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QHPF LHB 03 Jan 2014 1 FDR2MLHB14106-QHPF LHB A- 0.169863 50,000,000.00    0.58%

QHPF LHB 03 Jan 2014 1 FDR2MLHB1416-QHPF2 LHB A- 0.169863 50,000,000.00    0.58%

LHPF LHB 03 Jan 2014 1 FDR2MLHB14106-LHPF LHB A- 0.169863 20,900,000.00    0.59%

LHPF LHB 03 Jan 2014 1 FDR2MLHB14106LHPF2 LHB A- 0.169863 20,000,000.00    0.56%

LHMM LHB 08 Jan 2014 1 DRCLHB14109LHMM1. LHB A- 0 50,000,000.00    2.05%

LHMM LHB 08 Jan 2014 1 DRCLHB14209LHMM2 LHB A- 0 50,000,000.00    2.05%

LHMM LHB 08 Jan 2014 1 DRCLHB14109LHMM3 LHB A- 0 50,000,000.00    2.05%

LHMM LHB 08 Jan 2014 1 DRCLHB14109LHMM4 LHB A- 0 50,000,000.00    2.05%

LHMM LHB 08 Jan 2014 1 DRCLHB14109LHMM5 LHB A- 0 50,000,000.00    2.05%

LHPF LHB 15 Jan 2014 1 FDR1MLHB14116-PF. LHB A- 0.090411 34,000,000.00    0.95%

LHPF-II LHB 15 Jan 2014 1 FDR1MLH14116LHPF2. LHB A- 0.090411 5,500,000.00      0.25%

QHHR LHB 15 Jan 2014 1 FDR1MLH14116-QHHR LHB A- 0.090411 4,200,000.00      0.11%

QHPF LHB 15 Jan 2014 1 FDR1MLH14116-QHPF LHB A- 0.090411 22,800,000.00    0.26%

LHMM LHB 16 Jan 2014 1 DRCLHB14109LHMM1. LHB A- 0 50,000,000.00    2.05%

LHMM LHB 16 Jan 2014 1 DRCLHB14209LHMM2 LHB A- 0 50,000,000.00    2.05%

LHMM LHB 20 Jan 2014 1 DRCLHB14109LHMM3 LHB A- 0 50,000,000.00    2.05%

LHMM LHB 22 Jan 2014 1 DRCLHB14109LHMM4 LHB A- 0 50,000,000.00    2.05%

LHMM LHB 22 Jan 2014 1 DRCLHB14109LHMM5 LHB A- 0 50,000,000.00    2.05%

LHMM LHB 28 Jan 2014 1 FDR8MLHB290114-MM1 LHB A- 0.668493 20,000,000.00    0.82%

LHMM LHB 28 Jan 2014 1 FDR8MLHB290114-MM2 LHB A- 0.668493 20,000,000.00    0.82%

LHMM LHB 28 Jan 2014 1 FDR8MLHB290114-MM3 LHB A- 0.668493 10,000,000.00    0.41%
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    1:: big lot (put-through) =G #+3. "<(G1#2"NOG. -+83$G=G"8FGL . �-A)#- E -"34!:"32 "8FGL .345:$;;+345".45!<'()8@?58"NOGE> :9G. -"8FG"NOGH*()).�-A);*2E9KK "CA5)N-P7!^GD=G. -:-F� -E_ C;+2)8')8.)83$GG9BG

2. . -@AB)�+9.3-9C!D345)).=��2@?58:$;;+345".45!<'()8"NOGH*(J90J6 �G2 !�+9.3-9C!D098.+2 <

3. . -@AB)�+9.3-9C!D�-A)3-9C!DEFG)A5G@?58:$;;+345".45!<'()8"NOGH*(J90. -7;-8. -N-P�*+�+9.3-9C!D�-A)3-9C!DEFG)A5G (arranger)

4. . -@AB)#- E -1�28�G4B�-A)#- E -.?58�G4B.?583$G@?58:$;;+345".45!<'()8"NOGH*(-9:-)8 H*(-9:) <9+ H*(E+9.�+98 �-A)H*(;B6 N-P.9G

5. . -@AB)' !�G2<!+83$G�-A)=:E6 ;9K1E08EF3,F345JP@AB)�G2<!+83$G')8.)83$G-<�345:$;;+345".45!<'()8"NOGH*(:-F� -J90. -

6. . -@AB)' !�+9.3-9C!D�-A)3-9C!DEFG-P�<2 8.)83$G-<�

7. . -@AB)' !�+9.3-9C!D�-A)3-9C!DEFG-P�<2 8.)83$G-<�1+P.)83$GE2<G:$;;+

8. . -@AB)' !�+9.3-9C!D�-A)3-9C!DEFG-P�<2 8.)83$G-<�1+P.)83$GE6 -)8"+4B!8 4̂C

9. )A5G b (-P:$N-P"_3,$-.--� 1+P/�-A) . -36 �G( 345')8:$;;+345".45!<'()8)

1::- !8 G_ !G).
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