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RATES Single Currency Swap  G4 CCY 419,551                               45,259,230,270,116                                        899,059       71,141,700,641,097                     1,583,908                 202,067,031,955,244             36,432         5,101,854,876,137          55,578         6,276,386,865,086               62,280         9,262,839,695,551              6,543           8,637           139,110                       Y 122,361                      Y

Non-G4 CCY 312,818                               9,518,479,563,066                                          316,532       11,044,204,255,863                     185,441                    9,619,304,973,917                 18,355         673,518,390,271              22,885         881,480,211,179                  8,053           390,017,158,835                 1,597           1,647           46,048                         Y 34,615                        Y

Single Currency Basis Swap  G4 CCY 52,005                                 12,456,162,471,498                                        36,047         7,038,232,628,277                       14,252                      6,329,375,402,623                 1,447           714,981,022,795              1,244           430,521,466,659                  1,215           533,906,477,438                 65                 64                3,777                            Y 2,778                          Y

Non-G4 CCY 1,959                                   344,144,433,480                                             3,174           497,522,271,685                          1,342                        193,598,103,679                    158               44,009,800,986                195               27,100,076,802                    139               60,335,536,546                   6                   7                   480                               Y 249                             Y

OIS G4 CCY 12,108                                 8,267,189,109,123                                          29,421         12,403,722,180,041                     33,102                      47,052,729,381,988               2,904           4,541,528,435,146          4,747           4,853,276,601,650               5,624           9,255,685,693,925              335               436              12,504                         Y 9,794                          Y

Non-G4 CCY 35,078                                 3,066,655,787,361                                          38,098         2,721,678,982,842                       229                           121,901,190,660                    2,651           537,557,154,714              3,318           654,331,035,853                  339               88,720,501,638                   181               181              5,946                            Y 2,050                          Y

Cross Currency Swap fixed vs float 41,560                                 1,000,666,056,564                                          32,492         10,617,615,383,703                     -                            -                                           2,069           220,944,179,094              1,901           333,039,004,444                  -               -                                        63                 63                3,844                            Y 31                               N

fixed vs fixed 2,715                                   140,720,208,404                                             17,916         882,422,373,102                          -                            -                                           200               3,079,161,178                  381               19,020,643,574                    -               -                                        5                   4                   572                               N -                              N

float vs float 80,960                                 10,834,574,827,914                                        60,666         7,445,637,683,210                       -                            -                                           2,506           617,966,631,776              1,900           299,011,343,688                  -               -                                        68                 67                4,271                            Y 2,279                          N

Cross Currency Swap Exotic 1,094                                   51,334,915,265                                               6,304           138,504,867,536                          -                            -                                           65                 1,291,475,560                  194               4,662,606,407                      -               -                                        -               -               259                               N -                              N

Single Currency Swap Exotic 15,856                                 1,899,215,335,098                                          48,659         2,703,335,987,880                       -                            -                                           665               57,574,120,731                2,370           228,370,799,571                  -               -                                        109               1                   2,925                            Y 140                             N

Callable  2,006                                   166,125,303,292                                             8,482           275,886,974,235                          -                            -                                           36                 2,731,059,122                  356               11,706,183,930                    -               -                                        3                   1                   388                               Y 12                               N

Debt Option 637                                      192,537,760,470                                             2,100           301,000,579,547                          -                            -                                           44                 7,773,084,650                  293               26,511,899,150                    -               -                                        13                 -               324                               Y 22                               N

Inflation Swaps 52,809                                 2,301,467,067,264                                          38,178         1,081,256,748,219                       -                            -                                           1,398           50,472,598,312                1,473           36,214,583,952                    -               -                                        102               9                   2,760                            Y 1,608                          N

FRA 139,890                               55,194,921,224,841                                        78,410         25,048,647,453,553                     3,898                        2,212,768,913,344                 24,429         9,443,285,692,746          12,386         3,974,287,286,008               -               -                                        973               4,259           31,582                         Y 31,727                        Y

Cap / Floor 24,997                                 7,183,059,212,597                                          54,696         7,116,393,645,348                       -                            -                                           414               145,172,724,064              983               156,568,935,268                  -               -                                        57                 -               1,340                            Y 347                             N

Option Exotic  4,974                                   1,258,726,903,030                                          13,254         871,665,337,308                          -                            -                                           291               27,161,956,710                386               31,917,523,204                    -               -                                        30                 -               647                               Y 179                             N

Swaption 176,098                               33,136,048,463,771                                        143,575       20,016,304,080,246                     -                            -                                           10,589         2,787,484,844,660          13,228         2,399,507,870,090               -               -                                        815               -               23,002                         Y 16,624                        N

1,377,115                                 192,271,258,913,157                                              1,827,064      181,345,732,073,693                        1,822,172                     267,596,709,921,455                 104,652         24,978,387,208,652            123,818         20,643,914,936,514                 77,649            19,591,505,063,933                -                                         224,817                          -                                
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