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BIS 2016 & (E.ﬁ—ok)’l‘%i;ilif"‘ﬁﬁﬁéﬁ;%ﬁgl REIEEZAYRABENRVAE L
MLABHFEPHFERZ ALEFA
BARRAY 2 HFREI PR 0P R THF RETHFRE 2 R GUIDELINE 2 5 4 5P

- ~% 4 £ (Turnover) £
(- ) 38 % 3>+ 2016/5/20 # e-mail 1 ingrid.peng@mail.cbc.gov.tw » #3%2 4k 3 o 42 '
te2. EXCEL 4% & 0 312 "BIS-827 £ 4L @ p 8 | (#l4e @ BIS-+v % 0720) # % { 37F
FEER Qpﬁiﬁﬂﬁﬂ(wér-BBu¥%OHQ)’M*?ﬁ%%$»
(=) AL M LF SR BIS it :
http://www.bls.org/statlstlcs/trlenn|aIrep/gmdelines cbanks.htm - BIS > >z 5223 4 %
> £ 2 #4781 (Reporting dealer) o fs /e - HIF 37 P g 2% » & f—?ﬂ:t&—}ﬁag IS
SR AR IR A T AN
) FALEE A AR T SR A
1~ 20853432016 # 47 PHEFAFHRA2Z PRI SE VHRFLIF22 23574 F
¢ ERpBP SR ME S E P SFL AIT0L - BI701 EAPMAF 2 BeF 3 4p 9
FEFERR vi‘l—-j AHRLAERRRF2L LR 2RI HY )
P2 HRE U E BT R £~ (ﬁ%l 2 B F R RS BT A 2 A
B BT E - i mEESEI ) FF 0 FABAEE AR BRI BFY
A 12 purchase side #féﬁ, GEA o2 I AR (1) MRS pREF (2)
mI e (3) ' ke F (%% guideline P4-B.5) -
3~F-3%1iv4&2 L R§ ¢ checkingtable & st ¢ p & (FH¥i> FF ¢ REFE NIRRT >
R EW 2 3 1 174 “Check” % & 3ip 54 B t: 4 > $ 41 R maximum of
the differences ¥ 225 00 £ 77 AR =2 4p M BHEM 55 3F > IS FERATH 16
P CRSEFRLE TR AF(ARAETTMP R A E&E7 2312 ¢ )
4~ 3541 154 “Instructions” 2 4k P lics - KPP o
(m)ﬁﬁaaw
S ThEER 2016 F 4 0 RIFREESH (A 3 ¢ B ) 2 =% (foreign exchange) %
Wy s — A w2 415 (single-currency interest rate ) #7 4 PEBESTEL LR &
£ (nominal amounts) % 2+ #c- 2 % 2 AR PFRLILF] > 2022 5 B (It H P trade
day basis) 4 * 4/1 3 4/30 % g FRAEBE &FE G407 11 If.ﬁ;: ( multiplier
component) EORERFF LI AE (PXHLPAELHE B
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2~ B e dE spot ~ outright forwards ~ FX swaps ~ currency swaps ~ OTC 2z % 5 2 {
Faed VM-’ﬁﬁraéE«i% °
3~ EEHE »é? d14p 4 2. gross basis @ 2t net basis -
4~ 34 A3 sales desk location basis » 3 DBU 2 OBU (e % # #5273 *h & 2 #84§ ) »
Fard R e HEFBHE P % % 2 ¥ 7+ ( proprietary and commissioned
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business ); & % % & sales desk R| 2 trading desk ¢ electronic matching engine #1 % &
#4F (3% guideline P.3-B.3~4) -

S~£ 7B FT7THEL (ZAL-A2-A3-A4 -B~-C32 & Info)’ﬁ%:%ﬁaﬂ*‘%ﬁ-%iﬁ BIS
“Reporting _Guidelines for Turnover” % “Frequently Asked Questions and

Answers” o
(I ) #RpF2HFzmRp
1% Al~A4:
(1) #H2 A 2 wd g2 b £ (#4% guideline P.8~9-D.1 2 P10~12-G.1)
i. Tdpeh e (spot):
% % ) % 32 single transaction ( g s % ) 2 32 margin trading) > ¢ 3%
cash/same day ( T+0 settlement) = % -
ii. & % % (outright forwards ) :
= % (7 ) ™22 single transaction - # 3= DF ~ forward foreign exchange
agreement transactions (FXA)~ NDF % # # contracts-for-differences ~ = =
" té 2 B 2. margin trading e ¥ /Erj-& USD % BRL~CNY ~ INR~KRW - RUB -~
TWD = faar& s 3 b %4~ 47 NDF 2 % & -
lii.d % 5 (FXswaps):
¢ 3% spot/forward swaps [overnight Swaps ~ spot/next swaps ~ tomorrow/next day
swaps] - forward/forward swaps ~ forward-starting swaps < % > EIF A # 5 ¥

# 3F long leg of swaps °
W BEPZNEHEII RSB T RN PP AL wAdg o B oo

#3148 p "seven days or less x’f‘ﬁ#ﬁ a calendar week ; i #p & K 3| # 7
Pdgim 9P I RB P2 A BB IWYR G470 3 long leg of
swaps I #p p 2. % #& (3%4% guideline P.10-E) -

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

V. BT HiE#EE (OTC options) :
£ 3= currency swaption ~ currency warrant ~ average rate options % barrier
options ° 4% straddles - strangles ~ butterflies % vt 2 % 2 F#HEHF - ¢ 3n
A& s BEIF - Hl4e B ~ 10Mio straddle options - 3 4% option-bought 20Mio -

vi. 2 # (other products ) :
ip &2 472 5 forwards ~ swaps £ options ;gf » & 7 differential swaps # diff
swaps: bl4r & B A& R AT JlF T ek E?]? ¥ 4p 12 quanto swaps -
(2) 2852 XETE B LLEENL AL-AL:
i. Al:
AR F # b (domestic currency s FF TWD) $t# & b 2. 2 % - 2 ¢ TWD
¥+ USD 12 ¢k 2 2 ¥ %] outright forward 2. o/w non-deliverable forwards f i 82
BIS2016 3%~ HLAFHP fF & 2 AR FH 2




FAR VREAAMZIEEE AL

ii. & A2:
FAFEB ER(FZATER)2ZE 0 FITWD 2 AR F » p i (domestic
currency ) > USD/TWD < % 70> & Al ® L@ L €473 > 44 TWD
WH3 B 5 0 27 USD % TWD 2 outright forward 2. o/w non-deliverable
forwards 38 p " i-4F 2 0 (T fiﬁﬁ)?‘u USD #t BRL ~ CNY ~ INR ~ KRW -
RUB# | NDF 2 % &)~

2 A3 B Az p AHER PR (2 5ATE%222) 20 o

iv. 2 A4 :
MR 22 E > FITWD 5 AR g+ b % (domestic currency) » &2 TWD
Behd - Rul i AdY Fae R AR Flut k& TWD s % 3 00 pF o
&R AT A a0 T A4 R ] B = AL Domestic currency against others +
A2 USD against others + A3 EURO against others + A3 JPY against others + A3
Residual *2 -

(3) AP ERP EENEZNEZT 2 A 81RE > & 5 %5 (foreign
B 2

(4) %

2~ %

B:

exchange) % Wiz — ;}@r‘* fl& #7242 &£ 7 5 (single-currency interest
rate) @ 8f  FRAFEAFABERE & BAFRETEZ 2
BAR R AR G2 o FRTA B ARE SET L LR
ﬁ SRR AR SRR W A RS SR LT g W
R &2 8 =548 (3% guideline P.10-F) -
MIEEY f@ikfg, prime brokered % retail-driven 2z % % & 473 3F :
. ~z% %7 (primebrokers) :
EFEREL SR AN E (BHEAE FRAES T p iz
BFA7)BEALF L RBELERM £ 512 2 A85F - Bk
™1 prime brokers £ 4 K itz 2 b £ > O - FUEAR 5 R E IR

Saph o A
W P TR A

FEBRE o ik

% % X2 “olw prime brokered” 3 B 7% Jf 3 4F > A 14 prime brokers ¥ & -k (¥
2.2 % & > Bl& FE ~"olw prime brokered"s& p (3% guideline P.13-H) -
ii. Retail-driven transactions :
& HEWPH C(A) & “wholesale” 2 2 % (“wholesale” 45 ¥ % retail
broker # retail aggregators 2. & 4 - H #& i electronic retail trading
platforms) ; (B) E & FERRETF 25 T S8 26 3 58 (blerdd) &
non-wholesale investors 2. 2 % (3% guideline P.14-1) -
a2 - AN sz I L & P S[forward rate agreements (FRA) -

single-currency interest rate swaps( IRS )~ interest rate options( IRO ) % other products )]
(#% guideline P.9~10-D.2 2 P12~13-G.2)
(1) IRO : # # cap ~ floor ~ collar ~ corridor ~ swaption % warrant -

BIS2016 3"~ HAFFP HE L 2 AL FH 3



(2) other products : 35 # av & F 5%+ 7 ¥ 472 5 plain vanilla 2= FRA -~ swaps &
options ﬁ v e 2 :}‘-'rﬁ’ z_ differential swaps # quanto swaps # ¢ B & £ %!
F leveraged # 4 Hp #r:® (amortizing) 2. swaps —"Ff » 4 swaps based on LIBOR
squared ~ index amortising rate swaps -
3~ 4 C (execution methods) : & #7387 % > ;% (34 guideline P.14~15-J)
( 1) \Voice-direct : Z §&4% % 1 T3 ~ @ E & e-mail T e
( 2 ) Voice-indirect : voice broker -
( 3 ) Electronic-direct :
i. Single-bank proprietary trading system : |4~ Autobahn ~ BARX -~ \Velocity -
FX Trader Plus * B} 427 p (TR 3 2 R 4172 5 T 5 o
ii. Other: &|4- Thomson Reuters Conversational Dealing~Bloomberg FXGO~direct

API price streams -
( 4 ) Electronic-indirect :
I. Reuters matching ~ EBS -
ii. Darkpools © A4h@ L3~H 2 # A5 2 % T 5 » 4 BGC ~ Hotspot QT -
1ii.Other : 4= Currenex FX Trades ~ FXall ~ KCG Hotspot ECN ~ Bloomberg
Tradebook ~ ParFX ~ 360T -
( 5) Unallocated : 25/ F ik 582 2 & o
4 ~ % Info (Complementary Information » 5 B 3~4~6~7 2 {Fix3Fa 2 & § (74782
EEA5E FAHED ) (3% guideline P.16~17-K)

(1)7p 3:2016%# 4" 225 E4&M2EdLEFMIL LS -

(2) 3P 4 £%p 2 %2 outright forward ( 2 NDF) & 47 o
o2k SRR T S G0 > b4e EUR/USD » 2 ~ #f 11 100% -

TSR NT e B N ;; G10 4 > )4~ USD/TWD~USD/CNY - 3 » 4 2: “In Asia
& Pacific” 100% -

iii. = p e 22 G10 ¢ > blde TWD/ZAR > 4§ 20 “In Asia & Pacific” 50% -
“In Africa” 50% -

(3) 3 B 6:“Retail-driven transactions” 4 17 > L 3F 8 4£7 “wholesale” 2 2 % 7|
% 6 (a)> @ £ non-wholesale investors (4 ip A ) B2 % % Rfpid B %] H B
BBt G F(EY BER T FRF L RRATIET 2L H55 6(b)
AR R T BE A email 45 2 5 F 515 6 (c))(a)(b)(c) =4
WO E > 100 o

(4 ) 7 p 7 : “Internalisation ratio” 4 457 » 3 spot ~ outright forwards ~ FX swaps ~

currency swaps ~ OTC options ~ other products # & 2*2_ internalisation ratio -
(= ) Related Party Trade ( = # 3£ B memorandum item) : I — 4247 34 L84 R (i ¥ 4p
TERAFRFELFF AR ARAFRFEL FF AR FE affiliated firms
BIS2016 38~ HAFH P fE & 2 TR 9 4



(de2 @32 % 360 M TR AL M E ¥R ~ 457 23 27 F)) 2 P33 > B4
A3 & {5 - 7| olw related party trades .38 - Xm » FEHEPNRTE - BAFBHE
(reporting dealer) # ¥+% (back to back) = % ¥ Z p ¥ntE 72432 (facilitate internal

book-keeping) £ p #% Rk *& ¢ = (internal risk management) @ i& {7 ¥ g RI¥a2 32~ KN4

A BE o[BS ;L T2 H G304 (74 W 5 reporting dealer (22—

reporting dealer ) » 5 A & (722 i%*% o> @ 2 5 EUR/USD fx spot {¢ » &2 H 5304 (7 £ -

4 back-to-back = % - B| 5 # & 7 & 748 A2 with other financial institutions - local & p #

B EmistE- £ oa 2 ig3eA (72 2 PI4R- £ A2 with reporting dealers - cross border %

B R RF2Z R £ 0 2 A3 related party trade R EARZE £47] (5%

guideline P3-B.4) -

(- ) % 5 £ (counterparties) 4 #f ¢ fedp 2 b L AR (RRFE S HEPHETBRE)
L BRI & B2 b (3% guideline P5~7-C)

1~ Reportingdealers: 3 322 2=t BIS?4 2 L W*Th &St X R H T H e L mh

= “local-Fp %1% % # 5i3b2 32 g ®AL{T” 2 “cross border-%£1% 5

LBt ERBE S FRAFERE CRTRECETF LA NP

~ (EBS ~ Reuter dealing facility ) 2 % —’ﬁ » ¥ 7 W5 sales desk m & trading desk

2 ~ Other financial institutions : BIS #77| reporting dealer % ¥ *t 2_ & ﬁﬁi[;—: oA R
4117 (smaller commercial banks ) ~ % F 427 (investment banks) ~ % % 7 (securities
houses ) ~ % F & £ (mutual funds) ~ ¥ ik £ (pension funds) - ﬁ"ﬁéﬁ (hedge
funds) ~ currency funds ~ f % 34 £ (money market funds) ~ building societies -
2 2 & (leasing companies) ~ %' = & (insurance companies) ~ other financial
subsidiaries of corporate firms 12 2 ¢ #£ 424 (central banks) ] - Mf & % “local-B p
Hi &gt 2 “crossborder-H s Wt £ pisip” - HAEEFZ 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- &
e Lﬁﬂ: Pt T éﬁ—‘ﬁ » P[4 »~ undistributed 78 T o

3 ~ Non-financial customers : @ i = ;F‘f r ¢k en corporate %2 governments 0 £ w4 G

“local-E p g £ % “cross border-& ¢t gg £ = & o

= ~ 4%f (Amount Outstanding) 3F £
(- ) #8435 2016/7/15 # e-mail 1 ingrid.peng@mail.chc.gov.tw » @22 k1 5 LALZ
4z EXCEL 4% % 0 3 TBIS-847 L@z p i ) (&)de @ BIS-v # 0720) v
SUATREERE S (aBEp Y (bl4e BIS-Y 2 0722) 1 FEEE & o
(=) FRENDFHLmRT I EA
Ioggr 2 b B 6P RRFH L SR FH 2~ (gD | BT
BIS2016 38~ HAFHP fE & 2 AR EHE 5




>z A redc o | 3('1—” s miEEEL )
2~F - 3R1 1842 T 2§ 4 3k checking table kit € p # TRy FEF € B
FERBORS ﬁz—?— 1i%4 “Check” % xiip 2+ 4 > % 93 maximum of
the differences #cF 225 0> & 7 AR 2 AP M BB 5B 5 35 35BS RERYTT 18
P REFALS 4@ BEAGT o
(Z) BHAHS EHAH (RAXPH-OBU-BHLFE EH N EHFL2FFLEE)(GE
% guideline P.6-B.4 ) -
(2 ) #EF2 ML %R BIS e :
http://www.bis.org/statistics/triennialrep/guidelines_chanks.htm - 483 4F £ T &£ 2 EF
# (Reportingdealer) 28213 5 4 42 L2 F BIS¥ "2 220 42 4%
2B ST LHIER 6 A NF R FRERERS BIS {ATFRDE S F AT
koo
(1 ) 2 4R B
. ”‘ri;ﬁ_s* 2013 # 6 7 30 p %=~ 13 % dE(equity ) F &(commodity )~ 5 #* (credit)
2 AW A @B 2 2B & & (nominal amounts) 4R3E 2 % 3 & (gross
market values) ; #72 |+ & f 7 &% 943 15 % i (multiplier component)
EFFF P 248 (PG LD A &4 B 8) (354 guideline P.4- B3)
2 AW P ARIEZEFRA B4 A ERAZHEFFOF SEFRA L AR -
“HAEROS®RER (& 01~05) > # £ P ¥R BIS “Reporting Guidelines for
Amounts Qutstanding” % “Frequently Asked Questions and Answers” o
(=) %1‘%«?\ F AR
~42 01 2 04

(1) ¢ # %= F[outright forwards - foreign exchange swaps - currency swaps

(%
cross-currency interest rate swaps ) ~ currency options % other products] 2 § & %
% (gold contracts ) #¢%¢ - 2 ¥ swaps # 7 overnight swaps - spot/next swaps -
tomorrow/next day swaps ~ forward/forward swaps ~ forward-starting swaps > {&
spot/forward swaps 3 48 unsettled forward part - # forward/forward swaps B
7 % mrz_ forward parts 32/ 32 48 (3% % guideline P.4-B.2 2 P.9~10-G1) -
(2) B pra P apmp &p 0 H - B A (single-currency basis) 3 4F » b4
100Mio % » % £ ¢ 4%~ 2 forward - /f 4 %[#.4F USD/EUR ¢ 100Mio (3%
% guideline P.8-D ) -
2~ %02 2 O4: &2 - N2 1572 1 &mE &[FRA~IRS~IRO (7 caps
floors ~ collars ~ corridor) % other products]2: &) 48 %f -

3403 2 O4: g ~F & G * 2 Hiji7d (2 & i &2 forwards ~ swaps ~ options

O S
(1) ¥ &% (preciousmetals) #72 L& mp X 9PiEr ¢ 2R &> 2 BH i j7
BIS2016 354 HiFHmMFEE 2 LR EHE 6



4 1 & g7 5 (other commodities) 4 B 3#L4F -

( 2) “Credit derivatives data” ¢ 3£ % O5 i * g ¥ 2 # (credit default swaps,
CDS)z &z * £ B Al #p & &5 % 48 (credit-spread forwards/options ) ~ credit
event or default swaps % %%, 3F p¥ < 4% (total return swaps, TRS) % - H ¢ 2 %
@ 2L X (Credit linked notes, CLN ) & /f 74R *> &~ & (3 % guideline
P.12-G.5) °

(3) REHIZPERTE & F kRE G SR 57 B4 (nationality of the issuer
of the underlying ) w4 2§ o

4~ % 05: %% g2 (CDS) & Yepif
(1) CLN -~ optionson CDS 2 TRS & 7 5|3r >t ~ 4 o 330 5. (collateralisation ) 7=

=

JBi® e H A% 2 gross market values e
(2) 2 % $+ 548 &4 (other financial institutions) # » 7 # el w3
#8 © central counterparties (CCPs) ~ banks and securities flrms ~ insurance firms
( z pension funds )~ SPVs, SPCs or SPEs ~ hedge funds % other ( 3% % guideline
P.14-H.3 2 P.17-Annex 2) o
54 047°¢ 2% firstleg A &3/ p > P eachleqg (#773 nearand far legs) 3=f i P&
THPIRLP 2 XL NEFINHHF (%4 guideline P.8-E) -
6T ERE S HE2HE 22 b'h s~ 5%, o 5 %% (foreign exchange )
Wz - FERU2ZIFFAEeRE & (smgle currency interest rate ) ~ "%
(equity) ~ 7 & (commodity) ~ % * (credit) # #is (other) = #F ; & fh4f & 7
AR ERE & AT E T 22 @p& oo A ‘%'Jtafﬂ?f%?r R W ST
Bh G REPFER A RBEAE AR T AR bR
FEEP IR S SR B E I F 2 AR (G
gmdellne P.8~9-F)o pt #t » B i#-H %
option = #& plain vanilla 3] f& » %] & H & p * £33 4% o F ik ®% § %0 IAS 39
Ao RGBT amE & (340 %AAES ¥ on-balance-sheet assets) 4
BlRRA 2 s ST AR & 3 gt (354 guideline P3~4-B.2) -
(=) @7 iié:% i@ (gross market values) ¥ & 5 #73 5 F (A D ) F Qa3E2+ § =% (mark

;EE
™

NE A RS R4sA) R o0 47 = forward ~ swap ~

(:cr

to market ) & ¥+ & 3% - > “gross positive market values” z & ¥4 %f #7F positive
replacement values z fr - “gross negative market values” = % ¥4 %f 75 negative
replacement values 2 fr o > - 2 F L& pe F HF2 & § replacement values

7 183 A4 (3% guideline P.5 2 P16-Annex 1) o

(~) % %%+ (counterparties) 4 #§ (3% guideline P.7-C) :

1~ Reporting dealers : 45 & f i 2 RFRE3RM W IPF b £ 5 S BRI AR &
%?\Bi\ﬁﬁ\ﬁﬂ9\%%‘%i‘ﬁﬁ\iW§13$W?£$§BB4
LEBF2LFIPERE &2 P S (# FHEIZ 230 A4 ) § 5+ 1)
BIS2016 38~ HLAFHP fE & 2 AR FH 7




PERF -KFHERE -FEFP o

2 ~ Other financial institutions : BIS #7 7| reporting dealer ¥ 2 &g % [e 454247

(banks)~ % F £ £ (mutual funds) ~ i? ik 2L & (pension funds) ~ #*% s £ (hedge

funds) ~ currency funds ~ f %% 37 £ (money market funds ) ~ building societies
A2 = @ (leasing companies ) ~ %% = & (insurance companies )~ ¢ & 41{7 (central
banks)~ & ¢ 2 % ¥+ (CCPs) ]~

3 ~ Non-financial customers : & if = % raek 2. ¢ ¥ (corporations )~ % £ E F A £ = (high
net worth customers ) * 2% g 4p M #<f-2 48 (non-financial government entities ) -

BIS2016 3"~ HAFFP HE L 2 AL EH 8



