j. Loans
i.  Leveragedloans ..........cccuninnn
(] Duration [_] WAT [_] 10-year eq. .
i.  Other loans (not including repos) ..
(] Duration [_] WAT [_] 10-yeareq. .

. ABS/structured products

o MBS .
(] Duration [_] WAT [_] 10-yeareq. .

i ABCP e
(] Duration [_] WAT [_] 10-year eq. .
jii. ~ CDOICLO....coveveereviiircreiriine,
(] Duration [_] WAT [_] 10-year eq. .
iv.  OtherABS.........cccoooviviiiiiiinnn,
(] Duration [_] WAT [_] 10-year eq. .
v.  Other structured products .............

m. Credit derivatives

i.  Singlename CDS ..o
ii.  IndexCDS ...,
ji. — Exotic CDS.....cccoovvvvviiiriiriieinn,

n. Foreign exchange derivatives (investment)...
0. Foreign exchange derivatives (hedging) .......
p. Non-U.S. currency holdings..............cccevvevnne

q. Interestrate derivatives.............cccocovvnininnn

r.  Commodities (derivatives)

. Crudeoil.......ccoovvrivniiinicninn,
i.  Naturalgas......ccvevvivvicnine,
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