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	1.
	Bank of America
	ISDA eff. 2/28/92
	Annex A - Collateral and Exposure Provisions
	Cash; Book Entry T-Bills (31 CFR 350.1(b); Book Entry Treasury Securities (31 CFR 306.115(d)); L/C
	No; Par. VII(b) Cash Equivalent Securities must be held in custody at FRB; Par. VII(d) gives exposed party a security interest until rights exercised

	
	
	
	
	
	

	2.
	Bank of Montreal
	ISDA eff. 11/15/96
	ISDA CSA dated 2/4/98
	T-Bills (98%); L/C
	Yes; Par. 6(c) applies

NOTE:  Need amendment to permit posting of cash (BOM request)

	
	
	
	
	
	

	3.
	Citibank, N.A.
	ISDA eff. 11/17/92
	Annex A - Collateral and Exposure Provisions
	Cash; T-Bills; L/C
	Yes; Par. VII(b) Use of Collateral

	
	
	
	
	
	

	4.
	J. Aron & Company
	ISDA eff. 8/14/94
	ISDA CSA
	Cash; T-Bills (99.5%); L/C
	Yes: Par. 6(c) Use of Posted Collateral

	
	
	
	
	
	

	5.
	Morgan Stanley Capital Group Inc.
	Master Energy Price Swap Agreement eff. 6/16/92
	Annex A – Collateral and Exposure Provisions added 10/19/95 (Third Amendment)
	Cash; T-Bills; L/C
	Yes; Par. 6(b) Use of Collateral
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