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Proposed initial margin requirements contained in Table A of the consultative document can be
easily met by employing unique configurations of the Kolmogorov Extension Theorem in asset
pricing. Indeed, up to 100% of notional exposure in all listed asset classes may be covered using
the aforementioned method.
 
 

mailto:riskmanagementanalyst@hotmail.com
mailto:baselcommittee@bis.org

