Downloaded from PwC Plus on 28.04.2024 10:42

PwC Plus Article

By BCBS - Basel Committee on Banking Supervision | 24.05.2023

Margin dynamics in centrally
cleared commodities markets In
2022 (BCBS 550)

This report by the BCBS, Bank for International Settlements' CPMI and
IOSCO analyses margin dynamics in centrally cleared commodities
markets during the high volatility episode in 2022 following the Russian
invasion of Ukraine.
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