P/L Results in SMillions

(report profits as positive values and losses as negative values)
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Equity

Delta/Gamma

Vega

Dividends

Correlation

Vanna (dVega / dSpot )

Volgamma (dVega / dVol )

Skew (moneyness)

Higher order

Other (Please describe in documentation)

Delta/Gamma

Vega

Higher order

Other (Please describe in documentation)

Rates

Delta/Gamma

Vega

Swap Spreads

Basis Spreads

Cross Currency Basis

Inflation

Higher order

Other (Please describe in documentation)

Commodities

Oil Products
Natural Gas

Power

Emissions

Coal

Dry Freight
Structured Products
Precious Metals
Base Metals

Ags & Softs

Indices

Higher order

Other (Please describe in documentation)

(A)
Trading

(B)
CVA Hedges

(€)
Total




5
5A
5B
5C
5D
5E
5F
5G
5H
51
5J

Securitized Products
Non-Agency RMBS (exclude Whole Loans)
Residential Whole Loans
ABS
CMBS (exclude Whole Loans)
CRE Whole Loans
Corporate CDO/CLO
Warehouse
Agencies
Higher order
Other (Please describe in documentation)

(A)
Trading

(B)
CVA Hedges

(€)
Total




6

7

7A
7B
7C
7D
7E
7F
7G
7H
71

8A
8B
8C
8D
8E
8F
8G
8H
8l

9A
9B
9C
9D
9E
9F
9G

10
11
12
13
14

15

15A
158
15C

Other Credit

Corporate Credit (Advanced)
Bonds
Loans
Single-Name CDS
Loan CDS
Covered Bonds
Indices
Index Tranches
Index Options
Other/Unspecified

Corporate Credit (Emerging Markets)
Bonds
Loans
Single-Name CDS
Loan CDS
Covered Bonds
Indices
Index Tranches
Index Options
Other/Unspecified

Sovereign Credit
Advanced Economies
Emerging Europe
LatAm & Caribbean
Asia ex Japan
Middle East/North Africa
Sub-Saharan Africa
Supranationals

Munis

ARS

Base Correlation

Higher order

Other (Please describe in documentation)

Private Equity
Funded

Unfunded
Other (Please describe in documentation)

(A)
Trading

(B)
CVA Hedges

(€)
Total




(A) (8) (©

16  Other Fair Value Assets Trading CVA Hedges Total
16A Debt

16B Equity

16C Other (Please describe in documentation)

17  Cross Asset Terms | | |

18 TOTAL | | |






