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Counterparty Information

IICMMB99 IICMM900 IICMM901 IICMMP75

ICMS371
ICMS395

Derivatives Payables
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TOTAL EXPOSURE All Counterparties [ICMMQ21

Description of Collateral in Dispute (column V)

IcMMQ34 | 11CMMQ35 IICMMQ36 11CMMQ37 11CMMQ38 11CMMQ39 11CMMQ40 IICMMQ41 I1CMMQ42 IICMMQ43

IcMmMQ22 ICMMQ23 ICMMQ24 I1CMMQ25 I1CMMQ26 ICMMQ27 I1CMMQ28 I1CMMQ29 I1CMMQ30 IcMmMQ31 [ICMMQ32 I1CMMQ33

IICMMQ45

Description of Other Exposures (column AW)

ICMMQ46

Other firm notes

IICMMMO6

RESTRICTED



