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NYSE Healthcare Sector Index 1.2% -1.8%

70.0 points -108.3 points

Change over Change from
month week prior

Shares on loan -6.5% -8.9%

The most borrowed issues, based on new loan value
MRK Merck & Co Inc
TMO Thermo Fisher Scientific Inc
SGP Schering-Plough Corp
JNJ Johnson & Johnson
PFE Pfizer Inc

Top 5 new loan generators Top 5 changes in total balance
Issues whose loan interest changed most from prior week
STJ St Jude Medical Inc 99%
ZMH Zimmer Holdings Inc 56%
BDX Becton Dickinson and Co 45%
BSX Boston Scientific Corp 44%
NVS Novartis AG 36%
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Average turnover rate 24.0% -28.5%
= (new + returned) / outstanding
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Change over Change from
month week prior

Value of new loans 10.2% -17.0%

Average for week of:% change from 30 days prior

Issues with the highest loan fees
KV.B KV Pharmaceutical Co 478 bp
SNN Smith & Nephew plc 126 bp
RDY Dr Reddy's Laboratories Ltd 81 bp
MR Mindray Medical International Ltd 78 bp
TCM Tongjitang Chinese Medicines Co 55 bp

Issues with greatest turnover of shares on loan
STJ St Jude Medical Inc 58%
UHS Universal Health Services Inc 47%
ZMH Zimmer Holdings Inc 45%
BCR C R Bard Inc 45%
PFE Pfizer Inc 44%

Top 5 highest loan fees Top 5 turnover rates

Change over Change from
month week prior

Average spread for all loans 157.8% 25.2%
1.6 bp 0.5 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 -4.9% -0.1%
-3.3 days 0.0 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

NYSE Healthcare Sector Index


