZORX CORP
NZOSE TECHNOLCGIZS INC
NZGOSE TECHNOLOGIZS INC
NEOSE TEZCHNOLOGIES INC
NZOWARE SYS INC
NEOWARZ SYS INC
NEOWARE SYS INC
NEOTHERAPEUTICS
NEGPHARM INC
NEOPHARM TNC
NZDPHARM INC
NETBANK INC
NETBANK INC
NETBANK INC
NETWORKS ASSOCS
NZETWORKS ASS3CS
NETWORKS ASSOCS
NSTWORKS AS30CS
NET BANK INC
NET PERCEPTIONS
7T PERCEPTIONS
NET PERCEPTIONS
NZTZPHONE
NET2PHONE
NET2PHONE

Z7 SERVICOS DE
NET SZRVICOS DE
NZT SERVICIS DE
NZTFLIX CCOM INC
NETFLIX COM INC
NETFLIX €M INC
NETESRITY INC
NETEGRITY INC
NETESRITY INC
NETZASTE COM INC
NETSURU COM INC
NZTIA HLDZS S A
NETOPIA INC
NET3PIA INC
NETIOPIA INC

INC

INC
INC
INC
INC

INC
INC
INC

COMUNICACAD
COMUNICACAS
COMUNICACAD

SECURITIES =x PAGE

Iv¥201

182

ISSUER DESCRIPTION STATUS
CALL

PUT

L

CoM

caLL

pUT

COM

COM PAR $0.02
CALL

ouT

coM

CALL

PUT

CoM

CALL

PUT

COM Nt

coM
CALL
PUT
coM
CALL
pUT
socy
coMm
CALL
PUY
NOTE
COM
CALL
PUT
coM
CALL
DyUT
SPONSDORED
CALL

pyT

COoM

CALL

PUT

COM

CALL

PUY
SPONSORED ADR
com

SPONS ADR NEW
oM

CALL

byuY

DELETED

4¢T50% 6/0

ADR



RUN DATZ:01/06/03 *%x LIST OF SECTION 13F SECURITIES *x PAGE 183
RUN TIMZ:102:40 IVMO01
CUSTIP NJe TSSUZR NAME T5SUSR DESCRIPTION STATUS
56114R 10 § * NZTR3 CORP com

54114% 90 9  NITAG CORP CALL

541148 25 9  NITRO CORP PUT

5411%W 30 A  NSTSMART TECHNOLIGIES INC COM NEW

54114V 10 4  NSTNATION COMMUNICATIONS INC  CO¥

641144 30 3  NSTMANAGE INC £OM NEW

641154 10 T  NETSOL TEZCHNGLOGIES INC c3

541153 10 &  NITSOLVE INC COM

54115P 10 2 * NETI§ CORP cam

541157 30 2 NSTIG CORP CALL

54115P 35 2 NZTIQ CORP | PYT

641157 10 4  NETSCOUT SYS INC com

54115M 10 3 NETRATINGS INC £oM

64117V 10 7 * NSTSCREEN TECHNILOSIES TINC ol

64117V 90 7  NETSCREEN TECHNCLOSIES INC CALL

54117V 95 7 NETSCREEN TECHNILOGIES INC PUT

641200 10 % * NITWORK APPLIANCE INC com

64120L 90 4  NITWIRK APPLIANCE INC CALL

54120L 7?5 4  NTITWIRK APPLIANCE INC PUT

54120V 10 2 NETWILVES CORP coM

641208 10 3 * NITWIRK EQUIP TECHNILOGIES comM

641208 90 3  NCTWORK EQUIP TECHNOLOGIES CALL

641208 95 3 NETWORK EQUIP TECHNOLOGIES PUT

641214 10 7  NETWORK ENGINSS INC caoM

64121N 10 9  NETWORK-1 SEC SCLUTIONS INC coM

54123C 10 1  NEUBZRGER BERMAN CA INT MUN el ADDED
541230 AB 7  NESTWIRKS ASSOCS INC NOTE 5.250% 3/1

541234 AC 3 NZUBZRGER BERMAN INC NOTE 5/0

641234 10 9 * NSUBZRGER BERMAN INC CaM

541234 90 @  NSUBSRGER BERMAN INC CALL

641234 95 9  NEUBERGER BERMAN INC PUT

641242 10 5 * NEURTGEN CORP caM

54124F 90 6  NZURJGEN C3RP CALL

541245 25 &  NEURIGEN CORP PUT

64124K 10 2 NSURERGER BERMAN NY INT MUN camM ADDED
54124P 10 1  NTUBZRGER BERMAN INTER MUNI com ADDED
641244 10 6  NEUROBIOLOSICAL TECHNOLOGIES  COM

94125C 10 9 * NEURICRINE BIOSCIENCES INC coM

54125C 90 9  NEURDCRINE BIOSCIINCES INC CALL

64125C 9% 9  NEURIJCRINE BIOSCIENCES INC PUT

541260 10 4  NEUBEZRGER BERMAN REAL INCM =  COM ADDED
541249 20 6  NIVADA 5OLD & CASINDS INC COM N=W

54127 150 7  NEVADA CHEMICALS INC cOoM

641376 10 7  NEW AMER HIGH INCOME FD INC coM

542876 10 6  NEW BRUNSWICK SCIENTIFIC INC  COM

642520 10 1 * NEW CENTURY FINANCIAL CORP CIM

543523 90 1  NEW CENTURY FINANCIAL CORP CALL

$4352D 95 1 NEW CENTURY FINANCIAL CORP PUT

543530 10 7 NEW CENTY EQUITY HLDGS CORP coM




RUN DATEID1/06/03

RUN TIME10240

CUSI? N

543784
54373H4
643372
564206
544333
544383
644383
644398
644465
644722
645526
545673
545025
543053
643053
648053
648723
543857
549030
649930
645445
649445
649445
549487
650111
650111
630111
65105M
651229
551229
551229
551290
651290
651220
651291
551425
651633
651639
551639
651639
651718
651713
651718
651324
651824
551824
652432
652437
652437

16
11
10
193
10
90
35
10
10
190
i0
10
19
12
90
5
10
10
11
50
10
30
95
12
10
g0
35
i0
30
90
75
10
30
93
20
10
10
19
90
93
50
90
35
10
E4)
95
AZ
7C

98

WNWR AP PLPrOTORODINDOLDPPODR AW W WP FDEROC RO O R e O

ISSUER NAME

DRAGON ASIA CORP
DRAGON ASIA CZQORP

]

FOCUS 1INC
FACUS INC
FOCUS INC
FRONTIER M=DIA
SERMANY FD INC
W HAMPSHIRE THRIFTY
HORIZONS WORLDWIDE INC
IRELAND FUND INC
JERSEY RES

PLAN EXCEL RLTY TR
PLAN EXCEL RLTY TR INC
PLAN EXCEL RLTY TR INC
SKIES SATELLITES NV
NEW TEL LTD

vy CORp

VY C3RP

NEW YORK CMNTY BANCDRP INC
YORK CMNTY BANCORP INC
NZW YORK CMNTY BANCORP INC
NZW YDORK HEALTH CARE INC
NEW YORK TIMES €O

NEW YORK TIMES CO

NEW YORK TIMES (3
NEWCASTLE INVT CORP

NEWELL RUBBERMAID INC
NEWELL RUBBERMAID INC
NEWELL RUBBERMAID INC
NEWFIELD EXPL CO

NEWFIELD =XPL CO

NEWFIELD ZXPL CO

NEWFIELD FINL TR I

NEWHALL LAND &
NEWMIL BANCORP? INC
NEWMONT MINING CORP
NEWMIONT MINING CORP
NEWMONT MINING CORP
NEWPARK REZS INC
NEWPARK RES INC
NEZWPARK RTS INC
NZWPORT LORP
NEWPORT CORP
NEWPORT CORP

NZWS AMER INC

NEWS CCRP LTD

NEWS CORP LTD

INC

EX XL LT L L xx

CEL LT 00 O I R i)

INC

*+ LIST OF SECTION 13F SECURITIES =*x

ENGLAND BUSINZSS SVYC INC

ENGLAND RLTY ASSOC LTD P

BANCSHS

FARMING CO CA

PAGE
TVMOO1

184

TSSUER DESCRIPTION STATUS
CL A

*W EXP 03/28/200
com

DEPOSITRY RCPT
£oM

CALL

byUT

COM

Cam

COo¥

COM

CoM

com

CoMm

CALL

pUT

SPONSORED ADR
SPONSORED ADR
*W EXP 06/14/200
COM PAR $.01
oM

CALL

PUT

caM

CL A

CALL

bUT

coM

cam

CALL

pPUTY

CoM

CALL

PuUT

QUIPS SER A
DEPOSITARY REC
cOoM

coM

CALL

PUT

COM PAR $.01NEW
CALL

PUT

€M

CALL

PUT

NOTE 272
ADR NEHW

caAtL

ADDED




RUN DATE:01/25/07 *x | IST OF SECTION 13F SECURITIES =x PAGE 185
RUN TIMZII10:40 I¥MO01
CUSI? N3 IS3UZR NANME ISSUER DESCRIPTIAN STATUS
552487 95 3 NEWS CORP LTD PUT
652525 10 4 NEWTEK BUSINESS SVCS INC coM
5523903 10 S NEXMED INC coMm
553325 10 1 NZXTERA INTERPRISES INC CL A
63332Y AT D NEXTEL COMMUNICATIONS INC NOTE  4.750% 7/0
45332V AY © NzZXTzL COMMUNICATIONS INC NOTE  5.250% 1/1
63332V B8C 6 NEXTzL COMMUNICATIONS INC NATZ 5.000% %/0
635332y 190 3 NEXTEL COMMUNICATIONS INC L A
65332V 30 3 NEXTZL COMMUNICATIONS INC CALL
55332V 95 3 NEXTEL COMMUNICATIONS INC PUT
T 65333F 10 7 NEXTEL PARTNERS INC CL A
6Z2323F 30 7 NEXTEL PARTNERS INC CALL
85333F 75 7 NEXTZL PARTNERS INC PUT
A453233Q 20 2 NEXPRISE INC NEW COM NEW
553330 10 4 MEXT LEVEL COMM INC C2M
653334 59 4 NEXT LEVEL COMM INC CALL
553330 95 4 NEXT LEVEL COMM INC puT
65334H 19 2 NEXEN INC com
653344 30 2 NEXEN INC CALL
$5334H 95 2 NEXEN INC PUT
6532349 10 O NIAGARA CORP CaM
55356556 10 8 NITE SYS LTD SPONSORED ADR
6535656 90 3 NICZ SYS LTD CALL
5535655 75 8 NICZ SYS LD PUY
653734 20 9 NICHOLAS FINANCIAL INC COM NEW
654086 10 7 NICOR INC CoM
654085 90 7 NICOR INC CALL
654036 95 7 NICOR INC PUT
654090 10 3 NIDEC CORP SPONSORED ADR
8541066 10 3 NIKE INC CL B
554106 90 3 NIKE INC CALL
554106 95 3 NIKEZ INC PUT
5654113 10 9 NIKU CORP coOM DELETED
654113 30 9 NIKU CORP CALL DELETED
654113 95 9 NIKXU CORP PUT DELETED
554113 70 3 NIKU CORP COM NEW ADDED
55439 1C 4 NIMBUS GROUP INC cOoM
55440K 10 6 99 CENTS ONLY STORES CoM
55440K 90 5 99 CENTS ONLY STORES CALL
T 55440K 95 5 99 CENTS ONLY STORES PUT
854524 10 5 NIPPON TELEG & TEL CORP SPONSOJRED ADR
554732 10 5 NISOURCE INC COM
55473P 90 5 NISOURCE INC CALL
55473P 35 5 NISQURCE INC PUT
554744 40 8 NISSAN MOTORS SPONSORED ADR
65476M 10 9 NITCHES INC coM
654765 20 5 NISSIN €O LTD SPONSORED ADR
654839 10 4 NOBEL LEARNING CMNTYS INC C3M
654332 10 8 NOBILITY HOMES INC COM

s los  NosIITYwomesIw T em



*%x LIST OF SECTION 13F SECURITIES =*x

RUN DATE201/06/03 PAGE 135
RUN TIME:10:40 IvMool
CUSIP N ISSUER NAMEZ ISSUSR DESCRIPTION STATUS
5549022 20 4 * NOXYIA CORP SPONSORED ADR

654902 90 4 NOXTIA CORP CALL

554302 95 4 NOKTA CORP PUT

555044 10 5 * NOBLEZ ENERGY INC coM

655044 90 5 NOBLE ENERGY INC CALL

555044 35 5 NGBLE ENERGY INC oUT

555052 10 % N3BLE INTL LTD coMm

555236 10 2 NOLAND CG COM

£5535H 25 8 NOMURA HLDGS INC SPONSORED ADR

555414 20 7 NGRAM FING I TOPRS 5425%

455413 AC 3 NORAM ENERGY CORP SDCV  6.000% 3/1

655422 10 3 * NORANDA INC oM -
655422 90 3 NORANDA INC CALL

555422 95 3 NJORANDA INC PUT

658563 10 2 * NJRDSON CORP cOoM

858556562 90 2 NORDSON CORP CALL

855643 95 2 NZRDSON CORP PUT

555664 10 0 * NORDSTROM INC oM

555664 30 © NORDSTROM INC CALL

5556564 35 C NORDITROM INC PUT

655844 10 8 x NDRFOLX SCUTHERN CORP COM

555344 90 3 NORFJLK SOUTHERN CORP CALL

555844 35 3 NORFIOLK SOUTHERN COR? PUT

656512 10 O NORSAT INTL INC NEW COM

556531 60 5 NORSK HYDRO A S SPONSORED ADR

656535 10 1 NORSTAN INC coMm

558553 10 4 NORTZCH SYS INC COM

555557 10 5 NJRTEK HOLDINSS INC CcoM ADDED
656559 10 1 NOT=K INC cCOM DELETED
956558 AB 8 NDRTEL NETWORKS CORP NEW NOTE 4.250% 9/0

555558 10 2 NORTEL NITWORKS €22 NEW oM

656558 90 2 NORTZL NETWORKS CORP NEW CALL

654568 9% 2 NORTEL NETWORKS CORP NTW PUT

656912 10 2 * NORTH AMERN PALLADIUM LTDH COM

555912 30 2 NORTH AMERN PALLADTIUM LTD CALL

556912 35 2 NORTH AMERN PALLADIUM LTD pUT

637150 10 0 * NORTH AMERN SCIENTIFIC INC coM .
557152 90 0 NORTH AMERN SCIENTIFIC INC CALL

5571%D 95 0 NCRTH AMZRN SCIENTIFIC INC PUT

657193 20 7 NCGRTH AMERN TZCH 5R0OUP INC COM N=W

557457 10 5 NORTH BANCSHARES INC COM -
657477 10 5 NORTH BAY BANCORP NAPA CA COM

552418 10 8 NORTH CENT BANCSHARES INC oM

653549 70 2 NORTH COAST ENERGY INC COM NtW

£53738 10 4 NORTH CTYRY FINL CORP 0, |

659310 10 % NORTH EUROPEAN OIL RTY TR SH BEN INT

659424 10 5 * NORTH FORK BANCORPDIRATION NY oM

559424 30 o NORTH FORX BANCORPORATION NY CALL

659424 95 5 NORTH FORX BRANCGORPORATION NY PUT




RUN DAT=301/05/03
RUN TIMEZI10240

CUSIP N3

661562
65304M
953904
653995
654196
654337
6654337
564397
564735
565751
663809
565859
665359
665859
565135
665135
566135
565752
565807
565807
666307
567270
567230
657280
557280
557323
65737p
667655
567555
667655
657746
568074
553074
668074
669380
559549
55977
65977
55977
66936W
6698THM
6698TH
65698TH
659RTM
65987V
55387V
55987V
669903
659908

10
10
10
10
10
10
20
35
10
10
10
10
30
95
1n
90
I8
10
10
0
95
10
10
90
95
10
13
10
30
95
10
10
90
95
AJ
10
19
99
95
10
10
30
95
60
10
20
95
10
0
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*%x LIST OF SECTION 13F SECURITIES %% PAGT 127
IVYM301
ISSUZR NAME ISSUER DESCRIPTION STATUS
NJRTH PITTSBURSH 5YS INC oM
- NDRTH VALLEY BANCORP COM
NORTHEAST BANCOR? oM
N2RTHEAST PA FINL CORP oM
NORTHEAST IND BANCORP INC cOM
NDORTHEAST UTILS COM
NORTHEAST UTILS CALL
NORTHZAST UTILS PUT
NORTHERN BORDER PARTNERS L P UNIT LTD PARTN
NJRTHERN STS FINL CORP CaM
NORTHERN TECH INTL CORP oM
NORTHERN TR CORP COoM
NORTHERN TR CORP CALL
NORTHERN TR CORP PUT
NORTHFITLD LABS INC COM
NJRTHFIELD LABS TINC CALL
NORTHFIELD LABS INC PUT
NORTHRIM BANCORP INC oM
NORTHROP GRUMMAN CDRP oM
NORTHROP GRUMMAN CORP CALL
NORTHRO® GRUMMAN CORP ouT
NORTHWAY FINL INC cOoM
NORTHWEST AIRLS CORP CL A
NORTHWEST AIRLS CORP CALL
NORTHWEST AIRLS CORP PUT
NORTHWEST BANCORP INC PA CaoM
NCRTHWEST BIOTHERAPEUTICS IN COM
NORTHWEST NAT GAS CO COoM
NORTHWEST NAT GAS CO CALL
NORTHWEST NAT GAS €O PUT
NORTHWEZ ST PIPE CO COM
NORTHWESTERN CORP COoM
NORTHWESTERN CORP CALL
NORTHWESTEZRN CORP pPUT
NORWEST CORP SDCV  6.750% 7/0
NORWOOD FINANCIAL CORP CoM
NOVA CHEMICALS CORP cOMm
NOVA CHEMICALS C3RP CALL
NOVA CHEMICALS CORP PUT
NOVAMED SYECARE INC COM
NIVATEL WIRELZESS INC oM DELETED
NOVATEL WIRELESS INC CALL DELETED
NOVATEL WIRELESS INC PUT DELETED
NOVATEL WIRELESSS INC COM NEW ADDED
NJOVARTIS A G SPONSJRED ADR
NIVARTIS A G CALL
NIVARTIS A G PUT
NJ HORIZONS ELECTRS CORP oM
NU HORIZONS ELECTRS LORP CALL



RUN DATESN1/05/03 **x LIST JF SECTION 13F SECURITIES =% PAGE 188
RUN TIME210340 IVM0O01
CUSIP NQOe ISSUER NAME ISSUER DESCRIPTION STATUS
659508 35 5 NU HIORIZONS ELECTRS CIORP PUT
569737 10 4 NOVADIGM INC coM
659937 90 4 NJIVADIGM INC CALL
663937 95 4 NOVADIGM INC PUT
659947 40 0 NOVASTAR FINL INC COM
669954 10 9 NOVATEL INC CaM
$53959 10 3 NOVAMERICAN STL INC oM
669957 10 1 NUANCE COMMUNICATINNS INC coM
569957 30 1 NUANCE COMMUNICATIONS INC CaLL
659957 9% 1 NUANCE COMMUNTICATIONS INC PUT
670002 10 4 NOVAVAX INC COM
670002 990 4 NOVAVAX INC CALL
673622 3% 4 N3IVAVAX INC PUT
6720005 10 5 NJVELL INC COM
670005 30 5 N3VELL INC CALL
879005 35 5 NJVELL INC PUT
570008 AB 7 NOVZLLUS S5YS INC NOTE 7/2 DILETED
579003 10 1 NOVELLUS SYS INC Com
672008 306 1 NOVELLUS SYS INC CALL
470008 35 1 NOVZLLUS 35Y5 INC PUT
572609 10 9 NOVEN PHARMACTUTICALS INC COM
570009 30 9 NOVEN PHARMACEUTICALS INC CALL
672002 95 9 NOVEN PHARMACZUTICALS INC PUT
670088 20 2 NOVITRON INTL INC COM NEW
57010C 10 ¢ NIVOSTE CORP COM
67010C 30 0 NQVDSTE CORP CALL
67010C 95 0 WIV3STE CORP PUT
547010 10 3 NOVCGEN LIMITED SPONSZRED ADR
670100 20 5 * NIVO-NORDISK A S ADR
470100 90 5 NOVO-NCRIISK A S CALL
570100 95 5 NOV3-NORDISK A S pyT
67013N 10 3 NSTOR TECHNOLOGIZS INC COM
57013T 10 5 NU SKIN ZINTERPRISES INC CL A
670187 90 S5 NU SKIN INTERPRISEZS INC CALL
670187 95 5 NU SXIN ENTERPRISES INC PUT
67013z 10 7 NSTAR COM
57015E 20 7 N3TAR CALL
67013t 35 7 NSTAR pPuUT
57013U 10 1 NTZL3S INC cOoM
570172 10 0 NUCEZNTRIX BRUADBAND NETWORKS COM
670346 103 5 NUCCR CORP CoM
570346 90 5 NUCJR €02 CALL
5703456 55 5 NUCCOR CORP PUT
570509 10 8 NUZVO ENERGY CO coM
570509 30 8 NUZVD ENERGY CO CALL
670509 95 8 NUEVO EZNERGY CO PyT
57053A 10 2 NUMZREX CORP PA ZL A
570537 10 1 NUMZRICAL TECHNIL25IES INC CcoM
570537 9C 1 NUMZRTCAL TECHNOLOGIES INC CALL




UN DATEN1/95/33 *x LIST 3JF SéC?IQN 13F SECURITIES *x PAGE 183
RUN TIMES10240 IYMo01

CUSIP N3 ISSUTR NAME ISSUER DESCRIPTION STATUS

67053T 95 NUMERICAL TECHNZLGSIES INC PUT

1
6706023 10 4 NUVEEN INSD PREM INCIME MUN CoM
A706K4 10 5 NUYEEN PREM TNCD2ME MUN FD & COM
5704610 10 2 NUVEEN CALYF PREM INCOMZ MUN COm
470600 10 7 NUVEZN C3ONN PREM INLDOME MUN SH BEN INT
870697 10 2 NUVEEN GA PREM INCIME MUN FD SH BEN INTY
67060P 12 O NUVEEN N C PRZM INCOMc MUN F SH BEN INT
670600 10 8 NUVEZEN MO PREM INCOME MUN FD SH BEN INT
57060Y 10 1 NUTRACEUTICAL INTL CORP coM
57061E 10 4 NUVZEN MASS PREM INCOME MUN C3M
67061F 10 1 NUVEZN PA PREM INCOMZ MUN FD coM
670610 10 7 NUVEZN MD PREM INCOMEZ MUN FD com
5705617 10 1 NUVEZN SEZLSCT MAT MUN FD SH BEN INT
67061U 10 3 NUVEEN INSD CA PRZM INCOME 2 oM
57051W 10 4 NUVEEN ARIZ PREM INCOME MUN COM
67061X 10 2 NUVEEN INSD CALIF PREM INCOM COM
67062A 10 1 NUVEEN CA INVT QUALITY MUN F COoM
670562C 10 7 NUVEEN CALIF MUN VALUE FD coM
57052 10 3 NUVEEN INVT QUALITY MUN FD I COM
67062F 10 O NUVEEN SELECT TAX FREE INCM SH 3EN INT
67062H 19 6 NUVEEN MUN ADVANTAGE FD INC COM
570624 10 2 NUVEZN MUN INCOME FD INC coM
570462M 10 5 NUVEEN NY MUN VALUE FD CoM
673462N 10 3 NUVEEN INSD QUALITY MUN FD I oM
67062P 10 3 NUVEEN PERFORMANCE PLUS MUN CaM
570629 10 & NUVEEN CALIF PERFORM PLUS MU coM
670562 10 4 NUVEEN NY PERFORM PLUS MUN F com
570527 10 0 NUVEZN PREM INCOME MUN FD oM
67052U 1¢ 7 NUVEEN CTA MUN MKT OPPORTUNT coM
570624 19 3 NUVEEN MUN MKT OPPORTUNITY F coM
67062X 10 1 NUVZEN N Y INVY QUALITY MUN COM
87263C 10 6 NUYEEN SELECT TAX SREE INCM SH BEN INT
67063R 10 3 NUVESZN CA SELECY TAX FREE PR SH BEN INT
d7263Y 10 4 NUVEEN NY SELECT TAX FREE PR SH BEN INT
670639 10 2 NUVEEZN PREM INCOME MUN FD 2 oM
87063X 10 0 NUVZEN SELECT TAX FREE INCM SH BEN INT
57064R 10 2 NUYZIN VA PREM INCOME MUN FD COM
670651 10 3 NUVZEN INS CA TX FR ADV MUN com ADDED
670655 10 9 NUYZEN INS FL TX FR ADV MUN COM ADDED
5706556 10 7 NUVESN INS NY TX FR ADV MUN com ADDED
670557 10 5 NUVEEN TAX FREZ ADY MUN FD cOoM ADDED
6706465 AA 2 NVIDIA CORP NOTE  4.750%10/1
670665 10 4 * NVIDIA CORP CamM
670665 90 4 NVIDIA CORP CALL
87058465 95 & NVIDIA CORP PUT
537066V 10 1 NUVEEN DIVID ADVANTASGE MUN F coM
6§70656X 10 7 NUYEEN NY DIVID ADVNTG MUN F el
6T7066Y 10 5 NUVEEN CA DIVIDEND ADV MUN F COM SHS
67057Y 10 4 NUVZEN SR INCOME 7D coM




RUN DATE:D1/06/03 *% LIST OF SEZCTION 12F SECURITIES =x PAGE 199

RUN TIMZ210240 IVYMO0Y
CUSI? NOo ISSUER NAME ISSUER DESCRIPTION STATUS
57069L 10 0 NUVEEIN ARTZ DIVID ADVANTAG M COoM SH BEN INT

67T069M 10 8 NUVZEZN VA DIVID ADVANTAGE MU COM SH BEN INT

5TO069IN 10 5 NUVESN NC DIVID ADVANTASE MU COM SH 3EN INT

670697 10 1 NUVEZN MASS DIVID ADVANTAG ¥ COM SH BEN INT

537067R 10 7 NUVZEN MD DIVID ADVANTAGS MU CCM SH 3EN INT

5705637 10 3 NUVEEN CT DIVID ADVANTAGE MU COM SH BzN INT

570639V 10 8 NUTRITION 21 INC COoM

57069X 10 4 NUVZEN CA DIV ADVANTG MUN FD coM

67069Y 10 2 NUVEEN NJ DIV ADVANTAGE MUN CaM

570704 10 1 NUVEEN NY DIV ADYANTG MUN FD COM

67070C 10 7 NUVEEN OH DIV ADYANTAGE MUN COMm

$7070E 10 3 MUVEEN PA DIV ADVANTAGE MUN com

57070F 12 O NUVEEN DIV ADVANTAGE MUN 7D COM

67070 10 4 NUVEEN OH DIV ADV MUNI 7D 2 COM SH BEN INT

670707 10 0 NUVEEN GA DIV ADV MUNI FD Com

57070V 10 5 NUVZEN MD DIV ADV MUNI 7D 2 COM SH BEN INT

570704 10 3 NUYEZEN MI DIV ADV MUNI FD COM SH 3EN INT

£7070X 10 1 NUVZEN DIV ADY MUNI FD 3 COM SH BEN INT

87072Y 10 9 NUYZEN CA DIV ADY MUNI FD 3 COM SH BEN INT

57071A 10 0 NUWAY MEDICAL INC coM

670T1A 11 3 NUWAY MEDICAL INC *§ EXP 12/11/200

670718 10 8 NUVEEN REAL ESTATE INCOME FD COM

§7071C 10 6 NUVEEN VA DIV ADV MUNI FD 2 coM

67071D 10 4 NUVEEN N C DIV ADV =D 2 camM

AT0T7IL 10 5 NUVEZIN INSD DIVID ADVANTAGE COoM

57071M 10 4 NUVEEN INSD CALIF DIVID coM

STOTIN 10 2 NUVEEN INSD NEW YORK DIVID coM

57071P 10 7 NUVEEN ARIZ DIVID ADVANTAGE coM

67271 10 3 NUYEZN CONN DIVID ADVANTAGE CoM

670715 10 1 NUVEEN QUALITY PFD INCOME D caon

§7071T 10 9 NUVEEN NEW JERSSY DIVID CoM

67CT1V 10 4 NUVYZEN OHIG DIVID ADVANTAGE CoM

570714 10 2 NUVZEN PA DIVID ADVANTAGE MU cowm

57071Y 10 3 NUVEZEN CT DIV ADVY MUN FD 3 CoMm ADDED
570711 12 O NYZR M=D SRJUP INC . £OM

470712 10 3 * NYFIX INC C3oM

870712 30 8 NYFIX INC CALL

670712 35 8 NYFIX INC PUT

67072A 10 9 NUVEEN MD DIV ADV MUN FD 3 M ADDED
570728 10 7 NUVYEEN GA DIV ADV MUN FD 2 com ADDED
57072C 10 5 NUVEEN QUALITY #FD INCOME FD COM ADDED
570720 10 2 NUVEEN NC DIV ADV MUN FD 3 oM ADDED
57072=% 1G 1 NUVEZIN AZ DIV ADV MUN FD 3 COM ADDED
67272F 10 8 NUVEEN INS MA TX FR ADV MUNF CCM ADDED
87074P 10 2 NYMIX PHARMACZUTICAL CQORP coM

670828 10 & JAQ TECHNJLOGY SOLUTIONS INC coM

670823 10 3 * 3 CHARLEYS INC COM

5790823 90 2 0 CHARLEYS INC CALL

670323 35 3 0 CHARLEYS INC PUT



RUNM DATZ:01/06/03 xx L IST OF STZCTION 13F SECURITIES #x PAGE 121

RUN TIMZI12240 IvM™ool
CUSIP N3 ISSUZR NAME ISSUER DESCRIPTION STATUS
72837 10 3 * D&% INERJY CORP C2M

570837 30 3 0535 ENERGY CO2°P CALL

570837 35 3 065 ZINERGY CORP pyUT

570841 10 5 O I CORrpP COM

6703872 10 O = OM GROUP INC coM

570872 90 O OM GROUP INC CALL

670872 9% O M GROUP INC PUT

570923 10 n NUVEEN MUN VALUZ FD INC COM

570970 10 2 NUVEZEN FLA INVT QUALITY MUN CaM

670971 10 0 NUVEEN NJ INVT QUALITY MUN F coM

670972 10 3 NUVEEN PA INVT QUALITY MUN F coM

£7T0973 10 & NUVEEN SELECT QUALITY MUN FD COM

670875 10 1 NUVZEN CA SELZECT QUALITY MUN COoM

5709745 10 2 NUVEEN NY SELZCT QUALITY MUN coM

670977 10 7 NUVEEN QUALITY INCOME MUN FD cGM

670978 10 5 NUVEZN FLA QUALITY INCOME MU CONM

575979 10 3 NUVEEN MICH QUALITY INCOME M COoM

570986 10 1 NUVEZEN OHIO QUALITY INCOME M coM

670983 10 = NUVEEN TEX QUALITY INCCME MU Com

670934 10 3 NUVEEN INSD MUN OPPOIORTUNITY CoM

57098% 10 © NUVEZEN CALIF QUALITY INCM MU ccoM

570985 10 B8 NUVEEN NY QUALITY INCM MUN F - COM

$70987 10 6 NUYEEN PREMIER INSD MUN INCC coM

570988 10 4 NUVEEN PREMIER MUN INCOME FD coM

67101N 10 6 NUVEEN NJ PREM INCOME MUN FD coM

67101Q 10 9 NUYZEN MICH PREM INCOM:Z MUN coM

67i01R 10 7 NUVEEN INSD NY PREM INCOME F coM

67101V 1C 8 NUVEEN INSD FLA PREM INCOME CoM

571040 AB 9 051 PHARMACEUTICALS INC NOTE  4.000% 2/0 ADDED
671040 10 3 * 051 PHARMACEUTICALS INC COM

671040 90 3 05T PHARMACEUTICALS INC CALL

671040 935 3 0531 PHARMACEUTICALS INC buT

671044 10 5 * OSI SYSTEMS INC com

571044 90 5 3SY SYSTEMS INC CALL

571044 95 5 O51 SYSTEMS INC PUT

571074 10 2 0Y3 GEDSPACE CCRP £

571337 10 3 JAK HILL FINL INC com

571400 AK 5 OAK INDS INC NCTE 4+875% 3/0
571400 AL 3 OAK INDS INC NOTE 4B875% 3/0
5717567 10 1 JAK RIDGE CAPITAL GROUP INC coM™

571757 11 9 JAX RIDSGE €APITAL GROUP INC *W EXP 02/01/200
571802 10 56 * JAK TECHNOLOGY INC COM

671322 90 5 CAK TECHNOLOGY INC CALL

671802 9% o 0AK TECHNILGGY INC puT

673662 10 2 * JAKLEZY INC COM

673652 90 2 CAKLEY INC CALL

673662 95 2 CAKLEY INC PUT

574093 20 7 OAKWODD HOMES CORP COM N=W DELETED
574391 10 7 08Yz MEDTA CORP CoM




*x LIST OF SECTION 13F SECURITIES #x%

RUN DATE:201/06/03 PAGE 192
RUN TIMEz210240 IVM0OO01
CUSI® N3e ISSUER NAME ISSUER DESCRIPTION STATUS
874599 10 5 OCCIDENTAL PETE CORP DEL oM
674599 90 5 OCCIDENTAL PETZ LORP DEL CaLL
674599 35 5 JCCIDENTAL PETEZ CORP DEL PUT
674627 20 3 OCE NV ADR
574531 10 6 OCZAN BYIO CHEM INC COM
67481 10 6 * GCZAN ENERGY INC DEL oM
57431t 90 6 JCEAN ENZRGY INC D=L CALL -
674315 95 6 JCEAN ENZRGY INC DE PUT
675232 1G 2 * JCZANESRING INTL INC COM
575232 30 2 TCEANEERING INTL INC CALL -
675232 95 2 JCEANEERING INTL INC PUT
575234 10 8 JCESANFIRST FINL CORP coM
675727 10 1 * QCTEZL CORP CoM
575727 90 1 3CTEZL CORP CALL
575727 35 1 JCTEL CORP PUT
575744 10 6 * DCULAR SCIENCES INC com
575744 90 6 OCULAR SCIENCES INC CALL
£75744 95 6 OCULAR SCIENCES INC PUT
675746 10 1 * QCWEN FINL CORP el
675745 30 1 JCWEN FINL CORP CALL
757456 95 1 OCWEN FINL CORP PUT
57575Jd 10 2 ODD JOB STORES INC COM
676065 10 5 ODETICS INC DEL cL s
676365 20 4 DDETICS INC DEL L A
67511y 190 1 ODYSSEY HEALTHCARE INC coM
57511V 90 1 ODYSSEY HEALTHCARE INC CALL
67611V 35 1 ODYSSEY HZALTHCARE INC PUT
675612W 10 8 ODYSSEY RE HLDGS CAORP COM
57512W 30 3 DDYSSEY RZ HLDGS CORP CALL
67612W 95 8 JDYSSEY RE HLIGS CORP pUT
6T522M 10 A * JFFICEMAX INC oM
576228 90 8 IFFICEMAX INC CALL
67622M 95 8 SEFICEMAX INC buUT
6T7622C AB 2 OFFICE DEPOT INC FRNT 11/0 DELETED
675229 1C 6 * OQFFICE DcPOT INC COM
675223 99 5 SFFICE DEPOT INC CALL -
576220 95 6 OFFICE DEPOT INC PUT
575255 AE 2 CFFSHORE LOGISTICS INC NOTE 6000031271
876255 AF S OFFSHORE LOGISTICS INC NOTE 4$.000%12/1 X
676255 10 2 * JFFSHORE LOSGISTICS INC COM
675255 20 2 OFFSHORT LOGISTICS INC CALL
674255 95 2 JFFSHORE LOGISTICS INC PUT
676345 AD 2 DSGDEN C2RP SDCV  5.750%10/2 ADDED
577007 1G 5 SLEBAY NORTON €O COM
677143 10 9 34I3 ART (O com
577240 AC 7 JHIJ CAS CORP NOTE 5.000%Z 3/1
877250 10 3 = JHID CAS CORP CoOM
677240 90 3 OHIO CAS CORP CALL
3



RUN DATE:01/G5/02
RUN TIMZ210:40

CUSTIP HWNQ.

- B7771%
677854
578002
578002
678902
67302%
678042
575230
630033
630194
680223
580223
580223
680277
630655
63055885
630655
530665
68158N
58162K
53162K
58162K
631904
631904
581906
681904

- 631904

631919
681919
58191%
58191%
6319519
581923
581935
681974
6817377
632092
£52108
53219°
682107
632128
582128
682128
68321273
63213N
582159
632159
682159
5321560

10
10
10
20
95
10
10
15
i0
10
12
30
95
10
1)
20
30
95
10
10
90
g5
AC
AD
9
30
95
AX
AM
19
20
a5
30
12
19
10
i0
10
13
20
i0
90
35
15
i92
i0
90
95
10
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**x LISY OF

ISSUER NAME

OHIJ vY
OIL DRI
3IL SVC
JIL SVC

BANC CORP

CORP AMER

HIJLDRS TR

HAOLDRS TR

3IL SVC HOLDRS TR

OIL STS INTL INC

SILGEAR €1

OLD DOMINION =5GHT LINES INC
JLD NATL BANCIRP TND

OLD POINT FINL CORP

JLD> REP INTL CORP

JLD R=P INTL CORP

JLD REP INTL CORP

3LD SECOND BANCORP INC ILL
OLIN CORP

OLIN CCRP

GLIN CORP

OLIN CORP

OLYMPIC CASCADE FINL CDRP
CLYMPIC STEEL INC

OLYMPIC STEEL INC

GLYMPIC STEEL INZ

OMNICARE INC
OMNICARE INC
OMNICARE INC
OMNICARE INC
OMNTICARE INC
OMNICOM GROUP
SMNICCM GRQOUP
OMNICSM GROUP
TMNIZOM GROUP
TIMNICOM GROUP
OMNI USA INC
IMEGA HEALTHCARE
OMTOOL LTD

1-800 CONTACTS INC
OMZGA FINL CCRP

DMEGA WORLDWIDE INC
OMZGA PROTEZIN CORP

OMMTI ENERGY SERVICES
OMNIVISION TEZCHNDLOGIES
OMNIVISION TECHNDLOGIES
OMNIVISIOM TECHNOLOGIES
DMNOVA SCLUTIONS INC
OMNICELL INC

ON ASSIGNMENT INC

ON ASSTIGNMENT INC

ON ASSTIGNMENT INC

ON COMMAND CORP

INC
INC
INC
INC
INC

INVS INC

INC
INC
INC

SECURITIES *x PAGE

IYM0ON1

193

ISSUSR DESCRIPTIION  STATUS

oM

co
NDEPQSTRY RCPT
CALL

PUTY
COM
coM
CoM
oM

oM
COM
CALL

PUT

oM
oM

COM PAR 351
CALL
PUT
con
coM
CALL
PUT
sDcy
socy
COM
CALL
PUT
N2TE
NOTE
COM
CALL
2UT
COM PAR. 004995
caM

CaM
com

M
oM

oM
W

COoM
caM
CALL
PUT
oM
£OM
COM
CALL
pyT
oM

%«000%12/0
5.000%12/0

2/0
7/3

DELETED

DELTTED

NEW



RUN DATZ:301/06/903
TIMES10:40

RUN

CUSIP NOe

682160
5821590
532189
582139
582189
68219°P
682195
68231A
5323190
582406
5824056
682411
68243Q
682420
632439
632473
682505
682580
582480
6825630
5827124
58273F
582735
532736
632914
$8338A
683337
533330
683399
6832399
683399
603402
683402
633402
£3370R
58370R
68370R
683715
582715
683715
583718
5683718
633718
683752
58375Q
63375Q
683755
583757
58381N

11
12
i0
30
25
10
190
20
io0
10
20
20
12
99
95
10
i
190
29
9%
10
AA
AC
19
10
19
40
10
10
20
95
io
90
95
10
90
95
10
30
95
10
0
3?5
10
0
35
10
10
10

MNP0 D DOM OO OOWR O RO WEIFI 0N O YW g NIV R

ISSUER NAME

ON COMMAND CORP

ON COMMAND CORP

ON SEMICONDUCTDR LORP

ON SEMICONDUCTOR CORP

ON SEMICONDUCTOR CORP

3N TECHNOLOGY CORP

ON-SITE SOURCING TINC

1 800 ATTORNEY INC
ONCOLYTICS BIOTECH INC

ONE LIBERTY PPTYS INC

ONE LIBERTY PPTYS INC.

ONT PRICE CLOTHING STORES IN
1 890 FLOWERS COM

1 800 FLOWERS COM

1 300 FLOWERS COM

ONEIDA FINL CORP

ONEIDA L7D
GNEOK INC
ONEJK INC
INEJK TINC NEW

ONZSOURCE INFORMATION SVCS T
ONI SYSTEMS (CDRP

ONLINE RES CCRP

ONLINE RES CORP

ONYX ACCEP CORP

ON2 TECHNGLOGIES INC

ONVIA COM INC

NEW
NEW

ONTRO INC

ONYX PHARMACEUTICALS INC
ONYX PHARMACEUTICALS INC
ONYX PHARMACEUTICALS INC
ONYX SOFTWARE CORP

ONYX SOFTWARE CORP

ONYX SOFTWARE CCRP

GPEN JT STK CO-VIMPEL COMMUN
OPZIN JT STK C3-VIMPZL COMMUN
OPEN JT STK CO-VIMPEL COMMUN
OPEN TEXT CORP

DPCN TEXT CORP

CPEN TEXT CORP

OPENWAVE SYS INC

JPENWAVE S5YS INC

OPENWAVE SYS INC

OPLINK COMMUNICATIONS INC
OPLINK COMMUNICATIONS INC
OPLINK COMMUNICATIONS INC

OPINION REZSH CORP
JPNEY TECHNCLOGIES INC
OPTA FOOD INGREDIENTS INC

*kx LIST OF SECTION 13F SECURITIES *x

PAGE
IVMOO0l

194

ISSUER DESCRIPTION STATUS
x4 EXP 10/08/200

*W EXP 10/07/200

coM

CALL
PUT

COM

COM

coM

oM

COoM

PED CONY $1.60
COM NEW

CL A
CALL
PUT

CoM

CcoM

COM

CaLL
PUT

oM

NOTE
NOTE
oM

COM

CoM

COM NEMW

CoM

coM

CALL

PUT

COM

CALL

PUT

SPONSORED ADR
CALL

PUT

coMm

CALL

PUT

CaoM

CALL

PUT

oM

CALL

PUT

COM

COM

CoM

NEW

5000%210/1
8.000% @/2



RUN DATE:01/05/03 *x LIST OF SECTION 13F
RUN TIMZ210:40

CUSIP N3 ISSUZR NAME

5838138 20 7 JPTELECOM INC

583827 10 1 JPTICAL COMMUNICATION PRODS
523327 90 1 OPTYCAL COMMUNICATION PRODS
583827 35 1 JPTICAL COMMUNICATION PRODS
583827 206 8 SPTICAL CABLE CORP

58383A 190 1 OPSWARE INC

68386P 10 5 JPTICARE HEALTH SYS INC
58383R 20 8 * JPTIMAL ROBOTICS CORP
68388R 90 8 JPTIMAL ROBOTICS CORP
58388R 95 8 OPTIMAL ROBOTICS CORP
58389J 10 6 OPTIJ SOFTWARE INC

58389¥X 19 5 SRACLE CORP

£3389X 90 5 ORACLE CORP

63289X 935 3 ORACLE CORP

533933 10 5 OPPENHEIMER MULTI-STCTOR INC
683943 10 3 OPTION CARE INC

683948 90 3 OPTIDON CARE INC

683948 95 32 OPTION CARE INC

6839560 10 B8 JPTI INC

683950 90 3 9PTI INC

583950 35 8 OPTI INC

583973 10 1 OPTIXKA INC

684029 10 1 ORALABS HOLDING CORP?
633%4Z 10 5 ORAPHARMA INC

63554V 10 8 CRASURE TECHNILDIGIES INC
68554Y 30 3 ORASURE TECHNOLOGIES INC
635%54Y 95 8§ ORASURE TECHNILOGIES INC
635559 30 4 ORBIT INTL CORP

685553 32 6 CRBITAL ENGINE LTD

685554 AC 0 JRBITAL SCIENCEZS CORP
685564 10 5 ORBITAL SCIENCES CORP
685564 90 5 ORBITAL SCIENCES CORP
685564 9% 5 ORBITAL STIENCES CORP
5355464 13 0 ORBITAL SCIENCES CORP
685717 10 O DRCHID BIDJSCIENCES INC
53571P 90 O ORCHID BIOSCIEZNCES INC
48571P 95 0 ORCHID BIOSCIENCES INC
685725 AB 9 ORCKIT COMMUNICATIONS LTD
635906 10 9 JRGANOGENESIS INC

635906 90 9 DRGANCGENESIS INC

635905 95 9 ORGANDGZINESYIS INC

635925 19 1 ORBIT / FR INC

685932 10 5 OREGON TRAIL FINL CORP
685079 19 4 ORESGIN STL MLS INC

6369079 30 4 DREGIN STL MLI INC

636079 95 4 OREGON STL MLS INC

5856091 10 9 J REILLY AUTCOMOTIVE INC
586091 90 3 C REILLY AUTOMOTIVEZ INC
686091 95 ¢ 0 REILLY AUTOMOTIV:Z INC

SECURITIES *x

ISSUER DESCRIPTICN

COM PAR 30903

CL A

CALL

PUT

COM NEW

coM

oM

CL A NEW

CALL

PUT

coM

coM

CALL

PUT

SH BEN INT

CoM

CALL

PUYT

COM

CALL

PUT

coM

coM

COoM

COM

CALL

PUT

COM NEW

SPON ADR NEW
NOTE 5.000310/0
oM

CALL

PUT

*W EXP 28/31/200
com
CALL
PUT
NOTE
Com
CALL
PUT
com
coM
COM
CALL
pUT
COM
CALL
PUT

5«750% 4/0

PAGE
IvM001

STATUS

195

DZLITED

DELETED
DELETED
DELETED,




RUN DATEZID1/06/03
RUN TIMEIL0:40

CUSIP NG

5856184
6856203
686264
636254
636286
485330
685330
586545
686547
586538
687303
587504
687504
687504
63750P
53750P
63730P
58750V
53753X
683222
6838222
638222
583239
588350
688582

. 688532

638532
53859Q
63859Q
688599
539643
689803
539399
689399
639899
690113
690211
690212
690310
690310
690310
£90353
590370
69039R
59039R
63039R
59073F
59073F
69073F

10
10
io
20
AD
AA
10
10
11
10
190
10
90
95
10
90
95
10
30
20
30
95
20
PR
19
30
35
10
30
95
10
10
12

30

95
10
10
13
10
90
95
1¢
10
10
20
95
ic
30
35

WWWOOOMAdd-dWM"dNRRN SRR sd DRl WA od L d PN Do e {9 DO

ISSUER NAME

ORIENTAL FINL GROUP INC
JRIGINAL SIXTEEN TO ONE MINE
GRIJLE HOMES CORP

ORIJZLE HOMES CDRP

JRINON PHR HLDGS INC

JRIX CCRP

JRIX CCRP

JRLANDD PREDATORS ENTEZRTAINM
ORLANDO PREDATORS ENTERTAINM
ORLEANS HOMEBUILDERS INC
ORPHAN MED INC

ORTHOLOGIC CORP
ORTHOLOGIC CORP
ORTH3LOGIC CARP
ORTHODONTIC CTRS AMER INC
JRTHODINTIC CTRS AMER INC
ORTH3DONTIC CTRS AMER INC
GRTHOVITA INC

ORYX TECHNOLOGY CORp
CSHKOSH 3 GOSH INC
OSHKI3SH 3 GOSH INC
OSHKOSH 3 GOSH INC
QASHKGCSH TRUCK CORP
OSMONICS INC

OSTZATECH INC

OSTEJTECH INC

JSTEOTECH INC

JSTEX INTL INC

OSTEX INTL INC

OSTZX INTL INC

OTTER TAIL CORP
J2WIRELESS SOLUTIONS INC
JUTBACK STEAKHOUSE INC
JUTBACK STEAKHOUSE INC
OUTBACK STEAKHOUSE INC
JUTL30K GROUP CORP
JVERHILL CDRP

GVZRHILL FARMS INC
OVERLAND STORAGE INC
OVERLAND S5TORAGE INC
OVERLAND STORAGE INC
JVERSEAS SHIPHOLDING GROUP I
OVERSTCCK COM INC DEL
OVERTURE SVC5 INC
OVERTURE SVCS INC
OVERTURE SVCS INC

OWENS CORNING

OWENS CORNING

OAENS CORNING

*x [ I5T JF SECTION 13F SECURITIES *=x

ISSUER DESCRIPTION

oM
COoM

CL A

CL B
NOTE 4.500% 6/0
NOTE 0.375% 3/3
SPONSORED ADR
caM

*W EXP 99/99/99%
C3M
COM
oM
CALL
pUT

com
CALL
PUT

oM

COM NEW
CL A
CALL
PUT

COM
COoM

COM
CALL
puY
oM
CALL
PUT
COM
cCOM
coM
CALL
PUT
CCM
coMm
coM
cCOM
CALL
PUT
CM
oM
com
CALL
PUT
oM
CALL
PUT

PAGE 1956
IVM001

STATUS

ADDED

DELETED

DELETED
ADDED



RUN DATEZ201/96
AUN TIME210240

CUSIP N3.

696732 10
690732 930
690732 95
590758 10
530758 40
6590753 99
. 670748 95
690758 50
591217 10
691464 10
591471 190
691471 20
691471 9%
691497 30
691328 10
691828 90
531828 95
692930 50
593070 10
69313P 10
693149 10
69318J 10
693184 90
693133 95
69313P 10
63323K 10
693253 10
593259 90
59325Q 935
5932462 20
593282 10
693297 10
69329Y 10
5932%Y 390
63329Y 35
69331C 10
69331C 90
89331C 95
6331w 10
63331W 90
69331W 25
§9333Y 10
53333Y 930
69333Y 95
5323358 10
693357 10
533366 20
593388 10
593410 10

QUNdHIDDDHHFLLODNOTOINILUINOPO0ORHPOINAdNIDOCOCRMWNWIWEGENNM

&

/73

ISSUSZR NAME

£ MINOR INC
£ MINOR INC
£ MINOR INC
ILL INC

ILL INC

TLL INC

TLL INC

ILL INC
CORP
GLYCOSCIENCES PLC
HEALTH PLANS INC
HEALTH PLANS INC
OXFORD HEALTH PLANS INC
OXFDORD INDS INC

OXIGENE INC

JXIGENE INC

OXIGENE INC

P £ F INDS INC

3 PRINCESS CRUISES PLC
BANKSHARES INC

M TRANSN SVC3 INC
CONNECTION

CONNECTION

CONNECTION

PCD INC

PC MALL INC

PC-TEL INC

PC-TEL 1INC

PC-TEL INC

P=COM INC

POF SOLUTIONS INC

PDS GAMING CORP

PDI INC

PDI INC

PDI INC

PGEE CORP

P3&E CORP

PS&EZ CORP

PFE 3ANCORP INC

P=F BANCOURP INC

PEF BANCORP INC

P+ CHANGS CHINA B3ISTRO INC
P F CHANGS CHINA BISTRO INC
P = CHANGS CHINA BISTRO INC
PFS BSANCORP INC
PHS3 FINANCIAL
PIC HLDGS INC

PIMCC COML MTS5 SECS TR INC

JENS
OWENS
OWENS
OWENS
OWENS
OWEZNS
DWENS
OWZNS
OWGSsSC
OXFORD
OXFORD
OXFORD

NEW
NEW
NEW

I»

- T~ Jia - B g < iy -
PO WM

Care

* PLC S5YS INC

kx { IST OF SECTION 13F SECURITIES =«

PAGE
TVMO01

197

TSSUER DESCRIPTICN STATUS
CONM
CALL
PUT

COM

COM NEW
CALL
PUT

PFD CONV $.01
£oM
SPONSORED ADR
COM
CALL
oUT

COM

COM
CALL
PUT

CL A NEW
ADR

CoM

com

CaoMm
CALL
pUT

COM

CaM

cam
CALL
PUT

COM NEW
CoMm

CoMm

COM
CALL
PUT

COM
catL
PUT

oM
CALL
PUT

COM
CALL
PUT

oM

cCoM

COM NEW
oM

cCm

—— ;e logwPesYSINC e



RUN DATZ:01/0A/03 ** (IST OF SSCTION 13F SECURITIES =% PAGE 198

RUN TIMzZ:192:40 IVM0O01
CUSIP ND. ISSUSR NA™ME ISSUER DESCRIPTION STATUS
593411 90 4 PLC SYS INZ CALL

633413 95 4 PLC SY35 INC pPUT

593417 10 7 * PLY TECHNOLDOGY INC COM

593417 90 7 PLY TECHNOLOGY TNC CALL

693417 35 7 PLX TECHNOLOGY INC pPUT

593419 20 2 PMA CAP CORP CL A

593430 12 0 PMC CAP INC cCoM

693434 10 2 pMC COML TR SH BEN INT
69344F AB 2 PMC~-SIERRA INC NOTE 3.7%0% 8/1
593447 10 6 * PMC-SIZRRA INC : COM

69344F 90 6 PMC-SIERRA INC CALL

69344F 35 5 PMC-SIERRA INC PUT

59344M AE 1 PMI GROUP INC DBLV 24500% 7/1
59244M 10 1 * PMT GRIUP INC M

593444 30 1 PMI SROUP INC CALL

59344M 35 1 PMY GROUP INC PUT

5692475 10 5 * PNC FINL SVCS GROUP INC coM

69347% 90 = PNC FINL SVCS GRJOUP INC CALL

59347 95 5 PNC FINL SVYCS GRIOUP INC PUT

693475 40 2 PNC FINL SVCS GROUP INC PFD C CV 3$1.50
6932475 50 1 PNC FINL SVCS 5GROUP INC PFD CYV D $1.80
693433 10 9 * PISCO SP3ONSORED ADR
593443 90 9 PCSCC CALL

£73433 95 9 POSCO PUT

692434 10 7 * PNM RES INC cOoM

69349H 90 7 PNM RES INC CALL

693494 25 7 PNM RES INC PUT

693506 10 7 * PP5S INDS INC cam

693506 90 7 PPG INDS INC CALL

693505 95 7 PPG INDS INC 2UT

59351T 10 6 = PPL CORP CoM

593517 90 6 PPL CORP CALL

693517 95 5 PPL CORP PUT

693519 10 0O PPT VISION INC COM

6935T7C AA S PR5-SCHULTZ INTEZRNATIONAL IN NOTE  4.750%211/2
69357C 10 7 * PRG-SCHULTZ INTERNATIONAL IN cOoM

69357C 90 7 PRG~-SCHULTZ INTERNATIONAL IN CALL

59357C 95 7 PRG-SCHULTZ INTERNATIONAL IN pPUT

5693604 10 7 PS BUSINESS PKS INC CALIF CoM

693604 10 O PSB BANCCRP INC CaM

533654 10 5 PVF CAPITAL CORP coM

69366A 10 9 * PSS WDORLD MED INC coM

633466A 90 O PSS WORLD MED INC CALL

693466A 25 D PSS WORLD MED INC PUT

69365M 10 4 * PTEX HLDGS INC COM

69366M 90 4 PTEX HLDGS INC CALL

i69366ﬂ 95 4 PTEK HLDGS INC PUT

i69366Y 10 8 PW TAGLE INC coM

593677 10 6 PYR ENERGY CORP coM




RUN DATES
RUN TIME210240

CUSIP N

69371Y
69371Y
59371Y
693718
633718
693718
- $9373H
693742
693795
. 693905
59404P
69412V
694166
69422R
694532
694552
69465M
59473X
694873
594873
594873
694915
695025
69511V.
695112
695112
695112
595113
695148
595156
695155
695156
595150
595210
695210
- 6935210
595257
695257
535257
595562K
696077
595429
595423
636429
596639
596639
69565639
696642
695642

D

10
990
35
10
20
95
10
10
10
20
19
10
10
10
1D
19
10
10
i0
90
5
20
10
10
190
90
95
10
19
10
30
95
10
10
90
95
10
20
95
10
39
30
70
35
19
G0
?5
10
90

AdWWUNGdAdPOANND PR OIBDPONNNRNRODOODODVWONANODBRO PN DD

201/06/93

*

*

*

ISSUER NAME

PAC-WEST TELECOM INC
PAC-WEST TELECOM INC
PAC-WEST TELECOM INC
PACCAR INC

PACCAR 1INC

PACCAR INC

PACER INTL INC TENN
PACHOLDER HIGH YIELD =D INC
PACIFIC AMERN INCOME SHS INC
PACER TECHNOLOGY

PACIFIC CAP BANCORP NEW
PACIFIC CONTINENTAL CORP
PACITFIC CREST CAP INC
PACIFIC ENERGY PARTNERS L P
PACIFIC MAGTRON INTL CORP
PACIFIC MERCANTILE BANCORP
PACIFIC NORTHWEST BANCORP
PACIFIC PREMIER BANCORP
PACIFIC SUNWEAR CALIF INC
PACIFIC SUNWEAR CALIF INC
PACIFIC SUNWEAR CALIF INC
PACIFIC RIM MNG CORP
PACIFIC UN BK CALIF
PACIFICNET INC

PACIFICARE HEALTH S5YS DEL
PACIFICARE HEALTH SYS5S DEL
PACIFICARE HEALTH SY35 DEL
PACIFICHEALTH LABORATORIES I
PACKAGED ICE INC

PACKAGING CORP AMER
PACKAGING CORP AMER
PACKAGING CORP AMER
PACKAGING DYNAMICS CORP
PACKZTEER INC

PACKETEER INC

PACKETEER INC

PACTIV CQORP

PACTIV CORP

PACTIV CORP

PAIN THERAPZUTICS INC
PALATIN TEZCHNOLOGIES INC
PALL CORP

PALL CORP

PALL CORP

PALM HARBOR HOMES

PALM HARBOR HOMES

PALM HARBOR HOMES

PALM INC

PALM INC

*x LIST OF SECTION 13F SECURITIES xx

PAGE 199

IVMQ01
ISSUER DESCRIPTIDN STATUS

COM
CALL
PUT
COM
CALL
PUT
COM
CoM
coM
CcCM
CCM
COM
Conm
COM
CoM
COM
CCM
COM
CoM
CALL
PUT
COM NEW
CoM

COM

oM
CALL
puT

COM

COM

COM
CALL
PUT

cOM

coM
CALL
PUT

coM
CALL
PUT

oM

COM N=EW
COM
CALL
PUT

COM
CALL
PUT

oM
CALL

NEW

UNIT

DELETED
DELETED



RUN DATZ:01/06/03 ** LIST OF SECTION 13F SECURITIES #*x PAGE 290

RUN TIME210:40 IvmMoo1l
CUSIP N3 ISSUER NAME ISSUER DESCRIPTION STATUS
655642 95 7 PALM INT PUT DELETED
596hA42 20 6 % PALM INC €CDM N=u ADDED
696542 90 6 PALM INC CALL ADDED
595642 95 5 PALM INC UT ANDDED
597529 30 2 PALOMAR MEZD TEZCHNMOLIGIES INC COM NEW

597738 10 2 PAMRAPC BANCORP INC cam

697900 10 B * PAN AMERICAN SILVER CORP CoM

697300 90 3 PAN AMERICAN SILVER CORP CALL

697900 95 28 PAN AMERICAN SILYER CORP PUT

537932 10 9 * PANAMSAT CORP NEW oM

697933 30 2 PANAMSAT CORP NEW CALL

597933 95 9 PANAMSAT CORP NEW pPUT

59306L 10 4 PAN PACIFIC RETAIL PPTYS INC COM

598106 10 1 PANACO INC oM ADDED
59340W 10 B * PANZRA BREAD CD CL A

69540W 90 8 PANERA BREAD CO CALL

59840W 95 3 PANERA BREAD CO PUT

698477 10 6 PANHANDLE ROYALYY CO CL A

698557 10 3 PANTRY INC oM

696813 10 2 * PAPA JOHNS INTL INC oM

698813 0 2 PAPA JOHNS INTL INC CALL

698313 95 2 PAPA JOHNS INTL INC PUT

698884 10 3 PAR TECHNOLOGY COR?P COM

59500Q 10 B PARADIGM MED INDS INC DEL oM

69900Q 11 6 PARADIGM MED INDS INC DEL *94 EXP 07/10/200

59500R 10 6 PARADIGM GENETILS INC toaly

699116 10 7 * PARADYNE NETWDRKS INC com

699116 30 7 PARADYNE NETWDRKS INC CALL

699116 95 7 PARADYNE NETWORKS INC PUT

5699127 10 8 PARAGON TECHNOLOSGIES INC cOoM

699157 10 3 PARALLEL PETE CORP? DEL COoM

699173 10 0 * PARAMETRIC TECHNOLOSGY CORP cOM

599173 90 0 PARAMETRIC TECHNOLEGY CORP CALL

593173 95 0 PARAMETRIC TECHNOILDOGY CORP PUT

699375 10 9 PARAVANT INC COM DELETED
5394562 10 7 * PAREXEL INTL COR? coM

699462 90 7 PAREXEL INTL CORP CALL

699452 35 7 DAREXEL INTL CORP PUT

700164 10 6 PARK BANCORP INC oM

700416 20 9 * PARK ELECTROCHEMICAL CORP COM

7004156 90 9 PARK ELECTROCHEMICAL CORP CALL

700416 395 9 PARK ELECTROCHEMICAL CORP PUT

700658 10 7 PARK NATL CORP CoM

700665 10 O PARX OHIO HLDGS CORP coM

700690 10 2 * PARK PL ENTMT CDRP cam

700690 30 0 PARK PL ENTMT CORP CALL

700690 95 O PARK PL ENTMT CORP PUT

700885 10 4 PARKE BK SEWELL NJ oM ADDED
701081 AD 3 PARKER DRILLING CO NOTE S.500% 8/0



RUN DATZ:01/06/03
RUN TIME:10:40

CUSIP NQ.

701931
701081
701081
701074
7319094
701094
701354
701492
70159Q
7015390
701645
701545
701645
T70211M
70211Y
70212%
70213A
T70214P
702145
703204
70322A
70322A
T0322ZA
TO322A
703224
703224
703224
733343
10335p
T0334F
703373
703412
733412
703412
703481
702481
703431
103573
703533
703797
704227
7104227
104227
704231
704231
704231
70422

704325
704225

i2
0
35
19
30
95
10
10
10
10
10
90
95
10
10
10
10
10
10
10
io
90
35
11
1o
A
@35
10
10
19
10
10
90
95
10
30
25
10
i0
10
10
20
95
10
90
B
10
30
95

Ad A DDV NANDWRMR R OPOPPPRRHPWRIAN RO WWOWARWODRWLUNSONS S PR R

AF SECTION 13F SECURITIES *=x

*x LIST PAGE 201
IVM001
ISSUER NAME ISSUER DESCRIPTION STATUS
PARKZR DRILLING C2 COM
PARKZR DRILLING CO CALL
PARKER DRILLING C2 PUT
DARXER HANNIFIN CORP COM
PARKER HANNIFIN COR?P CALL
PARKER HANNIFIN CORP PUT
PARKERYISION INC COM
PARKVALE FINL CORP COM
PARKWAY PPTYS INC COM
PARLEX CORP COM
PARLUX FRAGRANCES INC el ]
PARLUX FRAGRANCES INC CALL
PARLUX FRAGRANCES INC PUT
PARTNER COMMUNICATIONS CO LT ADR
PARTHUS TECHNOLOSGIES PLC SPONSDRED ACR DELETED
PARTHUSCEYA INC COM ADDED
PARTNERS TRUST FINCL GROUP I CoM
PARTSBASE INC coM
PARTY CITY CORP com
PATHFINDER BANCCR? INC coM
PATHMARK STORES INC NEW £oM
PATHMARK 5TORES INC NEW CALL
PATHMARK STORES INC NEW PUT
PATHMARK STORES INC NEW *W EXP 09/10/201
PATINA JIL & GAS CORP coM
PATINA OIL £ GAS (CORP CALL
PATINA DIL & GAS LORP PUT
PATRICK INDS INC COM
PATRICT BANK CORP PA cOM
PATRIDT NATL BANCORP INC com
PATRIOT TRANSN HLDG INC COM
PATTZ=RSON DENTAL CO coM
PATTERSOM DINTAL CO CALL
PATTZRSON DENTAL (O oyT
PATTERSON UTI ENERSGY INC COoM
PATTERSON UTI ENERSGY INC CALL
PATTZRSON UTI ENERGY INC PUT
PAUL-SON SAMING CORP oM
PAULA FINL DEL CoM
PAULSON CAP CORP com
PAXAR CDRP coM
PAXAR COR? CALL
PAXAR CORP PUT
PAXSON COMMUNTCATIONS CORP CoM
PAXSON COMMUNICATIONS CORP caALL
PAXSON COMMUNICATIONS COR?P PUT
PAYCHEX INC CoM
PAYCHEX INC CALL

PAYCHEX INC

oyt



RUM DATEZ:01/06/03

*x LI5T OF SECTION

RUN TIME210340

CUSIP NO.

704379
704279
704379
704508
704595
704508
704545
704549
704549
704549
704586
704599
705015
705107
705107
705107
705151
705221
705323
705324
795324
705324
705514
705536
705535
705536
705550
705560

. 705560
705573
705808
705904
705304
705904
705905
705996
705905
706444
706552
736552
726552
706902
727051
107247
707389
707399
707569
707559
707569

10
EAY
95
il
79
g5
10
12
20
95
20
10
10
10
30
95
20
10
10
19
30
95
10
10
90
35
10
90
95
10
10
19
90
95
190
30
35
10
10
90
95
19
10
10
19
30
10
90
95

DOOVONNIWILOO

CPAYLESS SHOESJURCE

‘.ﬂU\\ﬂOOOM(J00OOOONMHHuQNOOO‘.JI-Jm$\4‘$‘&JDQOU\O"U"

ISSUSR NAME

INC
INC
INC

PAYLESS SHOESOURCE
PAYLESS SHOESOURCE
PAYPAL INC
PAYPAL INC
PAYPAL INC
PCCH LTD
PZABIDY SNERGY COR?
PEABIDY ENSRGY CORP
PEABODY ENERGY CORP
PEACT ARCH SNTMT GROUP INC
PSAPACK-GLADSTONE FINL CORP
PEARSON PLC
PEC SOLUTIONS
PEC SOLUTIONS
PEC SOLUTIONS
PECHINEY
p=CO II INC
PEDTATRIC SVCS OF AMERICA
PEDTATRIX MED GROUP
PEDTATRIX MED GROUP
PENIATRIX MED GROUP
PZERLESS MFG €9
PEERLESS SYS CORP
PSERLESS SYS CORP
PSSRLESS SYS CORP
PESTS COFFEE & TEA INC
PSETS COFFEE € TEA INC
PEETS COFFEE £ TZA INC
9SGASYSTEMS INC
PELICAN FINL INC
ZGASUS COMMUNICATIONS
PESASUS COMMUNICATIONS
PEGASUS COMMUNICATIONS
SGASUS SOLUTIONS INC
PEGASUS SOLUTIONS INC
PEGASUS SOLUTIONS INC
PEMCO AVIATION INC
PEMSTAR INC
PIMSTAR INC
PZMSTAR INC
PENGROWTH SNERGY TR
PENFORD CORP
PENN-AMER GROUP INC
PENN ENGR & MFG CORP
PENN ENGR & MFG CORP
PENN NATL GAMING INC
PENN NATL GAMING INC
PENN NATL GAMING INC

INC
INC
INC

CORP
CORP
COR?P

SECURITIES ** PAGE

IYM001

202

ISSUSR DESCRIPTION STATUS
CoM
CALL
PUT
COM DELETED
CALL DELZTED

pUT DELETED
SPONSORED ADR -
COM
CALL
PUT
L 8
COM
SPONSORED ADR

CoM

CALL

PUT

SPONSORED ADK

oM

oM

coM

CALL

PUT

COM

oM

CALL

PUT

coM

CALL

PUT

COoM

cocM

CL A

CALL

PUT

coM

CALL -
PUT
COM
COM
CALL
PUT
COoM
coM
coMm
CL A
coMm
coM
CALL
PUT

SUB VTG

NON VTG

I



RUN DAT=Z:01/06/033
RUN TIM:zZ2102490

CUsIpP NG.

707573
707832
707832
707874
707374
707874
7078832
707834
708096
798150
702160
708160
703160
703167
708254
708352
703430
708677
705102
709323
709323
709323
709631
709531
709631
709668
709653
709568
709754
709738
709739
709795
710193
710193
710198
710577
710863
7110383
711030
711030
711030
711143
712303
712713
712713
712713
713278
713278
713273

10
11
20
A3
AC
10
10
10
10
3y
10
90
95
10
20
10
10
10
10
190
90
95
10
90
95
10
30
95
19
10
10
10
10
99
9>
10
10
10
10
90
35
10
10
10
90
5
AP
10
30

ISSUER NAME

PENN
PZINN
PENN
PZNN
PZNN
P=NN

OCTANE CORP

TRAFFIC [0 NTW

TRAFFIC {3 NEW

TREATY AMERN CORP
TREATY AMERN CCRP
TREATY AMERN CORP

PZNN YA CORP

PZNN VA RESOURCES PARTNZIRS L
PENNCCRP FINL INC

PSNNEZY J C INC

PENNEY J C INC

PENNEY J C INC

PENNZY J T INC

PENNFED FINL SVCS INC
PINNICHUCK CORP

PSNNROCK FINL SVCS CORP
PENNS WOODS BANCORP INC
PENNSYLVANIA COMM BANCORP IN
PENNSYLVANIA RL ESTATE INVT
PENNZOIL-QUAKZR STATE COMPAN
PENNZOIL-QUAKER STATE COMPAN
PENNZOTIL~-QUAKER STATE COMPAN
PENTAIR INC

PENTAIR INC

PENTAIR INC

PENTON MEDIA INC

PENTON MEDIA INC

PENTON MEDIA INC

*% LIST OF SECTION 13F SECURTTIES #*=

pUr

PAGE
IVM001

203

ISSUER DESCRIPTINN STATUS
COM

*W EXP 06/07/200
COM N:tW

NOTE 6.250%212/0
NNTE 6.250%12/0
COM
COM
coM
coM
NCTE
cOM
CALL
PUT
COM
COM NEW
COoM

COM

COM

SH BEN INT
oM

CALL

ADDED

5+000310/1

DELETED
DELETED
DEL=TED
CoM

CALL

PUT

COoM

CALL

PUT

PENWEST
PEDQPLES
PEOPLES
PECPLES
PZOPLES
PZOPLES
PEOPLES
PEZOPLES
PEDPLES
PZOPLES
PEOPLES
PZOPLES
PECPLES
PEOPLES

PEIPLES-

PHARMACEUTICALS CO
BANCORP AUBURN IND
BANCORP INC
BANCTRUST INC
BK BRIDGEPORT
BK BRIDGEPIRY
BK BRIDGEPORY
BANC

CMNTY BANCORP?
FINL CORP MISS
ENERGY CORP
ENERGY CORP
ENERGY CDRP
HLDG CO

SIDNEY FINL CORP

CONN
CONN
CONN

INC

oM
COM
C3M
CaM
COM
CALL
PUT
COM
com
COM
CoM
CALL
PUT
coM
CcOoM

WDOFPF P AQCIRGRNNdRNUVONRWANd NI ANDGOONOWOURRHROOCIdINCWID OO

PEOPLESOFT INC
DEJPLESCFT INC
PSOPLESORT INC
PZP 3JYS MANNY MOF
PP 3IYS MANNY MDE
P=P BOYS MANNY MOE

JACK
JACK
JACK

[ S S ]

C3M
CALL
PUT
NOTE
coM
CALL

4¢2%0% &/0 ADDZED



RUN DATE:01/06/03 ** LIST OF SECTION 13F SECURITIES *x PAGE 204

RUN TIMES10240
CUSIP NJe ISSUER NAME=

PEP BOYS MANNY M3L £ JACK
* PEPCO HOLDINGS INC

713278 35
713291 19

PERSISTENCE SOFTWARZ INC
PZRSONNEL GROUP AMER INC

715329 10
715338 AE

3

2
713271 990 2 PEPCO HOLDINGS INC
Ti3291 95 2 PEPCC HMOLDINSGS INC
713409 10 0 * P=PSI BOTTLING SROUP INC
713409 90 O pEPSI BOTTLING RRCOUP INC
T1340% 95 0 PEPSTI BOTTLING GROUP INC
71343P 20 0 = PEPSTIAMERICAS INC
713437 30 O PEPSTIAMERICAS INC
71343P 35 ) PEPSTAMZRICAS INC
71343% 10 & PEPSYI-GEMEX § A DE C V
713443 10 8 = PEPSICO INC
713448 30 8 PEPSICC INC
713443 95 8 PEPSICO INC
713569 30 ? * PEIR-SE TECHNOLDGIES INC
713569 90 3 PER-~5E TECHNOLOGIES INC
713569 35 9 PER-SE TECHNOLOGISS INC
T1351F 10 0 * PERCEPTRON INC
T1361F 90 0 PERCEPTRON INC
71351F 395 0 PERTEPTRON INC
71361V 30 3 PZRDIGAD S A COMERCID E INDS
71356561 10 6 PERESRINE PHARMACEUTICALS IN
713678 10 2 PEREZ COMPANC SA NEW
713727 10 5 PERFEZCTDATA CORP
713750 10 1 PERFICIENT INC
713755 AA 4 PERFORMANCE FOOD GROUP CO
713755 10 6 *= PERFORMANCE FTOOD SROUP CO
713755 90 6 PERFORMANCE FDOD GROUP (D
713755 9% 56 PERFDRMANCE FJ0D GRJUP CO
71376K 10 2 PERFOAMANCE TZICHNOL3GIES INC
713831 10 5 * PERICOM SEMICONDUCTOR CORP
713821 90 & PERICOM SEMICONDUCTIR CORP S
713831 95 5 PERICOM SEMICONDUCTOR CORP
713839 10 8 PERINI CORP
713839 30 5 PERINI CORP
714046 AA 7 PERXINELMER INC
714046 10 9 * PERKINELMER INC
714045 30 9 PERKINELMEZR INC
714045 95 9 PEZRKINELMER INC
714157 10 4 PEAMA-FIX ENVIRONMEINTAL SVCS
714236 10 6 PERMIAN BASIN RTY TR
714255 10 5 &« PERCT SY5 CORP
7142565 90 5 PEROT SYS COReP
714265 95 5 PERDT SYS CORP
714230 10 3 * PERRIGO CO
T14290 30 3 PERRIGO €O
714290 95 3 PERRIGO CO

8

9

IVMOO1
ISSUER DESCRIPTION STATUS

PUT

COM

CALL

pPUT

COM

CALL

2UT

COM

CALL

pUT

GDR REP {ORD ' DELETED
M

cCALL

PUT

COM NiW

CALL

uT

oM

CALL

PUT

SP ADR PFD NEW
COM

SP ADR 3 SHS
coM

CoM

NOTE 5500%10/1
coM

CALL

PUT

Com

coM

CALL

PUT

coM

PFD CV1/10%2.125
DEBT 8/0
COM

CALL

PUT

COM

UNIT BEN INT

CL A

CALL

PUT

coM

CALL

PUT

COM

NDTE 5750% 7/0 DELETED




RUN DATE:01/05/03
RUN TIMEZ10:40

CUSTP NO.

715333
715338
715338
715530
715530
715680
715634
715684
715634
715710
715016
716016
716016
715445
71644E
716445
71645N
716465
715458
T1646%
71654V
71554V
71554V
71654V
716549
716578
716597
716597
716597
715604
715604
716748
716768
716758
715758
715933
715933
7169323
717087
717081
717031
717081
717093
71712A
T1712A
T1712A
T17124
717124
717124

10
90
5
10
30
3?5
10
90
25
10
20
90
95
10
90
3%
10
10
30
35
10
40
90
95
19
10
19
90
95
12
20
10
10
30
95
13
50
35
10
ie
20
35
pRY
20
30
98
i0
30
35
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*x LIST

ISSUSR NAME

PZRSONNEL GROUP
PERSCONNEL GROUP
PERSONNEL 5ROUP
PEZRUSAHAAN PERS
PERUSAHAAN PERS INDJ SATELLI
PERUSAHAAN PERS INDD SATELLI
P T TZLEKOMUNIXASI INDONESIA
P T TELEKCMUNIKASI INDONESIA
P T TELEXKOMUNIKAST INDONESIA
PERVASIVE SOFTWARE INC
PZTCG ANIMAL SUPPLIES
PETCO ANIMAL SUPPLIES
PZTCO ANIMAL SUPPLIES
PZTR3-CDA

PETROI-CDA

PEZYRO=-CDA

PZTROCORP INC
PETROCHINA €O LYD
PETROCHINA CO LTD
PETROCHINA CO LYD
PZTROLED BRASILZIRD SA
PETRI3LED BRASILEIRD SA
PEZTROLED BRASTILEIRD S5A
PETROLED BRASILEZIRO SA
PETRIOL=ZUM £ RES CORP
PETROLEUM DEV LCORP
PETROLEUM GED-SVCS A/S
PETROLEUM GEO-SVYCS A/S
PSTROLEZUNM SGEO-~3SYCS A/S
PZTRILEUM HELICOPTERS INC
PZTROLEUM HELICCPTERS INC
PETROQUEST ENSRGY INC
PETSMART INC

PZTSMART INC

ETSMART INC
PHARMACYCLICS INC
PHARMACZYCLICS INC
PHARMACYCLICS INC
PEZIFFZR VACUUM TECH AG
PFIZER INC

PEIZER INC

PFIZER INC

AMZR
AMER
AMER
INDD

INC
INC
INC
SATELLI

PETRO
PETRO
PETRO
PETRO

P=SWEB INC

PHARMACZUTICAL HLDRS TR
PHARMACEUTICAL HLDRS TR
PHAIMACZUTICAL HLDRS TR
PHARMACEUTICAL PROD DEV INC
PHARMACEUTICAL PROD DEV INC
PHARMACRUTICAL PROD DEV INC

OF STCTION 13F SECURITIES #¢

PAGE 205
IVM001
ISSUER DESCRIPTION STATUS
coM

CALL

PUYT
SPONSORED ADR
CALL

PUT

SPONSORED ADR
CALL

PUT

COM

CCOM NEW
CALL

pUT

COM

CALL

PUT

oM
SPONSIJRED
CALL

PUT
SPUONSTRED ADR
SPONSORED ADR

DELETED
DELETED
DELETED

ADR

- CALL

PUT

oM

CoM
SPONSDRED ADR
CALL

PUT

CCoM VTG

£OM NON V75
cam

oM

CALL

PUT

COM

CALL

puT
SPONSORED ADR
coMm

CALL

oyr

COM
DEPOSITRY RCPTY
CALL

PUT

oM

CALL

pPUT



RUN DATE:01/06/03 ** LIST 207 S=CTION 13F SECURITIES *x PAGE 206

RUN TIMEZ119340 IVM001
CUSIP N2 ISSUER NAME ISSUER DESCRIPTION STATUS
T17125 10 8 * PHARMACEZUTICAL RES INC T0oM

T1712% 90 8 PHARMACEUTICAL RES INC CALL

717125 95 8 PHARMACEUTICAL RES INC PUT

T1713B 10 4 * PHARMACOPEIA INC COM

717138 90 4 PHARMACOPETIA INC CALL

717128 95 4% PHARMACOPETIA INC puUT

717130 10 7 PHARMANETICS INC CoM

717130 10 2 * PHARMACIA CORP M

Ti713U 90 2 PHARMACIA CORP CALL

717130 95 2 PHARMACIA CORP PUT

717133 10 2 PHARMCHEM INC coM

7171392 20 8 PHARMOS CORP COM NEW

71721¢ 10 1 PHARSIGHT CORP oM DELETED
71722R 10 8 PHAZAR CORP oM

T1726% 10 2 * PHZLPS DODGE CORP COM

717265 30 2 PHELPS DODGE CCR? CALL

717255 935 2 PHEZLPS DODGE CORP PUT

717265 50 3 PHELPS DODGE CORP PFD A CV 6.75%

717528 10 3 PHILADELPHIA CONS HLDG CORP coM

718009 60 8 * PHILADELPHIA SUBN CORP COM PAR 30.50

718009 90 8 PHILADELPHIA SUBN CORP CALL

71300% 95 38 PHILADELPHIA SUBN CORP PUT

718154 10 7 = PHILIP MORRIS COS INC oM

718154 90 7 PHILIP MIORRIS COS INC CALL

718154 35 7 PHILIP MORRIS COS INC PUT

718252 60 4 * PHILIPPINS LONG DISTANCE TEL  SPONSORED ADR

718252 90 4 PHILIPPINE LONG DISTANCE TEL CALL

718252 95 4 PHILIPPINZ LONG DISTANCE TEL PUT

718333 10 7 PHILIPS INTL RLTYY CORP coM DELETED
718592 10 8 « PHILLIPS VAN HEUSEN LORP COM

718592 90 8 PHILLIPS VAN HEUSEN CORP CALL

713592 95 3 PHILLIPS VAN HEUSEN CORP PUT

718928 10 4 PHYSIOMETRIX INC cOM

71902E 10 9 * PHDEINIX CNO3 INC NEW COM

71902 90 9 PHOENIX COS INC N=W CALL

71902z 95 3 PHOENIX COS INC NEW PUT

719034 10 O PHOENIX FOOTWEAR GROUP INC cOM

719053 10 8 PHDENIX GOLD INTL INC com

719153 10 8 * PHCENIX TECHNOLOSY LTD cOoM

719153 90 8 PHODENIX TECHNOLOGY LTD CALL

719153 35 8 PHOENIX TECHNOLOGY LYD PUT

719217 10 1 PHOSPHATE RESOURCE PARTNERS DEPOSITARY UNT

719219 10 7 PHOTO CTL CORP coM

71932A 10 1 PHOTOGEN TECHNOLOGIES INC com DELETED
71332A 30 9 PHOTOGEN TECHNOLOGIES INC COM NEW ADDED
719320 10 3 PHOTOELECTRON CORP COoM

719358 10 3 PHOTOMEDEX INC cim

719364 10 1 * PHOTON DYNAMICS INC cOom

719364 90 1 PHOTON DYNAMICS INC CALL



RUN DATZ:01/06/03 *% {IST OF SECTION 13F SECURITIES *x PAGE 207
RUN TIMZ210240 IVM001
CUSIP NQe. ISSUZR NAME ISSUSR DESCRIPTION STATUS
719354 35 1 PHOTON DYNAMICS INCT PUT
719405 AA O PHOTRONICS INC NOTE 5000% 5/0
719405 AC 6 PHOTRONICS INC NOTE 4.750%212/1
7194905 10 2 x PHCOTRONICS INC COM
7194925 30 2 PHCTRONICS INC CALL
713405 35 2 PHITRONICS INC PUT
719567 10 9 PICCADILLY CAFETERIAS INC com
720185 1¢ 5 PIEDMONT NAT GAS INC £oM
720279 10 3 = PIZR 1 IMPORTS INC COoM
7202779 30 A PIZR 1 IMPORTS INC CALL
720279 35 8 PIZR 1 IMPORTS INC PUT
721467 10 5 * PILGRIMS PRIDE CORP cL 8
721457 30 3 PILGRIMS PRIDZ CORP CALL
721457 95 3 PILGRIMS PRIDE CORP pUT
721457 20 7 * PILGRIMS PRIDE CORP CL A
721457 90 7 PILGRIMS PRIDE CORP CALL
721467 95 7 PILSRIMS PRIDE CORP pUT
72200M 10 8 PIMCC CALTIF MUN INCOME FD II coM
72200N 10 4 PIMCG CA MUNICIPAL INCOME FD CoM
72200 1C 7 PIMC3 MUNICIPAL INCOME FD coM
722007 10 2 PIMCT NY MUNICIPAL INCOME FD oM
72205U 10 D PIMCTO CORPORATE INCOME FD COM
72200¥ 10 6 PIMCI MUN INCOME FD IT CoM
T72200X 10 4 PIMCY STRATESIC S5BL 50V FD 1 cOM
72200Y 10 2 PIMCI NEW YORK MUN =D 11 COM
722014 10 3 PIMC3 MUN INCOME *D IIT COM ADDED
72201C 10 7 PIMCO CALIF MUN TNCOME FD I1I COM ADDED
72201z 1C & PIMCC NEW YORK MUN INCM FD 1 oM ADDED
722303 10 1 PINNACLEZ BANCSHARES INC oM
723454 10 4 PINNACLE DATA SYS INC COM
723455 10 9 % PINNACLE ENTMT INC COoM
7234546 90 72 PINNACLE Z=NTMT INC CALL
723455 935 3 PINNACLE ENTMTY INC pUT
723450 10 4 PINNACLE FINL PARTNERS INC COM
723431 10 7 PINNACLE 5YS INC COM
723431 20 7 PINNACLES SYS INC CALL
723431 9% 7 PINNACLE SYS INC PUT
723434 10 1 PINNACLE WEST CAP CORP oM
72243% 30 1 PINNACLE WEST CAP CORP CALL
723434 2?5 1 PINNACLE WEST CAP C3RP PUT
723437 10 4 PINNACOR INC oM ADDED
723645 10 7 PICNTER CORP TEX CoM
235845 10 5 PITNEER CORP JAPAN SPON3TORED ADR
723655 10 6 PITNEER DRILLING €O COM
T23569H 10 6 PIONEEZR HIGH INCOME TR COM
723703 10 4 PIOINEEZR INTREST SHS oM
T23787 1C 7 PIONEER NAT RES €O LM
723737 30 7 PIONEER NAT RES C2 CALL
723737 35 7 PITNEER NAT RZS CO PUT



RUN DATZ:01/056/03
RUN TIME10:40

CUSTIP N2

723329
723377
723877
723877
724479
T24479
724479
724473
724819
725098
725721
725701
725701
72581M
T2581M
72581M
72581R
725818
72581R
725811
725311
725311
7258482
725906
125306
125906
7256503
726505
726540
7256540
726540
726900
725900
726900
72701°
T2704X
72704Y
127493
727493
727493
T2764T
T2T464T7
72764Y
T2764Y
72764Y
728117
728117
728117
723117

10
10
30
25
10
990
75
30
10
10
10
30
35
10
90
95
10
90
95
19
30
?5
190
10
90
95
10
10
50
30
95
10
30
95
10
10
10
10
99
95
AC
AD
10
90C
95
20
90
25
30

OMHMEKMMLDOOWVIDOWWWUWUVMIWWWWWRWVWOWVNKMMAWWWEIRGEEddPI OO NdODDDOOOOO

**x LIST OF

ISSUZR NAME

PTONZER RAILCORP
PIONEZER STD ELECTRS INC
PIONEER 5TD SLECTRS INC
PIONEER STD ELZCTRS INC
PITNZY BOWES INC

PITNEY BOWES INC

PITNEY BOWES INC

PITNEY BOWES INC
PITTSBURGH & W VA RR
PITYSBURGH FINL CORP
PITTSTON (23

PITTSTON CO

PITTSTON CO
PIXELWORKS INC
PIXELWORKS INC
PIXZLWORKS INC
PIVITAL CORP

PIVOTAL CORP

PIVOTAL CORP

PIXAR

PIXAR

PIXAR

PIZZA INN INC NEW
PLACER DOME INC
PLACER DOME INC
PLACER DOME INC
PLATINS ALL AMERN PIPELIN
PLAINS EXPL & PRODTN CO
PLAINS RES INC
PLAINS RES INC
PLAINS RES INC
PLANAR 5YS INC
PLANAR 5YS INC
PLANAR SYS INC

PLAN VISTA CORP
PLANET ZANETT INC
PLANETCAD INC
PLANTRONICS INC NEW
PLANTRONICS INC NEW
PLANTRONICS INC NEW
PLATINUM TSCHNOLOSY
PLATINUM TECHNOLJSGY
PLATO LEARNING INC
PLATC LEARNING INC
PLATO LEARNING INC
PLAYBJY ENTERPRISES
PLAYBOY ENTSRPRISES
PLAYBOY ENTERPRISES
PLAYBOY ENTERPRISES

INC
INC
INC
INC

L

SECTION 13F

L
P

INTL INC
INTL INC

SECURITIES *x

TSSUER DESCRIPTION

com
coM

CALL

PUT

CoM

CALL

PUT

PREF LV $2.12

SH BEN INT

cam

COM BRINKS G3RP
TALL

PUT

com

CALL

PUT

coM

CALL

PUT

cam

CALL

PUT

coM

caM

CALL

PUT

UNIT LTD PARTN
coM

COM PAR $0e10

CALL
PUT

coM

CALL
PUT

coM

CaM

coMm

CoM

CALL
PUT

NOTE
NOTE
coM

CALL
PUT

CL A
CALL
PUT

cL B8

5.250%212/1
6250%12/1

PAGE
IVMDO1

208

STATUS

ADDED

DELETED
DELETED
DELETED

ADDED
ADDED



RUN DATEZ201/06/03 xx LIST OF S=CTION 13F SECURITIES ** PAGE 209

RUN TIME:$10340 IVMOO01
CUSTIP ND. ISSUER NAME ISSUER DESCRIPTION STATUS
722117 99 9 PLAYBOY ENTERPRISEZS INC CALL

T281317 35 2 PLAYBOY ENTERPRISES INC ouT

728132 10 0 = PLAYTEZX PRODS INC COM

728332 90 O PLAYTEX PRODS INC CALL

7281392 25 O PLAYTEX PRODS INC PUT

729132 10 0 = PLEXUS CIORP coM

728132 30 9 PLEIXUS CORP CALL

729132 95 0 PLEXUS CORP ouT

729137 10 3 *= PLUG POWER INC COoM

729199 30 2 PLUYG POWER INC CALL

729199 95 3 PLUG PONWER INC PUT

729251 10 38 * PLUM CREZEK TIMBER [D INC com

729281 30 2 PLUM CREEX¥ TIMBER C3 INC CALL

729251 95 3 PLUM CREEK TIMBER €O INC PUT

729402 10 4 PLUMTREE SOFTWARZ INC coM

730026 10 2 PLYMOUTH RUBR INC CL A

730026 20 9 PLYMIUTH RUBR INC LB

730234 10 1 POCAHSNTAS BANCORP INC caoM

730448 AD 9 PO53 PRABUCINS €A NOTE 55002 6/1
730448 AE 7 POGO PRODUCING LD NOTE 5«520% 6/1
730443 1C 7 * pOsT PRODUCING T3 COM

730443 90 7 PG50 PRIODUCING TO CALL

730448 95 7 POS0 PRODUTZING LD PUT

7305698 10 7 POINT 3460 COoM

73084P 10 ¢ POINTE FINANCIAL C3RP COM

7310968 10 2 * PDOLARIS IMDS INC cox

7310563 90 2 POLARIS INDS INC CALL

731058 35 2 POLARIS INDS INC PUT

731572 10 3 * POLD RALPH LAUREN CORP CL A

731572 90 3 POLD RALPH LAUREN [ORP CALL

731572 3% 3 PAL] RALPH LAUREN CORP °yT

73172K 10 4 * POLYCOM INC coM

73172 20 4 POLYCOM INC CALL

73172K 35 4 POLYCOM INC PUT

731728 20 © POLYDEX PHARMACSUTICALS LTD COM PAR $0.015%6
731738 10 0 * POLYMEDICA CORP COoMm

731738 30 0 POLYMEDICA CORP CALL

731738 35 0 POLYMEDICA CORP pUT

731785 10 1 POLYMER RESH CORP AMER cOoM

73179P 10 6 * PILYIONE CORP COM

731797 90 5 POLYONE CORP caLL

731792 95 5 POLYINE CORP PUTY

731822 10 2 = POMERQY COMPUTER RES £Y

731322 %90 2 POMZRQOY CIOMPUTER REZS CALL

731822 95 2 POMZROY COMPUTER RES pPUT

731912 10 1} POLYAIR INTER PACK INC COM

732813 1¢ 2 SORE BROS INC COM

732327 10 0 POPZ & TALBOT INC coM

732857 10 7 POPE RES DEL LTD PARTNERSHIP DEPOSITRY RCPT



733174
133174
733174
734113
135647
735126
136126
736125
73640Q
737272
737407
737407
737407
737464
137454
737454
73755L
73755L
737550
737528
737622
737628
739128
739276
739276
739276
739308
739303
739303
735363
735353
735363
73541y
739419
739419
739419
739421
739421
739421
739727
T4205P
74005P
74005P
740065
740055
740055
740184
740139
740189

CUSI? NG

10
90
95
10
30
10
90
9B
10
10
10
30
95
10
EAY
35
12
9¢C
95
1D
30
95
19
10
90
35
ic
20
95
10
0
95
10
19
90
?5
10
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ISSUZR NAME

POPULAR INC

POPULAR INC

PIPULAR INC

PORT FINL CORP

PORTA SYS COR?

PORTAL SOFTWARE INC

PORTAL SOFTWARE INC

PORTAL SOFTWARE INC
PORTFCLIO RECOVERY ASSOCS IN
PORTUGAL TELECOM SGPS S A .
POSSIS MEDICAL INC

POSSIS MEDICAL INC

POSSIS MEDICAL INC

POST PPTYS INC

POST PPTYS INC

POST PPTYS INC

POTASH CORP SASK INC
POTASH CORP SASK INC
POTASH CORP SASK INC
POTLATCH CORP

POTLATCH CORP

POTLATCH CORP

POWELL INDS INC

POMER INTEGRATIONS INC
POWER INTEGRATIONS INC
POWZR INTEGRATIONS INC
POWER-ONE INC

POWER-ONZ INC

POWER-TNE INC

POMERWAYE TECHNDLOGIES INC
POWERWAVE TECHNOLOGIES INC
POWZRWAVE TECHNCLOGIES INC
POZEN INC

PRACTICEWORKS INC
PRACTICEWIRKS INC
PRACTICEWORKS INC

PRAZCIS PHARMACEUTICALS INC
PRASCIS PHARMACEUTICALS INC
PRAZCIS PHARMACEUTICALS TNC
PRANA BIOJTZCHNOLOSY LYD
PRAXAIR INC

PRAXAIR INC

PRAYAIR INC

PRE PAID LESGAL SVCS INC
PRZ PAID LESAL SVCS INC
PRZ PAID LEGAL SVCS INC
PRECIS INC

PRECISION CASTPARTS CLORP
PRZCISION CASTPARTS CORP

RUN DATEI01/06/03 *%x LIST OF SECTION 13F SECURITIES #*x
RUN TIME:10:240

ISSUER DESCRIPTION STATUS

cCoM
CALL
oUT
CoOM
COM NEW
<0oM
CALL
PUT
COM
SPONSORED ADR
CoM
CALL
PUT
COM
CALL
PUT
COM
CALL
PUT
COM
CALL
PUT
coM
COM
CaLL
PUT
COoM
CALL
PUT
coM
CALL
PUT
com
COM
CALL
PUT
COM
CALL
pUT
SPONSORED ADR
oM
CALL
PUT
COM
CALL
PUT
COM
CoM
CALL

PAGE 210
I1VyM001

DELETED

ADDED




RUN DATE201/036/03

RUN TIME:1D:4C

CUSI? ND3s

740189
74022D
740220
740222
740294
740350
740375
74037H
140444
74345P
740450
740452
74045Q
740453
740473
740474
74050M
740500
T74058F
74059F
740705
740834
740884
740884,
741004
741004
741029
741113

741113
741113
741115
741333
741437
741437
741437
741437
74144P
T4144T
741447
741447
741503
741503
741593
741511
74153Q
741530
74153Q
74153Q
74156D

953
10
50
95
10
10
10
10
10
AA
10
99
95
10
19
30
10
10
AB
AC
10
10
90
95
10
20
10
10
20
95
10
10
19
30
90
95
10
10
26
95
10
99
95
10
AB
10
90
95
10
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** LIST OF SECTION

IS3UER NAME

PRECISION
PREZCISION
PRECISION
PRTCISION
PRZCISION
PREDICTIVE
PREFERRE
PREFEZRRE
PREFORMED LTINE

PREIMCOR
PREMCCR
PREMCOR
PREMCOR
PREMIER
PREMIER
PREZMIER
PREMIER
PREMIER

CASTPARTS CORP

NRILLING CORP

DRILLING CORP

DRILLING CORP
OPTICS INC MASS
SYS INC

D INCOME ED INC

D INCOMZ 2°PORTUNITY

PRODS €7

USA INC

INC

INC

INC

BANCORP INC PA

CMNTY BANKSHARES INC
CONCEPTS INC

FINL RANCORP INC

FARNELL PLC

PREMIERE TECHMOLAGIES INC

PREMIERE

TECHNOLOGIZS INC

PRENTISS PPTYS TR

PRESIDENTIAL LIFE CORP
PRESIDENTIAL LIFE COR?P
PRESIDENTIAL LIFE CORP
PRESIDENTIAL RLTY CORP MEW
PRESIDENTIAL RLTY (£22P NEW
PRESLEY C3S

PRESSTEK INC

PRESSTEK INC

PRESSTEK INC

PRESTIGE BANCDORP INC
PREVIO INC

PRICE COMMUNICATIONS C3RP
PRICE COMMUNICATIONS CORP
PRICE COMMUNICATIONS CORP
PRICZ COMMUNICATIONS CORP
PRICE LEGACY CORP

PRICE T ROWE GROUP INC
PRICE T ROWE 3R3UP INC
PRICE T ROWE GREUP INC
PRICELINE COM INC
PRICELINE COM INC
PRICELINE COM INC
PRICESMART INC

PRIDE INTL INC DEL

PRIDE INTL INC DEL

PRIDE INTL INC DEL

PRIDZ INTL INC D=L

PRIMZ MED SVCS INC NENM

13F SSCURITIES #x

ISSUER DESCRIPTION

pUT

COM

CALL

2uT

oM

caoM

com

com

oM

SDEB 11.500210/0
COM

CALL

PyUY

CoM

CoM

CL A PAR $.002
coM

SPONSDRED ADR
NOTE  5.750%Z 7/0
NOTE 57302 7/0
SH BEN INT

COoM

CALL

PUT

CL A

CcL B

oM

cOM

CALL

PUT

oM

COM

COM

COM NEW

CALL
pPUT
coM
oM
CALL
PUT
COM
CALL
PUT
oM
FRNT
COoM
CALL
PUT
COoM

24500% 3/0

PAGE
IVMO001

211

STATUS

ADDED

v
il
~
53}
-
i
o

DELETED
DELETED

ADDED



RUN DATE201/06/03
RUN TIME:10:40

CUSTIP NO.

74156D
74135D
T4157K
74157¥
74157K
741582
741584
741533
741901
741217
741917
141917
741929
741929
741929
741930
741932
741932
742282
742352
742476
74251V
74251V
74251V
742562
742578
142647
74264T
742647
74265M
74266R
74267C
74267D
742670
742674
742674
142674
742700
742718
742713
742718
742959
742962
743158
742158
743168
743158
743187
743137

30
95
10
99
25
10
10
10
20
10
90
35
10
30
35
30
AB
AE
10
10
10
10
20
95
10
10
10
0
9
10
10
10
20
20
10
9¢C
9%
10
10
70
75
10
10
10
AA
A8
AC
RRY
79
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*x LIST OF

ISSUER NAME

PRIMZ MZD SVCS INC NEW

PRIMZ MED SVYCS INC NEW
PRIMZDIA INC

PRIMEDTIA INC

PRIMZDIA INC

PRIMEENERGY CORP

PRIMS GROUP RZALTY TRUST
PRIMUS XNOWLEDGE SOLUTIONS I
PRIMA ENERGY CORP

PRIME HIOSPITALITY CORP

PRIME HOSPITALITY CORP

PRIME HCOSPITALITY CORP
PRIMUS TELECOMMUNICATIONS GR
PRIMUS TEZLECOMMUNICATIONS GR
PRIMUS TELECOMMUNICATIONS GR
PRIMEWEST ENERGY TR

PRIDZ INTL INC

PRIDZ INTL INC

PRINCEZTON NATL BANCORP INC
PRINCETON REVIEW INC
PRINCETON VIDED IMAGE INC
PRINCIPAL FINANCIAL GROUP IN
PRINCIPAL FINANCIAL GROUP IN
PRINCIPAL FINANCIAL GROUP IN
PRIMNTCAFE SOFTWARE INC
PRINTRONIX INC
PRICRITY HEALTHCARE
PRIGRITY HEALTHCARE
PRIDRITY HEALTHCARE
PRC-DEX INC COL3
PRIVATE MEDIA GROUP
PROASSURANCE CDRP
PRIVATE BUSINESS INC
PROBEX CORP
PROBUSINESS SERVICES
PROBUSINESS SERVICES
PRDBUSINESS SERVICES
PROCOM TESCHNOLOSGY INC
PROCTER & GAMBLE C3

PROCTZR & BAMBLE C3

PRIOCTER & GAMBLE CO
PRINCIPLED EQUITY MARKET FD
PRIVATEBANCORP TINC
PROFEZSSIDONAL STAFF PLC
PROFIT RECOVERY GROUP INTL I
PRIOSIT RECAOVERY 5RIUP INTL I
PROFIT RECOVERY GRJUP INTL I
PROGENICS PHARMACEUTICALS IN
PROGENICS PHARMACEUTYCALS IN

CORP
CORP
CORP

INC

INC
INC
INC

SECTION 13F SECURITIES *%

ISSUER DESCRIPTION

CALL

PUT

COM

CALL

PUT

oM

SH BEN INT

COM

COM PAR $0.015
CoM

CALL

PUT

COM

CALL

PUT

TR UNIT NEW
SDCV
DBCV
cOoM
COM
coM
COM
CALL
PUT
cam
coM
L B
CALL
PUT
COM
com
CoM
COM
CaoM
oM
CALL
PUT
cOoM
coMm
CALL
PUT
SH BEN INT

COM

SPONSORED ADR
NOTE 4750%11/2
NOTE 4.750211/2
NOTE 4.750%811/2
CoM

CALL

4/2
171

NEW
NEW

PAGE
IVMO01

212

STATUS

ADDED

ADDED
ADDED



RUN DATE:01/05/03
JUN TIME10:240

CUSIP? Nl

743137
743205
743263
743263
743263
T43266
7432312
743312
743312
742315
743315
743315
743376
743410
743410
743410
743411
743459
T4346P
T4345P
143457
143477
743585
743590
T435056
7435459
743663
743663
743663
743674
7435674
743674
T4359L
74359L
T4369L
743591
74371K
T437T1K
74371K
743272

T4372

743726
743737
743835
743859
743859
743859
74386K
743866

35
10
190
30
95
10
10
90
95
10
0
95
20
10
20
5
10
10
10
70
35
10
40
19
10
AL
30
30
95
10
90
35
AB
10
30
95
i0
70
95
20
10
10
10
10
io0
90
95
10
10

VMHF OO0 O RMOPN MM WWWOWRREAERS,DOANMPEHININMOONRNNEWUDYWOOO@AVIIO S

ISSUSER NAMZ

PRIGINICS PHARMACZUTICALS IN
PROGRAMMERS PARADISE INC
PROGRESS ENZRGY INC

PROGRESS ZINZRGY INC

PRIGRESS =NERGY INC

PROGRESS FINL CORP
PROGRESS SOFTWARE
PRIOGRESS SOFTWARE (ORP
PROGRESS SOFTWARE LORP
PROGRESSIVZ CORP OHIG
PROGRESSIVE CORP OHID
PRGGRESSIVE C3RP GHIO
PROGRESSIVE RETURN FD INC
PR3LOGIS

PR3ZLOGIS

PRAOLIGIS

PROLONG INTL CORP

PROPHET 21 INC

PRIOQUEST COMPANY

PROQUEST COMPANY

PROQUEST COMPANY
PROSTOFTTRAINING

PROSPECT STR HIGH INCOME PTF
PROSPECT STREZZT INCOME SHS I
PROSPERITY BANCSHARES INC
PROTECTION ONE ALARM
PROTECTION ONE INC
PROYZCTION ONE INC
PROTECTION ONE INC
PROTECTIVE LIFE CORP
PROTECTIVE LIFE CORP
PROTECTIVE LIFE CORP

PROTEZIN DESIGN LABS INC
PROTZIN DESIGN LABS INC
PROTEIN DESIGN LABS INC
PROTEIN DESIGN LABS INC
PROTON ZNERGY SYS INC

PROTON ENERGY SYS INC

PROTON ENERGY SYS INC
PROVALIS °LC

PROVANT INC

PROVENA FOODS INC

PROVIDENCE & WORCESTZR RR CC
PROVIDENT BANCORP INC MONTER
PROVIDENT BANXSHARES CORP
PROVIDENT BANKSHARZS CORP
PROVIDENT BANKSHARZS CORP
PROVIDENT ENERGY TR
PROVIDEINT FINL GRCUP INC

CORrRP

*% LIST OF SSCTION 135 SECURITIES *x

PAGE 213

VMO0l
TSSUER DESCRIPTION STATUS
PUT
coMm
COM
CALL
PUT
coM
cOM
CALL
PUT
COM
CALL
PUT
COM NEW
SH BEN INT
CALL
PUT
com
con
coM
CALL
PUT
COM
COM
coM
COoM
NOTE
CoM
CALL
PUT
cCoM
CAaLL
PUT
NOTE
COM
CALL
PUT
COM
CALL
PUT
SPONS ADR NEW
CaM
com
COM
CoM
COM
CALL
PUT
TR UNIT
COoM

NEW

5e750% S/1

55002 2/1

DELETED



RUN DATEZ2D1/06/03
RUN TIMEz:10:240

CUSIP N2

743866
743865
743358
743977
743377
743577
743977
743977
T44056A
T4406A
T4406A
T4406A
T4405A
144283
744283
744282
744290
7144320
744320
744320
74435K
744375
14438Q
744390
744573
T44573
744573
T4450D
- 74460D
74460D
7445600
144627
T4463M
745310
7453190
745310
745357
745547
145769
7453467
745357
145887
745837
745337
745887
746091
T45144
74522C
T4622E

90
35
19
AC
Az
10
S0
95
AA
AB
10
S0
95
10
70
95
30
10
90
95
20
20
190
10
10
90
35
10
90
95
T2
10
10
10
90
95
10
10
12
12
30
?5
10
20
25
io
30
10
io

PROVIDINT FINL

PV NDQ OO PJudIRIVN OO OWOOVOPTCROVNHRINIVIUVINNRMNNNNOODDO OO~V

*% LIST OF

ISSUSR NAME

GROUP INC
PROVIDINT FINL ZROUP INC
PROVIDENT FINL HLDGS INC
PROVINCE HEALTHCARE CO
PROVINCE HEALTHCARE CD
PROVINCE HEALTHCARE CO
PROVINCE HEALTHCARE CO
PROVINCE HEALTHCARE CO
PROVIDIAN FINL CORP
PROVIDIAN FINL CORP
PROVIDIAN FINL CORP
PROVIDIAN FINL CORP
PROVIDIAN FINL CORP

PROXIM CORP

PROXIM CORP

PROXIM CORP

PRCOXYMED PHARMACY INC
PRUDENTIAL FINL INC
PRJUDENTIAL FINL INC
PRUDENTIAL FINL INC
PRUDENTIAL PLC
PSYCHEMEDICS CORP

PSI TECHNOLOGIES HLD5S INC
PSYCHIATRIC SOLUTIONS INC
PUBLIC SV{ ENTERPRISE GROUP
PUBLIC SVC ENTERPRISE GROUP
PUBLIC SVC ENTERPRISEZ GROUP
PUBLIC STORASGE INC

PUBLIC STORASGE INC

PUBLIC STZRAGE INC

PUBLIC STORAGE INC
PUBLICARD INC

PUBLICIS S A NEW

PUGET SNERGY INC NEW

PUGET ENERGY INC NEW

PUGET ENERGY INC NIW
PULASKI BANCDRP INC
PULASKI FINL CORP

PULITIER INC

PULTE HIMES INC

PULTE HOMES INC

PULTE HOMES INC

PUMATECH INC

PUMATECH INC

PUMATECH INC

PURADYN FILTER TECHNDLOGIES
PURCHASZPRD COM

PURZ WORLD INC

PURE RES INC

SECTION 13F SECURITIES *x%x

PAGE 214
TVMOO1

ISSUER DZSCRIPTION STATUS

CALL
PUT
coM
NOTE
NOTE
COM
CALL
PUT
NOTE
NOTE
COoM
CALL
PUT
cL A
CALL
PUT
COM NEW

COM

CALL

PUT

ADR

COM NEW
SPONSORED ADR
COM

COoM

CALL

PUT

CoM

CALL

PUT

COM A DP1/1000
cam

SPONSTORED ADR
com
CALL
PUT
coM
CoM
coM
COM
CALL
PUT
coM
CALL
puT
COM
coM
coM
coM

4.500%11/2
4.250%10/1

3.2502 8/1
2/1

NEW DELETED

DELETED



RUN DATE:D1/06/93 ** LIST 0OF 3ZCTION 13F SECURITIES *x PAGE 215

RUN TIMZ:I12:40 IvMOO01
CUSIP NO. ISSUZR NAME ISSUEZR DESCRIPTION STATUS
7456445 10 3 PUTNAM CALIF INYT GRADE MUN 3H BEN INT
745479 10 4 PUTNAM HIGH INCCME OPP TR SH BEN INT
T45773 10 7 PUTNAM HIGH INCOME B0OND FD SH BEN INT
7467381 10 3 PUTNAM HISGH YIELD MUN TR SH BEN INT
7454805 10 9 PUTNAM INVT GRADE MUN TR COM

746819 10 1 PUTNAM MANAGED HIGH YIELD TR SH BEN INT
T45823 10 3 PUTNAM MANAGED MUN INCOM TR COM

74683 10 4 PUTNAM MASTER INCOMZ TR SH BEN INT
745683V 10 90 PUTNAM MUN BD FD INC SH BEN INT
746353 10 0 PUTNAM PREMIER INCOME TR SH BEN INT
746309 10 2 PUTNAM MASTER INTER INCOME T SH BEN INT
7456320 10 7 PUTNAM TAX FREZ HEALTH CARE SH BEN INT
746921 10 5 PUTNAM N Y INVY GRADE MUN TR SH BEN INT
746322 10 3 PUTNAM MUN CPPORTUNITIES TR SH BEN INT
745727 10 2 * QLT INC oM

T46927 90 2 QLT INC CALL
T463927 95 2 QLT INC PUT

T47135 10 1 PYRAMID BREWERIES INC oM

T4726X 10 5 ARS CORP CoM

T4727A 10 % QLR HOLDINGS INC coM

747270 10 8 * QAD INC cOM

747270 90 8 QAD INC "CALL
747270 35 8 QAD INC PUT

T4727X 10 2 3 E P INC caoM

747277 10 1 * QL3GIC CORP COM

747277 30 1 QLCSIC CORP CALL
T47277 95 1 QLDGIC CORP ’ PUT

74723C 30 7 QSOUND LASBS INC , COM NEW
74730 AC 5 QUADRAMED COR? SDCV  54250% S5/0
747304 10 1 * QUADRAMED CORP CoM

T4730W 50 1 QUADRAMED CORP CALL
T74730W 95 1 QUADRAMED CORP PUT

T4731K 10 6 QUAKER CITY BANCORP INC COM

T47316 10 7 QUAKER CHEM CORP coM

747395 10 3 QUAKER FABRIC CCRP NEW coM

747525 10 2 * QUALCOMM INC COM

T47525 39 3 QUALCOMM INC CALL
747525 95 3 QUALCOMM INC PUT

747569 10 5 * QUALTITY DINING INC oM

74756P 90 5 QUALITY DINING INC CALL
T4756P 95 5 QUALITY DINING INC PUT

74758 10 9 QUALSTAR CCRP CIM

747532 10 4 QUALITY SYS INC COM

T4T52E AA O QUANTA SVCS INC NOTE  4.000% 7/0
T4T625 10 2 * QUANTA SVCS INC oM

74762 90 2 QUANTA SYCS INC CALL
T4762% 95 2 QUANTA SVYCS INC puUT

747620 10 2 * QUANEX CORP CoM

747520 99 2 QUANZX CORP CALL



RUN DATE201/06/03
RUN TIMZ 110240

CUSIP NG

747520
T4763E
747996
7479056
747305
747914
748203
143341
74834L
748341
74834L
748347
742347
748347
74835Y
748355
748355
748356
74837P
74837p
74837P
74837R
743378
74837R
74838C
74838¢C
74833C
748384
74838L
748381
74838L
74838Y
748718
143757
748757
748767
7438773
748802
749055
749117
745124
745121
749121
749121
745124
74913K
74913K
74913K
7491356

95
10
20
90
95
10
10
AF
10
20
95
10
30
95
10
10
90
35
10
30
95
10
30
95
10
20
5
10
30
90
95
20
10
i0
EAY]
?5
19
10
14
20
40
10
30
£
10
10
290
95
10

NP EAWOD ORI ADLOOOWNPPRPPHOOLCPLPLPLPODDRINNPRPWOLVOOVDO NGO PP ON

*x LIST JF

ISSUSR NAME

QUANEX CORP

QUANTUM FUEL SYS TEZCH WORLDW
QUANTUM CORP

QUANTUM CORP

QUANTUM CORP

Q MED

QUEBECOR WORLD INC

QUEST DIAGNDOSTICS INC

QUEST DIAGNOSTICS INC

QUEST DIAGNOSTICS INC

QUEST DIAGNOSTICS INC

QUEST SUFTWARE INC

QUEST SOFTWARE INC

QUEST SOFTWARE INC

QUESTCOR PHARMACEUTICALS INC
QUESTAR CORP

QUESTAR CORP

QUESTAR CORP

QUICKLOGIC CORP

QUICKLOGIC CORP

QUICKLOGIC CORP

QUICKSILVER RESOURCES 1INC
QUICKSILYER RESOURCES INC
QUICKSILVER RESOURCES INC
QUIKSILVER INC

QUIKSILVER INC

QUIKSILVER INC

QUIDEL CORP

QUIGLEY CORP

QUIGLEY CORP

QUIGLEY CORP

QUILMES INDL QUINSA SOCIETE
QUINENCT S A

QUINTILES TRANSNATIONAL C3RP
QUINTILES TRANSNATIONAL CORP

QUINTILZS TRANSNATIONAL CORP

QUINTCN CARDIDLOGY SYS INC
QIPP INC

QUIXJTE CORP
QUIOTESMITH COM INC
QXL RICARDO PLC
ANEST COMMUNICATIONS
AWEST COMMUNICATIONS
QAWEST COMMUNIZATIONS
R & 3 INC

QUOVADX INC

QUOVADX INC

QUOCVADX INC

R & 5 FINANCTIAL CORP

SECTION 13F SECURITIES =x

INTL IN
INTL IN
INTL IN

PAGE
IYM001

215

ISSUER DESCRIPTION STATUS
PUT

COM

COM DSSG

CALL

PUT

coM

COM NON-VTGS

DBCV 1.750311/3

cOoM
CALL
PUT
coM
CALL
PUT
coM
coM
CALL
PUT
COM
CALL
PUT
COM
CALL
PUT
COoM
CALL
PUT
COM
CoM
CALL
PUTY
SP ADR CL B
SPONSORED ADR
CoM

CALL

PUT

COM

oM

£OM

COM NEW

SP ADR REP 250
com

CALL

PUT

£0oM

caoM

CALL

2UT

L B

NZW



RUN DATES:01/056/03 *x L IST OF SECTION 13F SECURITIES == PAGE 217

RUN TIME1024D IVYM001
CUSI? NJ. ISSUER NAME TSSUER DESCRIPTION STATUS
743227 10 4 RAIT INVT TR CoM

749272 10 4 K 3 RUBR PRODS INC CCH

7433560 4C 0 * RCM TECHNOLOGIES INC COM NEW

7492460 30 0 RCM TECHNOLGGIES INC CALL

749360 95 0 RCM TECHNDOLOGIES INC PUT

745361 10 1 * RCN CORP oM

749361 30 1 RCN CORP CALL

7493561 95 1 RCN CORP sUT

T43413 10 0 R3O ZQUIPMENT C2 TL A

74955F 10 46 RF MONCLITHICS INC CoM

749559 10 8 RFS HOTEL INVS INC | COM

74955L 10 2 RGC RES INC COM

74555W 30 7 * R H DONNELLEY CORP COM NCW

749554 30 7 R H DONNELLEY CGCRP CALL

74955W 93 7 R H DONNELLEY CORP pUT

749552 10 5 R INDS LTD COM PAR $N.01
7472607 10 7 RLI CORP coMm

743551 10 5§ R 3 C TAINAN 7D SH BEN INT
7435660 10 5 * RPLC INC CoM

7476560 90 6 RPC INC CALL

T42550 95 5 RPC INC PUT

7495635 10 3 = RPM INTL INC COM

745685 90 3 RPM INTL INC CALL

749635 95 3 RPM INTL INC PUT

749713 10 0 * RSA SEC INC toM

749715 90 0 RSA SEC INC CALL

743719 95 0 RSA SEC INC PUT

T4973F 10 % RSTAR CORP oM

T4973K 10 7 * RTI INTL METALS INC COM

T4373W 90 7 RTI INTL METALS INC CALL

74973W 35 7 RTTI INTL METALS INC PUT

74974R 10 7 RT# INC CaMm DELETED
T4974R 20 6 RTW INC COM NEW ADDED
749758 10 1 RWD TECHNDLIGTES INC €M

749938 10 6 RMH TELESERVIZES INC coM

749941 AB 6 R= MICRODEVICES INC NOTE 3«750% 8/1
749941 10 0 * RF MICRODEVICES INC coM

749341 590 O RF MICRODEVICES INC CALL

749941 95 0 R+ MICRODEVICES INC PUT

750069 10 6 * RACING CHAMPIONS ERTL CORP COM

750069 90 6 RACING CHAMPIONS ZRTL CORP CALL

750069 95 5 RACING CHAMPIDNS ERTL CORP PUTY

7150236 AF 8 RADIAN GROUP INC 2BCV  2250%Z 1/0
750236 10 1 * RADIAN GROUP INC COM

750235 90 1 RADIAN GROUP INC CALL

750235 95 1 RADIAN GROUP INC 2UT

75025N 10 2 RADIANT SYSTEMS INC (8 |

75040K 10 9 RADISLOGIX INC COM

750499 10 8 * RADIO ONE INC CL A



RUN DATE:21/056/03
RUN TIMEZ10:40

CUSIP N3

T5040P
75040P
75040P
750400
750497
750400
750438
750438
750433
750459
750455
750459
750459
750611
7505611
750624
750753
730753
750753
750857
75086X
750852

50862
750862
75087R
750375
750917
750917
750917
751028
751028
751028
751452
751569
75153K
751967
752185
752344
752814
752314
752314
\753099
753037
753820
753820
753320
753820
754099

754090

30
95
40
0
95
i0
190
20
95
AB
10
A
95
14
40
19
10
90
25
10
10
16
99
95
10
10
13
90
35
10
30
?5
20
190
20
35
io
30
1D
3¢
e
30
io
20
10
20
3z
AC
20

N DD OVDWO N VW OOV PREPVEB AN L PR NAUVDIINDODONUOWOURN DT

ISSUER NAME

ONE
ONE
ONE
ONE INC

RADIS ONE INC

RADIZ UNICA COMMUNICATIONS C
RADIDSHACK CORP

RADIGSHACK €ORP

RADIJSHACK CORP

RADISYS CORP

RADISYS CORP

RADISYS CORP

RADISYS CORP

RADYNZ COMSTRZAM INC

RADYNE COMSTREAM INC

RAG SHOPS INC

RATLAMERICA INC

RATLAMERICA INC

RATLAMERICA INC

RATNBOW RENTALS INC
RAINDANCE COMM

RAINBOW TECHNILOGIES INC
RATN3ON TECHNOLOSGIES INC
RAIN3OW TECHNOLOGIES INC
RAINING DATA CORP

RAINMAKER SYSTEMS

RAMBUS INC DEL

RAMBUS INC DEL

RAMBUS INC DEL

RALCORP HLDGS INC NSW
RALCORP HLDGS INC NEW
RALCCRP HLDGS INC NEW
RAMCO-GERSHENSON ©2TYS TR
RAMPART CAPITAL CORP
RAMSAY YOUTH SVCS INC
RAMTRON INTL £337

RAND CAP CORP

RANDSOLD RES LTD

RANGZ RES CORP

RANGE RIS CORP

RANGZ RES CORP
RANDGOLD & EXPL LTD
RANK GRAUP PLC

RAE MEDIUM GROUP INC
RARZ HOSPITALITY INTL
RARZ HOSPTTALITY INTL
RARE HOSPITALITY INTL
RATIONAL SOFTWARS CORP
RATIONAL SOFTWARE CORP

INC
INC
INC

RADIS
RADIS
RADIYD
RARIS

INC
INC
INC

*x LI5T 3F SECTION 13F SECURITIES *x%

PAGE
IVMOD01

213

ISSUER DESCRIPTION STATUS
caLL

°uT

ZL D NON VT3
CALL

PUT

conm

coM

CALL

oUT

NOTE 5.500% 8/1
coM

CALL

PUT

*id EXP 02/08/200
COM NTH

oM

oM

CALL

PUT

coM

oM

oM

0

DELETE

"CALL

PUT

coM

coM

com

CALL

pUT

CGM

CALL

pUT

COM SH BEN INT
coM

COM NEW

COM NEW

comM

ADR

coM

TALL

pUT

SPON ADR NEW
SPONSIRED ADR

COM NEW
£oM

cALL

PUT

NOTE 50002 2/0

COM NEMW




RUN DATZ201/056/03 *x LIST DF SECTIOSN 13F S=ECURITIES *x PAGE 219

QJUN TIMEIL10340 IVMO01
CUSIP N3 IS3UZR NAME ISSUZR DESCRIPTION STATUS
75409P 30 2 RATIONAL 3SOFTWARZ (OR? CTALL
75409P 9T 2 RATIONAL SOFTWART CORP pUT
754391 10 4 RATEXCHANGE CIRP COM
754212 10 3 RAYEZN INDS INC COM
754435 190 5 RQAWLINSS SPORTING 530DS INC coM
754730 10 2 = RAYMOND JAMES FINANCTAL INC CoM
754730 20 9 RAYMOND JAMES FINANCIAL INC CALL
7534732 95 % RAYMOND JAMES FINANCIAL INC PUT
734907 10 3 = RAYONIEZR INC CoM
754907 30 3 RAYONIER INC CALL
754907 95 3 RAYONIZR INC PUT
755C81 10 6 * RAYDVAC CORP CoM
725031 20 6 RAYOVAC CORP CALL
755031 95 6 RAYOJVAC CORP PUT
755103 10 2 RAYTZCH CORP DEL coM
755111 30 3 RAYTHEON CC L A
755111 50 7 * RAYTHEON €D COM NEW
755111 90 7 RAYTHEON {0 CALL
755111 25 7 RAYTHECN €O PUT
7552356 20 % RAZORFISH INC CL A NEW
T552456 AA 3 READ-RITE CORP NOTE 6.4520% 9/0
755245 10 5 * READ-RITz CORP oM
7552456 30 5 READ-RITE CORP CALL
755245 95 5 READ-RITE CORP PUT
7552867 10 1 * READERS DIGEST ASSN INC CL A NON VTG
753267 99 1 READERS DIGEST ASSN INC CALL
152267 95 1 READERS DIBEST ASSN INC- PUT
7552567 20 2 * READZRS DIGEST ASSN INC L 8
755257 30 0 READERS DIGEST ASSN INC CALL
755287 35 0D READERS DIGEST ASSN INC pPUT
755408 10 1 READING INTERNATIONAL INC CL A
755408 20 O READING INTERNATIONAL INC cL 8
755331 10 9 RZAL ESTATE INCOMT FUND INC CCHN
756035L 10 4 * REALNETWORKS INC COM
156058L 90 4 REALNETWORKS INC CALL
75635L 95 4 REALNETWORKS INC PUY
756109 10 4 REALTY INCOME CORP coM
75521K 10 5 * RECKSON ASSOCS RLTY CORP coMm
15621K 30 % RECKSCN ASSOCS RLTY CORP CALL
75621K 35 6 RECKSCN ASSOCS RLTY CORP PUT
73621K 20 % RECKSON ASSOCS RLTY CORP PED CV SER AZ
75621K 30 4 * RECKSON ASSOCS RLTY CORP L 3
75521K 99 4 RZCKSON ASSOCS RLTY CORP CALL
75621K 35 4 RECKSON ASS0CS RLYY CORP PUT
756240 30 5 RZCONDITIONED SYS5 INC COM NEW
756268 10 8 * RECOTON CORP coM
7556263 90 3 RECOTON CORP CALL
156263 35 8 RECOTON CORP pUT
156577 10 2 * RED HAT INC COM



RUN DAT:z:01/056/03
RUN TIMEI10340

CUSIP Nfe.

756577
126577
15689M
757209
757209
757209
157209
757473
757479
757897
758075
758275
758075
758075
7521190
75311¢
758110
155110
758204
75820%
758341
1584653
753750
753755
753764
753766
753249
758B5F
T158846F
T5884F
75386F
T5836H
75335N
T5885N
758855
7583732
758932
758932
758940
7533940
7153740
153744
75902%
759022
75902E
1595145
7539145
757145
729144

3D
95
10
AB
12
90
95
io
10
10
%0
90
95
50
AZ
10
30
95
10
i2
10
10
i0
i90
39
95
10
A3
10
90
25
12
&
95
0
10
92
35
1o
23
?5
10
10
20
35
10
30
95
10
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*% LIST OF SECTION

ISSUER NAME

RTD HAT INC

RED HAT INC

RZD ROBIN GOURMET 3URGERS IN
REDEACK NETWORKS INC
REDBACK NETHWORKS INC
REDBACK NETWORKS INC
REDBACK NEZTWORKS INC
REDHIOOK ALZ BREWERY
REDIFF C3M INDIA LTD
REDWIID ZMPIRE BANCORP
REDW3OD TR INC
REDWIGOD TR INC

REDW30D TR INC
REDWI0D TR INC

RZEBIK INTL LTD
REEBOK INTL LTD

RZ£83JK INTL LTD
RZE33X INTL LTD

REED ELSEVIER N VY
REFD ELSEVIER P L C
RTEDS JEWELERS INC
REFAL

RESAL BELOIT CORP
REGAL ENTMT GROUP
REGAL ENTMT GROUP
RTEGAL ENTMTY GROUP
REGENCY CTRS CORP

REGENERON PHARMACEUTICALS
REGENERON PHARMACEUTICALS
REGENERON PHARMACZUTICALS
RESENERDON PHARMACZUTICALS
REGINERATION TECH INC DIL
REGENERATION TECH INC DEL
REGTINERATION TECH INC DRL
REGENT COMMUNICATIONS INC D=
£51S CORP MINN

=515 CORP MINN

REGIDNS FINL CORP

RZH5ISNS FINL CORP

RESIONS FINL CORP
RZHABILICARE INC

A
(¥4 ]

in
@)

AR
G
fd
n
'l
()
b
o
X
et
&z
Z

RESISNAL BK HOLDRS TR
REGIONAL BX H3ILDRS TR
RESIONAL BK HILDRS TR
REGISTER COM INC
REGISTER COM INC
REGISTER CCM INC

REGUS PLC

13F SECURITIES xx

PAGE
IVMO0L

220

ISSUER DESCRIPTION STATUS

CALL
PUT
COM
NOTE
COM
CALL
PUT
CoMm
SPONSTRED ADR
coM

CaM

TALL

PUT

PFD CV BZ%e«74
DBCV  4.250% 3/0
caM

CALL

PUT

SPUNSORED ADR
SPONSORED ADR
COM
coMm
CoM
CL A
CALL
2uT
CoM
NJTE
COM
CALL
PUT
oM
CALL
PUT
CoM
coM
CALL
pPUT
oM
CALL
PUT
£om
DEPOSITRY RLPTY

CALL

PUT

coM

CALL

°uT

SPONSORED ADR DELETED

5000% 4/0

54500210/1



RUN JAT=Z:01/05/03 *x LIST O
RUNM TIMEILINIAD

CUSTP N3

159140
7591458
759148
757354
757351
752351
753351
759351
759569
759523
T59528
753828
759521
759524
753524
75352R
759525
753543
759543
759543
759543
759594
759594
159574
15965V
753671
7295671
759463L
15968L
75968L
755303
7599156
759916
759915
753929
759930
759930
759939
T5023N
T6039N
T6003N
750034
76009V
786009V
750112
750174
760267
7602567
760257

10
790
95
10
10
30
35
30
in
i9
g9
35
10
90
95
16
19
10
S50
95
19
30
3¢
95
10
AB
AC
19
EAY
35
10
10
30
35
i0
15
90
95
10
30
95
10
20
25
10
19
20
90
Q5

ANAVUN VP POOODODDON OOV ONdVIUWUWNSHP L ANV WMILS OO BDUWIUVTUTE d D0 OO0 0D

1]
“¥
mn

TSSUTR NAM:Z

RZHABCARE (RIUP INC
REZHA3CARE GROUP INC
REHABCARE 53ROUP INC

RTINHOLD INDS INC N Y
REINSURANCE GROUP AMIR TINC
RTINSURANCE 520UP AMER INC
REINSURANCE GROUP AMZR INC
RETINSURANCE GROUP AMEIR INC
RELIANCE STEEL € ALUMINUM C3
RELTANT RES INC

RZLIANT RES INC

RELTANT RS INC

RELIANT ENERGY INC

RELIANT SNERGY INC

RELIANT =NERGY INC

RELIV INTL INC

RELM WIRELESS CCR?

REMEC INC

REMEC INC

REMEC INC

REMEDYTZMP INC

REZMINGTON OIL & GAS CORP
REMINGTON 2IL & GAS CORP
REMINSTON OIL £ GAS CORe
RENAISSANCE CAP GRATH INCM I
RENAL TREATMENT CTRS INC
RENAL TREATMENT CTRS INC
RZNAISSANCE LEARNING INC
RENAISSANCE LZARNING INC
RENAISSANCE LEARNINSG INC
RELIABILITY INC

REPLIGEN CORP

REPLIGEN CORP

RZIPLIGEN CORP

REPUBLIC BANCSHARES INC
RENAL CARE GRJUP INC

RENAL CARE GROUP INC

RENAL CAREZ GRDUP INC

RENT A CTR INC NEW

RENT A CTR INC N=W

RENT A CTR INC NEW

RENT WAY INC
RENT WAY INC
RENT WAY INC
RENTEZCH 1INC
RENTRAK CORP
REPSOL YPF S
REPSAL YPF S
REPS3L YPF S

p - 4

SECURITIES *x

ISSUnR DESCRIPTICN

£rm
CALL

pPUT

CL A

coM

CALL

PUT

PFD TR INC E£0Q
COM

el

CALL

PUT

coM

CALL

oyT

coM

coM

cOM

CALL

PUT

cL A

CoM

CALL

PUT

CoM

NITE 546252 7/1
NOTE 556252 7/1
COoM

CALL

oyT

coM

COM

CALL

PUT

coM

coMm

CALL

PUT

£0OM

CALL

oyT

£OM

CALL

PUT

£IM

coM

SPONSORED ADR
CALL

PUT

PAGE 221

IVM001

STATUS

DELETED
DELETED
DELETED



RUN DATE:D1/06/03

RUN TIMZ3:190:40

Cusi»

760254
7502564
75062756
769281
760282
760282
7560282
750416
150759
760759
750759
760911
760943
750243
760543
7509432
760943
760975
750975
TH0975
7609231
760931
75603531
761159
751152
7561152
751152
7613152
161133
7561195
751135
7511935
T6121R
75622209
751227
7561229
751230
761230
761230
75127V
751270
76127V
75123Q
75128¢
761280
TH5129W
751312
76132M
76132M

NCe

A4
10
10
20
10
90
95
10
10
90
35
10
A3
AC
10
90
95
10
99
95
10
90
95
10
AS
10
20
95
10
20
0
95
10
10
20
95
10
90
95
10
90
95
10
90
95
10
19
10
90

ISSUER

REPTRON ELECTRONICS
REPTRON ELECTRONICS

RZPUBLIC
REPUBLIC
RzZPUBLIC
RTPUBLIC
REPUBLIC
REPUBLIC
REPUBLIC
REPUBLIC
REPUBLIC
RESZARCH
RE3-CARE
RES-LARE
RES-CARE
RZS5~CARE
RZS~CARE

*%

LIST aF

(2
m
(]
-

ION 13F

NAMEZ

INC
INC
AWYS HLDGS INC
BANCORP XY
BANCORP INC
SANC3RP INC
BANCORP INC

FIRST BANCORP INC
SVCS INC

SVCS INC

SVCS INC
FRONTIERS INC

INC

INC

INC

INC

INC

NN OO0 O bd it pd 3 B AT UNS VTV AN N~ W P OQOONMNOOOPI OO N WL NN

RESZARCH 1IN
RESEZARCH IN
RESTARCH 1IN
RESTORATION HARDWARE
RESTIRATION HARDWARZ
RESTORATION HARDWAREZ
RZSONATE INC
REZMED INC
RESMED INC
RESMED 1INC
RESMED INC
RESORTQUEST INTL
R=SSURCE AMERICA
RESAURLE AMERICA INC
RZSOURCE AMZRICA INC
RZSOURCES BANKSHARES
RESJURCES CONNECTION
RESCURCES CONNECTION
RZSTUYRCES CONNECTION
RESPIRONICS INC
REZSPIRONICS INC
RESPTRONICS INC
RETATIL HOLDRS TR
RZTAIL HOLDRS TR
RETAIL HOLDRS TR
RETEZX INC
RETEK INC
RETZK INC
RETRACTABLE
REUNION INDS INC
REUTZRS GROUP PLC
REUTERS GROUP PLC

INC
ING

MOTION LTD
MOTION LYD
MOTION LTD

INC DEL
INC DEL
INC DZzL

CORP
INC
INC
INC

TECHNIALIOGIES INC

SECURITIES x*=x PAGE

IVM001

222

ISSUER DESCRIPTION STATUS

NOTE
C3M
coM
CL A
COM
CALL
PUT
CaM
CoM
CALL
pyT
coMm
NOTE
NOTE
oM
CALL
pUT
coM
caLL
pPUT
CoM
CALL
pUT
CoM
NOTE
COM
CALL
PUT
CCM
CL A
CALL
PUT
CoM
oM
CALL
PUT
LOM
CALL
puT
DEP RCPT
CALL

PUT

COM

CALL

PUT

CoM

COoM

SPONSORED ADR
CALL

5+ 750% 8/0

DELETED

5 000%12/0
54000%12/0

4.000% 4K/2



RUN DATE:201/05/03 *xx | IST OF SECTION 13F SECURITIES *%* PAGE 223
RUN TIMES10:40C IVMOQ1
£USIP N3 ISSUZR NAME ISSUER DESCRIPTION STATUS
751324 35 2 REUTERS GROUP PLL YT

76152H 10 8 REVLON INC NEW cox

761525 50 O REVLAON INC CL A

761525 70 © REVLON INC CALL

761525 95 O RZVLIN INC PUT

761624 10 = RzZX STORES CORP cioM

T81655 40 6 RZXAM PLC SP ADR NEW2001
751634 10 9 REXHALL INDS INC oM

7615635 10 5 RIZYNDLDS & REYNCLDS €O CL A

761625 90 5 REYNJLDS £ REYNOLDS CO CALL

7561635 98 = RTYNOLDS £ REYNOLDS CO PUT

76182K 10 5 RZYNOLDS R J TCB HLDGS INC oM

76182K 90 5 REYNJLDS R J TO8 HLDGS INC CALL

76182¥ 95 5 REYNCLDS R J T308 HLDGS INC PUT

752073 10 4 RHEQMETRICS SCIZNTIFIC INC COM

752397 10 7 RHODIA SPONSORED ADR
752337 30 7 RHODIA CALL

762397 95 7 RADDIA PUT

762537 10 8 RIBAPHARM INC C3M

752537 30 8 RIBAPHARM INC CALL

752537 95 3 RIBAPHARM INC PUT

752557 10 5 * RIBOZYME PHARMACZUTICALS INC oM

762557 96 5 RIBDZYME PHARMACEUTICALS INC CALL

752567 95 & RIBJZIYME PHARMACEUTICALS INC PUT

7628382 20 32 RICA FOODS INC COM NEW

7831565 AB 3 RICHARDSON ELECTRS LTD SDCV  T.250%12/1
753155 AC 1 RICHARDSON ELZCTRS LTD SDCV  8.2502 6/1
763165 10 7 RICHARDSON ELECTRS LTD COM

753408 11 9 RICHFDOOD HLDGS INC x4 EXP 03/04/200
7565477 10 6 RICHMONT MINES INC CoM

T6547T 30 6 RICHMONT MINES INC CALL

755477 95 6 RICHMONT MINES INC PUT

755641 30 3 RICKS CABARET INTL INC COM NEW

756559 10 8 RISEL PHARMACZUTICALS INC oM

T5657C 12 5 RISGS NATL CORP WASH DC oM

766570 90 £ RIGGS NATL CORP WASH DC CALL

766570 95 5 RIGGS NATL CORP WASH DC PUT

766573 10 9 RIGHT MGMT CONSULTANTS INC coM

7556573 90 9 RIGHT MGMT CONSULTANTS INC CALL

765573 95 9 RIGHT MGMT CONSULTANTS INC pUT

766721 10 4 RIMAGE CORP cam

767204 10 O RIJ TINTQ PLC SPONSORED ADR
767748 10 3 RITA MED S5YS INC DEL oM

T67744 10 5 RITCHIE BROS AUCTIDNEERS CoM

757754 AL 2 RITZ AID CORP NITE 35.250% 9/1 DELETED
767754 BA 1 RITE AID CORP NOTE 44750%12/0
757754 10 4 RITZ AID CORP CoM

757754 90 4 RITE AID CORP CALL

757754 95 4 RITE AID CORP PUT



RUN DATE201/06/903

RUN TIMZ:10240

*« LIST OF SEZCTION 13F SECURITIES *%

PAGE
IVyMO01

224

CUSIP NOo. ISSUER NAME ISSUZR DESCRIPTION STATUS
763475 10 5 RIVER VY BANCORP coM

768708 10 3 RIVZRDEEP GROUP PLC ADR DZLETED
759320 10 2 RIVERSTONE NETWORKS INC Lo

769320 90 2 RIVERSTONE NETWORKS INC CALL

763320 95 2 RIVERSTONE NITWORKS INC pPUT

769397 10 0 RIVERVIEW BANCORP INC con

75695356 1¢ 3 RIVIANA FCODS INC CaM

759527 10 O RIVIERA HLDGS CORP COoM

769548 10 6 RIVIERA TOOL CO comM

752742 10 7 ROADWAY CORP coM

763742 90 7 RJADWAY CORP CALL

759742 95 7 ROADWAY CORP PUT

759841 10 7 ROANDKE ELEC STL CORPp coMm

759900 10 1 ROBERTS REALTY INVS com

772195 AA 1 RGBRINS & MYERS INC NOTE 5.500% 9/0
770195 10 3 ROBBINS & MYERS INC COM

776323 10 2 ROBERT HALF INTL INC coM

770323 93¢ 3 ROB=ZRT HALF INTL INC CALL

770323 35 3 RIBERT HALF INTL INC PUT

771074 10 1 ROBOTIC VISION SYS5 INC COM

771074 90 1 ROSCTIC VISION SYS INC CALL

771074 95 1 ROBOTIC VISION SYS INC PUT

7731135 AD 4 ROCHE HLDGS INC NOTE 4/2
771437 10 4 ROCHESTER MED [GRP COM

7725632 10 5 ROCK OF AGES CORP CL A

772739 20 7 ROCK~-TENN CO CL A

T7316P 10 1 RI3CK=0ORD CORP COM

773903 10 9 RACKWELL AUTOMATION INC COoM

7739032 990 9 ROCKWAELL AUTDMATION INC CALL

773993 95 9 ROCKWELL AUTOMATION INC PUT

774341 10 1 ROCKWELL COLLINS INC coM

T74241 90 1 ADTKWZLL COLLINS INC CALL

774341 35 1 ADCKWELL COLLINS INC PUT

TT4374 10 2 ROCKWELL MEDICAL TeECH com

774274 11 O ROCKWELL MEDICAL TECH *W EXP 017257200
774578 40 3 ROCKY MTN CHOCOLATE FACTORY COM PAR 30.03
7745830 10 3 ROCKY SHLRES € BOOGTS INC coM

775043 10 2 ROFIN SINAR TECHNOLOGIES INC £oM

775109 At 1 RA0GZRS COMMUNICATIONS INC DRCY 2.000%211/2
775109 29 92 RIAGZRS CCMMUNICATIONS INC L 8

775109 90 2 ROGERS CCOMMUNICATIONS INC CALL

775102 95 0 ROGERS COMMUNICATIONS INC PUT

775133 10 1 ROGERS CORP €M

775315 10 4 ROGERS WIRELESS COMMUNICATIO CL B NON-VTG
775349 10 1 ROGUZ WAVE SOFTWARE INC oM

775369 90 1 ROGUE WAVE SOFTWARS INC CALL

775363 95 1 ROGUE WAVZI SOFTWARE INC PUT

775371 10 7 ROHM £ HAAS C2 COM

775371 90 7 ROHM & HAAS CD2 CALL




RUN DATE:01/06/03
RUN TIMS:10240

CUSI® NG

775371
778331
775711
715711
775711
775877
775338
776595
17565695
7765696
773162
778162
7718162
T78295
773296
778296
778303
778529
778903
779038
779038
779033
779273
779273
779273
779273
779382
779382
779382
773528
779915
780003
780008
780008
78004V
730076
780075
780075
7380081
780087
780087
780037
7301532
780153
780257
80257
780257
780257
780287

35
i0
19
99
95
10
20
19
95
95
10
90
35
10
92
3?5
20
10
10
10
30
25
10
¢
95
30
19
30
95
10
10
10
30
35
20
10
90
95
10
10
70
95
AK
AM
30
30
95
30
10
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ISSURZR NAMZ

ROHM & HAAS CO
ROHN INDS INC
ROLLINS INC
ROLLINS INC
ROLLINS INC

ROMZ BANCORP INC
RONSON CORP

ROPER INDS INC NEW
ROPEZR INDS INC NEW
ROPEZR INDS INC NEW
ROSLYN BANCORP INC
ROSLYN BANCORP INC
ROSLYN BANCORP INC
ROSS STORES INC
ROSS STORES INC
RCSS STYORES INC
R3SS SYS INC

ROSTELECOM OPEN JT STK LNG6 D

ROTONICS MFG INC
ROUBZ INDS INC DEL
RJUGE INDS INC DEL
R3UGE INDS INC DEL
ROUSE €O

ROUSE CO

R3UsSE €O

RIUSE CD

ROWAN COS INC
ROWAN COS INC
ROWAN COS INC

ROWE COS

ROYAL GROUP TZCHNOLDGIES LTD

ROXIO INC

ROXIZ INC

ROXIT INC

ROYAL & SUN ALLTIANCE INS
ROYAL APPLIANCE MFS5 CO
ROYAL APPLIANCE MFG CO
ROYAL APPLIANCE MFG CO
ROYAL BANCSHARES PA INC
RAYAL BK CDA MONTREAL QUE
ROYAL BK CDA MONTREAL QUE
ROYAL BK CDA MONTRZAL QUE

ROYAL CARIBBEAN CRUISES LTD
ROYAL CARIBBEAN CRUISES LTD

ROYAL DUTCH PETE CO
ROYAL DUTCH PZTE CO
ROYAL DUTCH PETE €3
ROYAL DUTCH PETE C3
ROYAL 50OLD INC

**x LIST 3F SECTION 13F

SECURITIES *x PAGE 225

IVMOO1
ISSUER DESCRIPTION STATUS
PUT
COM
COM
CALL
PUT
coM
COM NEW
coM
CALL
PUT
coM
CALL
PUT
coM
CALL
PUT
COM NEW
SPONSORED ADR
cam
CL A
CALL
PUT
£IM
CALL
PUT
PFD CONV SER 3
coMm
CALL
PUT
cOoM
SUB VTG SH
COM
CALL
PUT
SPON ADR NEW
coM
CALL
ouT
cL A
COM
CALL
PUT
NITE 2/0
NOTE 5/1
NY REG EUR .56
CALL
PUT
FIREIGN
com



RUN DATE:01/056/03 *% LIST DOF SECTION 13F SECURITIES *x PAGE 2256

RUN TIMZ210:40

CUSIP NO. ISSUZR NAME

730237 390 ROYAL GOLD INT
780237 95 ROYAL GOLD INC
780641 20 RAIYAL KPN NV
783745 20 RAYALT ENERGY INC
78080N 19 RQYCE F3CUS TR
780910 19 RJYCE VALUZ TR INC

780315 10
781158 10
731182 10
731142 S0
781132 35
731238 10
781270 10
781270 29
781272 95
731748 10
781743 30
781748 95

ROYLEZ MICRO-CAP TR INC
RUBTTS RESTAURANTS INC
* RUBY TUEZSDAY INC
RUBY TUESDAY INC
RUBY TUESDAY INC
RUDDICK CORP
* RUNITLPH TECHNIOLOGTYES INC
RUDOLPH TECHNILOSIZS INC
RUDCLPH TECHNJLIGIES INC
* RURAL / METRO CORP
RURAL / MZTRO CORP
RURAL / METRJ CORP

7817562 19 RURBAN FINL CORP
781R45 20 RUSH ENTERPISES INC
791846 30 RUSH ENTERPISES INC
781504 10 RURAL CELLULAR CORP
782223 10 * RUSS BERRIE & C3
782232 90 RUSS BERRIE & €T
782233 25 RUSS BERRIZ & CC

732352 10
782352 20
782352 95
783513 10
783513 30
783513 95
783519 10
783519 30
783519 95
783549 10
782549 20
7833543 95

* RUSSELL CORP
RUSSELL CORP
RUSSSLL CORP
* RYANAIR HLDSGS PLC
RYANAIR HLDGS PLC
RYANAIR HLDGBS PLC
« RYANS FAMILY STEAX HOUSE INC
RYANS FAMILY STEAK HOUST INC
RYANS FAMILY STTAK HAOUSE INC
* RYDZIR SYS INC
RYDER SYS INC
AYDER 5YS INC

78375P 10 * RYEQSON TULL INC NEW
7128375P 99 RYERSON TULL INC NZHW
783752 35 RYEZERSON TULL INC MtW
7332752 20 RYZRS30N TULL INC NEW
733764% 10 * RYLAND GROUP INC
73837564 90 RYLAND GROUP INC
7133744 95 RYLAND GROUP INC

S8 FAMDUS BRANDS INC

WWk WiVWW W dd-dBODMRMEPTPPAPOIDDODDONYDLOOLVODOLULWLWMOOWMNSFVIOOINWW

783774 10 F1%.4

73379%P 10 S&P 500 PROTECTED EQUITY FD
783359 10 S & T BANCORP INC

733875 10 * SBC COMMUNICATIONS INC
733375 90 SAC COMMUNTCATICNS INC

IVM001
ISSUER DESCRIPTION STATUS

CALL
PUT
SPONSZRED ADR
COM NEW
CoMm
COM
M
coMm
Con
CALL
PuT
COM
oM
CALL
pUT
COoM
CALL
pYyT
CoM
CL A
CL B
CL A
ComM
CALL
YT
CaM
CALL
pUT
SPONSQORED ADR
CALL
PUT
oM
CALL
PUT
£0OM
CALL
PUT
cCoM
CALL
PUT
PFD A CV %2440
Com
CALL
PUT
REL
COM
COM
ComM

CALL



RUN DATE:01/056/03
RUN TIMEZI10240

CUSIP NOe

783876
735387p
73387P
733879P
733873
733338J
783313J
733884
783890
732978
73400H
7340112
784018
734018
78402p
784028
784023
784023
734109
7341190
784117
734117
784117
73412D
734125
784121
7846138
T8422X
73422

T8422X
78427V
784305
784375
T3440P
78440P
T78440P
78440X
734413
T78442P
78642P
78442pP
784605
184627
73462K
78462X
78452X
78452X
784626
784626

95
10
90
95
20
10
99
95
AF
10
10
10
90
95
10
10
90
95
20
10
10
90
95
10
30
10
20
AT
AU
3K
10
10
40
10
90
35
10
10
10
90
95
10
10
10
10
90
95
10
90
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xx LIST OF SE

ISSUZR NAME

S3C COMMUNICATICNS INC
SB35 TECHNCLOGIES INC
S35 TECHNOLOGIZS INC
SBS TECHNDOLOGIES INC
S3% INC

SBA COMMUNICATIONS CORP
SBA COMMUNICATIONS LORP
58A COMMUNICATIONS CORP
5CI SYS INC

"SI TECHNOLOGIZS INC

SAL TR PFD FD I

SCM MICROSYSTEIMS INC
SCM MICR3SYSTZMS 1INC
5CM MICRASYSTEMS INC
SCPIZ HLDSGS INC

SCP P00L CORP

SCP POAL CORP

SCP PCOL CORP

SED INTL HLDGS INC
SEEC INC

SZI INVESTMENTS (O
SEI INVESTMENTS CO
SZ1 INVESTMENTS CO
SEMCO ENERGY INC
SEMCD ZINERGY INC

SFBC INTL INC

S5GL CARBON AG

SG6 STRUCTURED PRODS INC
SG STRUCTURED PRONS INC
SG STRUCTURED PRODS INC
ST INTL INC

SJd CORP

SKF AB

SKX TELECOM LTD

SK TELECOM LTD

SK TELECOM LTD

SL SREEZN RLTY LORP

S L INDS INC

514 CORP

SLM CORP

SLM CORP

SNB8 BANCSHARES INC
SPDR TR

SPSS INC

S35 STAFFING SVCS INC
S3S STAFFING SVCS INC
SOS STAFFING SVCS INC
SP5 TECHNDLOGIES 1INC
SPS5S TECHNOLOGIES INC

TION 13F

[%s ]
i
(@)
o
petl
(o]
i
el
ity
(%]

*

*

ISSUZR DESCRIPTION

PuTYT

oM
CaLL
pPUT

COM NEW
oM
CALL
PUT
NOTE
oM
SH BEN INT
COM

CALL

PUT

oM

oM

CALL

PUT

COM NEW
oM

COM

CALL

3.000% 3/1

PUT

COM

INCOME PRIDES
COM

SPONSORED ADR
N3TE 14250% 2/2
NOTE 18.250% 3/1
NOTE 18500%10/3
oM

CoM

SPONSDRED ADR
SPONSORED ADR
CALL

PUT

CCM

CCH

Tow

CALL

PUT

comM

UNIT 3ER 1

CoM

CoM

CALL

PUT

CoM

CALL

PAGE
IVMO01

227

STATUS

ADDED
ADDED
ADDED
ADDED



RUN DATE
RUN TIME:10:240

CUSIP N2.

734526
784538
784633
7346383
734535
734535
784535
784635
734535
78464M
784564R
78464W
784542
734650
784723
754776
784849
784359
784872
784932
7849322
784932
734933
78503N
78503N
73503N
785050
785633
785505
785905
783903
786325
785362
735429
735429
786429
766449
785449
785449
785449
78645%
736487
786514
784514
784514
786598
786598
786693
785693

95
19
29
95
AD
AT
10
90
95
10
10
10
AA
10
10
19
AC
10
30
10
90
95
10
10
30
95
10
10
10
90
95
1c
10
10
90
95
AE
10
20
95
10
10
20
99
95
10
20
10
90
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ISSUER NAME

SPS TECHNOLCGIES INC
S1 PSRPDRATIDN
S1 CORPORATION
51 CORPORATION
3PX CCRP

5PYX CORP

SpX COR?

SPX CCRP

5PX CORP

SRS LABS INC
SRA INTL 1INC

SRI/SURGIZAL EXPRESS INC

SRI CORP
SMEA
552 SOLUTICONS INC
STH WIRELESS INC
53 INC
Sv3 FINL SVCS INC
SYI SOLUTIONS INC
SABA SOFTWARE INC
SABA SOFTWARE INC
5ABA SOFTWARE INC
SPAR GROUP INC
SWS GROUP INC
SWS GROUP INC
SdS 3R3UP INC
S Y 3ANCORP INC
SABINE ROYALTY TR
SABRE HLD5S CORP
SABRRE HLDGS CORP
SABRT HLDSS CORP
SADIA S A

SAES GETTEZRS S P A
SAF£C0 CORP
SAFELO CORP
SAFECO CORP
SAFEGUARD SCIENTIFICS
SAFEZGUARD SCIENTIFICS
SA:£GUARD SCIENTIFICS

AFESUARD SCIENTIFILS
SA:*N"* INC
SAFZTY INS GRJUP INC
SAFEWAY INC
SAFEWAY INC
SAFEZWAY INC
SAGA COMMUNICATIONS
SAGA COMMUNICATIONS
SAGENT TECHNOLOGY INC
SAGENT TECHNOLOSY INC

INC
INC
INC
INC

301/06/03 *%x LIST OF SECTION 13F SECURITIES =xx PAGE 2283

IvMOo0ol
ISSUER DESCRIPTION STATUS

pUT

COM

CALL

PUT

NOTE 279
N3TE 579
com

CALL

PUT

COoM

CL A

COM )
SDCV  8.750% 1/0
COM

COM

CL A

NOTE Z.750%Z210/0
COM

COM NzHW

COM

CALL

PUT

COM

COM

CALL

PUT

oM

UNIT BEN INT

CL A

CALL

PUT

3P ADR REP 308
SPONSDRED ADR
oM

TALL

257

NOTE 5e000% 6/}
oM

CALL

PUTY

oM

oM

COM NZW

CALL

PUT

CL A

UNIT 99/99/3999
CoM

CALL




RUN DATZ201/06/903
RUNM TIMES10:240

CUST® N3.

785633
739374
790142
790148
790143
7933243
750349
750349
792228
792228
792228
792228
792360
792860
792853
7377w
T93T7TW
T937THW
794053
794907
795225
795435
795435
795435
T13547Q
795477
77543R
795437
T139549C
T795493C
795508
795757
795757
735757
738241
799175
739702
7997102
799702
799774
7399778
800094
300013
80004C
80004C
30004C
30004C
300091
3003563

35
10
10
9
5
12
30
EA
AC
i0
EAY
25
12
90
95
10
90
95
10
190
10
10
30
95
10
io
10
10
AC
15
10
i9
90
95
10
10
10
29
75
30
29
10
10
AB
10
30
95
10
10
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ISSUER NAME

SAGENT TECHNOLDGY

** LIST OF

SECTION

INC

ST FRANCIS CAP CORP

ST J3E €O

ST J3E C3

ST J3g C2

5T JUDE MED INC

ST JUDE MED INC

ST JUDE MED INC

ST MARY LD £ =XPL €O
ST MARY LD & EXPL €O
ST MARY LD & £XPL CQ
ST MARY LD & EXPL (€D
ST PAUL COS INC

ST PAUL C€OS INC

35T PAUL €3S INC

SAKS INC

SAKS INC

SAXS INC

SALZM COMMUNICATIONS CORP DE
SALOMON BROS HIGH INCOME FD
SALISBURY BANCORP INC

SALIX PHARMACZUTICALS INC
SALIX PHARMACEUTICALS INC
SALIX PHARMACEZUTICALS INC

SALOMON
SALOMON
SALOMON BRDS 2008
SALOMON
SALOCMON
SALOMCN
SALON MEDIA GROUP
SALTCN INC

SALTON INC

SALTON INC

BROS HIGH

3R0S WORLDWIDE
SMITH BARNEY HLDGS 1
SMITH BARNEY HLDGS I

INCOME FD

BROTHERS FD INC

WORLDWIDE
INCOM

INC

SAN JUAN BASIN RTY TR

SAN PACLO-IMI S P

A

SANCHEZ COMPUTER ASSOCS INC
SANCHEZ COMPUTER ASSOCS INC

SANCHEZ

COMPUTER ASS3CS INC

SAND TECHNOLOS3Y INC

SANDATA TEZCHNOLOGIZS INC
SANDZRS MORRIS HARRIS GROUP
SANDERSON FARMS INC

SANDISK CORP
SANDISKX CORP
SANDISK CORP
SANDISK CORP
SANDS REGENT

SANDY SPRING BANCORP INC

13F SECURITIES xx

ISSUER DESCRIPTION

PUT
COM
oM
CALL
PUT
il
CALL
oyuT
NOTE
COoOM
CALL
pPUT
COM
CALL
PUT
com
CALL
PUT
cL A
cCoM
coM
COM
CALL
puT
COM
COM
cOm
oM
NOTE 3.0002%2 8/2
*W EXP 097267200
COM

COM

CALL

PUT

UNIT BEN INT
SPONSDRED ADR
£OM

CALL

pPUT

CL A NEW

COM NEW

coM
cCOM
NOTE
LOM
CALL
PUT
£OM
com

5«750% 3/1

450021171

PAGE
I¥YM001

229

STATUS

ADDED

ADDED
DELETED
DELETED

ADDED



RUN DATZ:01/06/03 *%x LIST OF S
RUN TIMZ:210:40

it}
()
~q
[
(@)
&
a
1

3]

CUSIP ND. ISSUER NAM=E

300422 10 SANFILIPPT JOHN 3 £ SON INC
5300677 19 * SANGAMO BIOSCIENCES INC
800577 30 SANGAMD BIDSCIENCES INC
BO0D4TT 95 SANGAMD BIOSCIENCES INC
800907 AB SANMINA SCI CD3RP

330907 A2 SANMINMNA STI CQOR®

302997 10 * SANMIMNA S5CI CORP

800907 20 SANMINA S5CT (£DRP

80G327 93 SANMINA S5CI CORP

301003 19 * SANGSTAT MED CORP
3010903 90 SANGSTAT MED CORP
801003 95 SANGSTAT MED CORP

30105N 10
892013 10
302014 10
802233 10
302809 10
303021 456

SANSFI-SYNTHZLABRSD
SANTA FE ENERGY TR
SANTA FE FINL CORP
SANTA ISABEL S5 A
SANTANDER BANCORP
SANTOS LIMITED

303038 30 SANY3 ELEC LTD

303054 20 * SAP AKTIENGESZLLSCHARTY
303024 30 SAP AXTIZNSESZLLSCHAFT
303054 35 SAP AKTIZNGESTLLSCHAFT
8032052 10 * SAPITENT CORP

333052 20 SAPIENT CORP

803042 35 SAPIENT CORP

SAPPI LTD
* S5ARA L&z COR2p
SARA LEE CORP
SARA LEZ CORP
SASOL LTD
¥ SATCON TECHNOLOSY CORP

803959 20
303111 10
302111 90
302111 95
303856 35
§03303 19

303853 90 SATCON TZCHNOLDSY CORP
8032393 9% SATCON TECHNJLOGY CDRP
304093 19 SATYAM COMPUTZR SERVICES LTD
304023 10 SATYAM INFOWAY LTD

804099 20 SATYAM INFOWAY LTD

80410Y 20 SATURNS GEN ELEC CAP CORP S§E
804129 10 SAUCONY INC

804120 29 SAUCIONY INC

304137 19 SAUJER-DANFOSS INC

B0433% 106 SAUL CTRS INC

B04743 10 SAVANNAH 3ANCTR? INC

SAVIA S A DEC Y
SAVVIS COMMUNICATIONS CDRP

308175 10
805423 10

803557 3D SAXON CAPITAL INC
830339 10 * SCANA CORP NEW
30589M JC SCANA CORP N=W

SCANA CORP NtuW
SCANIA AKTIZBOLAS

80589 35
3060138 19

ANV O PR AYINWORORGIPADPOWWWMNIDWRIPLS PN OWNOINDN PP doadod D O

SECURITIES *x

ISSUER DESCRIPTION

M
£am
CALL
PUT

NGTE  4e250% 570
sDCY 9/1

coM
CALL

PUT

coM

CALL

PUT

SPONSORED ADR
RCOT DEP UNITS
£IM

SPONSORED ADR
coM

SPONSORED ADR
ADR 5 COM
SPONSORED ADR
CALL

PUT

"COM

CALL

pUY

SPON ADR NEW
coM

CALL

PUT

SPONSDRED ADR
CoM

CALL

PUT

ADR

SPONSORED ADR
SPONS ADR NEW
TR UNIT A 6%32
CL A

L B

Ciom

COM

oM

SPCN ADR REP A
o b

oM

oM

CALL

PUT

SPON ADR A

PAGE 230
1VyMo01

STATUS

DELEYED
ADDED
ADDED



RUN DATZ:01/96/02 *x { IST OF SECTION 13F SECURITIES %%

RUN TIMZ210:240

CUSIP Nle

3069183
30603P
3056037
305373
306393
805403
305407
306407
306407
306530
3935585
835605
306505
8056605
306832
805857
806357
806857
806370
80563582
807055
807066
807055
3078563
807863
B07843
807853

- 303155

803194
808194
802194
898512
808513
803513
308541
308541
308541
830362K
30852K
33862K
3085655
308555
808655
80874°
303747
50874P
3087995
808903
308905

20
11
10
19
10
10
i0
50
35
10
20
10
30
S5
10
190
29
95
10
10
19
90
95
AC
10
30
95
10
10
30
95
1¢
30
95
10
0
95
10
30
3=
10
20
35
10
30
95
20
10
90

WW OOV PPPRPELTOCRRANUIDPHRUIVIVIO NGO (D00 G s b b s Nt 80P B WO~ O

ISSUEZR NAME

SCANIA AKTIEBILAS

SCANSOFT INC

SCANSOURCE INC

SCHAWK INC

SCHEZIB ZARL INC

SCHZID VINSYARDS INC

SCHEIN HENRY INC

SCHEIN HENRY 1INC

SCHZIN HENRY INC

SCHERER HEALTHCARE INC
SCHZRING A G

SCHERING PLOUSH CORP
SCHERING PLOUGH CORP
SCHERINSG PLOUGH CORP
SCHLOTISKYS INC
SCHLUMBERSGER LTD
SCHLUMBERSGER LTD
SCHLUMBERGER LTD

SCHMITT INDS INC ORE
SCHNITZER STL INDS
SCHOLASTIC CORP

SCHOLASTIC CORP

SCHOLASTIC CORP

SCHOOL SP=CIYALTY INC

SCHOSL SPECTALTY INC

SCH22L SPECIALTY INC

SCHOCL SPECIALTY INC

SCHUFF INTERNATIONAL INC
SCHULMAN A INC

SCHULMAN A INC

SCHULMAN A INC

SCHWAB CHARLES CORP NEW
SCHWAB CHARLES CORP NEW
SCHWAB CHARLES CORP NEW
SCHWEITZER-MAUDUIT INTL INC
SCHWZITISR-MAUDUTIT INTL INC
SCHWEITZIZR-MAUDUIT INTL INC
SCICLONE PHARMACEZUTICALS INC
SCICLONE PHARMACEUTICALS INC
SCICLONE PHARMACEUTICALS INC
SCIENTIFIC ATLANTA INC
SCIENTIFIC ATLANTA INC
SCIENTIFIC ATLANTA INC
SCIENTIFIC GAMES LORP
SCIENTIFIC GAMES CORP
SCIENTIFIC GAMES CORP
SCIENTIFIC TzCHNOL INC
SCI3S INC

SCIOS INC

TSSUER DESCRIPTION

SPON ADR B
CoM
COM
L A
com
cL A
COM
CALL
PUT
oM
SPONSORED ADR
COM
CALL
PUT
CCM
COM
caLL
PUT
COM
L A
COM
CALL
PUT
NOTE 5.000% 8/0
com
CALL
PUT
COM
COM
CALL
PUT
COM
CALL
PUT
coM
CALL
PUT
COm
CALL
PUT
CoM
CALL
PUT
CL A
CALL
PUT
COM PAR $0.001
coM
CALL

PAGE 231
IVM001

STATUS

ADDED



RUN DATEZ:01/96/0C3

RUN TIMER10:40

CUSIP NO.

858995
809983
309089
30903Q
309020
309390
509090
899153
309179
31013R
810137
310185
310135
819135
310873
311054
311054
811054
811117
811155
91115
811163
311137
31113R
811133
81117¢
§1123K
R11234
511371
311371
811371
311371
311543
311597
811599
311599
811699
811790
3117079
511702
811707
611904
311904
811904
811904
81211K
81211K
81211K
1211K

33
10
29
935
10
30
95
1)
19
A3
70
10
30
25
1o
20
90
5
10
10
1%
10
10
50
10
10
10
10
10
EAY
35
70
10
10
i¢
30
95
10
20
35
30
AZ
10
90
95
10
90
95
20

D OQOOR b N0 O owd d b ood od G UL W b4 RS S bt s U bt PO B €D O O8O O b OO0 W G W ol g g

ISSUGR

«x LIST JF SE

NAME

SCISS INC
SCIQUEST INC
SCTIQUEST INC

SCIQUES

7 INC

SCITEX LTD

SCITEX

LTD

SCITEX LTD

SCCPE I
SCOR

SCOTTIS
SCCTTIS
SCOTTS

NDS

H ANNUITY &
H PWR PLC

~ M

LIFZ HLDG

Ay =

SCOTTS (€O

SCOTTS

SCRIPPS
SCRIPPS
SCRIPPS

o
SCREAMINGMEDTIA

INC

OHIA
OHIO
OHID

EWC3
W CO
T W CC

SCS TRANSN INC

SCUSDDER
SCUDDER
SCUDDER
SCUDDER
SCUDDER
S5CUDDER
SCUDDER
SCUDDER
SCUDDER
SEA CCN

5ZA CONTAINERS
CONTAINERS

[ "]

e e

- A

ZA CON
ABDAR
ABULK

S
$=

SEACHANGE
SEACHANG

SEACHAN
SZACCAS
SZATOAS
SEACCAS
SZALOAS
SEACOR
SEACOR
SzZACOR
SEACOR
SZALED
SZALED
SZALED
SEALED

GLOBAL HIGH INCOME F
HIGH INCOME TR

INTER 30VT TR
MULTI-MARKET INCOME
MUN TINCOMZ TR

NEW ASIA FD INC
RREEF REAL EZSTATE FD
STRATEZSGIC INCOME TR
STRATZSIZ MUN INCGOME
TAINERS LTD
LTD
LTD
TAINEZRS LTD
D CORrRe

INTL INC
INTL INC
E INTL INC

GE INTL INC

T FINL SVCS CORP
T FINL 3VCS CORP
T FINL SVCS CORP
T BKG CORP FLA
SMIT INC

SMIT INC

SMIT INC

SMIT INC

AIR CORP NEW

AIR CORP NEW

AIR CORP NIHW

AIR CORP NEW

CTION 13F SECURITIES

*% PAGE

IvmMo01

232

ISSUER DESCRIPTICN STATUS
PUT

oM

CALL

T

RS

CALL

PUT

com

SPONSORED ADR
NOTE 4«500212/93
SPNON ADR FINAL
CL A
CALL
PUT
com

CL A
CaLL
pPUT
CIM
oM

SH BEN
SH BEN
SH BEN
COM SH
oM
oM

SH BEN
coM SH
CL 5
CALL
PUT

CL A
CONM
coM
al |
CALL
PUT
oM
CALL
PUT
COM
NOTE
cOM
CALL
PUT
COM
CALL

PUT
PFD

ADDED

DELETED

INT
INT
INT
BEN INT

ADDEN
INT
BEN INT

5¢375211/1

CY A 32



RUN DATZ:01/06/03

RUN TIMZ210:40

CUSIP N3.

B12337
312387
812337
3125783
813114
81359Y
313259Y
81369y
81369Y
B13569Y
81369Y
81369Y
813693Y
31352y
8135°Y
813563%Y
81359Y
813692y
81359Y
31353y
81369Y
813569Y
813469Y
31359Y
81369Y
81369Y
813539Y
81353Y
81369Y
81369Y
81369Y
81359Y
813705
81370%
813705
813754
814131
81424D
814783
815677
815704
815704
815704
812207
815074
8162374
B15074
815082
815119

10
90
5
10
10
10
90
95
20
99
95
30
30
95
40
90
95
50
90
a5
60
99
95
70
90
95
80
90
25
38
90
95
10
90
95
30
49
19
30
10
10
90
95
10
30
90
95
30
10

*x LIST OF
IS3UTR NAME
SEARS RCzZBUCK & LT

SZARS ROEBUCK & €O
SZARS RO=ZRUCK € 0

GEINETICS INC
BANCORP INC

SEATTLE
SECOND
SELZCT
SIZLECT
SELECT
SELECT
SELECT
SELeC
SELECT
SELECTY
SELECT
SELECT
SELECT
SELECT
SELECT
SELZCT
SELECT
SELECTY
SELECTY
SELEC
SELECT
SELECT
SELECT
SELECT
SELECT
SELECT
SEZLECT
SELECT
SELECT
SECURE
SZCURE

SECTOR
SECTOR
SZCTOR
SECTOR
SzCTOR
SZCTOR
SECTOR
SECTOR
SECTOR
SzCTOR
SECTOR
SECTOR
SECTOR
SECTOR
SECTOR
SECTOR
SZCTOR
SECTOR
SECTOR
SECTOR
SECTOR
SECTOR
SECTOR
SZCTOR
SECTCR
SECTOR
SECTOR

SPDR
SPDR
SPDR
SPDR
SPDR
SPDR
SPDR
SPDR
SPDR
SPDR
SPDR
SPDR
SPDR
SPDR
SPDR
5PD2
SPDR
SPDR
SPDR
SPDR
SPDR
SPDR
SPDR
SPDR
SPDR
SPDR
SPDR

SECTION 13F

TR
TR
TR
TR
TR
TR
™
TR
TR
TR
TR
R
TR
TR
TR
TR
TR
R
TR
TR
TR
TR
TR
TR
TR
TR

T2

SECURITIES «x

TSSUER DESCRIPTION

COM
CALL
PUT
COM
CoM
SB8I
CALL
PUT
SBI HEALTHCARE
CALL

PUT

SBI CONS STPLS
CALL

PUT

SBY CONS DISCR
CALL

PUT

SBI INT-ENERGY
CALL

PUT

SBI INT-FINL
CALL

PUT

SBETI INT-INDS
CALL

PUT

SBI INT-TECH
CALL

PUT

SBI INT-UTILS
CALL

PUT

MATERTIALS

COMPUTING COeP
COMPUTING CORP

FODOC RPN MMMdOOOYUVIVIODOCROULWARPLPAVNANGTIRNNdDODTOOVOODINEDW®

SECURE
SECURITY ASSOC
SECURITY

COMPUTING

INC

CORP

CAP CORP DEL

SZCURITY FINL BANCORP INC

SECURITY
SEDONA CORP PA

NATL FINL CORP

SEEBEYOND TECHNOLNSIES CORP
SEEBEZYOND TECHNOLGOSIES CORP
SEEBEYOND TECHNOLOGISS CORP

SEGUT SOFTWARE
SEITEL INC
SEITEL INC
STITZL INC
SZL-LEB MARKET
SELAS CORP AME

INC

ING
R

INC

COM

CALL

PUT

COM NEW
CL A NEW

~m
i

CL A NEW
CoMm
oM
CALL
PUT
M
CIM
caLL
PUT
COM NEW

LM

NEW

PAGE
1VYMO01

2323

STATUS

DELETED



RUN DATE:01/06/03
RUN TIMEZ10:340

CUSIP NDs

B15616%
81514X
81616X
3161935
3161946
815126
816209
815223
815288
3152313
816300
814300
8156300
816343
815344
316636
B155635
3165635
816558
31684P
31584P
31684P
3146850
816350
2156850
3146350
315830
316851
814351
216831
815354
816309
2169939
516999
315918
516913
g8i17072
817070
317208
317209
§1721%
31721M4
3172357
817257
317257
8172545
317258V
817318
817315

10
30
95
10
29
55
i0
10
30
95
10
30
75
10
10
20
90
35
10
10
3G
25
AC
AD
19
EZY
93
192
30
5
10
19
20
35
19
20
10
50
40
30
19
10
1¢
30
75
10
10
AH
AL

O PR OOQOO U ~N-WE AVTO UG O DO s b UL d od 00 0 T d sd o P00 WD W W

ISSUTR NAME

CoRP
CORP
core
£I’P

SELECT
SELECT
SELECT
SELEC

SELECT

COMFORT
COMFORT
COMFCRY
MEDICAL
MEDICAL CORP

SZTLECT MEDICAL CORP

SELECT THERAPEUTICS INC
SELELTICA INC

SELECTICA INC

SELECTICA INC

SELECTIVE INS GROUP INC
SELECTIVE INS GROUP INC
SELECTIVE INS 5RJOUP INC
SZLISMAN QUALITY MUN FD INC
STLISMAN SELECT MUN FD INC
SEMICONDUCTOR HLDRS TR
SEMICONDUCTOR HLDRS TR
SZMICONDUCTOR HLDRS TR
SEMINIS INC

SEMZTUS SOLUTIONS INC
SEMATUS SOLUTIONS INC
SEMOTUS SOLUTIONS INC
SEMTECH CORP

SEMTECH CORP

SEMTECH CORP

SEMYECH CORP

SEMTECH CORP

STMPRA ENERGY

SEMPRA ENERGY

SEMPRA ENERGY

SEMX CORP

SEMITOOL INC

SEMITOOL INC

SZMITOOL INC

SENTO CORP

SENTS CORP

SENECA FOGDS CORP N:W
SENEZCA FOODS CDRP NEW
SENZSCOD TECHNIOLOGIEZES INC
SENZTEK PLC

SENICR HIGH INCOME
SENIOR HSG PPTYS TR
SENSTIENT T=CHNCLOGIES CORP
SENSISNT TEZCHNOLOSIES CORP
SINSIENT TECHNOLOGIES CORP
SENSYTECH INC

SENTIGEN HLDG CORD
SEPRACNR INC

SZPRACOR INC

** LIST OF SECTION 137 SECURITIES *x=

PORTFOLID

PAGE
IVM001

234

ISSUER DESCRIPTION STATUS
com

CALL

pPUT

LM

CALL

ouUT

COM

ol

CALL

PUT

oM

CALL

PUT

oM

COM

DEP RCPT

CALL
PUT
CL A
COM
CALL
PUT
NOTE
NOTE
COM
CALL
PUT
coM
CALL
PUT
COM
coM
CALL
PUT
LOM
COM N&W

CL B

CL A

COM NEW
SPONSORED ADR
CoM

SH BEN INT
CoM
CALL
PUT
coMm
COM
SDLV
sory

4¢500% 2/0
4.500% 2/0

DELETED
ADDED

7.000212/1
5.000% 2/1



RUM DATEZ:

cUsie

817315
317315
817315
817315
8173290
817320
317320
817337
317337
817337
81747Q
317492
317492
817492
B1732M
B1752M
B81752M
817523
817322
817523
B17545
817565
317565
8175455
31760N
81760N
81T50N
3175639
817732
817326
8178384
31783Q
817350
31811M
320013
320013
325013
32028K
82023K
820238K
3202380
8202390
322230
3202390
321228

82137¢
821373
321374
322703

N7

AQ
16
3?0
95
10
20
30
10
30
35
10
10
39
95
10
90
95
i0
30
25
AU
190
90
E42]
10
30
25
10
10
20
12
0
95
10
i0
0
95
20
50
35
AC
i0
90
95
39
10
12
i0
50

1/956/03
RUN TIMEZ1034C

WAHYdW IOV ADOOOCOOOQUOOOOOUOUOVORSPWRWWMR b 2 OWR XN SN

wx LIST

ISSUSR NAME

STPRACOR
SEPRACOR
SZPRACOR INC

SEZPRACNOR INC

SEQUA CORPORATION

SZQUA CORPORATION

SEQUA CORPORATION

SEQUENDM INC

SEQUENCOM INC

SEQUENOM INC

SERACARE LIFE SCIENCES INC
SERENA SDFTWARE INC

SERENA SOFTWARE INC

SERENA SOFTWARE INC

SSROND S A
SEROND § A
SERDONC S A
SEROLCGICALS
SERGLOGICALS
SEROLUOGICALS
SERVICE CORP
SZRVICE CORP
SERVICE CORP INTL

SERVICEZ CORP INTL
SERVICZMASTER CO
SERVICEMASTER €O
SEQVICEMASTER CO
SERVICEWARE TZCHNOLZSGIES IN
SERVOTRONICS INC

T-ELEVEN INC

724 SOLUTIONS INC

724 SOLUTIGONS INC

724 SOLUTIONS INC

SEVERN BANCORP ANNAPOLIS MD
SHARPER IMAGE C23RP
SHARPER TMAGE CORP
SHARPER IMAGE CORP
SHAW COMMUNICATIONS
SHAW COMMUNICATIONS
SHAW COMMUNICATIONS
SHAW GRCZUP INC

SHAW SROUP INC

SHAMW GROUP INC

SHAW 5R0UP INC
SHEFFIELD PHARMACZUTICALS IN
SHZLBOURNE PPTYS III INC
SHELBQURNE PPTYS I INC
SHELBOURNE PPTYS II INC
SHELL TRANS & TRADINSG PLC

INC
INC

corp
CORP
Carp
INTL
INTL

g ]

INC
INC
INC

SF SECTION 13F SECURITIES #x

PAGE
IvMo0l

238

ISSUER DESCRIPTINDN STATUS

NOTE 5.750%11/1
COM

CALL

PUT

CL A

cL B8

PFD CONV 35

COM

CALL

PUT

COM

COM

CALL

PUT

SPONSORED ADR
CALL
PUT
COM
CALL
PUT
NOTE
oM
CALL
PUT
CaOM
CALL
PUT
COM
coM
COM NEW
COM
CALL
PUT
coM
oM
CALL
PUT
LB
CALL
PUT
NATE
CoM
CALL
PUT
COM NEW

oM

oM

coM

ADR NY SHS NEW

6« 750% 5/2

CONY

5/0



AUN DATZ:I01/036/03 *x« LIST OF SECTICN 13F SECURITIZS =x PAGE 234
RUN TIMES10240 Ivmonl
CUSIP? NOs ISSUZR NAME ISSUER DESCRIPTION STATUS
322702 30 9 SHTLL TRANS £ TRADINSG PLC CALL

322723 95 9 SHELL TRANS & TRADING PLC PUT

323123 10 A SHENANDDAH TELECOMMUNICATION CoM

524348 10 6 SHERWIN WATLLIAMS C2 CoM

324348 30 6 SHERWIN WILLIAMS CO CALL

324348 %% 5 SHZRAWIN WILLIAMS €O PUT

324371 10 4 SHERWICD 3RANDS INC CL A

324370 11 2 SHERWICD BRANDS INC x4 EXP 05/05/200

324543 10 2 SHILIH INDS INC coM

832431R 10 5 SHIREZ PHARMACTZUTICALS GRP PL SPIONSORED ADR

32481R 90 4 SHIRE PHARMACEZUTICALS GRP PL CALL

82431R 35 5 SHIRE PHARMACTUTICALS GRP PL PUT

32431 AB 5 SHI?Z FIN LTD NOTE 24000% 8/2

324333 10 9 SHGEZ CARNIVAL INC CoM

324894 10 5 SHCE PAVILION INC coMm

824911 10 1 SHOPXO S5TORES INC oM

324311 30 2 SHOIPKD STORES INC CALL

524911 95 1 SH2PKO STORES INC °UT

325034 AA 3 SHOLIDGE INC SDCVY 7T.5002 =/0

825034 10 1 SHOLADGE INC coM

3250586 30 1 SHOP AT HOME INC COM NEW DELETED
3250646 90 1 SHOP AT HOME INC CALL DZLEYED
3250866 95 1 SHOP AT HOME INC PUT DELETED
325107 10 5 SHORE BANCSHARES INC coM

82511 10 9 SHOREZ FINL CORP com

825549 10 8 SHUFFLE MASTER INC CoM

825549 30 8 SHUFFLE MASTER 1INC CALL

RB25549 35 3 SHUFFLE MASTER INC PUT

825570 10 4 SHURGARD STORAGZ CTRS INC com

825845 10 8 STCAOR INC COM

8258456 90 8 SICIR INC CALL

325846 75 8 SICGR INC PUT

325263 10 3 SIDERCA S A I C ADR REP CL A

326170 AC 5 SIEREZL SY5 INC NOTE 55002 9/1

3246170 10 2 SIERZL SYS INC Lo

326170 96 2 SIZB=EL SYS INC CALL

826170 35 2 STIEBEL SYS INC PUT

825176 190 9 SIZBERT FINL CORP CoM

326197 50 1 SISMENS A 5 SPONSORED ADR

32620P 10 2 SIERRA BANCORP CM

82£27A 10 8 SIERRA CAP RLTY TR VIITI C3 com

326222 10 9 STEZRRA HEALTH S5VCS INC CoM

326322 90 9 SIZRRA HEALTH SYCS TNC CALL

326322 95 9 SIZRRA HEALTH SVCS INC PUT

825425 10 0 SIZRRA PACL RES COM

326423 10 4 SIZRRA PAC RES NEMW Com

325428 30 4 SIZARA PAC RES Nto CALL

825428 95 4 SIERRA PAL RES NEW PUT

826516 10 & SIZRRA WIRELESS INC COM




RUN DATE:01/04/03
RUN TIMEZZ210:40

cusiIp

826545
826552
826552
325552
8265565
82565465
8263565
32651L
826875
825468L
826506
825917
326919
826919
326919
827048
327057
827057
327057
827055
B27056
827056
az2Tish
327057
827057
327057
827054
327064
3272564
8327079
‘327084
323234
328408
823730
3281305
8288086
328805
82R805%
528323

228823
823823
329073
329205
82920%
329224
323225%
323225
829225
327294

NJe

190
10
990
?5
19
9C
95
19
i0
87
20
i0
19
390
EN
19
10
90
35
AC
10
30
95
13
90
95
10
20
5
20
36
19
10
20
10
90
?5
40
1o
0
25
10
AS
193

30
95
50

-
i0

\J
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ISSUER NAME

SI=CY
SISMA
SIGMA
SIGMA
SIGMA

INDS INC
ALDRICH
ALDRICH
ALDRICH
DESISGNS
S5IGMA DESIGNS INC
SIGMA DESIGNS INC
STIGMATRON INTL INC
SISNAL TZCHNOL3GY CORP
SIGNET GRJUP PLC
STILENT WITNESS oNTERPRISES L
SIGA TECHNOLOGIES INC
SILICON LABORATORIZS INC
SILICON LABORATORIES INC
STILICON LABORATORIES INC
ILGAN HOLDINSGS INC
SILICON IMAGE INC
SILICON TMAGE INC
SILICON IMAGE INC
SILICON GRAPHICS INC
SILICON SRAPHICS 1INC
STLICON GRAPHICS INC
SILICON GRAPHICS INC
STLICON STORASE TECHNOLIGY
SILICON STORASE TECHNOLOGY
SILICON 3TORAGE TECHNDLOGY
SILICON VY BANCSHARES
STILICZON VY BANCSHARES
SILICON VY BANCSHARES
STILICONIX INC
SILICONWARE PRECISION INDS L
STILVER 5TD RES INC
SILVZRLINE TECHNDLOSIES LTD
SIMM3NS 1ST NATL CORP
SIMON PPTY GROUP INC NEW
SIMON PPTY GROIUP INC NEW
SIMON PPTY GROUP INC NEW
SIMON PPTY GROUP INC NEW
SIMPLETZCH INC
SIMPLETEZCH INC
SIMPLETECH INC
SIMPSON MANUFATTURING CQ
SIMULA INC
STMULA INC
SINCLAIR BRDADCAST
SINCLATIR 3RCADCAST
STINCLATIR BROADCAST
SINCLAIR BROADCAST
SINGAPDRE D INC

C3aR?p
CORP
CORP
INC

bod bd ot

INC

BROUYP
GROUP INC
5ROUP INC
5RAOUP INC

INC

*« LIST 2F SZCTION 13F SECURITIES «%

PASGE
IVMOD1

237

TSSUER DESCRIPTION STATUS

COM

COM
CALL
PUT

COM
CALL
PUT

CaOM

coM

5P ADR
COM NZW
coM
coM
CALL
PUT
coM
coM
CALL
PUT
NCTE
CoM
CALL
PUT
coM
CALL
PUT
COM
CALL
pPUT
C3M NEW

SPONSD ADR SPL
COM

SPONSORED ADR
CL A 35 PAR
£OM

CALL

REP 30S$

52502 9/0

- PUT

PFD CV B 4.50%
com
CALL
PUT

oM
NOTE
oall
CL A
CALL
sUT
PED LV EXCH D
coM

ADDED

2.000% 5/0



AUN DATEO1/056
RUN TIMZ$10:49

CUSIP N7J.

30
10
10
10
99
5
10
90
5
10
30
35
19
90
95
10
90
95
10
AR
10
AB
10
90
95
10
10
10
10
90
35
10
a0
95
10
90
95
10
10
50
95
10
19

82%322
82338M
32935N
829657
323657
523657
n2365U
82955U
529654
32930K
32%80K
32330
3292909
329207
8299239
33001P
A3001P
33001p
830018
330137
3320127
830566
338555
830566
830556
339611
83050p
335308
33¢€320
3335830
330P30
330879
330879
8332879
83083M
33C338M
83033M
832395
330923
330923
830628
831530
331683
831594 10
83169H 20
33169M 11
33169% 20
33169Q 10
331724 20

R WIN AU W d s P IFI I NIV N e WDV AN N LD OO0 O nd o wdld o NGO~ D

/02 *% LIST 3% SECTION 13F SECURITIES *x PAGE 238
IVMOO01
ISSUZR NAMEZ ISSUER DESCRIPTION 3TATUS
SINGING MACH INC CIOM NZHW
SINQPEC SHANGHATI PESTROCHEMIC SPON ADR H
SINOPEC BETJING YANHUA S=TRQO SPDON ADR H SHS
STRSNZA MICRODEVICES INC 08
STRENZA MICRODEVILES INC CALL
SIRINZA MICRODEVICIS INC PUT
SIRIUS SATELLITE RADIC INC oM
STIPIUS SATELLITE RADIO INC caLv
SIRIUS SATELLTTz RADIJ INC pPUT
SITEL CORP coM
SITEL CORP CALL
SITeL CaRrP PUT
SIPEX COR? oS B
STP=ZX CORP CALL
SIPzZX CORP PUT
I FLAGS INC COM
5IX FLAGSS INC CALL
3IX FLAGS INC PUT
SIX COGNTINENTS PLZ SPONSGRED ADR
STITELER PPTY INVS INC SDCY  F.000% 7/1
SIZELER PPTY INVS TINC CoOM
SKECHERS U S A INC NOTEZ  44500% 4/1
SKECHERS U § A INC CL A
SKECHERS U § A INC CALL
SKECHERS U 5 A INC ouT
SKIBG FINL CORP coM
SKY FINL GROUP INC COM
SKYZPHARMA PLC SPONSDORED ADR
SKYLINE CORP coM
SKYLINE CQRe CALL
SKYLINE CORP puT
SKYWEST INC cow
SKYWEST INC CALL
SKYMWZST INC PUT
SKYWORKS SOLUTIGNS INC Com
SKYWORKS SOLUTISGNS INC CALL
SKYWCRKS SCLUTICNS INC puUY
SLADES FERRY BANCORP oM
SXILLSTOFT PLC SPONSIORED ADR ADDED
SKILLSDFT PLC CALL ADDED
SKILLSTFT PLC PUT ADDED
SMALLCAP FD INC COM
SMART & FINAL INC COM
SMEDVIGE A S SP2N ADR REP A
SMEDVIG A S SPON ADR REP? 8
SMARTSERY ONLINT INC *W EXP 03/20/200
SMARTSZRY ONLINZ INC COM N=#W
SMARTDISK CORP COM
SMARTFORCE 2UB LTD CO SPCNSORED ADR DELETED



RUN DATZ:01/056/92
RUN TIME:10240

CusIr

82170A
831792A
B3175M
831756
331758
8318565
831865
8318545
831913
8332110
332110
832110
832154
332248
332248
3322438
832453
832632
832538
8325956
8326956
832595
8326936
832727
832727
832727
832727
833034
833034
833034
833532
833625
833535
833672
833792
233964
833954
833954
334048
334043
334943
33408W
334092
834032
834032
934182
334122
334132
83643132

NTe

90
95
20
16
10
20
90
35
10
ic
E4Y
75
10
10
790
35
10
i¢
20
23
490
90
95
i0
EAY
25
20
10
EAY
95
10
10
19
10
0
i90
90
95
10
20
95
10
13
30
75
AH
Al
AK
AL
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ISSUER NAME

SMARTFORCZ PUR LTD C
SMARTFORCE PU3 LTD C
SMITH & NEPHEW PLC
SMITH £ WESSON HLDS
SMITH &
SMITH A
SMITH A
SMITH A
SMARTIRE SYSTEZMS INC
SMITH INTL INC

SMITH INTL INC

SMITH INTL INC

SMITH MICRO SOFTHARE
SMITHFITZLD FOODS INC
SMITHFIELD FOODS INC
SMITHFIELD FO3SDS INC
SMITHWAY MTR XPRESS
SMTC CORP

SMTEX INTL INC
SMUCKER J M CD
SMUCKER J M C3
SMUCKER J M C5
SMUCKER J M CO

J0C

L

3
0

CORP

WIOLLENSKY RESTAURANT

INC

CORP

SMURTIT-ETONE
SMURFIT-STONE
SMURFIT-STONE
SMURFIT-STONE
SNAP ON INC
SNAP ON INC
SNA? ON INC
SO8I=SKI BANC3
5ICIEDAD QUIMI
SJCIEDAD QUIMI
SOCKET COMMUNI

CONTAINER CORP
CONTAINER CORP
CONTAINER CORP
CONTAINZR CORP

RP INC

CA MINZRA DE C
CA Y MINERA DE
CATICNS INC

SONDEXHD ALLTIANCE SA
SIFTNET SYS INC
SOFTNET SYS INC
SOFTNET SYS INC
SCETWARE HOLDRS TR
SOFTHARE HOLDRS TR
SOFTWARE HDLDRS TR
STHU COM INC

SILA INTL INC

SOLA INTL INC

SOLA INTL INC
STLECTRON CORp
SILECTRON CORP
SOLECTRON CORP
SILECTRON CORP

*x LIST OF SECTION 13F SZCURITIES #*x

TSSUSR DESCRIPTION

CALL

pUT

SPDN ADR NEW
oM

com

coMm

CALL

PUT

oM

coM

cALL

ouT

£M

COM

CALL

oyT

CL A

coM

COM N=H

cL B

COM NEW

CALL

PUT

COM

caLL

PUT

PFD CV EX A 7%
coM

CALL

PUT

COM

SPON ADR SER B
SPONSORED ADR
oM

SPONSORED ADR
cam

CALL

pPUT

DEPJSITRY RCPT
CALL

PUT

£oMm

COM

CALL

PUT

NOTE /2
NOTE 1/2
NOTE 5/6
11/2

NOTE

PASE 239
I¥yM001

STATUS

DELEZYED
DELETED

ADDED

DELETED
DELETSD
DELETED



RUN DATZ201/05/23 ** | I5T JF STCTINN 13F
RUN TIMER10340

CUSI? NDe I35UZR NAME

* SOLECTRON CORD

 SILECTRON €ORP
SOLZCTRON CORP

* SOLUTTA INC
SOLUTIA INC
SOLUTIA INC

834132 19
834172 90
334182 93
334375 10
834376 90
234376 97

834443 40 SOMANETICS CORP

334433 10 * SOMZRA COMMUNICATION
834438 390 SOMZRA COMMUNICATION
834458 93 SOMZRA COMMUNTCATION
834728 10 SOMERASET HILLS BANCORP

SOMERSET HILLS BANCORP
S2NEZRA GROUP oLC
SONESTA INTL HOTZLS £OR?
SONIC AUYTOMOTIVE INC
* SONIT AUTOMOTIVE INC
SONIC AUTOMOTIVZ INC
SONIC AUTOMOTIVE INC
SONIC INNDVATIONS IMC
* SONIC FDRY INC
SONIC FDORY INC
SONIC FDRY INC
* SONIC CORP
SONIC COR?
SCNIC CORP
* SAONIC3LUE INC
SONICBLUC INC
SONICBLUE INC
* SONIC SQLUTIONS
SONIC SOLUTIONS
SONIC SOLUTICNS
* SONICWALL INC
SONICAWHALL INC
SONICWALL INC
* SONOCQO PRODS CO

834722 20
335423 20
835433 40
835455 At
335435 10
335455 90
835455 9%
83545M 10
835458 10
83545R 90
83543R 95
335451 10
335451 90
835431 95
83545Q 19
83546Q 99
33545Q 9%
8354560 190
8335450 990
535460 3IE
835470 190
835470 20
335470 95
835495 10

83549% 90 SANQCT PRIDS (€O
335495 95 SONJCO PRODS €O
