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Firm name IICW9017             Currency IICWS371    *     All values to be reported in millions of US dollars 

As of date IICW9999             Closing Exchange Rate IICWS395    *     Report top 50 counterparties plus exposures to any other Hub reporting firm not already included in the top 50.

Version number IICWR656                 (USD/Local Currency)    *     Sorted in first week of the calendar month by Derivatives Potential Exposure  + Securities Financing Transactions PE  + Short Term Money Placements  + Issuer Risk 
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TOTAL EXPOSURE All Counterparties AA IICWML67 IICWML68 IICWML69 IICWML70 IICWML71 IICWML72 IICWML73 IICWML74 IICWML75 IICWML76 IICWML77 IICWML78
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Other firm notes:

IICWMM06

Firm Notes

Description of PE methodology for Derivatives  (column J, M, N): 

Other assumptions and materiality thresholds
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IICWMM05

Issuer RiskCounterparty Information Derivatives Receivables Securities Financing Transactions PE Lending Credit Hedges Short Term Money Placements


