For each major commodity and price curve traded, and for all positions:

1
The amounts by which the mark-to-market value of the portfolio can change for small (or unit) changes in:

·
market spot and forward prices/curves (first and second order);

·
market spot and forward volatility;

·
correlation (where appropriate);

·
market interest rates

·
spot foreign exchange rates (where appropriate)

as a term structure (i.e. by time "bucket") and on a net aggregate basis. 

2
For portfolios with option or non linear risks, a report showing the concentration of sensitivities (delta, gamma, vega) according to expiry date and strike price ("strike concentration").

3
The value-at-risk for the portfolios, according to Enron's approved mehodology
