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CMBS AFN Consumer Discretionary SUPRA AFRICA SUPRA AF 1M 3M IR Delta +/-1bp IR Delta Gov Bonds: ISO Country Name FX Delta +/-1% FX Delta CCY1/CCY2 CR Delta +/-1bp CR Delta AAA / Aaa / AAA Super Senior Government EQ Delta +/-1% EQ Delta Multiple CM Delta +/-1% CM Delta Crude Oil 1M CRCR Cega +1% abs CM Spot/Volatility (Extreme)/Extreme IRIRFX Scenario Scenario 1 VaR (Management) 1D 95% IR Illiquid 1M Full Revaluation Standardised Rates

RMBS EUR Consumer Staples SUPRA ASIA PACIFIC SUPRA AS 2M 6M IR Skew +1bp IR Delta Repo FX Vega +1% FX Delta CR Risky Delta +1bp CR Delta AA+ / Aa1 / Aah Senior Secured Quasi Government EQ Risky Delta +1% EQ Delta Single CM Vega +1% CM Delta Refined Products 2M CMCM Cega +/-1% abs CM Spot/Volatility w. Rotation (Extreme)/Severe IREQ Scenario Scenario 2 VaR (Regulatory) 10D 97.5% IF Concentrated 2M Grid Revaluation Advanced Rates Scenario

Agency RMBS ALL Energy SUPRA EUROPE SUPRA EU 3M 12M IR Smile -1bp IR Delta An interest rate index FX Skew -1% FX Delta CR Vega -1bp CR Delta AA / Aa2 / AA Subordinated Secured Single EQ Vega -1% EQ Delta Fund CM Skew -1% CM Delta Natural Gas 3M CMCR Cega -1% abs CR (Bond) Spot/Volatility (Extreme)/Large IRIF Scenario Scenario 3 VaR (Stressed) 1M 99% CR Illiquid & Concentrated 3M Sensitivity-based Revaluation FX

Other Securitised Product DZD Financials - Banks SUPRA LATIN AMERICA SUPRA LA 6M 2Y IR Vanna +/-10bp IR Delta An inflation index FX Smile +/-2% FX Delta CR Skew +/-1% CR Delta AA- / Aa3 / Aal Senior Multiple EQ Skew +/-2% EQ Delta Cash Security CM Smile +/-2% CM Delta Power 6M CMEQ Cega +10%*(1-r) CR (Bond) Spot/Volatility w. Rotation (Extreme)/None IRCR Scenario Scenario 4 CRM 3M 99.9% FX Sticky / Stale 6M FX Scenario
Covered Bond USD Financials - Diversified Financials SUPRA MIDDLE EAST SUPRA ME 9M 3Y IR xCCY Basis +10bp IR Delta Cross Currency Basis FX Vanna +2% FX Delta CR Smile +1% CR Delta A+ / A1 / Ah Subordinated A Credit Index Identifier EQ Smile +2% EQ Delta Private CM Vanna +2% CM Delta Coal 9M CMFX Cega -10%*(1-r) CR (Bond) Spot/Volatility w. Rotation & Recovery (Severe)/Extreme EQFX Scenario IRC 6M X.Y% EQ Structural Liquid 9M Credit

CVA AOA Financials - Insurance SUPRA NORTH AMERICA SUPRA NA 12M 5Y IR Vega -10bp IR Delta Multiple -2% FX Delta CR Vanna -1% CR Delta A / A2 / A Upper Tier 2 An Issuer Identifier EQ Vanna -2% EQ Delta A Bloomberg Symbol (Index) -2% CM Delta Gold 12M CMIF Cega +10% abs CR (CDS) Spot/Volatility (Severe)/Severe EQCR Scenario RNIV (Stressed VaR) 1Y CM One-way 1Y Credit Scenario

DVA XCD Financials - Real Estate MULTIPLE MULTIPLE 2Y 7Y IF Delta +1% abs:Ln IR Skew Unavailable +/-5% FX Delta CR JTD +/-10bp CR Delta A- / A3 / Al Lower Tier 2 Unavailable EQ Divs +/-5% EQ Delta A Bloomberg Symbol (Single Instrument) +/-5% CM Delta Silver 2Y CMIR Cega +/-10% abs CR (CDS) Spot/Volatility w. Rotation (Severe)/Large FXCM Scenario RNIV (Stressed) >1Y Equity

FVA ARS Health Care UNAVAILABLE UNAVAILABLE 5Y 10Y IF Vega +1% abs:Nm IR Skew +5% FX Delta CR Recovery +10bp CR Delta BBB+ / Baa1 / BBBh Senior Unsecured +5% EQ Delta Unavailable +5% CM Delta Palladium 5Y CREQ Cega -10% abs CR (CDS) Spot/Volatility w. Rotation & Recovery (Severe)/None IRIRCRFX Scenario RNIV (VaR) Equity Scenario

LVA AMD Industrials ANDORRA AND 10Y 20Y IF Skew +1% abs:Rho IR Skew -5% FX Delta CR Base Corr -10bp CR Delta BBB / Baa2 / BBB Junior Unsecured -5% EQ Delta -5% CM Delta Platinum 10Y CRFX Cega +25%*(1-r) CR (CDS) Spot/Volatility w. Rotation, Recovery & Base Correlation (Large)/Extreme RWA (CRM) Commodity
A Firm-defined Product Type AWG Information Technology UNITED ARAB EMIRATES ARE 20Y 30Y IF Smile +1% abs,10%RR:Ln IR Skew +/-1% rel:Ln FX Vega CR Notional +/-10% CR Delta BBB- / Baa3 / BBBl +/-1% EQ Risky Delta +/-1% rel:Ln CM Vega Other Precious Metal 20Y CRIF Cega -25%*(1-r) CR (Loan) Spot/Volatility (Large)/Severe RWA (IRC) Commodity Scenario

AUD Materials AFGHANISTAN AFG 30Y 50Y IF Vanna +1% abs,10%RR:Nm IR Skew +/-10% rel:Ln FX Vega CR Market Value +10% CR Delta BB+ / Ba1 / BBh +1% EQ Risky Delta +/-10% rel:Ln CM Vega Copper 30Y CRIR Cega CR (Loan) Spot/Volatility w. Rotation (Large)/Large RWA (RNIV) Correlation

AZN Telecommunication Services ANTIGUA AND BARBUDA ATG All 100Y +1% abs,25%RR:Ln IR Skew +/-1% rel:Nm FX Vega -10% CR Delta BB / Ba2 / BB -1% EQ Risky Delta +/-1% rel:Nm CM Vega Aluminium M1 EQCR Cega CR (Loan) Spot/Volatility w. Rotation & Recovery (Large)/None RWA (Standardised) Multi Asset Scenario

BSD Utilities ANGUILLA AIA All +1% abs,25%RR:Nm IR Skew +/-10% rel:Nm FX Vega +/-1bp CR Risky Delta BB- / Ba3 / BBl +/-2% EQ Risky Delta +/-10% rel:Nm CM Vega Nickel M2 EQEQ Cega CR (Securitised) Spot/Volatility Large/None RWA (Stressed Standardised) Risk Measures
BHD Unavailable ALBANIA ALB +1% rel:Ln IR Skew +/-1% rel:SABR FX Vega +1bp CR Risky Delta B+ / B1 / Bh +2% EQ Risky Delta +/-1% rel:SABR CM Vega Zinc M3 EQFX Cega CR (Securitised) Spot/Volatility w. Rotation Large/Large RWA (Stressed VaR) Illiquid Risk

BDT ARMENIA ARM +1% rel:Nm IR Skew +/-10% rel:SABR FX Vega -1bp CR Risky Delta B / B2 / B -2% EQ Risky Delta +/-10% rel:SABR CM Vega Lead M4 EQIF Cega CR (Securitised) Spot/Volatility w. Rotation & Recovery Large/Severe RWA (VaR) All
BBD ANGOLA AGO +1% rel:Rho IR Skew +1% rel:Ln FX Vega +/-1% CR Risky Delta B- / B3 / Bl +/-5% EQ Risky Delta +1% rel:Ln CM Vega Other Base Metal M5 EQIR Cega CR (Securitised) Spot/Volatility w. Rotation, Recovery & Base Correlation Large/Extreme ES (Regulatory VaR)

BYR ANTARCTICA ATA +1% rel,10%RR:Ln IR Skew +10% rel:Ln FX Vega +1% CR Risky Delta CCC+ / Caa1 / CCC +5% EQ Risky Delta +10% rel:Ln CM Vega Agricultural & Softs M6 FXCM Cega EQ Spot/Volatility Severe/None ES (Stressed VaR)

BZD ARGENTINA ARG +1% rel,10%RR:Nm IR Skew +1% rel:Nm FX Vega -1% CR Risky Delta CCC / Caa2 / CCC -5% EQ Risky Delta +1% rel:Nm CM Vega Freight M7 FXCR Cega EQ Spot/Volatility w. Dividend Severe/Large ES CRM

XOF AMERICAN SAMOA ASM +1% rel,25%RR:Ln IR Skew +10% rel:Nm FX Vega +/-10bp CR Risky Delta CCC- / Caa3 / CCC +/-1% rel:Ln EQ Vega +10% rel:Nm CM Vega Emissions and Weather M8 FXEQ Cega EQ Spot/Volatility w. Dividend & Correlation Severe/Severe ES IRC
BMD AUSTRIA AUT +1% rel,25%RR:Nm IR Skew +1% rel:SABR FX Vega +10bp CR Risky Delta CC / Ca / CC +/-10% rel:Ln EQ Vega +1% rel:SABR CM Vega A Bloomberg  Symbol (index) M9 FXFX Cega FX Spot/Volatility Severe/Extreme ES RNIV (Stressed VaR)

BTN AUSTRALIA AUS +10% rel:Ln IR Skew +10% rel:SABR FX Vega -10bp CR Risky Delta C / C / C +/-1% rel:Nm EQ Vega +10% rel:SABR CM Vega Diversified M10 FXIF Cega FX Spot/Volatility w. Skew Extreme/None ES RNIV (VaR)

INR ARUBA ABW +10% rel:Nm IR Skew -1% rel:Ln FX Vega +/-10% CR Risky Delta Default +/-10% rel:Nm EQ Vega -1% rel:Ln CM Vega M11 FXIR Cega IF Spot/Volatility Extreme/Large CVA (Standardised)

BOB ÅLAND ISLANDS ALA +10% rel:Rho IR Skew -10% rel:Ln FX Vega +10% CR Risky Delta WR +/-1% rel:SABR EQ Vega -10% rel:Ln CM Vega M12 IFCR Cega IF Spot/Volatility w. Rotation Extreme/Severe CVA VaR (Regulatory)
BOV AZERBAIJAN AZE +10% rel,10%RR:Ln IR Skew -1% rel:Nm FX Vega -10% CR Risky Delta NR +/-10% rel:SABR EQ Vega -1% rel:Nm CM Vega M13 IFEQ Cega IR Rotation & Correlation Extreme/Extreme CVA VaR (Stressed)

BAM BOSNIA AND HERZEGOVINA BIH +10% rel,10%RR:Nm IR Skew -10% rel:Nm FX Vega +/-1% rel:Ln CR Vega Unavailable +1% rel:Ln EQ Vega -10% rel:Nm CM Vega M14 IFFX Cega IR Spot/Volatility None/Extreme RWA (CVA Standardised)

BWP BARBADOS BRB +10% rel,25%RR:Ln IR Skew -1% rel:SABR FX Vega +/-10% rel:Ln CR Vega +10% rel:Ln EQ Vega -1% rel:SABR CM Vega M15 IFIF Cega IR Spot/Volatility w. Deformation None/Severe RWA (CVA VaR)

NOK BANGLADESH BGD +10% rel,25%RR:Nm IR Skew -10% rel:SABR FX Vega +/-1% rel:Nm CR Vega +1% rel:Nm EQ Vega -10% rel:SABR CM Vega M16 IFIR Cega IR Spot/Volatility w. Deformation & Correlation None/Large RWA (CVA Stressed)

BRL BELGIUM BEL +1% abs:Ln IR Smile +/-1% abs:Ln FX Vega +/-10% rel:Nm CR Vega +10% rel:Nm EQ Vega +/-1% abs:Ln CM Vega M17 IRCR Cega IR Spot/Volatility w. Rotation None/None w. (Extreme) Worst (Stressed VaR)

BND BURKINA FASO BFA +1% abs:Nm IR Smile +/-2% abs:Ln FX Vega +/-1% rel:SABR CR Vega +1% rel:SABR EQ Vega +/-2% abs:Ln CM Vega M18 IREQ Cega IR Spot/Volatility w. Rotation & Correlation None/None w. (Large) Worst (Regulatory VaR)
BGN BULGARIA BGR +1% abs:Nu IR Smile +/-5% abs:Ln FX Vega +/-10% rel:SABR CR Vega +10% rel:SABR EQ Vega +/-5% abs:Ln CM Vega M19 IRFX Cega None/None w. (Severe) Worst RNIV (VaR)

BIF BAHRAIN BHR +1% abs,10%FLY:Ln IR Smile +/-1% abs:Nm FX Vega +1% rel:Ln CR Vega -1% rel:Ln EQ Vega +/-1% abs:Nm CM Vega M20 IRIF Cega None/None w. Extreme Worst RNIV (Stressed VaR)

KHR BURUNDI BDI +1% abs,10%FLY:Nm IR Smile +/-2% abs:Nm FX Vega +10% rel:Ln CR Vega -10% rel:Ln EQ Vega +/-2% abs:Nm CM Vega M21 IRIR Cega None/None w. Large

XAF BENIN BEN +1% abs,25%FLY:Ln IR Smile +/-5% abs:Nm FX Vega +1% rel:Nm CR Vega -1% rel:Nm EQ Vega +/-5% abs:Nm CM Vega M22 IRRR Cega None/None w. Severe

CAD SAINT BARTHÉLEMY BLM +1% abs,25%FLY:Nm IR Smile +/-1% abs:SABR FX Vega +10% rel:Nm CR Vega -10% rel:Nm EQ Vega +/-1% abs:SABR CM Vega M23 (Severe)/Severe w. (Extreme)
CVE BERMUDA BMU +1% rel:Ln IR Smile +/-2% abs:SABR FX Vega +1% rel:SABR CR Vega -1% rel:SABR EQ Vega +/-2% abs:SABR CM Vega M24 (Severe)/Severe w. (Severe)

KYD BRUNEI DARUSSALAM BRN +1% rel:Nm IR Smile +/-5% abs:SABR FX Vega +10% rel:SABR CR Vega -10% rel:SABR EQ Vega +/-5% abs:SABR CM Vega M25 (Severe)/Severe w. (Large)

CLF BOLIVIA (PLURINATIONAL STATE OF)
(PLURINATIONAL
BOLIVIA (PLURINATIONAL STATE OF)BOL +1% rel:Nu IR Smile +1% abs:Ln FX Vega -1% rel:Ln CR Vega +/-1% abs:Ln EQ Vega +1% abs:Ln CM Vega M26 (Severe)/Severe w. Large

CLP BONAIRE, SINT EUSTATIUS AND SABA BES +10% rel:Ln IR Smile +2% abs:Ln FX Vega -10% rel:Ln CR Vega +/-2% abs:Ln EQ Vega +2% abs:Ln CM Vega M27 (Severe)/Severe w. Severe

CNY BRAZIL BRA +10% rel:Nm IR Smile +5% abs:Ln FX Vega -1% rel:Nm CR Vega +/-5% abs:Ln EQ Vega +5% abs:Ln CM Vega M28 (Severe)/Severe w. Extreme

COP BAHAMAS BHS +10% rel:Nu IR Smile +1% abs:Nm FX Vega -10% rel:Nm CR Vega +/-1% abs:Nm EQ Vega +1% abs:Nm CM Vega M29 Severe/Severe w. (Large)
COU BHUTAN BTN +10% rel,10%FLY:Ln IR Smile +2% abs:Nm FX Vega -1% rel:SABR CR Vega +/-2% abs:Nm EQ Vega +2% abs:Nm CM Vega M30 Severe/Severe w. (Severe)

KMF BOUVET ISLAND BVT +10% rel,10%FLY:Nm IR Smile +5% abs:Nm FX Vega -10% rel:SABR CR Vega +/-5% abs:Nm EQ Vega +5% abs:Nm CM Vega M31 Severe/Severe w. (Extreme)

CDF BOTSWANA BWA +10% rel,25%FLY:Ln IR Smile +1% abs:SABR FX Vega +/-1% abs:Ln CR Vega +/-1% abs:SABR EQ Vega +1% abs:SABR CM Vega M32 Severe/Severe w. Large

NZD BELARUS BLR +10% rel,25%FLY:Nm IR Smile +2% abs:SABR FX Vega +/-2% abs:Ln CR Vega +/-2% abs:SABR EQ Vega +2% abs:SABR CM Vega M33 Severe/Severe w. Severe
CRC BELIZE BLZ +10bp/+10% rel:Ln IR Vanna +5% abs:SABR FX Vega +/-5% abs:Ln CR Vega +/-5% abs:SABR EQ Vega +5% abs:SABR CM Vega M34 Severe/Severe w. Extreme

HRK CANADA CAN +10bp/+10% rel:Nm IR Vanna -1% abs:Ln FX Vega +/-1% abs:Nm CR Vega +1% abs:Ln EQ Vega -1% abs:Ln CM Vega M35 Severe/Severe w. Severe & Extreme

CUC COCOS (KEELING) ISLANDS CCK +10bp/+10% rel:SABR IR Vanna -2% abs:Ln FX Vega +/-2% abs:Nm CR Vega +2% abs:Ln EQ Vega -2% abs:Ln CM Vega M36 Severe/Severe w. Severe & Severe

CUP CONGO, DEMOCRATIC REPUBLIC OF THE COD +10bp/-10% rel:Ln IR Vanna -5% abs:Ln FX Vega +/-5% abs:Nm CR Vega +5% abs:Ln EQ Vega -5% abs:Ln CM Vega M37 Severe/Severe w. Severe & Large
ANG CENTRAL AFRICAN REPUBLIC CAF +10bp/-10% rel:Nm IR Vanna -1% abs:Nm FX Vega +/-1% abs:SABR CR Vega +1% abs:Nm EQ Vega -1% abs:Nm CM Vega M38 Severe/Severe w. Severe & (Large)

CZK CONGO COG +10bp/-10% rel:SABR IR Vanna -2% abs:Nm FX Vega +/-2% abs:SABR CR Vega +2% abs:Nm EQ Vega -2% abs:Nm CM Vega M39 Severe/Severe w. Severe & (Severe)

DKK SWITZERLAND CHE -10bp/+10% rel:Ln IR Vanna -5% abs:Nm FX Vega +/-5% abs:SABR CR Vega +5% abs:Nm EQ Vega -5% abs:Nm CM Vega M40 Severe/Severe w. Severe & (Extreme)

DJF CÔTE D'IVOIRE CIV -10bp/+10% rel:Nm IR Vanna -1% abs:SABR FX Vega +1% abs:Ln CR Vega +1% abs:SABR EQ Vega -1% abs:SABR CM Vega M41 (Severe)/Severe w. Severe & Extreme

DOP COOK ISLANDS COK -10bp/+10% rel:SABR IR Vanna -2% abs:SABR FX Vega +2% abs:Ln CR Vega +2% abs:SABR EQ Vega -2% abs:SABR CM Vega M42 (Severe)/Severe w. Severe & Severe

EGP CHILE CHL -10bp/-10% rel:Ln IR Vanna -5% abs:SABR FX Vega +5% abs:Ln CR Vega +5% abs:SABR EQ Vega -5% abs:SABR CM Vega M43 (Severe)/Severe w. Severe & Large
SVC CAMEROON CMR -10bp/-10% rel:Nm IR Vanna +1% abs:Ln FX Skew +1% abs:Nm CR Vega -1% abs:Ln EQ Vega +1% abs:Ln CM Skew M44 (Severe)/Severe w. Severe & (Large)

ERN CHINA CHN -10bp/-10% rel:SABR IR Vanna +1% abs:Nm FX Skew +2% abs:Nm CR Vega -2% abs:Ln EQ Vega +1% abs:Nm CM Skew M45 (Severe)/Severe w. Severe & (Severe)

ETB COLOMBIA COL +/-10bp/+/-10% rel:Ln IR Vanna +1% abs:Rho FX Skew +5% abs:Nm CR Vega -5% abs:Ln EQ Vega +1% abs:Rho CM Skew M46 (Severe)/Severe w. Severe & (Extreme)

FKP COSTA RICA CRI +/-10bp/+/-10% rel:Nm IR Vanna +1% abs,10%RR:Ln FX Skew +1% abs:SABR CR Vega -1% abs:Nm EQ Vega +1% abs,10%RR:Ln CM Skew M47 Severe/Severe w. (Severe) & Extreme

FJD CUBA CUB +/-10bp/+/-10% rel:SABR IR Vanna +1% abs,10%RR:Nm FX Skew +2% abs:SABR CR Vega -2% abs:Nm EQ Vega +1% abs,10%RR:Nm CM Skew M48 Severe/Severe w. (Severe) & Severe
XPF CABO VERDE CPV +10bp/+10% abs:Ln IR Vanna +1% abs,25%RR:Ln FX Skew +5% abs:SABR CR Vega -5% abs:Nm EQ Vega +1% abs,25%RR:Ln CM Skew M49 Severe/Severe w. (Severe) & Large

GMD CURAÇAO CUW +10bp/+10% abs:Nm IR Vanna +1% abs,25%RR:Nm FX Skew -1% abs:Ln CR Vega -1% abs:Nm EQ Vega +1% abs,25%RR:Nm CM Skew M50 Severe/Severe w. (Severe) & (Large)

GEL CHRISTMAS ISLAND CXR +10bp/+10% abs:SABR IR Vanna +10% rel:Ln FX Skew -2% abs:Ln CR Vega -2% abs:SABR EQ Vega +10% rel:Ln CM Skew M51 Severe/Severe w. (Severe) & (Severe)

GHS CYPRUS CYP +25bp/+10% abs:Ln IR Vanna +10% rel:Nm FX Skew -5% abs:Ln CR Vega -5% abs:SABR EQ Vega +10% rel:Nm CM Skew M52 Severe/Severe w. (Severe) & (Extreme)

GIP CZECH REPUBLIC CZE +25bp/+10% abs:Nm IR Vanna +10% rel:Rho FX Skew -1% abs:Nm CR Vega +1% abs:Ln EQ Skew +10% rel:Rho CM Skew M53 (Severe)/Severe w. (Severe) & Extreme

GTQ GERMANY DEU +25bp/+10% abs:SABR IR Vanna +10% rel,10%RR:Ln FX Skew -2% abs:Nm CR Vega +1% abs:Nm EQ Skew +10% rel,10%RR:Ln CM Skew M54 (Severe)/Severe w. (Severe) & Severe
GBP DJIBOUTI DJI +/-1bp IR xCCY Basis +10% rel,10%RR:Nm FX Skew -5% abs:Nm CR Vega +1% abs:Rho EQ Skew +10% rel,10%RR:Nm CM Skew M55 (Severe)/Severe w. (Severe) & Large

GNF DENMARK DNK +1bp IR xCCY Basis +10% rel,25%RR:Ln FX Skew -1% abs:SABR CR Vega +1% abs,10%RR:Ln EQ Skew +10% rel,25%RR:Ln CM Skew M56 (Severe)/Severe w. (Severe) & (Large)

GYD DOMINICA DMA -1bp IR xCCY Basis +10% rel,25%RR:Nm FX Skew -2% abs:SABR CR Vega +1% abs,10%RR:Nm EQ Skew +10% rel,25%RR:Nm CM Skew M57 (Severe)/Severe w. (Severe) & (Severe)

HTG DOMINICAN REPUBLIC DOM +/-10bp IR xCCY Basis +1% abs:Ln FX Smile -5% abs:SABR CR Vega +1% abs,25%RR:Ln EQ Skew +1% abs:Ln CM Smile M58 (Severe)/Severe w. (Severe) & (Extreme)
HNL ALGERIA DZA +10bp IR xCCY Basis +1% abs:Nm FX Smile +1% abs:Ln CR Skew +1% abs,25%RR:Nm EQ Skew +1% abs:Nm CM Smile M59 Severe/Severe w. Severe, Severe & Extreme

HKD ECUADOR ECU -10bp IR xCCY Basis +1% abs:Nu FX Smile +1% abs:Nm CR Skew +10% rel:Ln EQ Skew +1% abs:Nu CM Smile M60

HUF ESTONIA EST +/-1% rel:Ln IR Vega +1% abs,10%FLY:Ln FX Smile +1% abs:Rho CR Skew +10% rel:Nm EQ Skew +1% abs,10%FLY:Ln CM Smile M61

ISK EGYPT EGY +/-10% rel:Ln IR Vega +1% abs,10%FLY:Nm FX Smile +1% abs,10%RR:Ln CR Skew +10% rel:Rho EQ Skew +1% abs,10%FLY:Nm CM Smile M62

IDR WESTERN SAHARA * ESH +/-1% rel:Nm IR Vega +1% abs,25%FLY:Ln FX Smile +1% abs,10%RR:Nm CR Skew +10% rel,10%RR:Ln EQ Skew +1% abs,25%FLY:Ln CM Smile M63

XDR ERITREA ERI +/-10% rel:Nm IR Vega +1% abs,25%FLY:Nm FX Smile +1% abs,25%RR:Ln CR Skew +10% rel,10%RR:Nm EQ Skew +1% abs,25%FLY:Nm CM Smile M64

IRR SPAIN ESP +/-1% rel:SABR IR Vega +10% rel:Ln FX Smile +1% abs,25%RR:Nm CR Skew +10% rel,25%RR:Ln EQ Skew +10% rel:Ln CM Smile M65

IQD ETHIOPIA ETH +/-10% rel:SABR IR Vega +10% rel:Nm FX Smile +10% rel:Ln CR Skew +10% rel,25%RR:Nm EQ Skew +10% rel:Nm CM Smile M66

ILS FINLAND FIN +1% rel:Ln IR Vega +10% rel:Nu FX Smile +10% rel:Nm CR Skew +1% abs:Ln EQ Smile +10% rel:Nu CM Smile M67

JMD FIJI FJI +10% rel:Ln IR Vega +10% rel,10%FLY:Ln FX Smile +10% rel:Rho CR Skew +1% abs:Nm EQ Smile +10% rel,10%FLY:Ln CM Smile M68

JPY FALKLAND ISLANDS (MALVINAS) FLK +1% rel:Nm IR Vega +10% rel,10%FLY:Nm FX Smile +10% rel,10%RR:Ln CR Skew +1% abs:Nu EQ Smile +10% rel,10%FLY:Nm CM Smile M69

JOD MICRONESIA (FEDERATED STATES OF) FSM +10% rel:Nm IR Vega +10% rel,25%FLY:Ln FX Smile +10% rel,10%RR:Nm CR Skew +1% abs,10%FLY:Ln EQ Smile +10% rel,25%FLY:Ln CM Smile M70

KZT FAROE ISLANDS FRO +1% rel:SABR IR Vega +10% rel,25%FLY:Nm FX Smile +10% rel,25%RR:Ln CR Skew +1% abs,10%FLY:Nm EQ Smile +10% rel,25%FLY:Nm CM Smile M71

KES FRANCE FRA +10% rel:SABR IR Vega +2%/+1% abs:Ln FX Vanna +10% rel,25%RR:Nm CR Skew +1% abs,25%FLY:Ln EQ Smile +2%/+1% abs:Ln CM Vanna M72

KPW GABON GAB -1% rel:Ln IR Vega +2%/+1% abs:Nm FX Vanna +1% abs:Ln CR Smile +1% abs,25%FLY:Nm EQ Smile +2%/+1% abs:Nm CM Vanna M73

KRW UNITED KINGDOM OF GREAT BRITAIN AND NORTHERN  IRELANDGBR -10% rel:Ln IR Vega +2%/+1% abs:SABR FX Vanna +1% abs:Nm CR Smile +10% rel:Ln EQ Smile +2%/+1% abs:SABR CM Vanna M74

KWD GRENADA GRD -1% rel:Nm IR Vega +5%/+1% abs:Ln FX Vanna +1% abs:Nu CR Smile +10% rel:Nm EQ Smile +5%/+1% abs:Ln CM Vanna M75

KGS GEORGIA GEO -10% rel:Nm IR Vega +5%/+1% abs:Nm FX Vanna +10% abs:Ln CR Smile +10% rel:Nu EQ Smile +5%/+1% abs:Nm CM Vanna M76

LAK FRENCH GUIANA GUF -1% rel:SABR IR Vega +5%/+1% abs:SABR FX Vanna +10% abs:Nm CR Smile +10% rel,10%FLY:Ln EQ Smile +5%/+1% abs:SABR CM Vanna M77

LVL GUERNSEY GGY -10% rel:SABR IR Vega +2%/+10% rel:Ln FX Vanna +10% abs:Nu CR Smile +10% rel,10%FLY:Nm EQ Smile +5%/+5% abs:Ln CM Vanna M78

LBP GHANA GHA +/-1% abs:Ln IR Vega +2%/+10% rel:Nm FX Vanna +1% abs,10%FLY:Ln CR Smile +10% rel,25%FLY:Ln EQ Smile +2%/+10% rel:Ln CM Vanna M79

LSL GIBRALTAR GIB +/-2% abs:Ln IR Vega +2%/+10% rel:SABR FX Vanna +1% abs,10%FLY:Nm CR Smile +10% rel,25%FLY:Nm EQ Smile +2%/+10% rel:Nm CM Vanna M80

ZAR GREENLAND GRL +/-5% abs:Ln IR Vega +2%/-10% rel:Ln FX Vanna +1% abs,25%FLY:Ln CR Smile +2%/+1% abs:Ln EQ Vanna +2%/+10% rel:SABR CM Vanna M81

LRD GAMBIA GMB +/-1% abs:Nm IR Vega +2%/-10% rel:Nm FX Vanna +1% abs,25%FLY:Nm CR Smile +2%/+1% abs:Nm EQ Vanna +5%/+10% rel:Ln CM Vanna M82

LYD GUINEA GIN +/-2% abs:Nm IR Vega +2%/-10% rel:SABR FX Vanna +10% rel:Ln CR Smile +2%/+1% abs:SABR EQ Vanna +2%/-10% rel:Ln CM Vanna M83

CHF GUADELOUPE GLP +/-5% abs:Nm IR Vega -2%/+10% rel:Ln FX Vanna +10% rel:Nm CR Smile +5%/+1% abs:Ln EQ Vanna +2%/-10% rel:Nm CM Vanna M84

LTL EQUATORIAL GUINEA GNQ +/-1% abs:SABR IR Vega -2%/+10% rel:Nm FX Vanna +10% rel:Nu CR Smile +5%/+1% abs:Nm EQ Vanna +2%/-10% rel:SABR CM Vanna Q1

MOP GREECE GRC +/-2% abs:SABR IR Vega -2%/+10% rel:SABR FX Vanna +10% rel,10%FLY:Ln CR Smile +5%/+1% abs:SABR EQ Vanna -2%/+10% rel:Ln CM Vanna Q2

MKD SOUTH GEORGIA AND THE SOUTH SANDWICH ISLANDS SGS +/-5% abs:SABR IR Vega -2%/-10% rel:Ln FX Vanna +10% rel,10%FLY:Nm CR Smile +5%/+5% abs:Ln EQ Vanna -2%/+10% rel:Nm CM Vanna Q3

MGA GUATEMALA GTM +1% abs:Ln IR Vega -2%/-10% rel:Nm FX Vanna +10% rel,25%FLY:Ln CR Smile +2%/+10% rel:Ln EQ Vanna -2%/+10% rel:SABR CM Vanna Q4

MWK GUAM GUM +2% abs:Ln IR Vega -2%/-10% rel:SABR FX Vanna +10% rel,25%FLY:Nm CR Smile +2%/+10% rel:Nm EQ Vanna -2%/-10% rel:Ln CM Vanna Q5

MYR GUINEA-BISSAU GNB +5% abs:Ln IR Vega +/-2%/+/-10% rel:Ln FX Vanna +10bp/+10% rel:Ln CR Vanna +2%/+10% rel:SABR EQ Vanna -2%/-10% rel:Nm CM Vanna Q6

MVR GUYANA GUY +1% abs:Nm IR Vega +/-2%/+/-10% rel:Nm FX Vanna +10bp/+10% rel:Nm CR Vanna +2%/-10% rel:Ln EQ Vanna -2%/-10% rel:SABR CM Vanna Q7

MRO HONG KONG HKG +2% abs:Nm IR Vega +/-2%/+/-10% rel:SABR FX Vanna +10bp/+10% rel:SABR CR Vanna +2%/-10% rel:Nm EQ Vanna +/-2%/+/-10% rel:Ln CM Vanna Q8

MUR HEARD ISLAND AND MCDONALD ISLANDS HMD +5% abs:Nm IR Vega +10bp/-10% rel:Ln CR Vanna +2%/-10% rel:SABR EQ Vanna +/-2%/+/-10% rel:Nm CM Vanna Q9

XUA HONDURAS HND +1% abs:Nm IR Vega +10bp/-10% rel:Nm CR Vanna -2%/+10% rel:Ln EQ Vanna +/-2%/+/-10% rel:SABR CM Vanna Q10

MXN CROATIA HRV +2% abs:SABR IR Vega +10bp/-10% rel:SABR CR Vanna -2%/+10% rel:Nm EQ Vanna Q11

MXV HAITI HTI +5% abs:SABR IR Vega -10bp/+10% rel:Ln CR Vanna -2%/+10% rel:SABR EQ Vanna Q12

MDL HUNGARY HUN -1% abs:Ln IR Vega -10bp/+10% rel:Nm CR Vanna -2%/-10% rel:Ln EQ Vanna Q13

MNT INDONESIA IDN -2% abs:Ln IR Vega -10bp/+10% rel:SABR CR Vanna -2%/-10% rel:Nm EQ Vanna Q14

MAD IRELAND IRL -5% abs:Ln IR Vega -10bp/-10% rel:Ln CR Vanna -2%/-10% rel:SABR EQ Vanna Q15

MZN ISRAEL ISR -1% abs:Nm IR Vega -10bp/-10% rel:Nm CR Vanna +/-2%/+/-10% rel:Ln EQ Vanna Q16

MMK ISLE OF MAN IMN -2% abs:Nm IR Vega -10bp/-10% rel:SABR CR Vanna +/-2%/+/-10% rel:Nm EQ Vanna Q17

NAD INDIA IND -5% abs:Nm IR Vega +/-10bp/+/-10% rel:Ln CR Vanna +/-2%/+/-10% rel:SABR EQ Vanna Q18

NPR BRITISH INDIAN OCEAN TERRITORY IOT -1% abs:Nm IR Vega +/-10bp/+/-10% rel:Nm CR Vanna +1%/-10% rel:Ln EQ Vanna Q19

NIO IRAQ IRQ -2% abs:SABR IR Vega +/-10bp/+/-10% rel:SABR CR Vanna +1%/+10% rel:Ln EQ Vanna Q20

NGN IRAN (ISLAMIC REPUBLIC OF) IRN -5% abs:SABR IR Vega Currency CR JTD +/-1% rel EQ Divs Q21

OMR ICELAND ISL +/-1bp IF Delta +/-10% rel CR Recovery +/-10% rel EQ Divs Q22

PKR ITALY ITA +1bp IF Delta +10% rel CR Recovery +1% rel EQ Divs Q23

PAB JERSEY JEY -1bp IF Delta -10% rel CR Recovery +10% rel EQ Divs Q24

PGK JAMAICA JAM +/-10bp IF Delta +/-1% abs CR Recovery -1% rel EQ Divs Q25

PYG JORDAN JOR +10bp IF Delta +1% abs CR Recovery -10% rel EQ Divs Q26

PEN JAPAN JPN -10bp IF Delta -1% abs CR Recovery +1% abs EQ Divs Q27

PHP KENYA KEN +/-1% rel:Ln IF Vega +1% abs CR Base Corr +2% abs EQ Divs Q28

PLN KYRGYZSTAN KGZ +/-10% rel:Ln IF Vega -1% abs CR Base Corr +5% abs EQ Divs S1

QAR CAMBODIA KHM +/-1% rel:Nm IF Vega +10%*(1-r) CR Base Corr S2

RON KIRIBATI KIR +/-10% rel:Nm IF Vega -10% abs CR Base Corr S3

RUB COMOROS COM +/-1% rel:SABR IF Vega +25%*(1-r) CR Base Corr S4

RWF SAINT KITTS AND NEVIS KNA +/-10% rel:SABR IF Vega Currency CR Notional S5

SHP KOREA ( DEMOCRATIC PEOPLE'S REPUBLIC OF) PRK +1% rel:Ln IF Vega Currency CR Market Value S6

WST KOREA, REPUBLIC OF KOR +10% rel:Ln IF Vega S7

STD KUWAIT KWT +1% rel:Nm IF Vega S8

SAR CAYMAN ISLANDS CYM +10% rel:Nm IF Vega S9

RSD KAZAKHSTAN KAZ +1% rel:SABR IF Vega S10

SCR LAO PEOPLE'S DEMOCRATIC REPUBLIC LAO +10% rel:SABR IF Vega S11

SLL LEBANON LBN -1% rel:Ln IF Vega S12

SGD SAINT LUCIA LCA -10% rel:Ln IF Vega S13

XSU LIECHTENSTEIN LIE -1% rel:Nm IF Vega S14

SBD SRI LANKA LKA -10% rel:Nm IF Vega

SOS LIBERIA LBR -1% rel:SABR IF Vega

SSP LESOTHO LSO -10% rel:SABR IF Vega

LKR LITHUANIA LTU +/-1% abs:Ln IF Vega

SDG LUXEMBOURG LUX +/-2% abs:Ln IF Vega

SRD LATVIA LVA +/-5% abs:Ln IF Vega

SZL LIBYA LBY +/-1% abs:Nm IF Vega

SEK MOROCCO MAR +/-2% abs:Nm IF Vega

CHE MONACO MCO +/-5% abs:Nm IF Vega

CHW MOLDOVA, REPUBLIC OF MDA +/-1% abs:SABR IF Vega

SYP MONTENEGRO MNE +/-2% abs:SABR IF Vega

TWD SAINT MARTIN (FRENCH PART) MAF +/-5% abs:SABR IF Vega

TJS MADAGASCAR MDG +1% abs:Ln IF Vega

TZS MARSHALL ISLANDS MHL +2% abs:Ln IF Vega

THB MACEDONIA, THE FORMER YUGOSLAV REPUBLIC OF MKD +5% abs:Ln IF Vega

TOP MALI MLI +1% abs:Nm IF Vega

TTD MYANMAR MMR +2% abs:Nm IF Vega

TND MONGOLIA MNG +5% abs:Nm IF Vega

TRY MACAO MAC +1% abs:SABR IF Vega

TMT NORTHERN MARIANA ISLANDS MNP +2% abs:SABR IF Vega

UGX MARTINIQUE MTQ +5% abs:SABR IF Vega

UAH MAURITANIA MRT -1% abs:Ln IF Vega

AED MONTSERRAT MSR -2% abs:Ln IF Vega

USN MALTA MLT -5% abs:Ln IF Vega

USS MAURITIUS MUS -1% abs:Nm IF Vega

UYI MALDIVES MDV -2% abs:Nm IF Vega

UYU MALAWI MWI -5% abs:Nm IF Vega

UZS MEXICO MEX -1% abs:SABR IF Vega

VUV MALAYSIA MYS -2% abs:SABR IF Vega

VEF MOZAMBIQUE MOZ -5% abs:SABR IF Vega

VND NAMIBIA NAM +1% abs:Ln IF Skew

YER NEW CALEDONIA NCL +1% abs:Nm IF Skew

ZMK NIGER NER +1% abs:Rho IF Skew

ZWL NORFOLK ISLAND NFK +1% abs,10%RR:Ln IF Skew

OTH NIGERIA NGA +1% abs,10%RR:Nm IF Skew

CNH NICARAGUA NIC +1% abs,25%RR:Ln IF Skew

BRD NETHERLANDS NLD +1% abs,25%RR:Nm IF Skew

TWD ON NORWAY NOR +1% rel:Ln IF Skew

MMM NEPAL NPL +1% rel:Nm IF Skew

UUU NAURU NRU +1% rel:Rho IF Skew

NDF NIUE NIU +10% rel:Ln IF Skew

USDiBRA NEW ZEALAND NZL +10% rel:Nm IF Skew

EURiBRA OMAN OMN +10% rel:Rho IF Skew

GBPiBRA PANAMA PAN +1% rel,10%RR:Ln IF Skew

CER PERU PER +1% rel,10%RR:Nm IF Skew

CUF FRENCH POLYNESIA PYF +1% rel,25%RR:Ln IF Skew

IGP PAPUA NEW GUINEA PNG +1% rel,25%RR:Nm IF Skew

IPC PHILIPPINES PHL +10% rel,10%RR:Ln IF Skew

UDI PAKISTAN PAK +10% rel,10%RR:Nm IF Skew

UYI POLAND POL +10% rel,25%RR:Ln IF Skew

SAINT PIERRE AND MIQUELON SPM +10% rel,25%RR:Nm IF Skew

PITCAIRN PCN +1% abs:Ln IF Smile

PUERTO RICO PRI +1% abs:Nm IF Smile

PALESTINE, STATE OF PSE +1% abs:Nu IF Smile

PORTUGAL PRT +1% abs,10%FLY:Ln IF Smile

PALAU PLW +1% abs,10%FLY:Nm IF Smile

PARAGUAY PRY +1% abs,25%FLY:Ln IF Smile

QATAR QAT +1% abs,25%FLY:Nm IF Smile

RÉUNION REU +1% rel:Ln IF Smile

ROMANIA ROU +1% rel:Nm IF Smile

SERBIA SRB +1% rel:Nu IF Smile

RUSSIAN FEDERATION RUS +10% rel:Ln IF Smile

RWANDA RWA +10% rel:Nm IF Smile

SAUDI ARABIA SAU +10% rel:Nu IF Smile

SOLOMON ISLANDS SLB +10% rel,10%FLY:Ln IF Smile

SEYCHELLES SYC +10% rel,10%FLY:Nm IF Smile

SUDAN SDN +10% rel,25%FLY:Ln IF Smile

SWEDEN SWE +10% rel,25%FLY:Nm IF Smile

SINGAPORE SGP +10bp/+10% rel:Ln IF Vanna

SAINT HELENA, ASCENSION AND TRISTAN DA CUNHA SHN +10bp/+10% rel:Nm IF Vanna

SLOVENIA SVN +10bp/+10% rel:SABR IF Vanna

SVALBARD AND JAN MAYEN SJM +10bp/-10% rel:Ln IF Vanna

SLOVAKIA SVK +10bp/-10% rel:Nm IF Vanna

SIERRA LEONE SLE +10bp/-10% rel:SABR IF Vanna

SAN MARINO SMR -10bp/+10% rel:Ln IF Vanna

SENEGAL SEN -10bp/+10% rel:Nm IF Vanna

SOMALIA SOM -10bp/+10% rel:SABR IF Vanna

SURINAME SUR -10bp/-10% rel:Ln IF Vanna

SOUTH SUDAN SSD -10bp/-10% rel:Nm IF Vanna

SAO TOME AND PRINCIPE STP -10bp/-10% rel:SABR IF Vanna

EL SALVADOR SLV +/-10bp/+/-10% rel:Ln IF Vanna

SINT MAARTEN (DUTCH PART) SXM +/-10bp/+/-10% rel:Nm IF Vanna

SYRIAN ARAB REPUBLIC SYR +/-10bp/+/-10% rel:SABR IF Vanna

SWAZILAND SWZ

TURKS AND CAICOS ISLANDS TCA

CHAD TCD

FRENCH SOUTHERN TERRITORIES ATF

TOGO TGO
THAILAND THA

TAJIKISTAN TJK

TOKELAU TKL

TIMOR-LESTE TLS
TURKMENISTAN TKM

TUNISIA TUN

TONGA TON

TURKEY TUR
TRINIDAD AND TOBAGO TTO

TUVALU TUV
TAIWAN, PROVINCE OF CHINA TWN

TANZANIA, UNITED REPUBLIC OF TZA

UKRAINE UKR

UGANDA UGA
UNITED STATES MINOR OUTLYING ISLANDS UMI

UNITED STATES OF AMERICA USA

URUGUAY URY

UZBEKISTAN UZB

HOLY SEE VAT
SAINT VINCENT AND THE GRENADINES VCT

VENEZUELA (BOLIVARIAN REPUBLIC OF) VEN

VIRGIN ISLANDS (BRITISH) VGB

VIRGIN ISLANDS (U.S.) VIR

VIET NAM VNM

VANUATU VUT
WALLIS AND FUTUNA WLF

SAMOA WSM

YEMEN YEM

MAYOTTE MYT
SOUTH AFRICA ZAF

ZAMBIA ZMB

ZIMBABWE ZWE

Unit of Measurement Unit of Measurement

All Asset Classes Rates INPUT Scenario INPUT
Unit of Measurement Unit of Measurement Unit of Measurement

FX INPUT Illiquid Risk INPUTCredit INPUT Equity INPUT Correlation INPUT VaR InputCommodity INPUT


