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OVERVIEW 
 

 

¢ƘŜ CŜŘŜǊŀƭ wŜǎŜǊǾŜ {ȅǎǘŜƳΩǎ LƴǘŜǊƴŜǘ 9ƭŜŎǘǊƻƴƛŎ {ǳōƳƛǎǎƛƻƴ όάL9{¦.έύ ²Ŝō {ƛǘŜ 

includes the ability to submit spreadsheet files (e.g., Microsoft Excel©, Lotus 123©).  As a 

result, reporting institutions that use a spreadsheet to prepare their data do not have to key 

their data into a web page form.  While this feature was developed for reporting institutions 

using spreadsheets, the file can be created by any other backend system that a reporting 

institution uses to generate its data. 

This document provides the required file format for submitting FR 3036 data via IESUB 

(see APPENDIX A) and demonstrates how a reporting institution can create the file from a 

spreadsheet.  The examples are constructed using Microsoft Excel© but the same process can 

be applied to other spreadsheet software.  The method utilized to create the file is at the 

discretion of the reporter.  This guide assumes the data are already in a spreadsheet. 

This document demonstrates how to create the file for the FR Y-9ES (Financial 

Statements for Employee Stock Ownership Plan Bank Holding Companies).  The same logic can 

be applied to the FR 3036 report. Formulae were used to pull the data from the spreadsheet 

worksheets containing the data and format them for IESUB.  Note, in the file, text items come 

after the data items.  The file for the FR Y-9ES, is too large to be created using a single formula.  

We chose to use a formula for each line of the FR Y-9ES report and another formula to combine 

them together to create the file for IESUB.  
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Example: FR Y-9ES 
 

The spreadsheet example created for the FR Y-9ES contains three Excel worksheets (Sheet1, Sheet2, 
and Sheet3). 

 {ƘŜŜǘм Ŏƻƴǘŀƛƴǎ ǘƘŜ ǊŜǇƻǊǘ Řŀǘŀ ŎǊŜŀǘŜŘ ŦǊƻƳ ǘƘŜ ǊŜǎǇƻƴŘŜƴǘΩǎ ōŀŎƪŜƴŘ ǎȅǎǘŜƳ ƻǊ ŦǊƻƳ ŀ 
spreadsheet template. 

 Sheet2 contains a set of formulae that pulls data from Sheet1 and creates strings for the 
report header record, rows of data, optional remarks field, end-of-text indicator, and each 
edit explanation. 

 Sheet3 contains a formula that pulls all data from Sheet2 and creates the file format 
required for IESUB. 

 
Step 1) Assemble report data in Sheet1: 

 Respondent ID 

 Series Name 

 Report As-of Date 

 A row of data for each line of the report 

 A field for remarks 

 A row for each edit explanation 
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Figure 1: FR Y - 9ES ñSheet 1ò (Data View) 
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Figure 2: FR Y - 9ES ñSheet 1ò (continued) (Text and Edit Remark View) 

 

Note: In this example the respondent has a spreadsheet with a layout similar to the FR Y-9ES 
report form. It includes all data needed for the report header, each report line, the remarks 
field, and edit explanations. 
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Step 2) Create formulae to pull in data from Sheet1 to create the text strings for the report 
header, each line of data, the remarks field, and edit explanations 
 

 
Figure 3: FR Y - 9ES ñSheet 2ò (Financial Data items) 

 

NOTE: In this example the respondent adds a worksheet (Sheet2) containing formulae to pull 
data from Sheet1 and create text strings that will be combined into the format required by 
IESUB in the next step. 
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Sheet 2 Formulae and Strings 
 

Report Header Record 

Excel formula used:  
=Sheet1!C2&Sheet1!C3&"    "&Sheet1!C4 
 
Text string created by formula:  

0000012345FRY9ES    12-31-2009 
 
Explanation of Excel formula: 

The formula begins with an equal sign (=) and then combines the respondent ID and 
series name (FRY9ES) with the cell reference Sheet1!C4 containing the as-of date to create the 
string with the header information. Since the series name is a 10-character field and FRY9ES 
occupies only 6 spaces, 4 additional spaces have been added in between the contents of cells 
C3 and C4 through the use of quotation marks. 
 

FR Y-9ES Line 1a 
Excel formula used: 
=Sheet1!A10&"+"&Sheet1!C10 
 
Text string created by formula: 
LESOPC316+100 
 
Explanation of Excel formula: 

The formula begins with an equal sign (=) and then combines the line number 
ά[9{ht/омсέ ό/Ŝƭƭ !млύ ǿƛǘƘ /Ŝƭƭ /мл ό9ƳǇƭƻȅŜǊ {ŜŎǳǊƛǘƛŜǎύ ǘƻ ŎǊŜŀǘŜ ǘƘŜ ǎǘǊƛƴƎ ƻŦ Řŀǘŀ ŦƻǊ ƭƛƴŜ 
1a of the report.  
 

The Excel formula connects the contents of the cells together into a string with an 
ampersand (&). The file uses a plus sign (+) between the line number and the data item of each 
row. 

 

FR Y9-ES Lines SC 1b through Note 5 
Use the formula, string, and explanation for line 1a as your guide for creating lines SC 1b 
through Note 5. 
 
  



9 
 

Figure 4: FR Y - 9ES ñSheet 2ò continued (Text Data items) 

 

NOTE: In this example the respondent adds to the worksheet (Sheet2) formulae to pull text 
items from Sheet1 and create text strings that will be combined into the format required by 
IESUB in the next step. 
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FR Y-9ES Legal Title of ESOP Bank Holding Company (LTEXT9010) 
Excel formula used: 
=Sheet1!A67&"__"&Sheet1!C67&"__" 
 
Text string created by formula: 
LTEXT9010__First National Test Bank__ 
 
Explanation of Excel formula: 

The formula begins with an equal sign (=) and then combines the line number 
ά[¢9·¢флмлέ ό/Ŝƭƭ !стύ ǿƛǘƘ /Ŝƭƭ /ст ό¢ƛǘƭŜύ ǘƻ ŎǊŜŀǘŜ ǘƘŜ ǎǘǊƛƴƎ ƻŦ Řŀǘŀ ŦƻǊ ǘƘŜ 9{ht ¢ƛǘƭŜ ƭƛƴŜ 
(LTEXT9010) of the report.  
 

The Excel formula connects the contents of the cells together into a string with an 
ampersand (&). The file uses two underscores (__) between the line number and the data item 
of each row to indicate the beginning of the text and at the end to indicate the end of the text. 

 

FR Y9-ES Lines (Mailing address of the ESOP Bank Holding Company) Street/P.O. Box 
through Note 5 
Use the formula, string, and explanation for line Legal Title of ESOP Bank Holding Company 
ό[¢9·¢флмлύ ŀǎ ȅƻǳǊ ƎǳƛŘŜ ŦƻǊ ŎǊŜŀǘƛƴƎ ƭƛƴŜǎ άόaŀƛƭƛƴƎ ŀŘŘǊŜǎǎ ƻŦ ǘƘŜ 9{ht .ŀƴƪ IƻƭŘƛƴƎ 
/ƻƳǇŀƴȅύ {ǘǊŜŜǘκtΦhΦ .ƻȄέ through Note 5. 
 
 
FR Y9-ES Remarks Field 
Excel Formula used: 
=Sheet1!A82&"__"&Sheet1!C82&"__" 
 
Text string created by formula: 

LTEXT4769__This is remark text__ 
 
Explanation of Excel formula: 
The formula begins with an equal sign (=) and then combines the line number "LTEXT4769" 
(Sheet1 Cell A82), two underscores ("__"), Sheet1-Cell E39 containing the remarks, and two 
underscores (__) to create the string for the remarks. 
 
Note: Remarks are optional. If a depository institution does not have any remarks to submit, 
Sheet1-Cell E82 will be left empty. This will translate to LTEXT4769____ (four underscores - two 
underscores for the remarks field beginning-of-text indicator and two for the end-of-text 
indicator.)   
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Figure 5: FR Y - 9ES ñSheet 2ò continued (Edit Explanations)  

 

NOTE: In this example the respondent adds to the worksheet (Sheet2) formulae to pull edit 
explanations from Sheet1 and create text strings that will be combined into the format required 
by IESUB in the next step. 

FR Y-9ES Edit Explanations 
Excel formula used: 
=Sheet1!A86&"+"&Sheet1!E86&"+"&Sheet1!D86&"+"&Sheet1!C86&"+"&Sheet1!F86&"+"&She
et1!G86&"+"&"__"&Sheet1!B86&"__" 
 
Text string created by formula: 
EQ600+Q+ESOPC338++1+1+__This is a good edit remark__ 
 
Explanation of Excel formula: 

The formula begins with an equal sign (=) and then combines the Edit Check Number 
9vслл ό!ƴ Ψ9Ω ŦƻƭƭƻǿŜŘ ōȅ ǘƘŜ Cw{ 95/Y ƴǳƳōŜǊύ 9Řƛǘ ¢ȅǇŜΣ a5waΣ /ƻƳǇŀǊƛǎƻƴ {ŜǊƛŜǎ όƴǳƭƭ 
except for the interseries edits on the FR Y-9LP), Occurrence (always one for the FR Y-9 reports), 
Form Number (always one for the FR Y-9 reports) and Edit Text to create the string of data for 
the edit explanation.  
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The Excel formula connects the contents of the cells together into a string with an 
ampersand (&). The file uses a plus sign (+) between the Edit Check Number, Edit Type, MDRM, 
Comparison Series, Occurrence, Form Number and Edit Text. Two underscores (__) indicate the 
beginning of the text and also  the end of the text. 
 
Step 3) Create a formula in cell A1 of Sheet3 to pull in the text strings from Sheet2 to create the 
IESUB file. 
 

 
Figure 6: FR Y - 9ES ñSheet 3ò 

 
NOTE: In this example the respondent adds another worksheet (Sheet3) containing a formula to pull the 
text strings from Sheet2 and put them into the format required by IESUB in a single cell in Sheet3. 
 
Excel formula used: 
=Sheet2!B1&Sheet2!B2&Sheet2!B3&Sheet2!B4&Sheet2!B5&Sheet2!B6&Sheet2!B7&Sheet2!B8&Sheet2!B9&Sheet

2!B10&Sheet2!B11&Sheet2!B12&Sheet2!B13&Sheet2!B14&Sheet2!B15&Sheet2!B16&Sheet2!B17&Sheet2!B18&S
heet2!B19&Sheet2!B20&Sheet2!B21&Sheet2!B22&Sheet2!B23&Sheet2!B24&Sheet2!B25&Sheet2!B26&Sheet2!B
27&Sheet2!B28&Sheet2!B29&Sheet2!B30&Sheet2!B31&Sheet2!B32&Sheet2!B33&Sheet2!B34&Sheet2!B35&Shee
t2!B36&Sheet2!B37&Sheet2!B38&Sheet2!B39&Sheet2!B40&Sheet2!B41&Sheet2!B42&Sheet2!B43&Sheet2!B44&
Sheet2!B45&Sheet2!B46&Sheet2!B47&Sheet2!B48&Sheet2!B49&Sheet2!B50&Sheet2!B51&Sheet2!B52&Sheet2!B
53&Sheet2!B54&Sheet2!B55&Sheet2!B56&Sheet2!B57&Sheet2!B58&Sheet2!B59&Sheet2!B60&Sheet2!B61&Shee
t2!B62&Sheet2!B63&Sheet2!B64&Sheet2!B65&Sheet2!B66&Sheet2!B67&Sheet2!B68&Sheet2!B69&Sheet2!B70&
Sheet2!B71&Sheet2!B72 
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Text string created by formula: 
0000012345FRY9ES    12-31-2009LESOPC316+100LESOPC317+100LESOPC318+100LESOPC319+ 
100LESOPC320+1 
00LEOPC321+100LESOP3328+100LESOPC323+100LESOPC324+100LESOPC330+100LESOPC325+100LESO
PC326+100LESOPC327+100LESOPC328+100LESOPC329+100LESPTC342+100LESOPC322+100LESOPC331
+100LESOPC332+100LESOPC333+100LESOPC334+100LESOPC335+100LESOPC336+100LESOPC337+100L
ESOPC363+100LESOPC009+100LESOPC338+100LESOP2170+100LESOPC339+100LESOPC340+100LESOPC
341+100LESOP2948+100LESOPC342+100LESOPC343+100LESOP7285+100LESOPC344+100LESOPC345+1
00LESOP7286+100LESOPC346+100LESOPC347+100LESOPC348+100LESOPC349+100LESOPC350+100LES
OPC351+100LESOPC352+100LESOPC353+100LESOPC354+100LESOPC355+100LESOPC356+100LESOPC35
7+100LESOPC358+100LESOPC359+100LESOPC360+100LESOP9999+041231LTEXT9010__First National 
Test Bank __LTEXT9110__1 Elm St.__LTEXT 
9130__Anywhere__LTEXT9200__NY__LTEXT9220__12345__LTEXT8901__John Smith__LTEXT 

8902__123-456-7890__LTEXT9116__123-456-7890__LTEXT4086__smithj@testbank.com__ 

LTEXT9152__National Test Bank__LTEXTC356__Test Text Data__LTEXTC357__Test Tex 

t Data__LTEXTC358__Test Text Data__ LTEXTC359__Test Text Data__LTEXTC360__Tes 

t Text Data__ LTEXT4769__This is remark text__EQ600+Q+ESOPC338++1+1+__This is a good remark__ 

 

Explanation of Excel formula: 
The formula begins with an equal sign (=) followed by a sheet and cell reference (e.g., 
Sheet2!B1) for each of the text strings being pulled from Sheet2. The Excel formula connects 
the strings together with an ampersand (&) to create the file for IESUB. 
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Step 4) Save the file as a text file.  
 
While in Sheet3, use the following steps to save the file: 

 Choose File, {ŀǾŜ !ǎΧ to open the Save As window 

 Enter the name of the file you want to create into the File name box 

 Select Text (Tab Delimitated)(*.txt) in the Save as type: box 

 Click on the Save button to save the file 

 Click on the OK button to acknowledge that you want "To save only the active sheet" 
(Sheet3)  

 

 
Figure 7: FR Y - 9ES File Save Process  

 

Step 5) Submit the file to the Federal Reserve using the IESUB system (see page 16, IESUB File 
Transfer Procedure). 
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IESUB File Transfer Procedure 
 

Step 1) Click on the File Transfer button to get the web page for submitting the spreadsheet 
file. 
 

 
Figure 8: FR Y - 9ES File Transfer  
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Step 2) Enter the name and path of the file in the Filename: box. The user  can click on the 
.ǊƻǿǎŜΧ button to locate the file. 
 

 
Figure 9: FR Y - 9ES Browse for Text File  

 

Note: When the Browse button is clicked, the Windows directory file locator will open. 
Navigate the folders, select the file, and click on the Open button to fill in the Filename: box. 
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Step 3) Click on the Submit button to transfer the file to the IESUB system. IESUB will display a 
web page populated with the data from the file. 
 

 
Figure 10: FR Y - 9ES Form Populated With Data from the File  
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Step 4) Review the data and click Next >> IESUB will validate the financial data and will present 
the following screen. 
 

 
Figure 11: FR Y - 9ES Edit Explanation Form  

 

 

Step 5) Click OK 
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Note: If Edit Explanation Remarks are submitted with the file, the Edit Explanation Entry Screen 
will appear populated as in Figure 12. 
 

 
Figure 12: FR Y - 9ES Pre - populated Edit Explanation Form  
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Step 6) Review the data and click on the Submit button to complete the submission of the data 
to the Federal Reserve. IESUB will check your data for all quality edit failures. If all edit 
explanations are present, IESUB returns a time-stamped receipt of your data (Figure 13). If any 
edit explanations are missing or extraneous, IESUB returns an Edit Explanation Error Report. 
 

 
Figure 13: FR Y - 9ES Receipt  
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APPENDIX A 

File Format for FR 3036 (Effective 3/1/2010) 
 
 

Report Header Record for FR 3036 
 

The Report Header Record must be the first record in the file. 
 

 Field Length Type Value/Description  
  
 Report Institution ID  10 NUM 10-digit respondent identifier   
 
 Report Name  10 ALPHA ΨCw олосΩ followed by four blanks 
 
 Report As-of date  10 NUM 10-digit date (MM-DD-YYYY) which represents 

the as-of date of the report 
 

Report Data Record for FR 3036 
 

There must be one Report Data Record for each line of the report form. 
 
 Field Length Type Value/Description  
  
 Line Identifier 5 ALPHA L  followed by 8-character Line Identifier of the 

line of the report form ς see next page of this 
document for Line Identifiers.   

 
 + 1 ALPHA ΨҌΩ Ǉƭǳǎ ǎƛƎƴΣ ǳǎŜŘ ŀǎ ŦƛŜƭŘ ǎŜǇŀǊŀǘƻǊ 
 
 Data Value 0-9 NUM Numeric data value being reported for the 

particular data cell defined by that row and 
column.  Value must be in one of the following 
formats: 

    . an unsigned one to nine-digit value if 
positive (999999999);  

    . zero (unsigned) if zero is the applicable 
value; 

    . null, if the data field is not applicable. 
     

 
 

 

Note: Negative values are not valid on this report.  
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File Format for FR3036 (Effective 3/1/2010) 
 

Line Identifiers to be used for FR3036 

 
 

Table 1:  Foreign Exchange and Gold Contracts1  
Nominal or notional principal amounts outstanding at end-June 2010 

(in millions of USD) 
Row Description Column Description Line Identifier Always Equals 

Currency USD LI010H001                         91073 
Currency EUR LI010H002 95001 
Currency JPY LI010H003 86126 
Currency GBP LI010H004 91073 
Currency CHF LI010H005 89982 
Currency CAD LI010H006 82902 
Currency SEK LI010H007 89915 
Currency DKK LI010H008 83577 
Currency AUD LI010H009 90581 
Currency HKD LI010H000 85181 
Currency IDR LI010H011 85521 
Currency MXP LI010H002 87513 
Currency NZD LI010H013 87971 
Currency SGD LI010H004 89311 
Currency THB LI010H015 90247 
Currency User Defined2 LI010H016  
Currency User Defined2 LI010H007  
Currency User Defined2 LI010H018  
Currency User Defined2 LI010H019  
Currency User Defined2 LI010H020  
Currency User Defined2 LI010H021  
Currency User Defined2 LI010H022  
Currency User Defined2 LI010H023  
Currency User Defined2 LI010H024  
Currency User Defined2 LI010H005  
Currency User Defined2 LI010H026  
Currency User Defined2 LI010H027  
Currency User Defined2 LI010H028  
Currency User Defined2 LI010H029  
Currency TOT LI010H030  
OUTRIGHT FORWARDS 
AND FOREIGN EXCHANGE SWAPS3 

   

                                                           
1
 All instruments involving exposure to more than one currency, whether in interest rates or exchange rates. 

2
 Additional currencies in which the reporter has a material amount of contracts outstanding. Enter the applicable 

Currency Code from Appendix B. 
3
 If swaps are executed on a forward/forward basis, the two forward parts of the transaction should be reported 

separately. 
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     with reporting dealers USD LI0101001  
     with reporting dealers EUR LI0101002  
     with reporting dealers JPY LI0101003  
     with reporting dealers GBP LI0101004  
     with reporting dealers CHF LI0101005  
     with reporting dealers CAD LI0101006  
     with reporting dealers SEK LI0101007  
     with reporting dealers DKK LI0101008  
     with reporting dealers AUD LI0101009  
     with reporting dealers HKD LI0101010  
     with reporting dealers IDR LI0101011  
     with reporting dealers MXP LI0101012  
     with reporting dealers NZD LI0101013  
     with reporting dealers SGD LI0101014  
     with reporting dealers THB LI0101015  
     with reporting dealers User Defined2 LI0101016  
     with reporting dealers User Defined2 LI0101017  
     with reporting dealers User Defined2 LI0101018  
     with reporting dealers User Defined2 LI0101019  
     with reporting dealers User Defined2 LI0101020  
     with reporting dealers User Defined2 LI0101021  

     with reporting dealers User Defined2 LI0101022  

     with reporting dealers User Defined2 LI0101023  

     with reporting dealers User Defined2 LI0101024  

     with reporting dealers User Defined2 LI0101025  

     with reporting dealers User Defined2 LI0101026  

     with reporting dealers User Defined2 LI0101027  

     with reporting dealers User Defined2 LI0101028  

     with reporting dealers User Defined2 LI0101029  

     with reporting dealers User Defined2 LI0101030  

     with reporting dealers TOT LI0101031  

     with other financial institutions USD LI0102001  

     with other financial institutions EUR LI0102002  

     with other financial institutions JPY LI0102003  

     with other financial institutions GBP LI0102004  

     with other financial institutions CHF LI0102005  

     with other financial institutions CAD LI0102006  

     with other financial institutions SEK LI0102007  

     with other financial institutions DKK LI0102008  

     with other financial institutions AUD LI0102009  
     with other financial institutions HKD LI0102010  
     with other financial institutions IDR LI0102011  
     with other financial institutions MXP LI0102012  
     with other financial institutions NZD LI0102013  
     with other financial institutions SGD LI0102014  
     with other financial institutions THB LI0102015  
     with other financial institutions User Defined2 LI0102016  
     with other financial institutions User Defined2 LI0102017  
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     with other financial institutions User Defined2 LI0102018  
     with other financial institutions User Defined2 LI0102019  
     with other financial institutions User Defined2 LI0102020  
     with other financial institutions User Defined2 LI0102021  
     with other financial institutions User Defined2 LI0102022  
     with other financial institutions User Defined2 LI0102023  
     with other financial institutions User Defined2 LI0102024  
     with other financial institutions User Defined2 LI0102025  
     with other financial institutions User Defined2 LI0102026  
     with other financial institutions User Defined2 LI0102027  
     with other financial institutions User Defined2 LI0102028  
     with other financial institutions User Defined2 LI0102029  
     with other financial institutions User Defined2 LI0102030  
     with other financial institutions TOT LI0102031  
     with non-financial customers USD LI0103001  
     with non-financial customers EUR LI0103002  

     with non-financial customers JPY LI0103003  

     with non-financial customers GBP LI0103004  

     with non-financial customers CHF LI0103005  

     with non-financial customers CAD LI0103006  

     with non-financial customers SEK LI0103007  

     with non-financial customers DKK LI0103008  

     with non-financial customers AUD LI0103009  

     with non-financial customers HKD LI0103010  

     with non-financial customers IDR LI0103011  

     with non-financial customers MXP LI0103012  

     with non-financial customers NZD LI0103013  

     with non-financial customers SGD LI0103014  

     with non-financial customers THB LI0103015  

     with non-financial customers User Defined2 LI0103016  

     with non-financial customers User Defined2 LI0103017  

     with non-financial customers User Defined2 LI0103018  

     with non-financial customers User Defined2 LI0103019  

     with non-financial customers User Defined2 LI0103020  

     with non-financial customers User Defined2 LI0103021  

     with non-financial customers User Defined2 LI0103022  

     with non-financial customers User Defined2 LI0103023  

     with non-financial customers User Defined2 LI0103024  

     with non-financial customers User Defined2 LI0103025  

     with non-financial customers User Defined2 LI0103026  

     with non-financial customers User Defined2 LI0103027  

     with non-financial customers User Defined2 LI0103028  

     with non-financial customers User Defined2 LI0103029  

     with non-financial customers User Defined2 LI0103030  

     with non-financial customers TOT LI0103031  

TOTAL USD LI0104001  

TOTAL EUR LI0104002  

TOTAL JPY LI0104003  
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TOTAL GBP LI0104004  

TOTAL CHF LI0104005  

TOTAL CAD LI0104006  

TOTAL SEK LI0104007  

TOTAL DKK LI0104008  

TOTAL AUD LI0104009  

TOTAL HKD LI0104010  

TOTAL IDR LI0104011  

TOTAL MXP LI0104012  

TOTAL NZD LI0104013  

TOTAL SGD LI0104014  

TOTAL THB LI0104015  

TOTAL User Defined2 LI0104016  

TOTAL User Defined2 LI0104017  

TOTAL User Defined2 LI0104018  

TOTAL User Defined2 LI0104019  

TOTAL User Defined2 LI0104020  

TOTAL User Defined2 LI0104021  

TOTAL User Defined2 LI0104022  

TOTAL User Defined2 LI0104023  

TOTAL User Defined2 LI0104024  

TOTAL User Defined2 LI0104025  

TOTAL User Defined2 LI0104026  

TOTAL User Defined2 LI0104027  

TOTAL User Defined2 LI0104028  

TOTAL User Defined2 LI0104029  

TOTAL User Defined2 LI0104030  

TOTAL TOT LI0104031  

TOTAL INCLUDING GOLD TOT LI0105001  

CURRENCY SWAPS    

     with reporting dealers USD LI0106001  

     with reporting dealers EUR LI0106002  

     with reporting dealers JPY LI0106003  

     with reporting dealers GBP LI0106004  

     with reporting dealers CHF LI0106005  

     with reporting dealers CAD LI0106006  

     with reporting dealers SEK LI0106007  

     with reporting dealers DKK LI0106008  

     with reporting dealers AUD LI0106009  

     with reporting dealers HKD LI0106010  

     with reporting dealers IDR LI0106011  

     with reporting dealers MXP LI0106012  

     with reporting dealers NZD LI0106013  

     with reporting dealers SGD LI0106014  

     with reporting dealers THB LI0106015  

     with reporting dealers User Defined2 LI0106016  

     with reporting dealers User Defined2 LI0106017  

     with reporting dealers User Defined2 LI0106018  
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     with reporting dealers User Defined2 LI0106019  

     with reporting dealers User Defined2 LI0106020  

     with reporting dealers User Defined2 LI0106021  

     with reporting dealers User Defined2 LI0106022  

     with reporting dealers User Defined2 LI0106023  

     with reporting dealers User Defined2 LI0106024  

     with reporting dealers User Defined2 LI0106025  

     with reporting dealers User Defined2 LI0106026  

     with reporting dealers User Defined2 LI0106027  

     with reporting dealers User Defined2 LI0106028  

     with reporting dealers User Defined2 LI0106029  

     with reporting dealers User Defined2 LI0106030  

     with reporting dealers User Defined2 LI0106031  

     with other financial institutions USD LI0107001  

     with other financial institutions EUR LI0107002  

     with other financial institutions JPY LI0107003  

     with other financial institutions GBP LI0107004  

     with other financial institutions CHF LI0107005  

     with other financial institutions CAD LI0107006  

     with other financial institutions SEK LI0107007  

     with other financial institutions DKK LI0107008  

     with other financial institutions AUD LI0107009  

     with other financial institutions HKD LI0107010  

     with other financial institutions IDR LI0107011  

     with other financial institutions MXP LI0107012  

     with other financial institutions NZD LI0107013  

     with other financial institutions SGD LI0107014  

     with other financial institutions THB LI0107015  

     with other financial institutions User Defined2 LI0107016  

     with other financial institutions User Defined2 LI0107017  

     with other financial institutions User Defined2 LI0107018  

     with other financial institutions User Defined2 LI0107019  

     with other financial institutions User Defined2 LI0107020  

     with other financial institutions User Defined2 LI0107021  

     with other financial institutions User Defined2 LI0107022  

     with other financial institutions User Defined2 LI0107023  

     with other financial institutions User Defined2 LI0107024  

     with other financial institutions User Defined2 LI0107025  

     with other financial institutions User Defined2 LI0107026  

     with other financial institutions User Defined2 LI0107027  

     with other financial institutions User Defined2 LI0107028  

     with other financial institutions User Defined2 LI0107029  

     with other financial institutions User Defined2 LI0107030  

     with other financial institutions User Defined2 LI0107031  

     with non-financial customers USD LI0108001  

     with non-financial customers EUR LI0108002  

     with non-financial customers JPY LI0108003  

     with non-financial customers GBP LI0108004  
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     with non-financial customers CHF LI0108005  

     with non-financial customers CAD LI0108006  

     with non-financial customers SEK LI0108007  

     with non-financial customers DKK LI0108008  

     with non-financial customers AUD LI0108009  

     with non-financial customers HKD LI0108010  

     with non-financial customers IDR LI0108011  

     with non-financial customers MXP LI0108012  

     with non-financial customers NZD LI0108013  

     with non-financial customers SGD LI0108014  

     with non-financial customers THB LI0108015  

     with non-financial customers User Defined2 LI0108016  

     with non-financial customers User Defined2 LI0108017  

     with non-financial customers User Defined2 LI0108018  

     with non-financial customers User Defined2 LI0108019  

     with non-financial customers User Defined2 LI0108020  

     with non-financial customers User Defined2 LI0108021  

     with non-financial customers User Defined2 LI0108022  

     with non-financial customers User Defined2 LI0108023  

     with non-financial customers User Defined2 LI0108024  

     with non-financial customers User Defined2 LI0108025  

     with non-financial customers User Defined2 LI0108026  

     with non-financial customers User Defined2 LI0108027  

     with non-financial customers User Defined2 LI0108028  

     with non-financial customers User Defined2 LI0108029  

     with non-financial customers User Defined2 LI0108030  

     with non-financial customers TOT LI0108031  

TOTAL USD LI0109001  

TOTAL EUR LI0109002  

TOTAL JPY LI0109003  

TOTAL GBP LI0109004  

TOTAL CHF LI0109005  

TOTAL CAD LI0109006  

TOTAL SEK LI0109007  

TOTAL DKK LI0109008  

TOTAL AUD LI0109009  

TOTAL HKD LI0109010  

TOTAL IDR LI0109011  

TOTAL MXP LI0109012  

TOTAL NZD LI0109013  

TOTAL SGD LI0109014  

TOTAL THB LI0109015  

TOTAL User Defined2 LI0109016  

TOTAL User Defined2 LI0109017  

TOTAL User Defined2 LI0109018  

TOTAL User Defined2 LI0109019  

TOTAL User Defined2 LI0109020  

TOTAL User Defined2 LI0109021  
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TOTAL User Defined2 LI0109022  

TOTAL User Defined2 LI0109023  

TOTAL User Defined2 LI0109024  

TOTAL User Defined2 LI0109025  

TOTAL User Defined2 LI0109026  

TOTAL User Defined2 LI0109027  

TOTAL User Defined2 LI0109028  

TOTAL User Defined2 LI0109029  

TOTAL User Defined2 LI0109030  

TOTAL TOT LI0109031  

OTC OPTIONS
4
 USD LI0110001  

OTC OPTIONS
4
 EUR LI0110002  

OTC OPTIONS
4
 JPY LI0110003  

OTC OPTIONS
4
 GBP LI0110004  

OTC OPTIONS
4
 CHF LI0110005  

OTC OPTIONS
4
 CAD LI0110006  

OTC OPTIONS
4
 SEK LI0110007  

OTC OPTIONS
4
 DKK LI0110008  

OTC OPTIONS
4
 AUD LI0110009  

OTC OPTIONS
4
 HKD LI0110010  

OTC OPTIONS
4
 IDR LI0110011  

OTC OPTIONS
4
 MXP LI0110012  

OTC OPTIONS
4
 NZD LI0110013  

OTC OPTIONS
4
 SGD LI0110014  

OTC OPTIONS
4
 THB LI0110015  

OTC OPTIONS
4
 User Defined2 LI0110016  

OTC OPTIONS
4
 User Defined2 LI0110017  

OTC OPTIONS
4
 User Defined2 LI0110018  

OTC OPTIONS
4
 User Defined2 LI0110019  

OTC OPTIONS
4
 User Defined2 LI0110020  

OTC OPTIONS
4
 User Defined2 LI0110021  

OTC OPTIONS
4
 User Defined2 LI0110022  

OTC OPTIONS
4
 User Defined2 LI0110023  

OTC OPTIONS
4
 User Defined2 LI0110024  

OTC OPTIONS
4
 User Defined2 LI0110025  

OTC OPTIONS
4
 User Defined2 LI0110026  

OTC OPTIONS
4
 User Defined2 LI0110027  

OTC OPTIONS
4
 User Defined2 LI0110028  

OTC OPTIONS
4
 User Defined2 LI0110029  

OTC OPTIONS
4
 User Defined2 LI0110030  

OTC OPTIONS
4
 TOT LI0110031  

Sold    

     with reporting dealers USD LI0111001  
     with reporting dealers EUR LI0111002  
     with reporting dealers JPY LI0111003  
     with reporting dealers GBP LI0111004  

                                                           
4
 Including currency warrants and multicurrency swaptions. 
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     with reporting dealers CHF LI0111005  
     with reporting dealers CAD LI0111006  
     with reporting dealers SEK LI0111007  
     with reporting dealers DKK LI0111008  
     with reporting dealers AUD LI0111009  
     with reporting dealers HKD LI0111010  
     with reporting dealers IDR LI0111011  
     with reporting dealers MXP LI0111012  
     with reporting dealers NZD LI0111013  
     with reporting dealers SGD LI0111014  
     with reporting dealers THB LI0111015  
     with reporting dealers User Defined2 LI0111016  
     with reporting dealers User Defined2 LI0111017  
     with reporting dealers User Defined2 LI0111018  
     with reporting dealers User Defined2 LI0111019  
     with reporting dealers User Defined2 LI0111020  
     with reporting dealers User Defined2 LI0111021  
     with reporting dealers User Defined2 LI0111022  
     with reporting dealers User Defined2 LI0111023  
     with reporting dealers User Defined2 LI0111024  
     with reporting dealers User Defined2 LI0111025  
     with reporting dealers User Defined2 LI0111026  
     with reporting dealers User Defined2 LI0111027  
     with reporting dealers User Defined2 LI0111028  
     with reporting dealers User Defined2 LI0111029  
     with reporting dealers User Defined2 LI0111030  
     with reporting dealers TOT LI0111031  
     with other financial institutions USD LI0112001  
     with other financial institutions EUR LI0112002  
     with other financial institutions JPY LI0112003  
     with other financial institutions GBP LI0112004  
     with other financial institutions CHF LI0112005  
     with other financial institutions CAD LI0112006  
     with other financial institutions SEK LI0112007  
     with other financial institutions DKK LI0112008  
     with other financial institutions AUD LI0112009  
     with other financial institutions HKD LI0112010  
     with other financial institutions IDR LI0112011  
     with other financial institutions MXP LI0112012  
     with other financial institutions NZD LI0112013  
     with other financial institutions SGD LI0112014  
     with other financial institutions THB LI0112015  
     with other financial institutions User Defined2 LI0112016  
     with other financial institutions User Defined2 LI0112017  
     with other financial institutions User Defined2 LI0112018  
     with other financial institutions User Defined2 LI0112019  
     with other financial institutions User Defined2 LI0112020  
     with other financial institutions User Defined2 LI0112021  
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     with other financial institutions User Defined2 LI0112022  
     with other financial institutions User Defined2 LI0112023  
     with other financial institutions User Defined2 LI0112024  
     with other financial institutions User Defined2 LI0112025  
     with other financial institutions User Defined2 LI0112026  
     with other financial institutions User Defined2 LI0112027  
     with other financial institutions User Defined2 LI0112028  
     with other financial institutions User Defined2 LI0112029  
     with other financial institutions User Defined2 LI0112030  
     with other financial institutions TOT LI0112031  
     with non-financial customers USD LI0113001  
     with non-financial customers EUR LI0113002  
     with non-financial customers JPY LI0113003  
     with non-financial customers GBP LI0113004  
     with non-financial customers CHF LI0113005  
     with non-financial customers CAD LI0113006  
     with non-financial customers SEK LI0113007  
     with non-financial customers DKK LI0113008  
     with non-financial customers AUD LI0113009  
     with non-financial customers HKD LI0113010  
     with non-financial customers IDR LI0113011  
     with non-financial customers MXP LI0113012  
     with non-financial customers NZD LI0113013  
     with non-financial customers SGD LI0113014  
     with non-financial customers THB LI0113015  
     with non-financial customers User Defined2 LI0113016  
     with non-financial customers User Defined2 LI0113017  
     with non-financial customers User Defined2 LI0113018  
     with non-financial customers User Defined2 LI0113019  
     with non-financial customers User Defined2 LI0113020  
     with non-financial customers User Defined2 LI0113021  
     with non-financial customers User Defined2 LI0113022  
     with non-financial customers User Defined2 LI0113023  
     with non-financial customers User Defined2 LI0113024  
     with non-financial customers User Defined2 LI0113025  
     with non-financial customers User Defined2 LI0113026  
     with non-financial customers User Defined2 LI0113027  
     with non-financial customers User Defined2

 LI0113028  
     with non-financial customers User Defined2 LI0113029  
     with non-financial customers User Defined2 LI0113030  
     with non-financial customers TOT LI0113031  
TOTAL USD LI0114001  
TOTAL EUR LI0114002  
TOTAL JPY LI0114003  
TOTAL GBP LI0114004  
TOTAL CHF LI0114005  
TOTAL CAD LI0114006  
TOTAL SEK LI0114007  
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TOTAL DKK LI0114008  
TOTAL AUD LI0114009  
TOTAL HKD LI0114010  
TOTAL IDR LI0114011  
TOTAL MXP LI0114012  
TOTAL NZD LI0114013  
TOTAL SGD LI0114014  
TOTAL THB LI0114015  
TOTAL User Defined2 LI0114016  
TOTAL User Defined2 LI0114017  
TOTAL User Defined2 LI0114018  
TOTAL User Defined2 LI0114019  
TOTAL User Defined2 LI0114020  
TOTAL User Defined2 LI0114021  
TOTAL User Defined2 LI0114022  
TOTAL User Defined2 LI0114023  
TOTAL User Defined2 LI0114024  
TOTAL User Defined2 LI0114025  
TOTAL User Defined2 LI0114026  
TOTAL User Defined2 LI0114027  
TOTAL User Defined2 LI0114028  
TOTAL User Defined2 LI0114029  
TOTAL User Defined2 LI0114030  
TOTAL TOT LI0114031  
TOTAL INCLUDING GOLD TOT LI0115001  
Bought    
     with reporting dealers USD LI0116001  
     with reporting dealers EUR LI0116002  
     with reporting dealers JPY LI0116003  
     with reporting dealers GBP LI0116004  
     with reporting dealers CHF LI0116005  
     with reporting dealers CAD LI0116006  
     with reporting dealers SEK LI0116007  
     with reporting dealers DKK LI0116008  
     with reporting dealers AUD LI0116009  
     with reporting dealers HKD LI0116010  
     with reporting dealers IDR LI0116011  
     with reporting dealers MXP LI0116012  
     with reporting dealers NZD LI0116013  
     with reporting dealers SGD LI0116014  
     with reporting dealers THB LI0116015  
     with reporting dealers User Defined2 LI0116016  
     with reporting dealers User Defined2 LI0116017  
     with reporting dealers User Defined2 LI0116018  
     with reporting dealers User Defined2 LI0116019  
     with reporting dealers User Defined2 LI0116020  
     with reporting dealers User Defined2 LI0116021  
     with reporting dealers User Defined2 LI0116022  
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     with reporting dealers User Defined2 LI0116023  
     with reporting dealers User Defined2 LI0116024  
     with reporting dealers User Defined2 LI0116025  
     with reporting dealers User Defined2 LI0116026  
     with reporting dealers User Defined2 LI0116027  
     with reporting dealers User Defined2 LI0116028  
     with reporting dealers User Defined2 LI0116029  
     with reporting dealers User Defined2 LI0116030  
     with reporting dealers TOT LI0116031  
     with other financial institutions USD LI0117001  
     with other financial institutions EUR LI0117002  
     with other financial institutions JPY LI0117003  
     with other financial institutions GBP LI0117004  
     with other financial institutions CHF LI0117005  
     with other financial institutions CAD LI0117006  
     with other financial institutions SEK LI0117007  
     with other financial institutions DKK LI0117008  
     with other financial institutions AUD LI0117009  
     with other financial institutions HKD LI0117010  
     with other financial institutions IDR LI0117011  
     with other financial institutions MXP LI0117012  
     with other financial institutions NZD LI0117013  
     with other financial institutions SGD LI0117014  
     with other financial institutions THB LI0117015  
     with other financial institutions User Defined2 LI0117016  
     with other financial institutions User Defined2 LI0117017  
     with other financial institutions User Defined2 LI0117018  
     with other financial institutions User Defined2 LI0117019  
     with other financial institutions User Defined2 LI0117020  
     with other financial institutions User Defined2 LI0117021  
     with other financial institutions User Defined2 LI0117022  
     with other financial institutions User Defined2 LI0117023  
     with other financial institutions User Defined2 LI0117024  
     with other financial institutions User Defined2 LI0117025  
     with other financial institutions User Defined2 LI0117026  
     with other financial institutions User Defined2 LI0117027  
     with other financial institutions User Defined2 LI0117028  
     with other financial institutions User Defined2 LI0117029  
     with other financial institutions User Defined2 LI0117030  
     with other financial institutions TOT LI0117031  
     with non-financial customers USD LI0118001  
     with non-financial customers EUR LI0118002  
     with non-financial customers JPY LI0118003  
     with non-financial customers GBP LI0118004  
     with non-financial customers CHF LI0118005  
     with non-financial customers CAD LI0118006  
     with non-financial customers SEK LI0118007  
     with non-financial customers DKK LI0118008  
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     with non-financial customers AUD LI0118009  
     with non-financial customers HKD LI0118010  
     with non-financial customers IDR LI0118011  
     with non-financial customers MXP LI0118012  
     with non-financial customers NZD LI0118013  
     with non-financial customers SGD LI0118014  
     with non-financial customers THB LI0118015  
     with non-financial customers User Defined2 LI0118016  
     with non-financial customers User Defined2 LI0118017  
     with non-financial customers User Defined2 LI0118018  
     with non-financial customers User Defined2 LI0118019  
     with non-financial customers User Defined2 LI0118020  
     with non-financial customers User Defined2 LI0118021  
     with non-financial customers User Defined2 LI0118022  
     with non-financial customers User Defined2 LI0118023  
     with non-financial customers User Defined2 LI0118024  
     with non-financial customers User Defined2 LI0118025  
     with non-financial customers User Defined2 LI0118026  
     with non-financial customers User Defined2 LI0118027  
     with non-financial customers User Defined2 LI0118028  
     with non-financial customers User Defined2 LI0118029  
     with non-financial customers User Defined2 LI0118030  
     with non-financial customers TOT LI0118031  
TOTAL USD LI0119001  
TOTAL EUR LI0119002  
TOTAL JPY LI0119003  
TOTAL GBP LI0119004  
TOTAL CHF LI0119005  
TOTAL CAD LI0119006  
TOTAL SEK LI0119007  
TOTAL DKK LI0119008  
TOTAL AUD LI0119009  
TOTAL HKD LI0119010  
TOTAL IDR LI0119011  
TOTAL MXP LI0119012  
TOTAL NZD LI0119013  
TOTAL SGD LI0119014  
TOTAL THB LI0119015  
TOTAL User Defined2 LI0119016  
TOTAL User Defined2 LI0119017  
TOTAL User Defined2 LI0119018  
TOTAL User Defined2 LI0119019  
TOTAL User Defined2 LI0119020  
TOTAL User Defined2 LI0119021  
TOTAL User Defined2 LI0119022  
TOTAL User Defined2 LI0119023  
TOTAL User Defined2 LI0119024  
TOTAL User Defined2 LI0119025  
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TOTAL User Defined2 LI0119026  
TOTAL User Defined2 LI0119027  
TOTAL User Defined2 LI0119028  
TOTAL User Defined2 LI0119029  
TOTAL User Defined2 LI0119030  
TOTAL TOT LI0119031  
TOTAL INCLUDING GOLD TOT LI0120001  
TOTAL OTC OPTIONS USD LI0121001  

TOTAL OTC OPTIONS EUR LI0121002  

TOTAL OTC OPTIONS JPY LI0121003  

TOTAL OTC OPTIONS GBP LI0121004  

TOTAL OTC OPTIONS CHF LI0121005  

TOTAL OTC OPTIONS CAD LI0121006  

TOTAL OTC OPTIONS SEK LI0121007  

TOTAL OTC OPTIONS DKK LI0121008  

TOTAL OTC OPTIONS AUD LI0121009  

TOTAL OTC OPTIONS HKD LI0121010  

TOTAL OTC OPTIONS IDR LI0121011  

TOTAL OTC OPTIONS MXP LI0121012  

TOTAL OTC OPTIONS NZD LI0121013  

TOTAL OTC OPTIONS SGD LI0121014  

TOTAL OTC OPTIONS THB LI0121015  

TOTAL OTC OPTIONS User Defined2 LI0121016  

TOTAL OTC OPTIONS User Defined2 LI0121017  

TOTAL OTC OPTIONS User Defined2
 LI0121018  

TOTAL OTC OPTIONS User Defined2 LI0121019  

TOTAL OTC OPTIONS User Defined2 LI0121020  

TOTAL OTC OPTIONS User Defined2
 LI0121021  

TOTAL OTC OPTIONS User Defined2 LI0121022  

TOTAL OTC OPTIONS User Defined2 LI0121023  

TOTAL OTC OPTIONS User Defined2
 LI0121024  

TOTAL OTC OPTIONS User Defined2 LI0121025  

TOTAL OTC OPTIONS User Defined2 LI0121026  

TOTAL OTC OPTIONS User Defined2
 LI0121027  

TOTAL OTC OPTIONS User Defined2 LI0121028  

TOTAL OTC OPTIONS User Defined2 LI0121029  

TOTAL OTC OPTIONS User Defined2
 LI0121030  

TOTAL OTC OPTIONS TOT LI0121031  

Other Products5 TOT LI0122001  

Total FX CONTRACTS USD LI0123001  

Total FX CONTRACTS EUR LI0123002  

Total FX CONTRACTS JPY LI0123003  

Total FX CONTRACTS GBP LI0123004  

Total FX CONTRACTS CHF LI0123005  

Total FX CONTRACTS CAD LI0123006  

                                                           
5
 Any instrument where the transaction is highly leveraged and/or the notional amount is variable and where 

decomposition into individual plain vanilla components is impractical or impossible. 
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Total FX CONTRACTS SEK LI0123007  

Total FX CONTRACTS DKK LI0123008  

Total FX CONTRACTS AUD LI0123009  

Total FX CONTRACTS HKD LI0123010  

Total FX CONTRACTS IDR LI0123011  

Total FX CONTRACTS MXP LI0123012  

Total FX CONTRACTS NZD LI0123013  

Total FX CONTRACTS SGD LI0123014  

Total FX CONTRACTS THB LI0123015  

Total FX CONTRACTS User Defined2 LI0123016  

Total FX CONTRACTS User Defined2 LI0123017  

Total FX CONTRACTS User Defined2 LI0123018  

Total FX CONTRACTS User Defined2 LI0123019  

Total FX CONTRACTS User Defined2 LI0123020  

Total FX CONTRACTS User Defined2 LI0123021  

Total FX CONTRACTS User Defined2 LI0123022  

Total FX CONTRACTS User Defined2 LI0123023  

Total FX CONTRACTS User Defined2 LI0123024  

Total FX CONTRACTS User Defined2 LI0123025  

Total FX CONTRACTS User Defined2 LI0123026  

Total FX CONTRACTS User Defined2 LI0123027  

Total FX CONTRACTS User Defined2 LI0123028  

Total FX CONTRACTS User Defined2 LI0123029  

Total FX CONTRACTS User Defined2 LI0123030  

Total FX CONTRACTS TOT LI0123031  

Total FX CONTRACT INCLUDING GOLD  LI0124001  

Memorandum items:    

Gross positive market values6 USD LI0125001  

Gross positive market values6
 EUR LI0125002  

Gross positive market values6
 JPY LI0125003  

Gross positive market values6
 GBP LI0125004  

Gross positive market values6
 CHF LI0125005  

Gross positive market values6
 CAD LI0125006  

Gross positive market values6
 SEK LI0125007  

Gross positive market values6
 DKK LI0125008  

Gross positive market values6
 AUD LI0125009  

Gross positive market values6
 HKD LI0125010  

Gross positive market values6
 IDR LI0125011  

Gross positive market values6
 MXP LI0125012  

Gross positive market values6
 NZD LI0125013  

Gross positive market values6
 SGD LI0125014  

Gross positive market values6
 THB LI0125015  

Gross positive market values6
 User Defined2 LI0125016  

Gross positive market values6
 User Defined2 LI0125017  

Gross positive market values6
 User Defined2 LI0125018  

Gross positive market values6 User Defined2 LI0125019  

                                                           
6
 Gross market values of total FX contracts. 
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Gross positive market values6
 User Defined2 LI0125020  

Gross positive market values6
 User Defined2 LI0125021  

Gross positive market values6
 User Defined2 LI0125022  

Gross positive market values6
 User Defined2 LI0125023  

Gross positive market values6
 User Defined2 LI0125024  

Gross positive market values6
 User Defined2 LI0125025  

Gross positive market values6 User Defined2 LI0125026  

Gross positive market values6
 User Defined2 LI0125027  

Gross positive market values6
 User Defined2 LI0125028  

Gross positive market values6
 User Defined2 LI0125029  

Gross positive market values6
 User Defined2 LI0125030  

Gross positive market values6
 TOT LI0125031  

Gross negative market values6 USD LI0125001  

Gross negative market values6
 EUR LI0125002  

Gross negative market values6
 JPY LI0125003  

Gross negative market values6
 GBP LI0125004  

Gross negative market values6
 CHF LI0125005  

Gross negative market values6
 CAD LI0125006  

Gross negative market values6
 SEK LI0125007  

Gross negative market values6
 DKK LI0125008  

Gross negative market values6
 AUD LI0125009  

Gross negative market values6
 HKD LI0125010  

Gross negative market values6
 IDR LI0125011  

Gross negative market values6
 MXP LI0125012  

Gross negative market values6
 NZD LI0125013  

Gross negative market values6
 SGD LI0125014  

Gross negative market values6
 THB LI0125015  

Gross negative market values6
 User Defined2 LI0125016  

Gross negative market values6
 User Defined2 LI0125017  

Gross negative market values6 User Defined2 LI0125018  

Gross negative market values6
 User Defined2 LI0125019  

Gross negative market values6
 User Defined2 LI0125020  

Gross negative market values6
 User Defined2 LI0125021  

Gross negative market values6
 User Defined2 LI0125022  

Gross negative market values6
 User Defined2

 LI0125023  

Gross negative market values6
 User Defined2 LI0125024  

Gross negative market values6
 User Defined2 LI0125025  

Gross negative market values6
 User Defined2 LI0125026  

Gross negative market values6
 User Defined2 LI0125027  

Gross negative market values6
 User Defined2 LI0125028  

Gross negative market values6
 User Defined2 LI0125029  

Gross negative market values6
 User Defined2 LI0125030  

Gross negative market values6
 TOT LI0125031  
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Table 2:  SINGLE-CURRENCY INTEREST RATE DERIVATIVES1  
Nominal or notional principal amounts outstanding at end-June 2010 

(in millions of USD) 
Row Description Column Description Line Identifier Always Equals 

Currency USD LI020H001                         91073 
Currency EUR LI020H002 95001 
Currency JPY LI020H003 86126 
Currency GBP LI020H004 91073 
Currency CHF LI020H005 89982 
Currency CAD LI020H006 82902 
Currency SEK LI020H007 89915 
Currency DKK LI020H008 83577 
Currency AUD LI020H009 90581 
Currency HKD LI020H000 85181 
Currency IDR LI020H011 85521 
Currency MXP LI020H002 87513 
Currency NZD LI020H013 87971 
Currency SGD LI020H004 89311 
Currency THB LI020H015 90247 
Currency User Defined2 LI020H016  
Currency User Defined2 LI020H007  
Currency User Defined2 LI020H018  
Currency User Defined2 LI020H019  
Currency User Defined2 LI020H020  
Currency User Defined2 LI020H021  
Currency User Defined2 LI020H022  
Currency User Defined2 LI020H023  
Currency User Defined2 LI020H024  
Currency User Defined2 LI020H005  
Currency User Defined2 LI020H026  
Currency User Defined2 LI020H027  
Currency User Defined2 LI020H028  
Currency User Defined2 LI020H029  
Currency TOT LI020H030  
FORWARD RATE AGREEMENTS    
     with reporting dealers USD LI0201001  
     with reporting dealers EUR LI0201002  
     with reporting dealers JPY LI0201003  
     with reporting dealers GBP LI0201004  
     with reporting dealers CHF LI0201005  
     with reporting dealers CAD LI0201006  
     with reporting dealers SEK LI0201007  

                                                           
1
 All instruments where all the legs are expoǎŜŘ ǘƻ ƻƴŜ ŀƴŘ ƻƴƭȅ ƻƴŜ ŎǳǊǊŜƴŎȅΩǎ ƛƴǘŜǊŜǎǘ ǊŀǘŜΣ ƛƴŎƭǳŘƛƴƎ ŀƭƭ 

fixed/floating and floating/floating single-currency interest rate contracts. 
2
 Additional currencies in which the reporter has a material amount of contracts outstanding. Enter the applicable 

Currency Code from Appendix B. 
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     with reporting dealers DKK LI0201008  
     with reporting dealers AUD LI0201009  
     with reporting dealers HKD LI0201010  
     with reporting dealers IDR LI0201011  
     with reporting dealers MXP LI0201012  
     with reporting dealers NZD LI0201013  
     with reporting dealers SGD LI0201014  
     with reporting dealers THB LI0201015  
     with reporting dealers User Defined2 LI0201016  
     with reporting dealers User Defined2 LI0201017  
     with reporting dealers User Defined2 LI0201018  
     with reporting dealers User Defined2 LI0201019  
     with reporting dealers User Defined2 LI0201020  
     with reporting dealers User Defined2 LI0201021  
     with reporting dealers User Defined2 LI0201022  
     with reporting dealers User Defined2 LI0201023  
     with reporting dealers User Defined2 LI0201024  
     with reporting dealers User Defined2 LI0201025  
     with reporting dealers User Defined2 LI0201026  
     with reporting dealers User Defined2 LI0201027  
     with reporting dealers User Defined2 LI0201028  
     with reporting dealers User Defined2 LI0201029  
     with reporting dealers User Defined2 LI0201030  
     with reporting dealers TOT LI0201031  
     with other financial institutions USD LI0202001  
     with other financial institutions EUR LI0202002  
     with other financial institutions JPY LI0202003  
     with other financial institutions GBP LI0202004  
     with other financial institutions CHF LI0202005  
     with other financial institutions CAD LI0202006  
     with other financial institutions SEK LI0202007  
     with other financial institutions DKK LI0202008  
     with other financial institutions AUD LI0202009  
     with other financial institutions HKD LI0202010  
     with other financial institutions IDR LI0202011  
     with other financial institutions MXP LI0202012  
     with other financial institutions NZD LI0202013  
     with other financial institutions SGD LI0202014  
     with other financial institutions THB LI0202015  
     with other financial institutions User Defined2 LI0202016  
     with other financial institutions User Defined2 LI0202017  
     with other financial institutions User Defined2 LI0202018  
     with other financial institutions User Defined2 LI0202019  
     with other financial institutions User Defined2 LI0202020  
     with other financial institutions User Defined2 LI0202021  
     with other financial institutions User Defined2 LI0202022  
     with other financial institutions User Defined2 LI0202023  
     with other financial institutions User Defined2 LI0202024  
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     with other financial institutions User Defined2 LI0202025  
     with other financial institutions User Defined2 LI0202026  
     with other financial institutions User Defined2 LI0202027  
     with other financial institutions User Defined2 LI0202028  
     with other financial institutions User Defined2 LI0202029  
     with other financial institutions User Defined2 LI0202030  
     with other financial institutions TOT LI0202031  
     with non-financial customers USD LI0203001  
     with non-financial customers EUR LI0203002  
     with non-financial customers JPY LI0203003  
     with non-financial customers GBP LI0203004  
     with non-financial customers CHF LI0203005  
     with non-financial customers CAD LI0203006  
     with non-financial customers SEK LI0203007  
     with non-financial customers DKK LI0203008  
     with non-financial customers AUD LI0203009  
     with non-financial customers HKD LI0203010  
     with non-financial customers IDR LI0203011  
     with non-financial customers MXP LI0203012  
     with non-financial customers NZD LI0203013  
     with non-financial customers SGD LI0203014  
     with non-financial customers THB LI0203015  
     with non-financial customers User Defined2 LI0203016  
     with non-financial customers User Defined2 LI0203017  
     with non-financial customers User Defined2 LI0203018  
     with non-financial customers User Defined2 LI0203019  
     with non-financial customers User Defined2 LI0203020  
     with non-financial customers User Defined2 LI0203021  
     with non-financial customers User Defined2 LI0203022  
     with non-financial customers User Defined2 LI0203023  
     with non-financial customers User Defined2 LI0203024  
     with non-financial customers User Defined2 LI0203025  
     with non-financial customers User Defined2 LI0203026  
     with non-financial customers User Defined2 LI0203027  
     with non-financial customers User Defined2 LI0203028  
     with non-financial customers User Defined2 LI0203029  
     with non-financial customers User Defined2 LI0203030  
     with non-financial customers TOT LI0203031  
TOTAL USD LI0204001  
TOTAL EUR LI0204002  
TOTAL JPY LI0204003  
TOTAL GBP LI0204004  
TOTAL CHF LI0204005  
TOTAL CAD LI0204006  
TOTAL SEK LI0204007  
TOTAL DKK LI0204008  
TOTAL AUD LI0204009  
TOTAL HKD LI0204010  
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TOTAL IDR LI0204011  
TOTAL MXP LI0204012  
TOTAL NZD LI0204013  
TOTAL SGD LI0204014  
TOTAL THB LI0204015  
TOTAL User Defined2 LI0204016  
TOTAL User Defined2 LI0204017  
TOTAL User Defined2 LI0204018  
TOTAL User Defined2 LI0204019  
TOTAL User Defined2 LI0204020  
TOTAL User Defined2 LI0204021  
TOTAL User Defined2 LI0204022  
TOTAL User Defined2 LI0204023  
TOTAL User Defined2 LI0204024  
TOTAL User Defined2 LI0204025  
TOTAL User Defined2 LI0204026  
TOTAL User Defined2 LI0204027  
TOTAL User Defined2 LI0204028  
TOTAL User Defined2 LI0204029  
TOTAL User Defined2 LI0204030  
TOTAL TOT LI0204031  
SWAPS    
     with reporting dealers USD LI0205001  
     with reporting dealers EUR LI0205002  
     with reporting dealers JPY LI0205003  
     with reporting dealers GBP LI0205004  
     with reporting dealers CHF LI0205005  
     with reporting dealers CAD LI0205006  
     with reporting dealers SEK LI0205007  
     with reporting dealers DKK LI0205008  
     with reporting dealers AUD LI0205009  
     with reporting dealers HKD LI0205010  
     with reporting dealers IDR LI0205011  
     with reporting dealers MXP LI0205012  
     with reporting dealers NZD LI0205013  
     with reporting dealers SGD LI0205014  
     with reporting dealers THB LI0205015  
     with reporting dealers User Defined2 LI0205016  
     with reporting dealers User Defined2 LI0205017  
     with reporting dealers User Defined2 LI0205018  
     with reporting dealers User Defined2 LI0205019  
     with reporting dealers User Defined2 LI0205020  
     with reporting dealers User Defined2 LI0205021  
     with reporting dealers User Defined2 LI0205022  
     with reporting dealers User Defined2 LI0205023  
     with reporting dealers User Defined2 LI0205024  
     with reporting dealers User Defined2 LI0205025  
     with reporting dealers User Defined2 LI0205026  
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     with reporting dealers User Defined2 LI0205027  
     with reporting dealers User Defined2 LI0205028  
     with reporting dealers User Defined2 LI0205029  
     with reporting dealers User Defined2 LI0205030  
     with reporting dealers User Defined2 LI0205031  
     with other financial institutions USD LI0206001  
     with other financial institutions EUR LI0206002  
     with other financial institutions JPY LI0206003  
     with other financial institutions GBP LI0206004  
     with other financial institutions CHF LI0206005  
     with other financial institutions CAD LI0206006  
     with other financial institutions SEK LI0206007  
     with other financial institutions DKK LI0206008  
     with other financial institutions AUD LI0206009  
     with other financial institutions HKD LI0206010  
     with other financial institutions IDR LI0206011  
     with other financial institutions MXP LI0206012  
     with other financial institutions NZD LI0206013  
     with other financial institutions SGD LI0206014  
     with other financial institutions THB LI0206015  
     with other financial institutions User Defined2 LI0206016  
     with other financial institutions User Defined2 LI0206017  
     with other financial institutions User Defined2 LI0206018  
     with other financial institutions User Defined2 LI0206019  
     with other financial institutions User Defined2 LI0206020  
     with other financial institutions User Defined2 LI0206021  
     with other financial institutions User Defined2 LI0206022  
     with other financial institutions User Defined2 LI0206023  
     with other financial institutions User Defined2 LI0206024  
     with other financial institutions User Defined2 LI0206025  
     with other financial institutions User Defined2 LI0206026  
     with other financial institutions User Defined2 LI0206027  
     with other financial institutions User Defined2 LI0206028  
     with other financial institutions User Defined2 LI0206029  
     with other financial institutions User Defined2 LI0206030  
     with other financial institutions User Defined2 LI0206031  
     with non-financial customers USD LI0207001  

     with non-financial customers EUR LI0207002  

     with non-financial customers JPY LI0207003  

     with non-financial customers GBP LI0207004  

     with non-financial customers CHF LI0207005  

     with non-financial customers CAD LI0207006  

     with non-financial customers SEK LI0207007  

     with non-financial customers DKK LI0207008  

     with non-financial customers AUD LI0207009  

     with non-financial customers HKD LI0207010  

     with non-financial customers IDR LI0207011  

     with non-financial customers MXP LI0207012  
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     with non-financial customers NZD LI0207013  

     with non-financial customers SGD LI0207014  

     with non-financial customers THB LI0207015  

     with non-financial customers User Defined2 LI0207016  

     with non-financial customers User Defined2 LI0207017  

     with non-financial customers User Defined2 LI0207018  

     with non-financial customers User Defined2 LI0207019  

     with non-financial customers User Defined2 LI0207020  

     with non-financial customers User Defined2 LI0207021  

     with non-financial customers User Defined2 LI0207022  

     with non-financial customers User Defined2 LI0207023  

     with non-financial customers User Defined2 LI0207024  

     with non-financial customers User Defined2 LI0207025  

     with non-financial customers User Defined2 LI0207026  

     with non-financial customers User Defined2 LI0207027  

     with non-financial customers User Defined2 LI0207028  

     with non-financial customers User Defined2 LI0207029  

     with non-financial customers User Defined2 LI0207030  

     with non-financial customers TOT LI0207031  

TOTAL USD LI0208001  

TOTAL EUR LI0208002  

TOTAL JPY LI0208003  

TOTAL GBP LI0208004  

TOTAL CHF LI0208005  

TOTAL CAD LI0208006  

TOTAL SEK LI0208007  

TOTAL DKK LI0208008  

TOTAL AUD LI0208009  

TOTAL HKD LI0208010  

TOTAL IDR LI0208011  

TOTAL MXP LI0208012  

TOTAL NZD LI0208013  

TOTAL SGD LI0208014  

TOTAL THB LI0208015  

TOTAL User Defined2 LI0208016  

TOTAL User Defined2 LI0208017  

TOTAL User Defined2 LI0208018  

TOTAL User Defined2 LI0208019  

TOTAL User Defined2 LI0208020  

TOTAL User Defined2 LI0208021  

TOTAL User Defined2 LI0208022  

TOTAL User Defined2 LI0208023  

TOTAL User Defined2 LI0208024  

TOTAL User Defined2 LI0208025  

TOTAL User Defined2 LI0208026  

TOTAL User Defined2 LI0208027  

TOTAL User Defined2 LI0208028  

TOTAL User Defined2 LI0208029  




