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BIS2019# (Z£- =) RS2 2 BERF&Ee I P22 ARFERFBEL
ﬁ#@m*ﬁ-ﬁ-ﬁ%l—hiiﬁ
BARRAY 2 HFREI PR 0P R THF RETHFRE 2 R GUIDELINE 2 5 4 5P

- ~% 4 £ (Turnover) £
(= ) #F 4 3 2019/5/20 # e-mail 2 norawu@mail.chc.gov.tw> @ 3% 2 4%k 4 5 L2 e 2
EXCEL # & » 314 TBIS-42i7 L@ % p g | (b4 1 BIS-+v # 0518) #3+ L #7F L £
FEE S {igEp Y (Bde BIS-oY ® 0520) 0 M REFEBR A o
(=) A=EAF2 AP L3 5B BIS en !
https://www.bls.org/statlstlcs/trlenn|aIrep/guidelines_cbanks.htm cBIS¥* 21k %80 4
> 2 #4784 (reporting dealer) & frr e v H & ¥ 3/6 24 -
) FAE D WAL IR T S E I
1s 28343 2019# 4 pEEAFH B2 MLV HFLF22 5544
28 P3R4 AIT01-BI701 S ApREHF -2 BF 3 4p 9
PIF2 LA B2 BFF 258 )
A (B 2 MG FRG D0 BT S 2 A A
¥ 'J'&HT oo ) Ad o FARAE AR L IR RFG
Pz purchase side 3 &8 2 £ ~ o dx % 2 X g (1) MREp2zoF (2)
mI ek (3) ! gwF (3% guideline P.7-B.6) -

35 -3%1iv4& 2 + 5 ¢ checkingtable & st ¢ p & (FHti> FF ¢ R NREF >
2T g s 174 “Check” 3 kiip 84 %% 4 > ¥ IR maximum of
the differences #cF 25 00 £ 1 AR 2 A4p B BIE M 7 5 25 ARG #
P REEFRLGE > T BEAF -

4~ 3% v 4 “Instructions” 2 4 Pi#icF — RMERP o

() HFRA

~ i

(

Ji

M‘—

2019 # 4 " wir e H (* 2 B¢ @ ¥) 2 =¥ (foreign exchange) %
i fahi w2 15 (single-currency interestrate ) #72 1 £ e &2 b 2 LB &
£ (nominal amounts) % 2+ #c- 2 % 2 AR PFRLILF] > 2022 5 B (FPITH P trade
day basis) 4i* 4/1 3 4/30 ¥ B A e £ R &5 940G 1f 5 % B (multiplier
component) EORERFF LI AE (XL AELRUHFERE)-
EEEI spot ~ outright forwards ~ FX swaps ~ currency swaps ~ OTC z % 5 2 {|
A Fﬂ‘$ﬁ¢r@r‘%i¥ °
3~ EEHE /\_vi’r; 41 4p 4v 2. gross basis @ 2t net basis °
4~ 3 4F A A % sales desk location basis - § DBU 2 OBU (2% & 3£/4 * & X 84§ ) »
PR HEFB L P % 3= ¥ j+ ( proprietary and commissioned
business ); 3= % % & sales desk R 1« tradlng desk ¢ electronic matching engine 1 A& &
BIS2019 38~ HAFHP fE & 2 AR 1

B4R
HE -

2~




#4F (3% guideline P.5-B.4.1) -
5 £ FHEFTHEAH (2 ALNA2-A3-A4 ~B~C 2 % Info) 5 4 3P 3R BIS
“Reporting Guidelines for Turnover” % “Frequently Asked Questions and

Answers” o
(Z) #4152 gmp
1-% Al~A4:
(1) Hzafap itz esxygst g2 7% £ (gold) 2 % & (3% guideline
P.10~11-D.1 % P14~16-G.1)
i. Tdpeh e (spot):
% % ) 2 3|2 single transaction ( g s % ) 2 32 margin trading) > ¢ 3%
cash/same day ( T+0 settlement) = % -
ii. & % % (outright forwards ) :
= % (%) ™13 232 single transaction » & 3= DF ~ forward foreign exchange
agreement transactions (FXA)~ NDF % # # contracts-for-differences ~ = =
% &)z margin trading - ¥ A& 4F % TWD ~ USD ~ EUR ~ JPY 2. NDF
¥ % g1z USD % BRL ~ CNY ~ INR - KRW ~ RUB ~ TWD » fé 7%
# P p 2 NDF 2 % & o
i 5 (FXswaps) :
¢ 3% spot/forward swaps ~ overnight swaps ~ spot/next swaps ~ tomorrow/next day
24 HIRAAH L W R long leg of swaps -
W RPEZ R I L2 AL BT R P 2P HIHE sk o
“rH34p p T seven days or less % 4q a calendar week ; i 2 ¥ $ 4§y
B hdpsm 9P 2 2B P2 A RO S FIHPF B4a379 0 3 long leg
of swaps F|# p 2. % #ic (3% guideline P.13-E) -

s

swaps * forward/forward swaps

iv. 4% %4 4] (currency swaps) : = cross-currency interest rate swaps e

V. BT HiE#E 8 (OTC options) :
£ 3= currency swaption ~ currency warrant ~ average rate options % barrier
options % % - 4% straddles ~ strangles # butterflies % %4 % 3 2 E#EH§ -
g4 & A~ FBEAF > bl4cF ~ 10Mio straddle options > 348 OTC options-
20Mio -

vi. 2 s (other products ) :

ip % 472 5 forwards ~ swaps £ options - ¢ 7 differential swaps £ diff
swaps » f}lHir' LR AESATERET AR J;;a‘]ﬁn r:;«;}h & 2_ quanto swaps °
(2) 2HERNEE RN L BEFTL AL-AL L
i. Al:
AR F A (domestic currency > TWD) $+# & prirz < % - 2 ¢ TWD
BIS2019 3R~ HAFHP fE & 2 AR F5H 2



¥+ USD 12 ¢k 2 2 #* %) outright forward 2. o/w non-deliverable forwards # i 82
EARK O R Z R EE AL oo
. % A2 :

AHE FR(R FATER )L S > FITWD 2 AR § # | % (domestic
currency) USD/TWD % % 58idp 4 Al> ¥ L L4358 - ~ 4 TWD
WHF R 5 0> ¢ USD ¥ TWD 2 outright forward 2. o/w non-deliverable
forwards 78 p 7~ -i%dF 7 v (‘—T'l’@_“ﬁfﬁffj.% USD # BRL ~ CNY -~ INR ~ KRW -
RUB# 3% NDF 2 % # )~

li. % A3 :
WAE P AHEER PR (2 FZAMEREER) 235 0 AHZ
TWD/USD/EUR/JIPY #Ap i 2_ 32 F R 5 3

iv. 2 A4 :
P 4R 3 AL~A3-Other 2 2 A3-Residual z_ 2% % » 2 ¢ 5 TWD 3 2
M% » b % (domestic currency) > % TWD {f#icF 2 2 0 P> & @
&7 725Nt AL & ] B e = AL Domestic currency against others + A2 USD

against others + A3 EURO against others + A3 JPY against others + A3 Residual
L

» Residual -

(3) AP ERPEENEZNEZ 2 A 81RE > & 5 =5 (foreign

(4)

exchange) 2 W2 - AR w2 fl5 74 14 & ﬁﬁﬁs ('single-currency interest
rate) @ 5f  FRAFEAFFABERF S BRAFRETETI L LRG0 A Y
BT RG22 o F T AR ARBT SR L AR RAZP RS
FoRPPEAE TR AR B RAFR P R EHR A REM B A
Bk i ﬂ}l | & 2 g = 5]3F (%4 guideline P.13-F) o

E2p <A B < f@ﬁh% prime brokered % retail-driven 2. % % & {7445 :

. ~z% %7 (primebrokers) :

AR LR LA (A e AERRT A F I 2
%gAp)gégm L h oo feBig e AR A S A2 S FRF o HAR B
v, prime brokers ¥ 4 K itz 2 5§ > K,ért TR R NEER S T RSk
WVESEAY 238 2 5 K2 “o/lw prime brokered to non-bank electronic
market-makers” g “o/w prime brokered to other customers”s& p - & 12 prime
brokers £ 4 -k i®2 % %5 & > R & FE » "o/w prime brokered"sE p (%
guideline P.17~18-H ) »

Ii. Retail-driven transactions :
T - H PR B A Z 2 (retail investors) : (A) Direct-2 4235 18 # &
TFRE T H W2 (GrRE) PHLLE  LPEESFRER S S
( counterparties ) Kf R343R % “non-financial customers”#t » I Ji I FFEL3F 3
BIS2019 3R~ HAFHP fE & 2 AR £ 3



“ofw retail-driven” ; (B ) Indirect-i% i “wholesale financial counterparties”
(a‘ﬁa‘ i electronic retail trading platform 2 £ % retail margin brokerage firms

¥) 2%z SYELL L o S PEEARBHER L S Mr‘ J& 3 3% 5 “with other
financial customers” »  J F PF 3 3F >t “o/w retail-driven” ( 3% % guideline
P.18~19-1) -

2~ 4 B EHE - AR N2 5474 & g & [forward rate agreements (FRA)
Overnight Indexed swaps ( OIS ) ~ single-currency interest rate swaps ( IRS ) ~ interest rate
options (IRO) % other products) ] (3% guideline P.13-D.2 2 P16~17-G.2)
(1) IRO : # #& cap ~ floor ~ collar ~ corridor ~ swaption % warrant -
(2) other products : 45 % it & F 5%} % ¥ 47j% 5 plain vanilla 2 FRA ~ swaps #
options JF,Z » ]4e swaps based on LIBOR squared ~ index amortising rate swaps -
3~ % C (execution methods) : 4 #7384 =% % * ;% (3%+% guideline P.19~21-J) -
(1) Voice-direct : Z f&4% % M T 3% ~ B E & e-mail dpom e
( 2 ) Voice-indirect : voice broker o
( 3 ) Electronic-direct :
I. Single-bank proprietary trading system : |4- Autobahn ~ BARX ~ Velocity -
FX Trader Plus 2 B 417 p (TR 3 2 i1z b L 5 o
ii. Other : »|4- Bloomberg Chat ~ Thomson Reuters Conversational Dealing ~ direct

API price streams
( 4 ) Electronic-indirect :
i. Anonymous venues @ 3 ¥ 74 #F R F ¥ %2 2 5 T L B 4e Reuters
matching ~ EBS Spot ~ EBS Hedge Ai ~ HotspotFX ECN ~ BGC mid ~ FXall
Midook -
ii. Disclosed venues @ &t % 4~ % % ¥ % 2 T L 5 T 5 bl 4e FXall
OrderBook ~ EBS Direct ~ Currenex FXTrades ~ Hotspot Link ~ Bloomberg
FXGO -~ Tradebook ~ 360T -
(5) Unallocated : 22/ F it 3 582 2 % o
4 ~ % Info (Complementary Information > P 3~5~6 2Z i R § F47H 2 2
AP 74 1HE B ) (3% guideline P.21~24-K )
(1) 7 P 3- “Information on trend of trading activity”: 2019 # 4 ? 2. % % & £ % i
EIE D% IR o R AN
(2) 3 B 5- “Internalisation of FX spot turnover” : % %4 % 1p F_Hw] FX spot z

“internalisation ratio” %2 “total customer spot turnover” > & %u3+ % d e-trading desk
Bolek Peif 2 FXspot 2 5 £ 0 gd dpw o 4 ﬁi’fﬁlz—ﬁi—% °

(3) 3 P 6-“Settlement of FX transactions” : ¥ :# 2 3] (al) & g2 3] (a2) 22

2 £ - ¥ 2 2¢ 448 bilateral netting 2. % % £ (netting % 3248 b » netting &

BIS2019 3R~ HAFHP HE & 2 TR ¥ 4



#4E bl) > % %% PP (d1~d3) & Non-PvP (e) 2 %22 4 &
(= ) Related Party Trade ( = # 3178 B memorandum item) : - 43{7 34,4 L 845 B (3 ¥ 4p
NFREFREFELEFNFER D ARAAFRFE LS FF ) AREE R affiliated firms
(e @ B2 MAGEER &Y 23 07 B )2 P25 B4 A3 & is -
7| olw related party trades # 3 4f o @ o F3E N8 3 Bk - E4BH# (reporting
dealer) # #+# (backtoback) = % ¥ i p Rtk 7332 (facilitate internal book-keeping )
28R % ¢ 32 (internal risk management) % RIEa7 220 KA R 5 B A3t o [

4o LA TR H G0 A 74 B 5 reporting dealer (246 = — reporting dealer ) -
St A FE R o 2 5 EUR/USD FX spot 14 » 82 H 5504 7 #a— ¥ back-to-back 2
» Bl S AY & 7R 73R A2 with other financial institutions - local Bp H = £ ﬁﬁ%}&fﬁ—
v B iGRCA (72 5 B4R - £ A2 with reporting dealers - cross border $-#2 % % & X3t
2 B & ptd 4 @ A3related party trade 7 7 4% 3% 3 & $7]( %% guideline P.5~6-B.4 )-
(=) 2% %+ (counterparties ) 4~ #f @ kdp 2 5 9783 (ZLRZ 2 2 S THRA)
kAT HREP & FR 5 (34 guideline P.8~10-C) -
1~ Reporting dealers: 3y 22 2 =x BIS?A 2 ¢ M*Th &Rt X R HTHy L wh
= “local-BIp %% % % & %3tz 31 Rdp T4LF” 2 “cross border-%£ % 5 £ 4
PR ERBE” S f AP ERE CRKFTRECESH

2 ~ Other financial institutions : BIS #7371 reporting dealer ¢ ¥ ¢t 2_ 4 ﬁﬂ’é,‘:_[f oA R
4117 (smaller commercial banks ) ~ % F 427 (investment banks) ~ % % 7 (securities
houses ) ~ % F & £ (mutual funds) ~ i? ik & & (pension funds) - ﬁ"éﬁﬁ_\ﬁ (hedge

funds) ~ currency funds ~ f % 34 £ (money market funds) ~ building societies -

o "l

s

2 2 & (leasing companies) ~ % = & (insurance companies) ~ other financial

subsidiaries of corporate firms 12 2 ¢ #£ 424 (central banks) ] - Mf & & “local-F p

Hi &gt 2 “crossborder-H s B & g - o A EEFZ YIS E

(4 Al~A4)’F £ W/ 5 T 7|7 #F ‘non-reporting banks ~ institutional investors ~ hedge

funds and proprietary trading firms ~ official sector financial institutions % others » 4- &
R ﬁfﬁ? FuT éﬁ—‘ﬁ » |3 ~ undistributed 7 T o

3 » Non-financial customers : # it = 3 r2 “F &0 corporate % governments > £ ‘m 4

“local-F® p B £ % “cross border-& *t gg £ = &g o

= ~ 4%f (Amount Outstanding) 3F £

(= ) #8 43 2019/7/15 # e-mail 2 norawu@mail.chc.gov.tw » @2 fhk 1 5 FHLE e

2. EXCEL 4 & > 37 "BIS-8i7 &4 @ p 8 | (b4 BIS-v 2 0712) 305 =t {

TR AL E R i sci@ix p P (4o @ BIS-wY 2 0715) 5 1 R FERBAR A o

RLE W AR SRR T S E R

Lofir2 pegpE e 6 RRFRISFETFECERTI > [ T2
BIS2019 38~ HAFHP E & 2 AR5 5

She

Iy
‘“N




2 frEc o BT R R AEIEERD )
2~ F -1 8k 2T 2 F § A checking table kst g f & (i > i g &
FRBAOR I BF o 1174 “Check” 3 ik iip #4124 > % 413 maximum of
the differences #cF 225 0> & 77 AR 2 AP M BB 5B 5 35 S RERYTT B
P CREFRLLE T BEAF -
(z) BIFA#H L & f#’ﬁ@:(j‘,@bi#‘sf’f_~OBUv}i?U}f—?a B rLEFR2ZIFLEE)(E
% guideline P.1-B.1) -
(2 ) AR AW L5 BIS at:
https://www.bis.org/statistics/triennialrep/guidelines_cbanks.htm - 4835 4F % T % 2 B IF 1S
f'f_ (Reportingdealer) 28212 5 $ 42 2H 2k BIS¥ 234 4245 4
2 B AR L H IR GBI O F o AT HAEREFL & BIS L 3TFRE 2 F A (T ko
() EFAA :
1~ 3 4r 2019 & 6 * 30 p %= 1% 34 (equity )~ 7 &(commodity )~ i * (credit )
2H B A ERE 52 2P &4 (nominal amounts) 43E % 47 3 & (gross
market values) ; #=% |+ 4 T &5 4G 47 45 % & (multiplier component ) ﬁ )
REFEFHF 0 248 (TP2H 00 & &% 44 & k) (5% guideline P4~6-B.4) -
2~ RBEpARIFZ HIRRP P BAY PR ERLZIARPTOF SEFARMPRE -
S~ B B5%4E (4 01-05) # 4 P33R BIS “Reporting Guidelines for
Amounts Qutstanding” % “Frequently Asked Questions and Answers” o
(=) & %2 fF mp
1~%01 %2 04:
(1) # z = F[outright forwards ~ foreign exchange swaps ~ currency swaps ~ currency

options % other products]* ¥ £ % % (gold contracts) #&%f - H ¢ swaps ¢ 2
overnight swaps ~ spot/next swaps ~ tomorrow/next day swaps ~ forward/forward
swaps % forward-starting swaps: & spot/forward swaps 3 4§ unsettled forward

part > @ forward/forward swaps B'|-* & unsettled forward parts 2/ & 38 (3%
guideline P.3~4-B.3~5 2 P.9~11-G1) -
(2) B pra P apmp &p 0 H - B LA (single-currency basis) 3#4F » b4
100Mio ® » % _%? d1 %~ 2. forward » Jf 4 %]3E48 USD/EUR % 100Mio (3
% guideline P.8-D ) -
2~ %02 2 O4: &2 - U252t e&mp &[FRA~IRS~IRO (7 cap »
floor~collar~corridor~swaption % warrant )% other products] 2z % 4 %¢( 3% guideline
P11-G2) -
3403 2 O4: i 5 * 2 His jim2 [ &£ &2 forwards~swaps % options
% G 4p%p (3% guideline P3-B.2 2 P.12~13-G.3~5):
(1) I ERTE & 7 RRE G SR 590 B4 (nationality of the issuer
BIS2019 38~ HAFHP E & 2 AR5 6




of the underlying ) % w4 g

(2) % &% (preciousmetals) #7242 &R S N4 2 ¢ 73 &> 2 B H B j7
4 &7 & (other commodities) » B 3L3F -

( 3 ) “Credit derivatives data” & 354 05 =13 * i ) 2 4% (credit default swaps,
CDS)z & * £ B Al:% ) & & & 1% & 48 (credit-spread forwards/options ) ~ credit
event or default swaps % %,3f i~ 2 3% (total return swaps, TRS) & - H¢ £ %
i@ 2 i@ % (Credit linked notes, CLN) B F|3E 3T 7 °

4~ % O5: &z 3gﬁq¢4¢ (CDS) #

(1) CLN -~ optionson CDS 2 TRS & /f 73Rt A 4 o 34 5 (collateralisation) 7=
Ey ’iﬁ T im H A% 2 gross market values (3% guideline P.13~14-H.1~2) -

(2) 252+ 58 © £pid4E (other financial |nst|tut|ons) B R YA i
central counterparties ( CCPs) ~ banks and securities flrms ~ insurance firms ( %
pension funds) -~ SPVs, SPCs or SPEs - hedge funds % other (%% guideline
P.14~15-H.3)

5% 047 2% firstleg A & 3|8 p » P eachleg (#173 nearand far legs ) ¥57F ix &
3% % p (reporting date> 7 6 * & )3 2 2| p 2. % $ck B IF T Hp ¥ FF (3£ % guideline
P.8-E) -

6 T2t EmE SR H g S 2 b oS A SRR & %% (foreign exchange )
Wz - FERU2ZIFFAEeRE & (smgle currency interest rate ) ~ "%

(equity ) ~ 7 & (commodity ) ~ 5 * (credit) 2 # = (other) = #F ; & H4F & 7
AR ERE & BAFRETET 2 zﬁm Y oo A w.azﬂ:%?f AR YR 2 e F
VTAMERE SR L LG R AE A F O RBEIRT TR T LR RGN
1wc;m5%&%¢ﬁéﬁ %’@Hmw‘&ﬁ‘%w‘ﬂwiwcﬂﬁ(ﬁ

% guideline P. 9-F) o pt ¢k » a2 2 5 N % 4 f2 2 B4 5 0 47 = forward ~ swap

£ option = #& plain vanilla 3] iz » “|3#E 4 H £ p & £ -
(=) %7 3 @ (gross market values ) T & & “73 FH (A DI )T H45E2 7 =& (mark
to market ) & ¥ & % f- > “gross positive market values” z % ¥ 4% % ©7 3 positive

replacement values z_ f- » “gross negative market values” = # ¥4 %f “r 5 negative
replacement values 2. fr - e - R HEL NP FHYF2 &
% 83 434 (3% % guideline P.5-B.4 2 P16-Annex 1) »
(~) % % %< (counterparties) 4 #f (3% guideline P.7-C) :
1~ Reporting dealers : 45 & Feif 2 @3R8 e £ 4 S B R AR S R AP
ANFEWTFT vy ) CERZ2ENE R2BRARE 2R BISE L Epap
2B ERE S AT (P FHANE 2HLOLPHR) > L AUFTER
FARFTHREESH -
2 ~ Other financial institutions : BIS #7 7| reporting dealer ¥ 2 &g %[e 454247
BIS2019 8~ 4R P F & 2 L L EE 7

g replacement values




(banks)~ £ F £ £ (mutual funds) ~ i¥ ik & & (pension funds) - #*% & £ (hedge
funds) ~ currency funds ~ § %% 37 £ (money market funds ) ~ building societies -
#2 B = & (leasing companies ) ~ #* = & (linsurance companies )~ * + 42{7 (central
banks)~ & ¢ %2 % %% (CCPs) ]- > % % ¥+ 5 CCPs g3 4> of which CCPs”
(CCPs % H 3£ % guideline P.17~19 -Annex 2) »
3 ~ Non-financial customers: % i = % 2 *b 2_ & ¥ (corporations )~ % % & 7 £ % ** (high
net worth customers ) * 2% g 4p M #<f-2 48 (non-financial government entities )

BIS2019 3R~ HAFHP L 2 LR EH 8



