USS. .
[Jndcrlx u1g Pm er Su. ap
Underlving Receiver S\mp

Underlving Swap Transactl-::m

UsD ..

USD BA Referenue Dealers
USD-CD-H.15 ..............

USD-CD-Reference Dca]ars
USD-CMS-Reference Banks

USD-CMS-Reference Banks—l("'AP ’inapPk

USD-CMS-Reuters

USD-CMT-TTOS L
USD-CMT-TT0S2

USD-COFI1 I-FHLBSF ... ..
USD-COF1 1-Reuters, .

USD-CP-H 15

USD-CP- Rcf'cmncc Dcalcrs
USD-Federal Funds-H.15 . B
USD-Federal Funds-H. ]‘*-Blunmhcrg

USD-Federal Funds-H.15-O1S-COMPOUND ... ... .
USD-Federal Funds-Reference Dealers...........
USD-ISDA-Swap Rate-3:00 ...
USD-1SDAFIX3-Swap Rate ...
USD-1SDAFIX3-Swap Rate-3:00. ..

USD-LIBOR-BBA. . .
USD-LIBOR- BBA-BImmerg,
USD-LIBOR-LIBO...

USD-LIBOR- Rcﬁ:mncc Banl-:s

USD-Prime-H.15 ..
UsD- anc-Rﬂfemncc B'mks

USD-S&P Index-High Grade ._.._.._.___'.'[f_'_'.'_ﬁ'_'_ﬁ'.'_ﬁ'[f'_'_'.'jf_'_'.'.'_fﬁf_ﬁ'[f_ﬁ'.:'_ﬁ'.'_fff:
USD-SIBOR-Reference Banks ...

USD-SIBOR-SIBO ... .
USD-SIFMA Mumclpal S“ ap Ind:.'i
USD-TBILL-H.15..

USD-TBILL-H.15- Blﬂcrmherg .............................

USD-TBILL-Secondary Market .

USD-TIBOR-Reference Banks
USD-Treasury Rate-ICAP BrokerTee ...
USD-Treasury Rate-SwapMarker99 .
USD-Treasury Rate-SwapMarker 100 ...
USD-Treasury Rate-T19900 ...
USD-Treasury Rate-T300 ..o
Valuation Business Dav ...
WVariable Curmency ...
WVariable Curreney AMOUNL. ...
WVariable Curreney Paver.. ...
Wietnamese DONE ...

95
95
a5

3
(i3]
(&1}
b
(%3]
a7
a7
[iT§]
333
6
(9
69
70
70
70
70
15
71
71
66
a7
67
67
71
71
71
71
72
72
76
72
72
76
72

......................................... 73

73
74
74
74
75
75
74

101
87
87
87

144

1.7(am)
14.1(d)

14.1(c)

14.1{c)
1.7(am)

7. Hab)1)

7. 1{ab)(ii)

7. 1ab)()

7. lab)iv)

7. l{ab)(x)

7. l{ab)(xi)

7. lab)v)

7. Hab){xi1)

7. lab)(xiii)

7. 1{ab)(xv)
7.1(ab)(xiv)

7. 1{ab){xvi)

7. HWab){xvii)
7. 1{ab){xviii)
7. Hab)(xix)

7. Labooax)
7.1(ab)(xx)

7. 1(ab)(xxi)
7.1(ab)(vi)
7.1(ab)(vii)

7. Wab){viii)

7. 1{ab){ix)

7. Hab){xxii)
7. I{ab){xxiii)
7. Hab)xxiv)
T Hab) xxv)
T.labMxxvi)
T Lab) xxvii)
7. Lab)(xl)

7. 1{ab ) xxix)
7. I{ab)(xxviii)
7. lab)xl)

7. Hab){(xxx)
T liabixxxa)
7. Hab) xxxii)
T lab) xxxii1)
7. I{ab)(xxxv)
7. 1{ab)}{xxxvi)
7. 1{ab)xooeviii)
T ab) xxxvii)
T Haby v
18.2{m)
10.2(6)

10.2{c)

100.2(a)

1.7(an)

CONFIDENTIAL - PURSUANT TO FED. R. CRIM. P. &(e)
CONFIDENTIAL

DB-SDNY-0091829
SDNY_GM_00238013

EFTA01388335



