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Instrument Coverage as of January 2010

Hedge Effectiveness Testing

Equities

e Cash/Stocks
e Indices
e Warrants
e Synthetic Equity Structures
e Equity Forwards
¢ Equity Futures
e Single Stock Futures
e Index Futures
® Equity Swaps
e Vanilla Options (Europ./Amer./Berm.)
¢ Exotic Options
- Asian
- Basket
- Barrier
- Composite
- Compound
- Digital
- Forward Starting
- Lookback
- Mountain Range
- Quanto
- Rainbow

- Range

Rates

e Vanilla Loans
e Structured Loans
e Leveraged Loans
e Forward Rate Agreements
¢ Interest Rate Futures
e Interest Rate Swaps
- Plain Vanilla Swaps
- Cross Currency Swaps

- Index Amortising Swaps

Cancelable Swaps
- Constant Maturity Swaps
- CMS Spread Ladder Swaps
- Inflation Swaps
- In-Arrears Swaps
¢ Interest Rate Options
- Caps/Floors
- Cap/Floor Spreads
- Collars

- Swaptions/Captions/Floortions

Bonds
¢ Fixed Rate Bonds

- Corporate Bonds
- Government Bonds
- Municipal Bonds
e Zero-Coupon Bonds
e Floating Rate Notes
e Index-linked Bonds
- Inflation-linked Bonds
- Equity-linked Notes
e Securitised Bonds, incl. High Yield
e Callable Bonds
e Convertibles
* Bond Futures
¢ Bonds with Embedded Options

Mortgages
® Mortgage Loans

® Mortgage Backed Securities, incl.
Collateralised Mortgage Obligations
(CMO)
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Instrument Coverage for Hedge Effectiveness Testing

Credit
e Credit Default Swaps

e Credit Linked Notes
e Total Return Swaps
e Credit Options

e Synthetic Collateralized Debt
Obligations (CDOs)

Foreign Exchange
e X Spot
¢ FX Forward
¢ X Non-Deliverable Forwards (NDFs)
e FX Futures
* FX Swaps
e Vanilla Options (Europ./Amer./Berm.)
¢ Exotic Options
- Asian
- Basket
- Barrier
- Compound
- Digital
- Forward Starting
- Lookback
- Mountain Range
- Rainbow

- Range
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