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Mid-Year 2007 Triple A
Derivatives and Structured Products Awards

+\! //Best Structured Product
Credit-Event Neutral Tranche Index Strategy (CENTRIS)
Structuring Bank HSBC
F Vl/\/lanéger Solent Capital
P Arranger HSBC
Highly-Commended: CDOs
Confluent Senior Loan Opportunities plc
Structuring Bank Calyon
Senior Manager Credit Agricole Asset Management
Sub-Managers Ares Management, AXA Investment Managers, Intermediate Capital
Managers, Loomis Sayles & Company, Morgan Stanley
Arranger Calyon

Start IV CLO
Structuring Bank Standard Chartered Bank
Arranger Standard Chartered Bank

Stellar-Managed Synthetic CDO

Structuring Bank BNP Paribas

CDO Manager UOB Asset Management
Arranger BNP Paribas

Most Innovative Structured Product

3-Year Sharpe Notes

Structuring Bank Société Générale Corporate and Investment Banking
Arranger Société Générale Corporate and Investment Banking

Most Innovative Shariah-Compliant Structured Product
Islamic All Stars Global Structured Product

Structuring Bank CiMB

Arranger CIMB

Most Innovative Credit-Linked Structured Product

Cairn Capital-Managed CPDO on Globox Index (50% iTraxx Main +50% CDX.IG)
Structuring Bank JPMorgan

CPDO Manager Cairn Capital

Arranger JPMorgan
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Best Hybrid Deal
The Turquoise Alpha Accelerator Notes
) S{fdcturing Bank Société Générale Corporate and Investment Banking

-~ Arranger Société Générale Corporate and Investment Banking

Best Retail Structured Product

World Water 100 Product

Structuring Bank Credit Suisse

Lead managers Macquarie Equities Ltd, Ord Minnett
Arranger Credit Suisse

Best Credit-Linked Retail Structured Product
iTRAXX Spread Widener Note

Structuring Bank Deutsche Bank

Arranger Deutsche Bank

Best Fixed Income-Linked Structured Retail Product
Protected Investment Alpha Notes, or PIANO

Structuring Bank Deutsche Bank

Manager PIMCO

Best Commodity-Linked Structured Retail Product
DBLCI-OY (Deutsche Bank's Liquid Commodity Index - Optimum Yield)
Corn, Wheat and Sugar Linked Notes

Structuring Bank Deutsche Bank

Arranger Deutsche Bank

Best FX linked Structured Retail Product
FX Volatility Warrants

Structuring Bank Deutsche Bank
Arranger Deutsche Bank

Best Equity-linked Structured Retail Product

World Water 100 Product

Structuring Bank Credit Suisse

Lead managers Macquarie Equities Ltd, Ord Minnett
Arranger Credit Suisse

Highly Commended: Equity-Linked Structured Retail Product
JP Morgan’s CPPI on Global Asset Allocator (EGA Index)

Structuring Bank JPMorgan

Arranger China Everbright Bank

Best Capital Guaranteed Product (Retail)
Deutsche Bank's Pru-ICICI CPPI

Structuring Bank Deutsche Bank
Arranger Prudential ICICI AMC
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Bes't;CapitaI Guaranteed Product (Institutional)
Multiplying Information 6(M.1.6)
- '//f/“,;\étrtj{c/turing Bank JPMorgan
Investor Meritz Asset Management, Dongbu Life, Kumho Life
Arranger JPMorgan

Best Guaranteed Fund - Malaysia
Islamic All Stars Global

Structuring Bank CIMB
Arranger CIMB

Best Guaranteed Fund - India

Deutsche Bank's Prud ICICI Mid-Cap CPPI-Linked PMS Scheme
Structuring Bank Deutsche Bank

Arranger Prudential ICICI AMC

Best Local Currency Structured Product
JAPAN

Nikko Asia Asset Triple Fund

Structuring Bank Citigroup Global Markets
Arranger Nikko Citi

AUSTRALIA
World Water 100 Product

Structuring Bank Credit Suisse
Lead managers Macquarie Equities Ltd, Ord Minnett
Arranger Credit Suisse

KOREA

Power Combo (Power Spread and Power Plus)
Structuring Bank Calyon

Arranger Calyon

INDIA

ABN AMRO Multi Manager Fund - Series 2B

Structuring Bank ABN AMRO Asset Management
Arranger ABN AMRO

MALAYSIA

Islamic All Stars Global
Structuring Bank

Arranger

SINGAPORE

Rabolet Certs Notes

Structuring Bank Rabobank International
Arranger Rabobank International




