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Memorandum items:

Hedging positions for capital ratio

Long Short LONG SHORT LONG SHORT MATCHED LONG SHORT MATCHED
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TOTAL POSITIONS IN NON-REPORTING CURRENCIES Link to Ca

    1 Currencies in second stage of EMU 1,6

    2 Currencies subject to intergovernmental agreements

    3 Currencies closely correlated 4,00

    4 All other currencies (inc. CIUs trated as different currencies) 8,00 8,00

    5 Gold 8,00 8,00

    6 Other non-delta risks for currency options

Memorandum items: Currency positions
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