Risk Parameters for FX/Precious Metals Market

Risk parameters from April 30, 2015 to

May 5, 2015

Risk parameters from May 6, 2015

Market Risk, Lower Band, %

Market Risk, Lower Band, %

Ne Currency Level 1, Level 2, Level 3, Level 1, Level 2, Level 3,

S_1_min S_2 min S_3 _min S_1_min S_2 min S_3 min
1 |[USD 14% 15% 16% 11% 12% 13%
2 |[EUR 14% 15% 16% 11% 12% 13%
3 |CNY 14% 15% 16% 11% 12% 13%
4 |GLD 16% 25% 35% 12% 18% 25%
5 |SLV 16% 25% 35% 12% 18% 25%
6 |[HKD 14% 15% 16% 11% 12% 13%
7 |IBYR 28% 60% 100% 20% 50% 100%
8 |GBP 14% 15% 16% 11% 12% 13%




