Scenario Analysis
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USD FX 20%

US Tre Shift Long End
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1994 Rate Hike

1992-1993 EMS

1989 1990 Nikkei

1987 Market Crash (Oct. 1 to Nov. 1)
1997 Mini Crash

1998 Russian Financial Crisis
1999 Brazilian Real Crisis
2000 Tech Bubble

2008 Bear Stearns Collapse
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