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OVERVIEW

¢tKS CSRSNIf wSaSNWS {eadasSyqQa LyaGSNySi 9tSO

includes the ability to submit spreadsheet filesg.,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 developeddporting 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 submittiig 303@lata via IESUB
(see APPENDIX&)d 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 FFES Financial
Statements for Employee Stock Ownership Plan Bank Holding Compartessame logic can
be applied to the=R 3036eport. Formulae were used to pull the data from the spreadsheet
worksheets containing the data and format them for IESUB. Notég file, text items come
after the data items.The file for the FR-SES, is too large to be ated using a single formula.
We chose to use a formula for each line of the FFES report and another formula to combine

them together to create the file for IESUB.



Example: FR-9ES

The spreadsheet example created for the FFE® contains threexBel worksheets (Sheetl, Sheet2,
and Sheet3).
e { KSSim O2yilAya GKS NBLR2NI RFEdGF ONBFGSR FTNRY
spreadsheet template.
e Sheet2 contains a set of formulae that pulls data from Sheetl and creates strings for the
report heacer record, rows of data, optional remarks field, eoidtext indicator, and each
edit explanation.
e Sheet3 contains a formula that pulls all data from Sheet2 and creates the file format
required for IESUB.

Step 1) Assembleeport data in Sheetl.:
e RespondentD
e Series Name
e Report Asof Date
e A row of data for each line of the report
e Afield for remarks
e A row for each edit explanation



X Microsoft Excel - FRY9ES_12312004.xls

“ﬂ File Edit Yiew Insert Format Tools Data Window Help Adobe POF =181 %]
- I AR - R& = &2l % i@ @ w0
Arial w0 - B IUES=EES %, WHEEE-SA
HEY
E36 | =
A B D E F G =
q LINE NUMBER =l
2 Respondent ID: 0000012345
3 Series Name: FRYSES
4 As.of Date: 12312004
5
B Schedule SC—§ of Changes in Net Assets Available for Benefits (for the Calendar Year)
7
g Daollar Amounts in Thousands
9 Met appreciation (depreciation] in fair value of investments:
10 |LESOPCHE  |Employer Securities 100
11 |LESOPCHT  |[Cther Securities 100
12 |LESOPCHE  |Interest Income 100
13 |LESOPCHS  |Dividend Income 100
14 |LESOPC320  |Ermployer Contributions 100
15 |LESOPC3I21  |Participant Contributions 100
16 |LES0OP3328  |Other additions 100
17 |LESOPC323 | Total additi (sum of tems 1.a - B) 100
18 [LESOPCS24  |Interest Expense 100
19 |LESOPC330  |Insurance Expense 100
20 [LESOPC325  [Distributions paid to participants 100
21 |LESOPC326 | Other deductions 100
22 |LESOPC327  |Total deductions (sum of lterms G - 11) 100
23 |LESOPC328  |Net increase (decrease) (tern 7 minus fterm 12) 100
24 |LESOPC329  |Beginning of year: net assets available for benefits 100
LESPTC342  |End of year: net assets available for benefits (surn of tem 13 and ltern 14) 100
25 {must equal Schedule 5B ltern 15)
26 Schedule SB—Statement of Net Assets Available for Benefits
27 Dallar Amnounts in Thousands
28 ASSETS
29 |LESOPC322  [Cash and cash equivalents (including maney market instruments) 100
30 [LESOPC331  [Equity securities 100
31 1 E2nPra3=? [Daht sacuitias 10N
|4« [» ]\ Sheet1 ( shestz ( FRY9ES 12312004 J [«]
Ready MURA

Figure 1: FR Y -9ES fASheet
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(Data View)



X Microsoft Excel - FRY9ES_12312004.xls

R’ﬂﬁile Edit Yiew Insert Format Tools Data Window Help Adobe PDF =181 %]
DEEESRY | {aRT - R&® = &2l %l i@ @0 - |3
Arial w0 - B IUES=EES %, WHEEE-SA
HEY
[ F97 Jhd| =
A B & D E F G =
B1 |LESOPC356  |Mote 1 100
62 |LESOPC357  |Mote 2 100
63 |LESOPC358  |Mote 3 100
B4 [LESOPC359  |Mote 4 100
65 |LESOPC3E0  |Mote 5 100
66 [LESOP9999  |Date of Report 041231
67 |LTEXT2010 Legal Title of ESOP Bank Holding Company First Mational Test Bank
63 |LTEXTS110 {Mailing address of the ESOP Bank Holding Cormpany) Street/P.0. Box 1 Elm St.
B9 |LTEXTS130 City Anywhere
70 |LTEXTS200 State MY
71 |LTEXTS220 Zip Code 12345
72 |LTEXT8901 Mame/Title John Srith
73 |LTEXT8502 Area Code/Phone Mumber 123-466-7890
74 |[LTEXT9116 Fax Number {format: 555-655-6555) 123-456-7890
75 |LTEXT4086 E-mail address of contact format: sooi@ooot xxx) smithj@testbank.com
76 |LTEXT9152 Sponsaring Emplayer IMational Test Bank
77 |LTEXTC356 Mote 1 Test Text Data
78 |LTEXTC3ST IMote 2 Test Text Data
79 |LTEXTC3SE Mote 3 Test Text Data
80 |LTEXTC3SS Mote 4 Test Text Data
81 |LTEXTC3R0 Mote 5 Test Text Data
82 |LTEXT47E3 Explanatory text field available for reporters This is rernark text
g3
84 |Edit Remarks
Edit Form
85 |Edit Check Edit Text Comparison Series MDRM Type |Occurrence|Number
86 |[EQE00 This is a good edit remark ESOPC335 |0 1 1
g7
g3
g9
a0
(4[4 [» [pi]\sheet1  Shestz £ FRY9ES 1za1z004 7 [
Ready MURA

Figure 2: FRY -9ES fASheet 10 (continued) (Text and Edi

Note: Inthis example the respondent has a spreadsheet with a layout similar to the9QER Y
report form. It includes all data needed for the report header, each report line, the remarks
field, and edit explanations.



Step 2)Createformulae to pull in data from Sfetl to create the text strings for the report

header, each line of data, the remarks fighahd edit explanations

ﬁﬁile Edit Wiew Insert Format Tools Data Window Help Adobe PDF ;lilﬂ
By @ <F o - o - ):ﬁs“l,;”ﬂgaboo%v
Arial levH!U|§E§|$/, | e g
nEE
B7 | =| =Sheet11410&"+"&5heet 11C10

A B c | | E [ F G H | [ [ L =
| 1 |Header 0000012345FRYSES  12-31-2004 =
2 |5cC1a |LESOPC316+100
IERERAR LESOPCI17+100
| 4 |sC2 LESOPC316+100
| 5 |5C3 LESOPC319+100
| 6 |5C4 LESOPC320+100
| 7 |sC5 LESOPCI21+100
| 8 |SCE LESOP3326+100
ERERY LESOPC3Z3+100
|10 |sC.8 LESOPC324+100
| 11sC9 LESOPC330+100
| 12 |sC.10 LESOPC3Z5+100
| 13|sC.11 LESOPC326+100
|14 |5C.12 LESOPCIZ7 +100
|15 [5C.13 LESOPC3Z6+100
|16 |SC.14 LESOPCI28+100
| 17 |sC.15 LESPTC342+100
| 18 |SB.1 LESOPC322+100
|19 |SB.2.a LESOPC331+100
|20 [SB.2.b LESOPCI3Z+100
|21 |5B3.a LESOPC3353+100
|22 |SB3b LESOPC334+100
|23 |5B.4 LESOPC335+100
124 |5B.5 LESOPC336+100
| 25 |SB.6 LESOPC337 100
| 26 |SB.7 LESOPC363+100
| 27 |5B.8 LESOPCO09+100
28 [5B.9 LESOPC336+100
| 29 |SB.10 LESOP2170+100
|30 |SB.11 LESOPC339+100
|31 |5B.12 LESOPC340+100
|32 |5B.13 LESOPC341+100 -
[« [4 [y T w[ Sheetl }Sheet2 141 LIJJ
Ready ] | ] ]

Figure 3: FR Y -9ES ASheet 20 (Financi al Data items)

NOTEIn this example the respondent adds a worksheet (Sheet2) containing formugadl to
data from Sheetl and create text strings that will be combined into the format required by

IESUB in the next step.



Sheet 2 Formulae and Strings

Report Header Record

Excel formula used:
=Sheetl!C2&Sheetl!C3&" "&Sheetl!C4

Text string created by formula:

0000012345FRY9ES -31122009

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 containingothesds to create the
string with the header information. Since the series name is &l#racter 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 ¥9ES Line l1a
Excel formulaused:
=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
G[ 9{ht/omcé o/ Sttt !'mnO gAGK [/ Stf /mn 09YL}i2e&S
la of the report.

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

FR YOQES Lines SC 1b through Note 5
Use the formula, string, and explanation for line 1a as your guide for creatindSihéb
through Note 5



X Microsoft Excel - FRY9ES_12312004.x1ls M= ES

ﬁﬁile Edit Yiew Insert Format Tools Data Window Help Adobe PDF =181 %]

DSHSRY | IBBC - & = &4 5|08 H) -8

e -0 -BzruE==88 %, @9

Rk

B56 | =| =Sheet11857 8" "&Sheet1ICE7R"_"
A B [ ¢ D | E [ F [T | H [T 1T T J =
| 40 |58 Mem 2. LESOPC346+100
| 41 |SB.Mem.3.a LESOPC347+100
| 42 |SB.Mem.3.b LESOPC345+100
| 43 |SB.Mem.4 LESOPC345+100
| 44 |SB.Mem.4.a LESOPC350+100
| 45 |SB.Mem.4.b LESOPC351+100
| 46 |SB.Mem.5 LESOPC352+100
| 47 |5B.Mem.B LESOPC353+100
| 48 |5B.Mem.7 LESOPC354+100
| 43 |5B.Mem 8 LESOPC355+100
| 60 |Mate. 1 LESOPC356+100
| 51 [Mate.2 LESOPC357+100
| 52 |Maote 3 LESOPC358+100
| 53 |Mote 4 LESOPC355+100
| 54 |Mote.5 LESOPC360+100
| 55 |Date LESOP9999-+H141231
| 56 |BHC. Title [LIEXTo010_First National Test Bank ]
| 57 |BHC. Address LTEXT2110__1 Elm St.__
| 58 |BHC. City LTEXTE130__Anywhere__
| 59 |BHC. State LTEXT200_ WY __
| 60 |BHC Zipcade LTEXTIZ20_ 12345
| 61 |Contact.Name LTEXTEI01__ John Srith__
| 62 |Contact.Phone  LTEXTBI0Z  123-456-7820_
| 63 |Contact. Fax LTEXTS116__123-456-7890__
| B4 |Contact. email LTEXTA086__ smithjEtestbank. corm__
| B5 |SB. Mem 1 LTEXT9152_ Mational Test Bank__
| 66 |Mote 1 LTEXTC356_ Test Text Data__
| 67 |Mote.2 LTEXTC3S7 _ Test Text Data__
| 68 |Mote.3 LTEXTC3S8_ Test Text Data__
| 65 |Mote.4 LTEXTC359_ Test Text Data__
| 70 |Mote.5 LTEXTC3IE0_ Test Text Data__
| 71 |Remarks LTEXT47ES_ This is remark text_ @
[ [4[» (W[’ Sheetl YSheetz | FRY9ES 12312004 7 (K| LUJ
Ready ] I | ] ]
Figure 4: FRY -9ES ASheet 20 continued (Text Dat a

NOTEIn this example the respondent adds to the worksheet (Sheet2) formulae to pull text
items from Sheetl and create text strings that will be combined into the format required by

IESUB in the next step.

t ems



FR YOES Legal Title of ESOP Bank Holding Company (LTEXT9010)
Excel formula used:
=Sheetl!A67&"__"&Sheetl!C67&" "

Text string created by formula:
LTEXT9010 _First National Test Bank___

Explanation of Excel formula:

The formula legins with an equal sign (=) and then combines the line number
G[¢9-¢pnmné o/ Sttt lctO SAGK [/ Sff /cT1 O0CAGESO
(LTEXT901®)f the report.

The Excel formula connects the contents of the cells togetherargting 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 YOQES Lines (Mailing address of the ESOP Barolding Company) Street/P.O. Box

through Note 5

Use the formula, string, and explanation for line Legal Title of ESOP Bank Holding Company

[ ¢9-¢hpnmnO & @2dzNJ 3dzA RS F2NJ ONBFGAy3a tAySa
[ 2YLI yéo { (NfoSghNdte®sh & . 2 Eé¢

FRYSESRemarks Field
Excel Formula used:
=Sheetl!A82&" "&Sheetl!C82&" "

Text string created by formula:
LTEXT4769 _This is remark text

Explanation of Excel formula:

The formula begins with an equal sign (=) and then combinebrt@aumber "LTEXT4769"
(Sheetl Cell A82), two underscores (*__ "), Shé&aill 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 remadisotait,
SheetlCell E82 will be left empty. This will translate to LTEXT4769 (four underdeares
underscores for the remarks field beginnaofytext indicator and two for the enaf-text
indicator.)

10



X Microsoft Excel - Book1.xls

ﬁﬁile Edit Yiew Insert Format Tools Data Window Help Adobe PDF =181 x|

DSHSRY | IBBC - & = £ 45|08 H) -8

sl -0 -BruE=S=SE|8%, BA[EE[E-5-A

TES

B72 | =| =Sheet11A564"+" &.5heet 1IEBGL "+ &Sheet 11D562." +"&.Sheet 1 ICEEA" +"&.5heet | FBBA"+ &Sheet 115862+ &"__"&.5heet]1B362."__"
A B ¢ [ o | E [ F [ & [ H T 1 [T J I=

| 55 |Date LESOPS995+12-31-2004
| 56 |[BHC.Title LTEXTS010_ Test Text Data__
| 57 |BHC. Address  LTEXT9110__Test Text Data__
| 58 |BHC.City LTEXTS130_ Test Text Data__
| 55 |BHC. State LTEXTS200  Test Text Data_
| 60 |[BHC.Zipcode | LTERT9220_ Test Text Data_
| 61 |Contact. Marme  LTEXTA201_ Test Text Data_
| 62 |Contact. Phone |LTEXTB902_ Test Text Data__
| 63 |Contact.Fax LTEXTS116_ Test Text Data__
| 64 |Contact.email | LTEXT4086_ Test Text Data__
| 65 |SB.Mem.1 LTEXT9152_ Test Text Data__
| BB |Mote.1 LTEXTC356_ Test Text Data__
| B7 |Mote.2 LTEXTC357 _ Test Text Data__
| BB |Mote.3 LTEXTC358_ Test Text Data__
| 65 |Mote.4 LTEXTC3S9_ Test Text Data__
| 70 |Mote.5 LTEXTC3IB0__Test Text Data__
| 71 |Remarks LTExT4763  Test Text Data

72 |EditRemark 1 [EQBI0+Q+ESOPC338++1+1+  This is a good edit remark |

73
| 74 |
175 |
| 76 |
|77 |
|78 |
|79 |
| 80 |
81 |
| 62 |
| 63 |
| 64 |
| 65 |
66 | =
14 [ 4] » [p[\ Sheet1 ) Sheet2 { sheets / (K |
Ready ] | ] ]

Figure 5: FR Y -9ES fASheet 20 cont Explanatdns) Edi t

NOTEIn this example the respondent adds to the worksheet (Sheet2) formulae to pull edit
explanations from Sheetl and create text strings that will be combined into the format required

by IESUB in the next step.

FR ¥9ES Edit Explanations
Bxcel formula used:

=Sheetl!A86&"+"&Sheetl!E86&"+"&Sheetl!D86&"+"&Sheetl!C86&"+"&Sheetl!F86&"+"&She

etl!G86&"+"&"__ "&Sheetl!B86&" "

Text string created by formula:
EQ600+Q+ESOPC338++1+1+_This is a good edit remark

Explanation of Excel formula:

The fornula begins with an equal sign (=) and then combines the Edit Check Number

O9vcecnn

6y WwoQ F2ff26SR

0é

0KS Cw{

95/ Y ydzYo SN

except for the interseries edits on the FRIMP), Occurrence (always one for the FRr&potts),
Form Number (always one for the FR ¥eports) and Edit Text to create the string of data for
the edit explanation.

11



The Excel formula connects the contents of the cells together into a string with an
ampersand (&). The file uses a plus sign (+yvbeh 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 s#xhgs from Sheet2 to create the
IESUB file.

ﬁﬁlle Edit Wiew Insert Format Tools Data Window Help Adobe PDF ;lilll
DEH SRY |y 2B o-~ &% = #4158 H 0 -[8
Arial o -prul=E=E=E8%, WS[EE LA
Rk
Al j =| =Sheet2IB1&Sheet2IB2&Shest2IB345heet?|B4 &5 heet2IB5 &5 heet2IBEASheet2IB7 &.5heet2IBBASheet2IBIE Sheet2IB10&Sheet2IB11 &Sheest 2]
B12&5heet2IB1385heet2IB148.5heet2IB154.5heet2IB1645heet2IB17 &5heet2 B154.5heet2IB19483heet2l B208:5heet 21521 &:5heet 215228,
1 [2004LESOPC315+100LES Sheet2lB2345heet2|B24 8 5heet2lB2585he et2IB26 & 5he et21B27 &.Sheet2IB258.Sheet2IB298.5heet 2IB30 8.5 heet 2 B31 & 5heet 21532 & 5heet 2]
2 B33&5heet21B34 &Sheet2IB358.3heet2IB36 4.5 heet2IB37 &5 heet2IB354:5heet 2 B394 5heet 2 B40& S heet2|B41 &:5heet21B42 & 5heet 2IB4 38
3 | Sheet2IB44 &.3heet2|B458.Sheet2IB468.5heet2IB47 8.5 heet2IB45 8.5 heet2IB498.5heet 21550 & Sheet 21651 &Sheet2|B52 8. 5heet2IB53 &5 heet 2]
4 | B548.5heet21B55 8 Sheet2IBO68.Sheet2IBST &5 heet2IBO0 &S heet2IB0945he et 2 BE0 &S heet2IB61 &3 heet2|B62 8. 5heet21B63 & Sheet 21064 &
5 | Sheet2IBE5 L. Sheet2IBEEASheet2IBET &:5heet2IB68 8. 5heat2IBEI 8 Sheet 2IB7 08 Shest21B7 1 &5heet2IB72
B
7|
|8
=N
10
11
12
13
14|
| 15 |
| 16 |
| 17 |
| 18 |
| 19 |
20

| [ (B R | B0 [ R B R D
R | = |2 [0 |00 |~ | o) |07 | &= | L [ rD | =

|4 [« [» [bI[F Sheeti 7 shestz b Sheets / |«
Ready | v
Figure 6: FRY -9ES fiSheet 30

NOTEIn 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 IESl@Bimgle 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&Sheet?2!B18&S
heet2!B19&Sheet2!B0&Sheet2!B21&Sheet2!B22&Sheet2!B23&Sheet2!B24&Sheet2!B25&Sheet2!B26&Sheet2!B
278&Sheet2!B28&Sheet2!B29&Sheet?2!B30&Sheet2!B31&Sheet2!B32&Sheet2!B33&Sheet2!B34&Sheet2!B35&Shee
t2!1B36&Sheet2!B37&Sheet2!B38&Sheet2!B39&Sheet2!B40&Sheet2!B41&Sheet2!B42&SheeEhBdZ8B448&
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!1B62&Sheet2!B63&Sheet2!B64&Sheet2!B65&Sheet?2!B66&i12HR67&Sheet2!B68&Sheet2!B69&Sheet2!B70&
Sheet2!B71&Sheet2!B72

12



Text string created by formula:

0000012345FRY9ES -3M22009.ESOPC316+100LESOPC317+100LESOPC318+100LESOPC319+
100LESOPC320+1
OOLEOPC321+100LESOP3328+100LESOPC323+100LESOPC324+100LEREBOREBAD+100LESO
PC326+100LESOPC327+100LESOPC328+100LESOPC329+100LESPTC342+100LESOPC322+100LESOPC
+100LESOPC332+100LESOPC333+100LESOPC334+100LESOPC335+100LESOPC336+100LESOPC337+1
ESOPC363+100LESOPC009+100LESOPC338+100LESOP2170+100LESOPC33 B4 DOMESRIMRT34
341+100LESOP2948+100LESOPC342+100LESOPC343+100LESOP7285+100LESOPC344+100LESOPC34%
OOLESOP7286+100LESOPC346+100LESOPC347+100LESOPC348+100LESOPC349+100LESOPC350+100l
OPC351+100LESOPC352+100LESOPC353+100LESOPC354+100LESOPC355+100LESORCIH6+100LESO
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 124567890 LTEXT9116 12367890 L TET4086 smithj@testbank.com__
LTEXT9152_ National Test Bank_ LTEXTC356 _Test Text Data_ LTEXTC357__ Test Tex

tData_ LTEXTC358 Test Text Data_ LTEXTC359 Test Text Data  LTEXTC360__Tes

t Text Data__ LTEXT4769__ This is remark text  EQ600+Q+ESOPC338Fhis+#48 good remark

Explanation of Excel formula:

The formula begins with an equal sign (=) followed by a sheet and cell refeezgge (
Sheet2!B1) for each of the text strings being pulled from Sheet2. The Excel formula connects
the strings togethewith an ampersand (&) to create the file for IESUB.

13



Step 4)Save the file as a text file.

While in Sheet3, use the following steps to save the file:
e ChooseFile { | @S tologethe Save As window

e Enter the name of the file you want to create irttee File namebox
e Select Text (Tab Delimitated)(*.txt) in tBave as typebox
e Click on thésavebutton to save the file
e Click on theDKbutton to acknowledge that you wanil'd save only the active shekt
(Sheet3)
X, Microsoft Excel - Book1.xls & x
ﬁF\Ie Edit Wiew Insert Format Tools Dats Window Help Adobe PDF ;Iilﬂ
AL L AR g\ﬂ@&lwm @
Aial -10-31U|§§§|$/,03+°8="
=L
a1 j =| =Shest2B1&5heet2B245heet2IB34Ehest?IBA & 5heet2IB5 & She et 2IBE £ 5heet2IB7 &.5heet2IB3A S heat? IBY £ 5heet2IB102.5heet2IB1 1 &5 hest2]

B1285heet?IB134.5heet2IB1 485 heet2IB158.5heet 2IB16 45 heet 21817 &.5heet2IB15883heat 216194 5heat 21620 &5 heet 21621 &.5heet 2 B228.

1 [2004LESOPCIIE+I00LES Sheet2 B2345heet2IE248 Sheet2IB2585heat2IB26 8 Sheet2IB27 &.5heet2IB288.5heet2 B29 8. She et 21B304.5heet 21B31 &5 heet2IB3285he et 2]
2 B3385heet2IB34 8.Sheet2lB358.5heet2 BIE 4 Sheat 2IB37 L5he et 2IB38 8.5 heet2IB398.5heet2B40ASheat 2 IBA1 A5 he et 2IBA2 8.5 heet2IBAT 4
R Sheet21B44&Sheet2IB45& Sheet2IB468.Sheet 2IB4T &Sheet2IB4A5 & Sheet2IB494 Sheet2IBS0&Shest 21651 &Sheet2IB528.5heet2IBA3&5hest 2|
FR B5485heet2IBES &Sheet2IBEEASheet2 BEY &5heat 2 BS8 4 She et 21BE98.Sheet2IBE0&Sheet2IBE 1 &5heat2IBE2 4 5he et 2IBE3 &5 heet2IBE4 &
| 5 | Sheet2IBES 4. 5heet2IBEEL Sheet2IBEY 8.5heet 2IBEEB 8.5 heet2IBED 8.5 heet2IB704.5heet 2 IB7 1 8.5heet 2IB72
| 6 |
7
5 Save As HE
| 9 | Save in: FRY9ES -
o n [0 - = B
11 Save |
% Cancel
i Ophions. ..
15|
16
17
i
[19]
20
121 | Filename:  |FRY9ES_12312004] =]
% Save as bype: ITaxt (Tab delimited) j
| 24 |
125 |
| 26 |
| 27 |
| 26 |
129 |
130 |
El
132
14 [4[» [m[ Sheetl £ Sheet? % Sheet3 / [4]
Ready 5 7 o o

Figure 7: FRY - 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 theFile Transfebutton to get the web page for submittintpe spreadsheet
file.

a https://199.169.241.42/iesub/iesub.cfm - Microsoft Internet Explorer provided by Federal Reserve Bank of New York

J Geak = - (D 7% | [Favarites ¢ HAistary |@v | H File Edt Wiew Favorbes Tools  He ”HLinks|

| address [&] https://199,169.241,42/lesubliesub cfm | Pe

IESUB

Submit a File Containing Data

Filename: || Browse... |

Mate - If you are uploading a Benchmark Schedule 2 file this may take a while, please be patient.

Feedback

|&] Done ER
Figure 8: FRY - 9ES File Transfer
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Step 2)Enter the name and path of the file in tik&ename:box. The user can click on the
N2 ¢ &ufiok to locate the file.

a https://199.169.241.42 fiesub/fiesub.cfm - Microsoft Internet Explorer provided by Federal Reserve Bank of New York

J o 75 | (ifFavorites £ BHistory ||%v | H File Edt Yiew Favorites Tools He

| address |@] https: /199,169,241 42/iesubfiesub.cfm x| @eo

Choose file 2 | x|
Look in: Ia Test Files j = EF v

J Links ‘

=] 290006211999, bt

=] 200010062003 _edit. bt
=] 200010132003, txt

=] zo00Test.txt

E fr2o00_spread. kxt

=] FRY9CExt

=] FRY9ES. bt

=] FRY3LP10062002.txt [ Browse.. |
=] FRYOLP10082003. bxt

=) FRy9sSP bxt _
2] Test File for FTP transfer - FRYOC bt . please be pafient.

File Tk

File name: I j Open

Files of type: [ &0 Files =] 4 Cancel |
F

Feedhack

&1 [ [ [# mtemet
Figure 9: FR'Y - 9ES Browse for Text File

Note: When theBrowsebutton is clicked, the Windas directory file locator will open.
Navigate the folders, select the file, and click on @pen button to fill in theFilename:box.
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Step 3)Click on theSubmitbutton to transfer the file to the IESUB systdiBSUB will display a
web page populated with the data from the file.

ub/iesub.cfm - Microsoft Internet Explorer provided by Federal Reserve Bank of New York

J A Back + =) - @ ﬁ | @Favorites @Historv |%v =

J Address I@ hbtps: 199, 169,241, 42 fiesubfiesub. cfm

J Liriks |

j 6>GD

H File Edit Wew Favorites Tools He ™

“cae || reser || Nea >>] sae || |

FR ¥-9ES Financial Statements for Employee Stock Ownership Plan Bank Holding Companies
For 0000022193 -- 1st Test Bank of New York

This is New Data for 12-31-2003

Report at the close ofhusiness as of the lasi calendar day in December

| Cover Information

|Ba.||.k Holding Company Information:

Legal Title of ESOF BHC ||Test Data
(Mailing & ddress of the E30P BHC) ||Test Diata
Street/P.0. Box

City ITest Data State MY Zip Code |1 2345
|Persnn to whom questions ahout this report should be directed:

‘Na.mea’Title |Test Data

Area Code/Phone Humber ‘ITESt Data FAX Mumber ITest Data

ot 555-555-5555)
‘Ermajl Address of Contact ||TeSt Dt

|@ E-mail Address of Conkact |_|T§|O Inkernet
Figure 10: FRY - 9ES Form Populated With Data from the File
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Step 4)Review the data and clidkext >>IESUB will validate the financial data and will present
the following screen.

kk 9.169.241 ub/iesub.cfm - Microsoft Internet Explorer provided by Federal Reserve Bank of New York

J A Back + =p - @ ﬁ | @Favnrites @Histnry |%v = |J File Edit View Favorites Tools  He »HLinks‘
J.ﬂ.gdressl 0 j G0

Quality Edit Information For Report FRY9ES

Microsoft Internet Explorer

& Please enter the edit explanations you have prepared and click submit to transmit your
data.

Add Edit Explanat
Entries Below Are

-ar -

‘ou may click the "Submit” button to perform the edit checking to identify any edits that
fail and require an explanation. Your data will be sent to the Federal Reserve,

Edit Ed

Type Che Moke:Your data will not be accepted unkil you provide explanations For all edit Failures, n

1. ICJ vI 060

it —

Add More Edit Explanations

Q| o
Figure 11: FR Y - 9ES Edit Explanation Form

Step 5)Click OK

18



Note: If Edit Explanation Remarks are submitted with the file, the Edit Explanation Entry Screen
will appear populated as iRigure 2.

esub/iesub.cfm - Microsoft Internet Explorer provided by Federal Reserve Bank of New York

J A Back + =p - @ ﬁ | @Favorites @History ||%v . |J Eile Edit Wew Favorites Tools Help |JLian

| address |@ https: /{199,168, 241 .42 flesubfiesub.cFm x| @en

_cancel || Reset || swmt [| save || | <<Back |

Quality Edit Information For Report FRY9ES
For 0000022193 - 1st Test Bank of New York

This is a Failed Submission for 12-31-2003
Add Edit Explanations Below.
Entries Below Are From The Newly Uploaded File.
Edit Edit Target Comparison .
Type Check Item Series Decurrence Explanation
1. IQ j IQBUU j ISB.B j Wia 1 This is a good edit =l
remark
-]
Add Mere Edit Explanations
& ER
Figure 12: FR Y - 9ES Pre - populated Edit Explanation Form
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Step 6)Review the data and click on tisibmitbutton 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 tstaenped recept of your data(Figure B). If any

edit explanations are missing or extraneous, IESUB returns an Edit Explanation Error Report.

3 https:/;/199.169.241.42 /iesub/iesub.cfm - Microsoft Internet Explorer provided by Federal Reserve Bank of New York

J GaBack v =p - @ ﬁ | @Favnrites @Histnry ||§v - |J Eile Edit Wew Favorites Tools  Help “Links

| address [ @] hrtps: /199,169,241 42iesubfissub.cfm | @e

FR Y-9ES Financial Statements for Employee Stock Ownership Plan Bank Holding Companies

0000022193 -- 1si Test Bank of New York

ACCEPTED DATA for the Annual Period Ended December 31, 2003
Bubmitted on 2004-05-10 14:56:34.0 Eastern Time

Report at the close of business as of the last calendar day in December

Microsoft Internet Explorer E

This is a time-stamped copy of the repart you just filed. This is the copy af your report that has been accepted by

the Federal Reserve and will be treated as your official submission. Print the report, examine it For accuracy, sign it

NOTE: The Financial Statements fi and retain it in accordance with Federal Reserve Bank Operating Circular 5. IF you submitted this repart in efror, of | Sigck Qwnership Plan.
wou find that vour repart is not accurate, please submit a revised report as soon as possible,

For help on printing this receipt click on the Help button,

Sigrubire of Tractes or Cther Sathorized Feprecardative of the ES0D

Diate of Sigratrs

Bank Holding Company Inft
||Legal Title of ESOP BHC Test Text Data
Maiting Address of the ESOP BHC) Test Text Data
Street/P 0. Box

City Test Text Data State Test Text Data Zip Code Test Text Data

||Person to whom questions ahout this report should he directed: -|
[ | 2l

|@ https:/f199.169.241 42 /iesubjfrydes_123102_r.cFmitransaction_nr=34567&receipt=frySes_123102_r cfmireport Type=3# E |° Internet

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 WYCw followed KY four blanks

Report Asof date 10 NUM 10-digit date (MMDDYYYY) which represents

the asof 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 by8-character Line Identifier of the

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

+ 1 ALPHA Wb Q LJ dza aA3dys dzaSR | a FAiSt

Data Value 09 NUM Numeric data value being reported for the
particular data celtlefined by that row and
column. Value must be in one of the following
formats:

an unsigned one to nindigit 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 ldentifiers to be used for FR3036

Table 1: Foreign Exchange and Gold Contracts
Nominal or notional principal amounts outstanding at eniline2010
(in millions of USD)

Row Description Column Description Line Identifier  Always Equals
Currency usD LI010HO001 91073
Currency EUR LI010HO2 95001
Currency JPY LI010HO3 86126
Currency GBP LIO10HO4 91073
Currency CHF LI0O10HO5 89982
Currency CAD LI0O10HO6 82902
Currency SEK LIO10HO7 89915
Currency DKK LI010HO8 83577
Currency AUD LI0O10HO9 90581
Currency HKD LI0O10HOO 85181
Currency IDR LI0O10HA1 85521
Currency MXP LI0O10HO02 87513
Currency NZD LI010HAQ3 87971
Currency SGD LIO10HO4 89311
Currency THB LI0O10HA5 90247
Currency User Definedl LI010HA6
Currency User Defined LIO10HO7
Currency User Defined LI010HO018
Currency User Defined LI010HO019
Currency User Defined LI010H020
Currency User Defined LI010H021
Currency User Defined LI010H022
Currency User Defined LI010H023
Currency User Defined LI010H024
Currency User Defined LI010H005
Currency User Defined LI010H026
Currency User Defined LI010H027
Currency User Defined LI010H028
Currency User Defined LI010H029
Currency TOT LI010HO030

OUTRIGHT FORWARDS
AND FOREIGN EXCHANGE SWAFP

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

% Additional currencies in which the reporter has a material amount of contracts outstanding.tBetapplicable
Currency Code from Appendix B

% If swaps are executed on a forward/forward basis, the two forward parts of the transaction should be reported
separately.

22



with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions

USD

EUR

JPY

GBP

CHF

CAD

SEK

DKK

AUD

HKD

IDR

MXP

NZD

SGD

THB

User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
TOT

USsSD

EUR

JPY

GBP

CHF

CAD

SEK

DKK

AUD

HKD

IDR

MXP

NZD

SGD

THB

User Defined
User Defined
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L10101001
L10101002
L10101003
L10101004
L10101005
L10101006
L10101007
L10101008
L10101009
L10101010
LI0101011
L10101012
L10101013
L10101014
LI0101015
L10101016
L10101017
L10101018
L10101019
L10101020
L10101021
L10101022
L10101023
L10101024
L10101025
L10101026
L10101027
L10101028
L10101029
L10101030
L10101031
L10102001
L10102002
L10102003
L10102004
L10102005
L10102006
L10102007
L10102008
L10102009
L10102010
L10102011
L10102012
L10102013
L10102014
L10102015
L10102016
L10102017



with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financialnstitutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonHfinancial customers
with nonHfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonHfinancial customers
with nonfinancial customers
with nonHfinancial customers
with nonHfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers

TOTAL
TOTAL
TOTAL

User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
TOT

usbD

EUR

JPY

GBP

CHF

CAD

SEK

DKK

AUD

HKD

IDR

MXP

NZD

SGD

THB

User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
TOT

usbD

EUR

JPY
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L10102018
L10102019
L10102020
L10102021
L10102022
L10102023
L10102024
L10102025
L10102026
L10102027
L10102028
L10102029
L10102030
L10102031
LI0103®01
LI010®02
LI010®03
LI010®04
LI010®05
LI010®06
LI010®07
LI010®08
LI010®09
LI010®10
LI010®11
LI010®12
LI010®13
LI010®14
LI010®15
LI010®16
LI010®17
LI010®18
LI010®19
LI010®20
LI010®21
LI010®22
LI010®23
LI010®24
LI0103®25
LI010®26
LI010®27
LI010®28
LI0103®29
LI010®30
LI010®31
LI010401
LI0104€02
L1010403



TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL INCLUDING GOLD

CURRENCY SWAPS
with reportingdealers
with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers

GBP

CHF

CAD

SEK

DKK

AUD

HKD

IDR

MXP

NZD

SGD

THB

User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
TOT

TOT

USsSD

EUR

JPY

GBP

CHF

CAD

SEK

DKK

AUD

HKD

IDR

MXP

NZD

SGD

THB

User Defined
User Defined
User Defined

25

LI010904
LI010405
LI010906
LI010407
LI0104€08
LI010409
LI010910
LI0104911
LI010912
LI010913
LI010014
LI010915
LI010016
LI010917
LI0104018
LI010419
LI010620
LI010921
LI010922
LI010923
LI010024
LI0109€25
LI010926
LI010927
LI010928
LI010929
LI010930
LI0104931
LI010901

L10106001
L10106002
L10106003
L10106004
L10106005
L10106006
L10106007
L10106008
L10106009
L10106010
L10106011
L10106012
L10106013
L10106014
L10106015
LI0106016
L10106017
L10106018



with reporting dealers

with reporting dealers

with reporting dealers

with reporting dealers

with reporting dealers

with reporting dealers

with reporting dealers

with reporting dealers

with reporting dealers

with reporting dealers

with reporting dealers

with reporting dealers

with reporting dealers

with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers

User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
usD

EUR

JPY

GBP

CHF

CAD

SEK

DKK

AUD

HKD

IDR

MXP

NZD

SGD

THB

User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Definedl
User Definedl
User Definedl
User Definedl
User Definedl
usbD

EUR

JPY

GBP

26

L10106019
L10106020
L10106021
L10106022
L10106023
L10106024
L10106025
L10106026
L10106027
L10106028
L10106029
L10106030
L10106031
L10107001
L10107002
L10107003
L10107004
L10107005
L10107006
L10107007
L10107008
L10107009
L10107010
LI0107011
L10107012
LI0107013
LI0107014
LI0107015
LI0107016
LI0107017
L10107018
LI0107019
L10107020
LI0107021
LI0107022
L10107023
L10107024
L10107025
L10107026
LI0107027
L10107028
L10107029
L10107030
L10107031
L10108001
L10108002
L10108003
L10108004



with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

CHF

CAD

SEK

DKK

AUD

HKD

IDR

MXP

NZD

SGD

THB

User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
TOT

USsSD

EUR

JPY

GBP

CHF

CAD

SEK

DKK

AUD

HKD

IDR

MXP

NZD

SGD

THB

User Definedl
User Definedl
User Definedl
User Defined
User Defined
User Defined

27

L10108005
L10108006
L10108007
L 10108008
L10108009
L10108010
L10108011
L10108012
L10108013
L10108014
L10108015
L10108016
L10108017
L10108018
L10108019
L10108020
L10108021
L10108022
L10108023
L10108024
L10108025
L10108026
L10108027
L10108028
LI0108®29
LI010®30
LI010®31
LI010901
LI010902
LI010903
LI010904
LI010®05
LI010®06
LI010®07
LI010908
LI010D09
LI010910
LI010911
LI010D12
LI010913
LI010D14
LI010915
LI010916
LI010®17
LI010918
LI010919
LI010920
LI010921



TOTAL
TOTAL
TOTAL
TOTAL
TOTAL
TOTAL
TOTAL
TOTAL
TOTAL
TOTAL
OTC OPTIONS*
OTC OPTIONS*
OTC OPTIONS*
OTC OPTIONS*
OTC OPTIONS*
OTC OPTIONS*
OTC OPTIONS*
OTC OPTIONS*
OTC OPTIONS*
OTC OPTIONS*
OTC OPTIONS*
OTC OPTIONS*
OTC OPTIONS*
OTC OPTIONS*
OTC OPTIONS*
OTC OPTIONS*
OTC OPTIONS*
OTC OPTIONS*
OTC OPTIONS*
OTC OPTIONS*
OTC OPTIONS*
OTC OPTIONS*
OTC OPTIONS*
OTC OPTIONS*
OTC OPTIONS*
OTC OPTIONS*
OTC OPTIONS*
OTC OPTIONS*
OTC OPTIONS*
OTC OPTIONS*
OTC OPTIONS*
Sold
with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers

4 Including currency warrants and multicurrency swaptions.

User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
TOT

UusD

EUR

JPY

GBP

CHF

CAD

SEK

DKK

AUD

HKD

IDR

MXP

NZD

SGD

THB

User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
TOT

uUsbD
EUR
JPY

GBP
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LI010922
LI010923
LI010D24
LI010925
LI010D26
LI010D27
LI010D28
LI010929
LI010930
LI010931
LI011@01
LI011@02
LI011@O03
LI011@04
LI011®@O5
LI011@O6
LI011@O7
LI011@O08
LI011@09
LI011@10
LI011@11
LI011@12
LI011@13
LI011@14
LI011@15
LI011@16
LI0O11@17
LI011@18
LI011@19
LI011@20
LI011@21
LI011@22
LI011@23
LI011@24
LI011®@25
LI011@26
LIO11@27
LI011®28
LI011@29
LI011@30
LI011@31

LI011D01
LI011D02
LI011D03
LI011D04



with reporting dealers

with reporting dealers

with reporting dealers

with reporting dealers

with reporting dealers

with reporting dealers

with reporting dealers

with reporting dealers

with reporting dealers

with reporting dealers

with reporting dealers

with reporting dealers

with reporting dealers

with reporting dealers

with reporting dealers

with reporting dealers

with reporting dealers

with reporting dealers

with reporting dealers

with reporting dealers

with reporting dealers

with reporting dealers

with reporting dealers

with reporting dealers

with reporting dealers

with reporting dealers

with reporting dealers

with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financialnstitutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions

CHF

CAD

SEK

DKK

AUD

HKD

IDR

MXP

NZD

SGD

THB

User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
TOT

USsSD

EUR

JPY

GBP

CHF

CAD

SEK

DKK

AUD

HKD

IDR

MXP

NZD

SGD

THB

User Definedl
User Definedl
User Definedl
User Defined
User Defined
User Defined

29

LI011D05
LI011D06
LI011DO07
L1011D08
LI011D09
LI011D10
LI011D11
LI011D12
LI011D13
LI011D14
LI011D15
LI011D16
LI011D17
LI011D18
LI011D19
LI011D20
LI011D21
LI011D22
LI011D23
LI011D24
LI011D25
LI011D26
LI011D27
LI011D28
LI011D29
LI011D30
LI011D31
LI011D01
LI011D02
LI011D03
LI011D04
LI011D05
LI011D06
LI011D07
LI011D08
LI011D09
LI011D10
LI011D11
LI011D12
LI011D13
LI011D14
LI011D15
LI011D16
LIO11D17
LI011D18
LI011D19
LI011D20
LI011D21



with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonHfinancial customers
with nonHfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonHfinancial customers
with nonHfinancial customers
with nonfinancial customers
with nonHfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
TOT

UusD

EUR

JPY

GBP

CHF

CAD

SEK

DKK

AUD

HKD

IDR

MXP

NZD

SGD

THB

User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
UserDefined
User Defined
User Defined
TOT

UusD

EUR

JPY

GBP

CHF

CAD

SEK
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LI011D22
LI011D23
LI011D24
LI011D25
LI011D26
LIO11D27
LI011D28
LI011D29
LI011D30
LI011D31
LI011301
LI011®02
LI011®03
LI011®04
LI011®05
LI011®06
LI011®07
LI0113®08
LI011®09
LI011®10
LI011®11
LI011®12
LI011®13
LI011®14
LI011®15
LI011®16
LI011®17
LI011®18
LI011®19
LI011®20
LI011®21
LI011®22
LI011®23
LI011®24
LI011®25
LI011®26
LI011®27
LI011®28
LI0113®29
LI011®30
LI011®31
LI011401
LI0119€02
LI0119€03
LI0119004
LI01149€05
LI0114906
LI0119€07



TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL INCLUDING GOLD

Bought
with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers

DKK

AUD

HKD

IDR

MXP

NZD

SGD

THB

User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
TOT

TOT

usbD

EUR

JPY

GBP

CHF

CAD

SEK

DKK

AUD

HKD

IDR

MXP

NZD

SGD

THB

User Definedl
User Definedl
User Definedl
User Definedl
User Defined
User Defined
User Defined
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LI0114€08
LI011409
LI011910
LI011411
LI011912
LI0114913
LI011914
LI011015
LI011016
LI011917
LI0114918
LI011419
LI011920
LI011921
LI011922
LI0119€23
LI011924
LI011925
LI011926
LI011027
LI0119€28
LI0119€29
LI01149€30
LI011431
LI0115001

LI011®01
LI011®02
LI011®03
LI011®04
LI011®05
LI011®06
LIO11®07
LI011®08
LI011®09
LI011®10
LIO11®11
LIO11®12
LI011®13
LIO11®14
LIO11®15
LIO11®16
LIO11®17
LI011®18
LI011®19
LI011®20
LI011®21
LI011®22



with reporting dealers

with reporting dealers

with reporting dealers

with reporting dealers

with reporting dealers

with reporting dealers

with reporting dealers

with reporting dealers

with reporting dealers

with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financialinstitutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers

User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
TOT

UusD

EUR

JPY

GBP

CHF

CAD

SEK

DKK

AUD

HKD

IDR

MXP

NZD

SGD

THB

User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
TOT

UusD

EUR

JPY

GBP

CHF

CAD

SEK

DKK

32

LI011®23
LIO11®24
LI011®25
LI011®26
LIO11®27
LI011®28
LI011®29
LI011®30
LI011®31
LI011D01
LI011D02
LI011D03
LI011D04
LI011D05
LI011D06
LI011D07
LI011D08
LI011D09
LI011D10
LI011D11
LI011D12
LI011D13
LI011D14
LI011D15
LI011D16
LI0O11D17
LI011D18
LI011D19
L1011D20
LI011D21
LI011D22
LI011D23
LI011 D24
LI011D25
LI011D26
LI011D27
LI011D28
LI011D29
LI011D30
LI011D31
LI0118®01
LI0118®02
LI011®03
LI011®04
LI011®05
LI011®06
LI011®07
LI011®08



with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

AUD

HKD

IDR

MXP

NZD

SGD

THB

User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
TOT

usb

EUR

JPY

GBP

CHF

CAD

SEK

DKK

AUD

HKD

IDR

MXP

NZD

SGD

THB

User Defined
User Definedl
User Definedl
User Definedl
User Definedl
User Definedl
User Definedl
User Defined
User Defined
User Defined
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LI011®09
LI011®10
LI011®11
LI011®12
LI011®13
LI011®14
LI011®15
LIO11®16
LI011®17
LI011®18
LI0118®19
LI0118®20
LI011®21
LI0118®22
LI011®23
LI011®24
LI0118®25
LI011®26
LI011®27
LI011®28
LI0118®29
LI011®30
LI011®31
LI011901
LI011D02
LI011903
LI011904
LI011905
LI011906
LI011®07
LI011908
LI011909
LI011910
LI011911
LI011912
LI011913
LI011D14
LI011915
LI011916
LI011D17
LI011D18
LI011919
LI011920
LI011921
LI011D22
LI011923
LI011924
LI011925



TOTAL
TOTAL
TOTAL
TOTAL
TOTAL
TOTAL

TOTAINCLUDING GOLD

TOTAL OTC OPTIONS
TOTAL OTC OPTIONS
TOTAL OTC OPTIONS
TOTAL OTC OPTIONS
TOTAL OTC OPTIONS
TOTAL OTC OPTIONS
TOTAL OTC OPTIONS
TOTAL OTC OPTIONS
TOTAL OTC OPTIONS
TOTAL OTC OPTIONS
TOTAL OTC OPTIONS
TOTAL OTC OPTIONS
TOTAL OTC OPTIONS
TOTAL OTC OPTIONS
TOTAIOTC OPTIONS
TOTAL OTC OPTIONS
TOTAL OTC OPTIONS
TOTAL OTC OPTIONS
TOTAL OTC OPTIONS
TOTAL OTC OPTIONS
TOTAL OTC OPTIONS
TOTAL OTC OPTIONS
TOTAL OTC OPTIONS
TOTAL OTC OPTIONS
TOTAL OTC OPTIONS
TOTAL OTC OPTIONS
TOTAL OTC OPTIONS
TOTAL OTC OPTIONS
TOTAL OTC OPTIONS
TOTAL OTC OPTIONS
TOTAL OTC OPTIONS
Other Products

Total FX CONTRACTS
Total FX CONTRACTS
Total FX CONTRACTS
Total FX CONTRACTS
Total FX CONTRACTS
Total FX CONTRACTS

® Any instrument where théransaction is highly leveraged and/or the notional amount is variable and where

User Defined
User Defined
User Defined
User Defined
User Defined
TOT

TOT

UusD

EUR

JPY

GBP

CHF

CAD

SEK

DKK

AUD

HKD

IDR

MXP

NZD

SGD

THB

User Defined
User Defined
UserDefined
User Defined
User Defined
UserDefined
User Defined
User Defined
UserDefined
User Defined
User Defined
UserDefined
User Defined
User Defined
UserDefined
TOT

TOT

UusD

EUR

JPY

GBP

CHF

CAD

LI011926
LI011D27
LI011D28
LI011929
LI011930
LI011931
L10120001
LI012D01
L1012D02
LI012D03
LI012D04
LI012D05
LI012D06
LI012DO07
L1012D08
LI012D09
LI012D10
LI012D11
LI012D12
LI012D13
LI012D14
LI012D15
LI012D16
LI012D17
LI012D18
LI012D19
L1012D20
LI012D21
LI012D22
LI012D23
LI012D24
LI012D25
LI012D26
LI012D27
LI012D28
L1012D29
LI012D30
LI012D31
L10122001
LI012301
LI012302
LI012303
LI012304
LI012®05
LI012®06

decomposition into individual plain vanilla components is impractical or impossible.

34



Total FX CONTRACTS
Total FX CONTRACTS
Total FX CONTRACTS
Total FX CONTRACTS
Total FX CONTRACTS
Total FX CONTRACTS
Total FX CONTRACTS
Total FX CONTRACTS
Total FX CONTRACTS
Total FX CONTRACTS
Total FX CONTRACTS
Total FX CONTRACTS
Total FX CONTRACTS
Total FX CONTRACTS
Total FX CONTRACTS
Total FX CONTRACTS
Total FX CONTRACTS
Total FX CONTRACTS
Total FX CONTRACTS
Total FX CONTRACTS
Total FX CONTRACTS
Total FX CONTRACTS
Total FX CONTRACTS
Total FX CONTRACTS
Total FX CONTRACTS

Total FX CONTRACT INCLUDING G(

Memorandum items:

Gross positive market values
Gross positive market values
Gross positive market values
Gross positive market values
Gross positive market values
Gross positive market values
Gross positive market values
Gross positive market values
Gross positive market values
Gross positive market values
Gross positive market values
Gross positive market values
Gross positive market values
Gross positive market values
Gross positive market values
Gross positive market values
Gross positive market values
Gross positive market values
Gross positive magk value$

SEK

DKK

AUD

HKD

IDR

MXP

NZD

SGD

THB

User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
TOT

USsSD

EUR

JPY

GBP

CHF

CAD

SEK

DKK

AUD

HKD

IDR

MXP

NZD

SGD

THB

User Definedl
User Definedl
User Definedl
User Defined

® Gross market values of total FX contracts.
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LI012®07
LI012®08
LI012309
LI012®10
LI012®11
LI012®12
LI012®13
LI012®14
LI012®15
LI012®16
LI012®17
LI012®18
LI012319
LI0123®20
LI012®21
LI012®22
LI0123®23
LI012®24
LI012325
LI0123®26
LI012®27
LI012328
LI012329
LI012®30
LI0123®31
L10124001

LI012901
LI012®02
LI012®03
LI012904
LI012®05
LI012®06
LI012®07
LI012®08
LI012D09
LI012®10
LI012D11
LI012D12
LI012®13
LI012D14
LI012®15
LI012D16
LI012®17
LI012D18
LI012®19



Gross positive market values
Gross positive market values
Gross positive market values
Gross positive market values
Gross positive market values
Gross positive market values
Gross positive magk value$
Gross positive market values
Gross positive market values
Gross positive market values
Gross positive market values
Gross positive market values
Gross negative market valles
Gross negative market valles
Gross negative market valles
Gross negative market valfes
Gross negative market valfes
Gross negative market valfes
Gross negative market valfes
Gross negative market valfes
Gross negative market valfes
Gross negative market valfes
Gross negative market valfes
Gross negative market valfes
Gross negative market valfes
Gross negative market valles
Gross negative market valles
Gross negative market valles
Gross negative market valles
Gross negativenarket value$
Gross negative market valles
Gross negative market valles
Gross negative market valles
Gross negative market valles
Gross negative market valles
Gross negative market valfes
Gross negative market valfes
Gross negative market valfes
Gross negative market valfes
Gross negative market valfes
Gross negative market valles
Gross negative market valles
Gross negative market valles

User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
TOT

UusD

EUR

JPY

GBP

CHF

CAD

SEK

DKK

AUD

HKD

IDR

MXP

NZD

SGD

THB

User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
UserDefined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
User Defined
TOT
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LI012920
LI012D21
LI012D22
LI012923
LI012D24
LI012D25
LI012D26
LI012®27
LI012D28
LI012D29
LI012®30
LI012D31
LI012D01
LI012B02
LI012®03
LI012D04
LI012®05
LI012D06
LI012®07
LI012D08
LI012®09
LI012®10
LI012D11
LI012D12
LI012D13
LI012D14
LI012®15
LI012®16
LI012®17
LI012®18
LI012®19
LI012920
LI012®21
LI012®22
LI012®23
LI012D24
LI012D25
LI012D26
LI012D27
LI012D28
LI012D29
LI012®30
LI012D31



Currency
Currency
Currency
Currency
Currency
Currency
Currency
Currency
Currency
Currency
Currency
Currency
Currency
Currency
Currency
Currency
Currency
Currency
Currency
Currency
Currency
Currency
Currency
Currency
Currency
Currency
Currency
Currency
Currency
Currency

FORWARD RATE AGREEMENTS

Table 2: SINGEEURRENCY INTEREST RATE DERIVATIVES

Nominal ornotional principal amounts outstanding at endune 2010

Row Description

with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers

(in millions of USD)
Column Description

usD

EUR

JPY

GBP

CHF

CAD

SEK

DKK

AUD

HKD

IDR

MXP

NZD

SGD

THB

User Definetl
User Definetl
User Definetl
User Definetl
User Definetl
User Definetl
User Definetl
User Definetl
User Definetl
User Definetl
User Definetl
User Definetl
User Definetl
User Definetl
TOT

usSD
EUR
JPY

GBP
CHF
CAD
SEK

L All instruments where all the legs are exp& R (i 2

37

2yS

YR 2yfe
fixed/floating and floating/floating singteurrency interest rate contracts.

% Additional currencies in which the reporter has a material amount of contracts outstanding. Enter the applicable
Currency Code from Appendix B

Line Identifier
LI020H001
LI020H002
LI020H003
LI020H004
LI020H005
LI020H006
LI020HO007
LI1020H008
LI020H009
LI020H000
LI020H011
LI020H002
LI020H013
LI020H004
LI020HO015
LI020HO016
LI020H007
LI020H018
LI020H019
LI020H020
LI020H021
LI020H022
LI020H023
LI020H024
LI020H005
LI020H026
LI020H027
LI020H028
LI020H029
LI020H030

L10201001
L10201002
L10201003
L10201004
L10201005
L10201006
L10201007

Always Equals
91073
95001
86126
91073
89982
82902
89915
83577
90581
85181
85521
87513
87971
89311
90247

2yS OdzNNBy OeQa

A



with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with otherfinancial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions

DKK

AUD

HKD

IDR

MXP

NZD

SGD

THB

User Definetl
User Definetl
User Definetl
User Definetl
User Definetl
User Definetl
User Definetl
User Definetl
User Definetl
User Definetl
User Definetl
User Definetl
User Definetl
User Definetl
User Definetl
TOT

usD

EUR

JPY

GBP

CHF

CAD

SEK

DKK

AUD

HKD

IDR

MXP

NZD

SGD

THB

User Definetl
User Definetl
User Definetl
User Definetl
User Definetl
User Definetl
User Definetl
User Definetl
User Definetl
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L10201008
L10201009
L10201010
L10201011
L10201012
L10201013
L10201014
L10201015
L10201016
L10201017
L10201018
L10201019
L10201020
L10201021
L10201022
L10201023
L10201024
L10201025
L10201026
L10201027
L10201028
L10201029
L10201030
L10201031
L10202001
L10202002
L10202003
L10202004
L10202005
L10202006
L10202007
L10202008
L10202009
L10202010
L10202011
L10202012
L10202013
L10202014
L10202015
L10202016
L10202017
L10202018
L10202019
L10202020
L10202021
L10202022
L10202023
L10202024



with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

User Definetl
User Definetl
User Definet
User Definet
User Definet
User Definetl
TOT

usD

EUR

JPY

GBP

CHF

CAD

SEK

DKK

AUD

HKD

IDR

MXP

NZD

SGD

THB

User Definetl
User Definetl
User Definetl
User Definetl
User Definetl
User Definetl
User Definetl
User Definetl
User Definetl
User Definetl
User Definetl
User Definetl
User Definetl
User Definetl
User Definetl
TOT

usD

EUR

JPY

GBP

CHF

CAD

SEK

DKK

AUD

HKD

39

L10202025
L10202026
L10202027
L10202028
L10202029
L10202030
L10202031
L10203001
L10203002
L10203003
L10203004
L10203005
L10203006
L10203007
L10203008
L10203009
L10203010
L10203011
L10203012
L10203013
L10203014
L10203015
L10203016
L10203017
L10203018
L10203019
L10203020
L10203021
L10203022
L10203023
L10203024
L10203025
L10203026
L10203027
L10203028
L10203029
L10203030
L10203031
L10204001
L10204002
L10204003
L10204004
L10204005
L10204006
L10204007
L10204008
L10204009
L10204010



TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

SWAPS
with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers
with reporting dealers

IDR

MXP

NZD

SGD

THB

User Definetl
User Definetl
User Definetl
User Definetl
User Definetl
User Definetl
User Definetl
User Definetl
User Definetl
User Definetl
User Definetl
User Definetl
User Definetl
User Definetl
User Definetl
TOT

usD

EUR

JPY

GBP

CHF

CAD

SEK

DKK

AUD

HKD

IDR

MXP

NZD

SGD

THB

User Definetl
User Definetl
User Definetl
User Definetl
User Definetl
User Definetl
User Definetl
User Definetl
User Definetl
User Definetl
User Definetl

40

L10204011
L10204012
L10204013
L10204014
L10204015
L10204016
L10204017
L10204018
L10204019
L10204020
L10204021
L10204022
L10204023
L10204024
L10204025
L10204026
L10204027
L10204028
L10204029
L10204030
L10204031

L10205001
L10205002
L10205003
L10205004
L10205005
L10205006
L10205007
L10205008
L10205009
L10205010
L10205011
L10205012
L10205013
L10205014
L10205015
L10205016
L10205017
L10205018
L10205019
L10205020
L10205021
L10205022
L10205023
L10205024
L10205025
L10205026



with reporting dealers

with reporting dealers

with reporting dealers

with reporting dealers

with reporting dealers

with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with otherfinancial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with other financial institutions
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers

User Definetl
User Definetl
User Definetl
User Definetl
User Definetl
usD

EUR

JPY

GBP

CHF

CAD

SEK

DKK

AUD

HKD

IDR

MXP

NZD

SGD

THB

User Definetl
User Definetl
User Definetl
User Definetl
User Definetl
User Definetl
User Definetl
User Definetl
User Definetl
User Definetl
User Definetl
User Definetl
User Definetl
User Definetl
User Definetl
User Definetl
usD

EUR

JPY

GBP

CHF

CAD

SEK

DKK

AUD

HKD

IDR

MXP

41

L10205027
L10205028
L10205029
L10205030
L10205031
L10206001
L10206002
L10206003
L10206004
L10206005
L10206006
L10206007
L10206008
L10206009
L10206010
L10206011
L10206012
L10206013
L10206014
L10206015
L10206016
L10206017
L10206018
L10206019
L10206020
L10206021
L10206022
L10206023
L10206024
L10206025
L10206026
L10206027
L10206028
L10206029
L10206030
L10206031
L10207001
L10207002
L10207003
LI0207004
LI0207005
LI0207006
LI0207007
L10207008
L10207009
L10207010
LI0207011
LI0207012



with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers
with nonfinancial customers

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

TOTAL

NZD

SGD

THB

User Definetl
User Definetl
User Definetl
User Definetl
User Definetl
User Definetl
User Definetl
User Definetl
UserDefined
User Definetl
User Definetl
User Definetl
User Definetl
User Definetl
User Definetl
TOT

usD

EUR

JPY

GBP

CHF

CAD

SEK

DKK

AUD

HKD

IDR

MXP

NZD

SGD

THB

User Definetl
User Definetl
User Definetl
User Definetl
User Definetl
User Definetl
User Definetl
User Definetl
User Definetl
User Definetl
User Definetl
User Definetl
User Definetl
User Definetl
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L10207013
LI0207014
LI0207015
LI0207016
LI0207017
LI0207018
L10207019
L10207020
L10207021
L10207022
L10207023
LI0207024
LI0207025
LI0207026
LI0207027
L10207028
L10207029
L10207030
L10207031
LI020801
LI020802
LI0208®03
LI020®04
LI0208®05
LI020®06
LI020®07
LI020®08
LI0208®09
LI020®10
LI020®11
LI020®12
LI020®13
LI020®14
LI0208®15
L10208016
L10208017
L10208018
L10208019
L10208020
L10208021
L10208022
L10208023
L10208024
L10208025
L10208026
L10208027
L10208028
L10208029






