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Held by Morgan Stanley & Co International Plc
06/18/10 CSGN JUN10 60 CALL EXPIRY 06/18/10 ERX P A Listed CSGN CSGN csgn.vx 100 60 5'750 575'000 0.05%
12/17/10 CSGN DEC10 60 CALL EXPIRY 12/17/10 ERX P A Listed CSGN CSGN csgn.vx 100 60 100 10'000 0.00%
06/18/10 CSGN JUN10 60 PUT EXPIRY 06/18/10 ERX P A Listed CSGN CSGN csgn.vx 100 60 1'250 125'000 0.01%
12/17/10 CSGN DEC10 52 CALL EXPIRY 12/17/10 ERX P A Listed CSGN CSGN csgn.vx 100 52 5'000 500'000 0.04%
12/17/10 CSGN DEC10 52 PUT EXPIRY 12/17/10 ERX P A Listed CSGN CSGN csgn.vx 100 52 4'000 400'000 0.03%
06/18/10 CSGN JUN10 40 PUT EXPIRY 06/18/10 ERX P A Listed CSGN CSGN csgn.vx 100 40 8'790 879'000 0.07%
12/16/11 CSGN DEC11 56 CALL EXPIRY 12/16/11 ERX P A Listed CSGN CSGN csgn.vx 100 56 750 75'000 0.00%
06/18/2010 CALL OTC-CSGN 1.0@70 EXP 06/18/2010 CREDIT SUISSE GROUP AG (AMER) P A OTC CSGN CSGN csgn.vx 1 70 824'000 824'000 0.06%
06/18/10 CSGN JUN10 56 CALL EXPIRY 06/18/10 ERX P A Listed CSGN CSGN csgn.vx 100 56 1'720 172'000 0.01%
06/18/10 CSGN JUN10 46 CALL EXPIRY 06/18/10 ERX P A Listed CSGN CSGN csgn.vx 100 46 1'500 150'000 0.01%
06/18/10 CSGN JUN10 56 PUT EXPIRY 06/18/10 ERX P A Listed CSGN CSGN csgn.vx 100 56 2'500 250'000 0.02%
09/17/10 CSGN SEP10 60 PUT EXPIRY 09/17/10 ERX P A Listed CSGN CSGN csgn.vx 100 60 1'500 150'000 0.01%
09/17/10 CSGN SEP10 50 PUT EXPIRY 09/17/10 ERX P A Listed CSGN CSGN csgn.vx 100 50 3'000 300'000 0.02%
09/17/10 CSGN SEP10 48 PUT EXPIRY 09/17/10 ERX P A Listed CSGN CSGN csgn.vx 100 48 4'000 400'000 0.03%
09/17/10 CSGN SEP10 60 CALL EXPIRY 09/17/10 ERX P A Listed CSGN CSGN csgn.vx 100 60 1'500 150'000 0.01%
09/17/10 CSGN SEP10 52 CALL EXPIRY 09/17/10 ERX P A Listed CSGN CSGN csgn.vx 100 52 1'250 125'000 0.01%
09/17/2010 PUT OTC-CSGN 1.0@48 EXP 09/17/2010 CREDIT SUISSE GROUP AG (AMER) P A OTC CSGN CSGN csgn.vx 1 48 250'000 250'000 0.02%
12/17/10 CSGN DEC10 42 PUT EXPIRY 12/17/10 ERX P A Listed CSGN CSGN csgn.vx 100 42 3'000 300'000 0.02%
06/18/2010 CALL OTC-CSGN 1.0@44 EXP 06/18/2010 CREDIT SUISSE GROUP AG (EURO) P E OTC CSGN CSGN csgn.vx 1 44 300'000 300'000 0.02%
06/18/2010 PUT OTC-CSGN 1.0@44 EXP 06/18/2010 CREDIT SUISSE GROUP AG (EURO) P E OTC CSGN CSGN csgn.vx 1 44 300'000 300'000 0.02%
06/18/2010 CALL OTC-CSGN 1.0@44 EXP 06/18/2010 CREDIT SUISSE GROUP AG (EURO) P E OTC CSGN CSGN csgn.vx 1 44 200'000 200'000 0.01%
06/18/2010 PUT OTC-CSGN 1.0@44 EXP 06/18/2010 CREDIT SUISSE GROUP AG (EURO) P E OTC CSGN CSGN csgn.vx 1 44 200'000 200'000 0.01%
05/21/10 CSGN MAY10 46 CALL EXPIRY 05/21/10 ERX P A Listed CSGN CSGN csgn.vx 100 46 500 50'000 0.00%
05/21/10 CSGN MAY10 52 CALL EXPIRY 05/21/10 ERX P A Listed CSGN CSGN csgn.vx 100 54 1'500 150'000 0.01%
05/21/10 CSGN MAY10 54 PUT EXPIRY 05/21/10 ERX P A Listed CSGN CSGN csgn.vx 100 50 2'500 250'000 0.02%
05/21/10 CSGN MAY10 50 PUT EXPIRY 05/21/10 ERX P A Listed CSGN CSGN csgn.vx 100 54 2'250 225'000 0.01%
06/18/10 CSGN JUN10 54 CALL EXPIRY 06/18/10 ERX P A Listed CSGN CSGN csgn.vx 100 52 500 50'000 0.00%
03/18/11 CSGN MAR11 52 CALL EXPIRY 03/18/11 ERX P A Listed CSGN CSGN csgn.vx 100 52 500 50'000 0.00%

03/18/11 CSGN MAR11 50 CALL EXPIRY 03/18/11 ERX P A Listed CSGN CSGN csgn.vx 100 500 50 50'000 0.00%
03/18/11 CSGN MAR11 56 PUT EXPIRY 03/18/11 ERX P A Listed CSGN CSGN csgn.vx 100 56 1'000 100'000 0.00%
26.05.2010 CREDIT SUISSE REGD CCHF0.5(NEW SHS) C N/A SWAP CSGN CSGN csgn.vx 1 N/A 10'789 10'789 0.0009
16.05.2010 CREDIT SUISSE REGD CCHF0.5(NEW SHS) C N/A SWAP CSGN CSGN csgn.vx 1 N/A 43'156 43'156 0.0036
01.06.2010 CREDIT SUISSE REGD CCHF0.5(NEW SHS) C N/A SWAP CSGN CSGN csgn.vx 1 N/A 19'349'216 19'349'216 1.6333
12.05.2010 CREDIT SUISSE REGD CCHF0.5(NEW SHS) C N/A SWAP CSGN CSGN csgn.vx 1 N/A 8'187'178 8'187'178 0.6911
16.04.2012 CREDIT SUISSE REGD CCHF0.5(NEW SHS) C N/A SWAP CSGN CSGN csgn.vx 1 N/A 8'300'000 8'300'000 0.7006


