
ABSTRACT    ADVISORY THRESHOLDS AND ALERTS FOR MANAGING POSITION
CONCENTRATION RISK  Management of a position concentration risk of an
account includes the establishment of  a threshold level for an aggregate
trader position. The aggregate trader position may be  associated with one
or more customer accounts that are managed by one or more clearing firms.
An actual parameter value associated with each of the customer accounts is
aggregated to  determine an aggregate parameter value, which is compared
against the established threshold  value. If, based on the comparison
between the aggregate parameter value and the established  threshold value,
it is determined that the aggregate parameter value meets or exceeds the
established threshold value, an advisory alert is generated, which may be
automatic. The  advisory alert is then communicated or otherwise provided to
one or more authorized entities.   FIG. 1  




