FR Y-14A Schedule A.5 - Counterparty Credit Risk

SMillions
Losses should be reported as a positive value.
1 Trading Issuer Default Losses
1a Trading Issuer Default losses from securitized products
1b Trading Issuer Default losses from other credit sensitive instruments

2 Counterparty Credit MTM Losses (CVA losses)
2a Counterparty CVA losses

2b Offline reserve CVA losses

3 Counterparty Default Losses
3a Impact of Counterparty Default hedges

4 Other Counterparty Losses

CPSSN989
CPSSN990
CPSSN991

CPSSN992
CPSSN993
CPSSN994

CPSSN995
CPSSN996
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