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9 Action - 1 Proxy Table ) What-if - 3 Permission Bloomberg Risk Management

P2 =-Buy Side E-Risk Demo Status Flash

Run Date: May 10 2018 Positions: May 09 2018 ]
5> M CRO Dashboard Business Unit » | Global Macro « Hedge Fund Strategies « Buy Side « M

UEYRLNUSD [ Absolute |8
VaR Summary VaR 1D Chg Multi-Year 1D 99% VaR VaR 1D Chg
5Y 1Y Stressed HVaR 6,667,495 192,747 1 Year VaR 3,195,909 95,985
1Year 1D99 Expected Shor... 3,249,393 96,933 2 Year VaR 3,267,407 98,103
Commodity VaR 3,243,721 95,539 |3 Year VaR 3,611,760 107,637
1 Year 1D99 VaR 3,195,909 95,985 4 Year VaR 3,611,760 107,637
MC VaR DF=0.94 2,559,964 224,078 |5 Year VaR 3,541,771 102,324
Historical Crisis Scenarios Stress P&L 1D Chg Asset Class Scenarios Stress P&L 1D Chg
Global Financial Crisis (45,489,182) Rates Vol Up 25(Abs) (1,615,468)
Technology Bubble Burst (13,933,583) Rates Vol Up 100(Rel) (1,544,769)
Asian Financial Crisis (12,195,845) Rates Vol Up 20(Abs) (1,322,020)
Terrorist Attack 9/11 (4,072,259) Rates Vol Up 75(Rel) (1,188,979)
Black Monday 544,060 10,272 Rates Down 200(Abs) (928,389) 17,364
Greeks Summary Value 1D Chg Name Risk by CRO1 CRO1 1D Chg
FX Vega 98,853 Republic of Indonesia (254) 0
Total IR1% 14,170 Paragon Offshore PLC (209) 0
Total IR0O1 846 Federal Republic of Ger... (138) 0 BRM <GO>
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4§ Action -~ 1 Proxy Table ) What-if -~ 3 Permission Bloomberg Risk Management
=~ FRTB Demo Status Flash
Run Date: Mar 09 2018 Positions: Mar 09 2018 a
551 M Total Capital C... Business Unity | Firm « M
Stat As Noted Breakdown By  Firm ¥ M Position View in v v
] GIRR FX CSR CSR S;
Firm Hierarchy SBM Total Delta Vega Curvature Total Total Total
=Portfolio 614,491 331,430 272,633 15,017 43,780 26,253 2,853 151,
=Fixed Income 489,424 331,848 273,052 15,017 43,779 2,746 23575 4518
#CMBS 305,161 153,171 153,171 -- -- -- -- 151,
"-L'Govt/Agency/IRD 7,454 4,547 4,370 177 0 754 2,154
NY 3,738 1,650 1,473 177 0 57 2,030
London 4,226 3,128 3,128 == == 710 388
Asia 179 179 179 -- -- 0 --

Credit 3,278 590 487 32 71 (%797 200
"*LABS 193,120 193,045 126,286 15,116 51,643 = 0
”J‘*Muni 1,662 611 559 52 (0] 697 295

=Exchange Traded 1,781 273 273 0 (0] 1,023 485
tFuture 573 34 34 0 0 512 --
’J’Govt/Agency/IRD (%346 25l Zoil! == = 580 485

E iurrency 35,226 870 869 (0] 1 26,711 --

HEX 34,625 760 760 e S 26,857 = N “®
#Future 255 222 221 0 il -- -- eiidabian
%Cash 1,663 - - - - 1,663 - BRM <GO>

=EQUITY 104,410 1,221 1,221 -- -- 1,142 == BIERET A, B TFRTBAMEALN
#AMERICAS 104,178 1,221 1,221 -- -- 1,004 -- FHANEIE,
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The data included in these materials are for illustrative purposes only. The BLOOMBERG TERMINAL service and Bloomberg data products (the “Services”) are owned and distributed by Bloomberg Finance L.P. (“BFLP")
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