Risk Parameters for FX/Precious Metals Market during New Year Holidays

Market Risk, Lower Band, %

Concentration Limit

Ne Currency
Level 1, Level 2, Level 3, Level 1 Level 2
S_1_min S_2 min S_3_min
1 uUsD 20,00% 25,00% 30,00% 1 000 000 000 5000 000 000
2 EUR 20,00% 25,00% 30,00% 700 000 000 3 500 000 000
3 CNY 20,00% 25,00% 30,00% 20 000 000 100 000 000
4 GLD 20,00% 25,00% 30,00% 1 000 000 5000 000
5 SLV 30,00% 35,00% 40,00% 30 000 000 150 000 000
6 HKD 20,00% 25,00% 30,00% 20 000 000 100 000 000
7 BYR 40,00% 60,00% 100,00% 5 000 000 000 25000 000 000
8 GBP 20,00% 25,00% 30,00% 350 000 000 1 750 000 000




