OPEN
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Resolved NY gsethi | 14-Apr-08 LBSF
Resolved NY gsethi | 14-Apr-08 LBSF
Resolved NY gsethi | 14-Apr-08 LBSF
Resolved NY gsethi | 14-Apr-08 LBSF
Resolved NY gsethi | 14-Apr-08 LBSF
Resolved NY gsethi | 14-Apr-08 LBSF
Resolved NY gsethi | 14-Apr-08 LBSF
Resolved NY gsethi | 14-Apr-08 LBSF
Resolved NY gsethi | 14-Apr-08 LBSF
Resolved NY gsethi | 14-Apr-08 LBSF
Resolved NY gsethi | 14-Apr-08 LBSF
Resolved NY gsethi | 14-Apr-08 LBSF
Resolved NY gsethi | 17-Apr-08 LBSF
Resolved NY gsethi | 17-Apr-08 LBSF
Resolved NY gsethi | 17-Apr-08 LBSF
krmeno
Resolved NY n 9-Apr-08 LBF
krmeno
Resolved NY n 15-Apr-08 LBSF
krmeno
Resolved NY n 15-Apr-08 LBSF
krmeno
Resolved NY n 25-Apr-08 LBSF
04/14/2008 LBF
Resolved NY gtalati [11-Apr-08 LBSF
Resolved NY gtalati [11-Apr-08 LBSF
Resolved NY gtalati |[18-Apr-08 LBSF
Resolved NY gtalati |[25-Apr-08 LBSF
Resolved NY gsethi | 5-May-08 LBSF
Resolved NY gsethi | 5-May-08 LBSF
Resolved NY gsethi | 5-May-08 LBSF
Resolved NY gsethi | 5-May-08 LBSF
Resolved NY gsethi | 5-May-08 LBSF
Resolved NY gsethi | 5-May-08 LBSF
Resolved NY gsethi | 5-May-08 LBSF
Resolved NY gsethi | 5-May-08 LBSF
Resolved NY gsethi | 5-May-08 LBSF
Resolved NY gsethi | 5-May-08 LBSF
Resolved NY gsethi | 5-May-08 LBSF
Resolved NY gsethi | 5-May-08 LBSF
Resolved NY jgupte | 8-Apr-08 LBSF
Resolved NY jgupte [23-Apr-08 LBSF
Resolved NY jgupte |24-Apr-08 LBSF
krmeno
Resolved NY n 24-Apr-08 LBF
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Resolved London gsethi |[17-Apr-08 LBSF
Resolved London gsethi |23-Apr-08 LBSF
Resolved NY gtalati [11-Apr-08 LBSF
Resolved NY gtalati [11-Apr-08 LBSF
Resolved NY gtalati [11-Apr-08 LBSF
Resolved NY gtalati |[18-Apr-08 LBSF
Resolved NY gtalati |[18-Apr-08 LBSF
Resolved NY gtalati | 9-May-08 LBSF
Resolved NY gtalati | 9-May-08 LBSF
Resolved NY gtalati | 9-May-08 LBSF
Resolved NY gtalati | 9-May-08 LBSF
Resolved NY jgupte | 9-Apr-08 LBF
Resolved NY Gsethi [21-Apr-08 LBSF
Resolved NY Gsethi [21-Apr-08 LBSF
Resolved NY Gsethi | 21 -Apr-08 LBSF
Resolved NY Gsethi [21-Apr-08 LBSF
Resolved NY Gsethi [21-Apr-08 LBSF
Resolved NY Gsethi [21-Apr-08 LBSF
Resolved NY Gsethi [21-Apr-08 LBSF
Resolved NY Gsethi [21-Apr-08 LBSF
Resolved NY Gsethi [21-Apr-08 LBSF
Resolved NY Gsethi [21-Apr-08 LBSF
Resolved NY Gsethi [21-Apr-08 LBSF
Resolved NY Gsethi [21-Apr-08 LBSF
Resolved NY Gsethi 8-Apr-08 LBSF
Resolved NY Gsethi 14-Apr-08 LBSF
Resolved NY Gsetni | 25-Apr-08 LBSF
Resolved NY Gsetni | 25-Apr-08 LBSF
Resolved NY Gsetni | 25-Apr-08 LBSF
Resolved NY Gsetni | 25-Apr-08 LBSF
Resolved NY Gsetni | 25-Apr-08 LBSF
Resolved NY Gsetni | 25-Apr-08 LBSF
Resolved NY Gsetni | 25-Apr-08 LBSF
Resolved NY gtalati 9-May-08 LBSF
Resolved NY gtalati 9-May-08 LBSF
Resolved NY gtalati 9-May-08 LBSF
Resolved NY gtalati 9-May-08 LBSF
Resolved NY gsethi  14-Apr-08 LBSF
Resolved NY gsethi  25-Apr-08 LBSF
Resolved NY gsethi  25-Apr-08 LBSF
Resolved NY krmenon 15-Apr-08 LBSF
Resolved NY krmenon 16-Apr-08 LBSF
Resolved NY krmenon 16-Apr-08 LBSF
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Resolved NY krmenon 16-Apr-08 LBSF
Resolved NY krmenon 25-Apr-08 LBSF
Resolved NY krmenon 25-Apr-08 LBSF
Resolved NY krmenon 25-Apr-08 LBSF
Resolved NY krmenon 25-Apr-08 LBSF
Resolved NY krmenon 25-Apr-08 LBSF
Resolved NY krmenon 25-Apr-08 LBSF
Resolved NY krmenon 25-Apr-08 LBSF
Resolved NY krmenon 25-Apr-08 LBSF
Resolved NY krmenon 25-Apr-08 LBSF
Resolved NY krmenon 25-Apr-08 LBSF
Resolved NY krmenon 25-Apr-08 LBSF
Resolved NY krmenon 25-Apr-08 LBSF
Resolved NY jgupte | 8-Apr-08 LBSF
Resolved NY LT_MM_ITRX London jgupte [24-Apr-08| 5-May-08 LBSF
Resolved NY INDICESD400 London jgupte [24-Apr-08| 5-May-08 LBSF
Resolved NY INDICESD400 London jgupte [24-Apr-08| 5-May-08 LBSF
Resolved NY LT_MM_ITRX LDN krmenon 16-Apr-08 26-May-08 LBSF
Resolved NY LT_MM_ITRX LDN krmenon 16-Apr-08 26-May-08 LBSF
Resolved NY LT_MM_ITRX LDN krmenon 25-Apr-08 26-May-08 LBSF
Resolved NY 082098MJB NY gsethi  25-Apr-08 20-May-08 LBSF
Resolved NY LT_MM_ITRX LDN krmenon 15-Apr-08 30-May-08 LBSF
Resolved NY LT_MM_ITRX LDN krmenon 15-Apr-08 30-May-08 LBSF
Resolved NY LT_MM_ITRX LDN krmenon 15-Apr-08 30-May-08 LBSF
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Resolved

Resolved

Resolved

Resolved

Resolved

Resolved

Resolved

Resolved

Resolved

Resolved

Resolved

Resolved

Resolved

Resolved

Resolved

Resolved

Resolved

Resolved

Resolved

Resolved

Resolved

Resolved

Resolved

Resolved

Resolved

Resolved

NY

NY

NY

NY

NY

NY

NY

NY

NY

NY

NY

London

London

London

London

London

London

London

London

London

London

London

London

London

London

London

LT_MM_ITRX LDN
LT_MM_ITRX LDN
LT_MM_ITRX London
HYLD_CDX NY
INDEXJP_DEF NY
INDICES2D400 LDN
160 LDN
Yarious LDN
082098MJB NY
082098MJB NY
MUNI_BASIS_OPTI
ONS NY
BRLRODFX NY
BRLRODFX NY
BRLRODFX NY
BRLRODFX NY
BRLRODFX NY
BRLRODFX NY
BRLRODFX NY
BRLRODFX NY
BRLRODFX NY
BRLRODFX NY
BRLRODFX NY
BRLRODFX NY
BRLRODFX NY
BRLRODFX NY
BRLRODFX NY

krmenon
krmenon
gtalati
gtalati
gtalati
gsethi
gsethi
gsethi
gsethi
gsethi
TGLYNN
dpanandi
dpanandi
dpanandi
dpanandi
dpanandi
dpanandi
dpanandi
dpanandi
dpanandi
dpanandi
dpanandi
dpanandi
dpanandi

dpanandi

dpanandi
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16-Apr-08
25-Apr-08
9-May-08
21-May-08
21-May-08
11-May-08
11-May-08
11-May-08
11-May-08
11-May-08
3-Jun-08
4-Jun-08
4-Jun-08
4-Jun-08
4-Jun-08
4-Jun-08
4-Jun-08
4-Jun-08
4-Jun-08
4-Jun-08
4-Jun-08
4-Jun-08
4-Jun-08
4-Jun-08

4-Jun-08

4-Jun-08

30-May-08
30-May-08
16-May-08
16-May-08
16-May-08
8-May-08
8-May-08
8-May-08
8-May-08
8-May-08
3-Jun-08
3-Jun-08
3-Jun-08
3-Jun-08
3-Jun-08
3-Jun-08
3-Jun-08
3-Jun-08
3-Jun-08
3-Jun-08
3-Jun-08
3-Jun-08
3-Jun-08
3-Jun-08

3-Jun-08

3-Jun-08

LBSF
LBSF
LBSF
LBSF
LBSF
LBSF
LBSF
LBSF
LBSF
LBSF
LBSF
LBSF
LBSF
LBSF
LBSF
LBSF
LBSF
LBSF
LBSF
LBSF
LBSF
LBSF
LBSF
LBSF

LBSF

LBSF
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Resolved NY INDEXXOVER400 London jgupte 28-May-08 23-May-08 LBSF
Resolved NY LT_ST8_ITRX London jgupte 28-May-08 23-May-08 LBSF
Resolved NY 26.00 London jgupte 28-May-08 23-May-08 LBSF
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20195266

20195266

CDS

20205122

20205122

CDS

20203561

20203561

CDS

3762834

3762834

Swaption

20174491

20174491

CDS

3683944

3683944

CDS

20204419

20204419

CDS

2576733

2576733

CDS

3267483

3267483

CDS

20181880

20181880

CDS

20205751

20205751

CDS

20195913

20195913

CDS

2726055

2726055

FFAULTSWA

2527833

2527833

FFAULTSWA

2309616

2309616

FFAULTSWA

10022775

[T07106437

RUITYSWAP

2368433

2368433

CDS

2842935

2842935

CDS

2527676

2527676

CDS

3729415

3729415

UITY OPT

ION

2789173

2789173

CDS

2875573

2875573

CDS

2900187

2900187

CDS

3017290

3017290

CDS

2722147

594318L

SWPO

2337606

D44L / 517

SWPO

2710919

592158L

SWPO

2721637

594208L

SWPO

2187752

b26L / 4811

SWPO

2190208

1261 /4821

SWPO

314203

264248L

SWPO

517471

374848L

SWPO

2721829

594238L

SWPO

2722131

594304L

SWPO

231807

218372L

SWPO

2532541

557458L

SWPO

3648580

1811207L

ndex Swap

20215657

1306882

CDS

3489140

3489140

CDS

3040145

[T07053869

RUITYSWAP
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2436296 | 2436296 FFAULTSWA
2548648 | 560200L | SWAP
2689352 | 2689352 | CDS
2812781 | 2812781 CDS
2920100 | 2920100 | CDS
3176315 | 3176315 | CDS
2756599 | 2756599 | CDS
2683379 | 2683379 | CDS
2687630 | 2687630 | CDS
3807425 | 3807425 | CDS
3425960 | 3425960 | CDS
3572851 | 3572851 UITY OPTION
2817818 | 2817818 | CDS

2841002 | 2841002 CDS
2879576 [2879576 DS

2879591 [ 2879591 CDS
2741254 | 2741254 | CDS
20029061 20029061| CDS
3079594 | 3079594 | CDS
3258043 | 3258043 | CDS
2750874 | 2750874 | CDS
2956294 | 2956294 | CDS
2851415 | 2851415 | CDS
20015414|20015414| CDS
34922726 [16920U/L uUsD

20204472 (20204472 Usp

7805469 2805469 USD
3224000 [3224000 USD
3223997 [3223997 USD
3223999 [3223999 USD
3224007 [322400T USD
3203780 [3203780 USD
29997182 29997182 USD

3539724 17431851 CNY

3236570 3236570 usb
3247015 3247015 usb
3810689 | 3810689 USD
20147838 20147838 CDs
3223996 3223996 CDS
3241959 3241959 CDS

2350138 2350138 CDS

2372551 2372551 CDS

2625565 2625565 CDS
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2673209 2673209 CDS

2673209 2673209 CDS

2210786 2210786 CDS

2264189 2264189 CDS

2522298 2522298 CDS

2595578 2595578 CDS

2595582 2595582 CDS

2598004 2598004 CDS

2598012 2598012 CDS

2598030 2598030 CDS

2631883 2631883 CDS

2668911 2668911 CDS

3037036 3037036 CDS

3674624 | 3674624 |ndex Swap

2498894 | 2498894 | CDS EUR
3228537 | 3228537 | CDS EUR
3228512 | 3228512 | CDS EUR

2443046 2443046 CDS EUR
2677976 2677976 CDS EUR
2707303 2707303 CDS EUR
2999180 2999180 CDS usD
2683570 2683570 CDS EUR
2704084 2704084 CDS EUR
2780274 2780274 CDS EUR
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2701973 2701973 CDS EUR

2701973 2701973 CDS EUR
2756597 2756597 CDS EUR
2797300 2797300 CDS usb
20188741 20188741 CDS usb
2034486 26202L CDS EUR
2087151 52242L IRS EUR
2193080 -83550L CDS EUR
3077417 3077417 CDS usb
3077420 3077420 CDS usb
3475903 t1703585L & SWAP usb
3647208 579651L SWAP BRL
3010898 688377L SWAP BRL
3026947 823771L SWAP BRL
3039031 849615L SWAP BRL
3169719 688389L SWAP BRL
3177364 7121771 SWAP BRL
3434361 794835L SWAP BRL
3489423 459491L SWAP BRL
3619431 459495L SWAP BRL
3670678 459493L SWAP BRL
3707223 577027L SWAP BRL
3711577 511995L SWAP BRL
2930377 506303L SWAP BRL
2930407 4990471 SWAP BRL
2930409 809585L SWAP BRL
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611 25048013 25048013 CDS EUR
611 25014911 25014911 CDS EUR
611 19807/7585719807 /75857 IRS EUR
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100,000,000

MTM difference has reduced.

10,000,000 MTM difference has reduced.
50,000,000 MTM difference has reduced.
15,000,000,000 MTM difference has reduced.
40,000,000 MTM difference has reduced.
10,000,000 MTM difference has reduced.
10,000,000 MTM difference has reduced.
4,000,000 MTM difference has reduced.
5,000,000 MTM difference has reduced.
66,000,000 MTM difference has reduced.
525,000,000 MTM difference has reduced.
4,000,000 MTM difference has reduced.
5,000,000 MTM difference has reduced.
5,000,000 MTM difference has reduced.
2,000,000 MTM difference has reduced.
0 No longer in CP portfolio
65,000,000 No longer in CP portfolio
500,000,000 MTM difference has reduced.
100,000,000 MTM difference has reduced.
9,000,000,000 MTM difference has reduced.
120,000,000 Not correct match
100,000,000 MTM difference has reduced.
1,000,000,000 MTM difference has reduced.
20,000,000 MTM difference has reduced.
900,000,000 MTM difference has reduced.
170,000,000 MTM difference has reduced.
265,000,000 MTM difference has reduced.
500,000,000 MTM difference has reduced.
250,000,000 MTM difference has reduced.
250,000,000 MTM difference has reduced.
200,000,000 MTM difference has reduced.
340,000,000 MTM difference has reduced.
400,000,000 MTM difference has reduced.
400,000,000 MTM difference has reduced.
188,000,000 MTM difference has reduced.
400,000,000 MTM difference has reduced.
150,000,000 MTM difference has reduced.
5,000,000 MTM difference has reduced.
800,000,000 MTM difference has reduced.

1,810,000,000

MTM difference has reduced.
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20,000,000
5,000,000,000
2,205,000,000

MTM difference has reduced.
MTM difference has reduced.
MTM difference has reduced.

520,000,000 MTM difference has reduced.
330,000,000 MTM difference has reduced.
200,000,000 MTM difference has reduced.
60,000,000 MTM difference has reduced.
50,000,000 MTM difference has reduced.
50,000,000 MTM difference has reduced.
470,000,000 MTM difference has reduced.
225,000,000 MTM difference has reduced.
100,000,000 MTM difference has reduced.

2,000,000,000
1,000,000,000
1,350,000,000

MTM difference has reduced.
MTM difference has reduced.
MTM difference has reduced to less tha

120,000,000 MTM difference has reduced.
1,547,500,000 MTM difference has reduced.
600,000,000 MTM difference has reduced to less tha
680,000,000 MTM difference has reduced.
1,300,000,000 MTM difference has reduced.
395,000,000 MTM difference has reduced.
392,287,500 MTM difference has reduced.
865,255,000 MTM difference has reduced.
2,601,457,650 MTM difference has reduced.
750,000,000 rade Matured
10,000,000 MTM difference has reduced.
9,483,775 MTM difference has reduced.
2,368,270 MTM difference has reduced.
2,204,941 MTM difference has reduced.
1,224,967 MTM difference has reduced.
1,102,470 MTM difference has reduced.
2,368,270 MTM difference has reduced.
4,025,293 MTM difference has reduced.
44,300,400 MTM difference has reduced. Client boc

MTM difference has reduced.
MTM difference has reduced.

1,033,400,000.00
516,700,000.00

10,000,000 MTM difference has reduced.
24,750,000 eal terminated

4,736,541

4,083,225

175,000,000 MTM difference has reduced.
150,000,000 MTM difference has reduced.
735,000,000 MTM difference has reduced.
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750,000,000 MTM difference has reduced.
750,000,000 MTM difference has reduced.
380,000,000 MTM difference has reduced.
214,000,000 MTM difference has reduced.
50,000,000 MTM difference has reduced.
120,000,000 MTM difference has reduced.
625,000,000 MTM difference has reduced.
625,000,000 MTM difference has reduced.
170,000,000 MTM difference has reduced.
625,000,000 MTM difference has reduced.
612,500,000 MTM difference has reduced.
500,000,000 MTM difference has reduced.
150,000,000 MTM difference has reduced.
250,000,000 MTM difference has reduced.
900,000,000 MTM difference has reduced.
100,000,000 MTM difference has reduced.
100,000,000 MTM difference has reduced.
400,000,000 MTM difference has reduced.
170,000,000 MTM difference has reduced.
90,000,000 MTM difference has reduced.
9,287,882 MTM difference has reduced.
1,850,000,000 MTM difference has reduced.
1,850,000,000 MTM difference has reduced.
2,250,000,000 MTM difference has reduced.
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462,500,000
462,500,000
1,015,000,000
250,982,400
701,000,000
25,000,000
410,000,000
105,000,000
20,000,000
8,166,451
80,000,000
144,086,128
129,848,403
1,676,716,576
1,687,337,440
141,779,321
42,799,882
46,283,092
157,734,568
208,219,780
103,035,750
89,574,542
40,208,275
39,160,412

26,123,918

39,173,142
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MTM difference has reduced.

MTM difference has reduced.

MTM difference has reduced.

MTM difference has reduced.

MTM difference has reduced.

MTM difference has reduced.

MTM difference has reduced.

MTM difference has reduced.

MTM difference has reduced.

MTM difference has reduced.

MTM difference has reduced.

Il figures for Banco & LB are in
UR

Il figures for Banco & LB are in
UR

Il figures for Banco & LB are in
UR

Il figures for Banco & LB are in
UR

Il figures for Banco & LB are in
UR

Il figures for Banco & LB are in
UR

Il figures for Banco & LB are in
UR

Il figures for Banco & LB are in
UR

Il figures for Banco & LB are in
UR

Il figures for Banco & LB are in
UR

Il figures for Banco & LB are in
UR

Il figures for Banco & LB are in
UR

Il figures for Banco & LB are in
UR

Il figures for Banco & LB are in
UR

Il figures for Banco & LB are in
UR
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50,000,000
62,000,000
312,000,000
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n 10 %.

n 10 %.

»ked this trade in 2 legs
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65994DBAG LBSF
65994DBAG LBSF
65994DBAG LBSF
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