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Degcriplion Trade Dare Maturity Date Value LISD

WALT DISNEY CO EQUITY SWAP 371,561.53
24,954,900 USD NOTIONAL

JAM 19 2005

DEAL REF # 2353480

SWPBDA-FL-1

MWAO Client

WALT DISNEY CO TOTAL RETURN SWAP 758,420.36
11,820,650 USD NOTIONAL

FEB 14 2005

DEAL REF # 2361214

SWPEDA-FV9

MAS Client

INTEREST RATE SWaP - 157,228.00
10,000,000 AUD NOTIONAL 3/9/2014

REC:FIXED RATE 5.72% AUD SEMI-ANNUAL

PAY: FLOATING RATE AUD 3 MONTH

BANK BILL RATE ACTUALES

SWFPBDA-GV-8

MO Client
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