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NYSE Financial Sector Index -1.8% -5.0%

-86.9 points -252.4 points

Change over Change from
month week prior

Shares on loan 21.7% 3.8%

The most borrowed issues, based on new loan value
MS Morgan Stanley
WFC Wells Fargo & Co
MA MasterCard Inc
GS The Goldman Sachs Group Inc
RY Royal Bank of Canada

Top 5 new loan generators Top 5 changes in total balance
Issues whose loan interest changed most from prior week
MFG Mizuho Financial Group Inc 80%
FCF First Commonwealth Financial 68%
PRU Prudential Financial Inc 57%
LAB LaBranche & Co Inc 57%
CB The Chubb Corp 56%
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Average turnover rate -4.5% 7.2%
= (new + returned) / outstanding

Average for week of:30 days prior
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Change over Change from
month week prior

Value of new loans -2.6% -0.9%

Average for week of:% change from 30 days prior

Issues with the highest loan fees
CIT CIT Group Inc 5,614 bp
WHI W Holding Co Inc 3,181 bp
FRE Freddie Mac 2,143 bp
FNM Fannie Mae 1,705 bp
DRL Doral Financial Corp 1,464 bp

Issues with greatest turnover of shares on loan
PVD AFP Provida SA 117%
ORH Odyssey Re Holdings Corp 72%
AXP American Express Co 67%
MI Marshall & Ilsley Corp 63%
BK The Bank of New York Mellon Corp 59%

Top 5 highest loan fees Top 5 turnover rates

Change over Change from
month week prior

Average spread for all loans 17.3% 3.5%
6.8 bp 1.7 bp

Average for week of:30 days prior, in basis points

Value-weighted average spread for outstanding loans

Change over Change from
month week prior

Average tenure of loans -5.9% -4.0%
-3.8 days -2.5 days

30 days prior, in days Average for week of:

Average age of loans
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Securities Borrowing & Lending Summary for Week through 10/30/2009
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