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Report Forms for the

Central Bank Survey of Foreign Exchange
and Derivatives Market Activity—FR 3036

Turnover Survey as of April 2013

This report is authorized by law (12 U.S.C. 8§88 248(a), 353-359, and
461). Your voluntary cooperation in submitting this report is needed
to make the results comprehensive, accurate, and timely. The
Federal Reserve may not conduct or sponsor, and an organization is
not required to respond to, a collection of information unless it dis-
plays a currently valid OMB number. The Federal Reserve System

regards the individual institution information provided by each
respondent as confidential (5 U.S.C. § 552(B)(4)). If it should be
determined that any information collected on this form must be
released, other than in the aggregate in ways that will not reveal
the amounts reported by any one institution, respondents will be
notified.

Public reporting burden for this collection of information is estimated to be 55 hours for the turnover part and an additional 60 hours for the outstanding contracts part of the survey per
response, including time to gather and maintain data in the proper form, to review instructions and to complete the information collection. Send comments regarding this burden estimate to:
Secretary, Board of Governors of the Federal Reserve System, 20th and C Streets, NW, Washington, DC 20551; and to the Office of Management and Budget, Paperwork Reduction

Project (7100-0285), Washington, DC 20503.
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Table A1—Foreign Exchange Contracts*
Turnover in nominal or notional principal amounts in April 2013

USD against
U.S. Dollar Amounts in Millions | AUD | BRL [ CAD | CHF [ CNY | EUR | GBP | HKD | INR [ JPY |KRW [ MXN | NOK | NzD | PLN | RUB | SEK | SGD [ TRY | TWD | ZAR [other?| Total
INSTRUMENTS
SPOT?
1. With reporting dealers ...............ccoeveiiiniiniinainn.n. 1.
A LOCAl....i la.
b. Cross-border............oooiviiiiiiiiii e, 1.b.
2. With other financial institutions. ..o 2.
A LOCAl. .o 2.a
b. Cross-border............ocooviiiiiiii 2.b
c. Non-reporting banks ... 2.c
d. INSttUtional INVESLOrS ........ovvveeeeeeeiiieee e 2.d
e. Hedge funds and proprietary trading firms........... 2.e
f. Official sector financial institutions.................... 2.f
. OtherS v 2.9
h. UNiStrBULed........vvveeeeiceeieee e 2.h
3. With nonfinancial customers .............ccooviiiiiiiinnann 3.
A LOCAL. .o 3.a.
B. CrosS-border. ............oouui i 3.b.
Total SPOt. ettt
1. o/w prime brokered...........ccoeiiiiii 1.
2. ofw retail-driven ... ..o 2.
OUTRIGHT FORWARDS*
1. With reporting dealers ...........cccooeiviiiiiiiiii s, 1.
A LOCAlL. . l.a.
b. Cross-border.........ccoooiiiiiiie e 1.b.
2. With other financial institutions. ..o 2.
A LOCEL. ... 2.a
b. Cross-border. ...........ooouiiiiiiiiiie e 2.b
c. Non-reporting banks ...........ccooiiiiiiiiiin, 2.c
d. Institutional iNnvestors ... 2d
e. Hedge funds and proprietary trading firms........... 2.e
f. Official sector financial institutions.................... 2.f
9. OtherS ..o 2.9
h. Undistributed..............cooviiiiiiiee e 2.h
3. With nonfinancial customers ...............ccooiiieiiiiann.. 3.
A LOCAL. ... 3.a.
b. Cross-border.........c.ooiiiiii i 3.b.
Total Outright Forwards ...
1. o/w prime brokered.................ooiiiiiii 1.
2. o/w retail-driven..............cocooiiii 2.
3. o/w non-deliverable forwards® .......................oeee. 3.
MATURITIES OUTRIGHT FORWARDS
1.Seven days Or €SS ... ....ovoveeiiiiee e 1.
2. Oversevendaysanduptooneyear...........cocoovivveennns 2.
3. OVEI ONE YBAI. ... .uitit ettt etee et et eeaans 3.
FOREIGN EXCHANGE SWAPS®
1. With reporting dealers ..........ccoooiiiiiiiiiiianen, 1.
A LOCAL. .o l.a.
b. Cross-border..........ocooviiiiiii i 1.b.
2. With other financial institutions. ..o 2.
A LOCAL. . 2.a.
b. Cross-border.........ccooiviiiiiiiii e 2.b.
c. Non-reporting banks ... 2.c.
d. Institutional iNVestors ...........cooviiiiiiiiiiinene. 2.d.
e. Hedge funds and proprietary trading firms........... 2.e.
f. Official sector financial institutions.................... 2.f.
9. OtNEIS L.t 2.9.
h. Undistributed..........o.cooeiiiiiiee e, 2.h.
3. With nonfinancial customers ..............ccoocviiiiiiinen 3.
A LOCAL. .o 3.a.
b. Cross-border..........oovviiiiiiiiiii 3.b.
Total Foreign Exchange Swaps ...........covvvviiiiinannnn.
1. o/w prime brokered.........c.coooviiiiiiii 1.
2. olwretail-driven ... 2.
MATURITIES FOREIGN EXCHANGE SWAPS
1.Seven dayS Or €SS .......oviniriiiieeiiei e 1.
2. Over seven days and upto One year..............ooeevunenn. 2.
3. OVEI ONE YEAI. ... vt ittt et 3.

1. All transactions involving exposure to more than one currency, whether in interest rates or exchange rates. 2. "Other" covers currencies that are included in the Triennial but not explicitly listed in each column of this table. See also table A4 for a more detailed breakdown of total turnover in "other" currencies.
3. Excluding "tomorrow/next day" transactions. 4. Including non-deliverable forwards and other contracts-for-differences. 5. Data should be provided for the "total" column. 6. Currency pairs as well as for the "other" and "total" column. 04/2013
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Table A2—Foreign Exchange Contracts*

Turnover in nominal or notional principal amounts in April 2013

EUR against JPY against Resi- |Grand
U.S. Dollar Amounts in Millions | AUD | CAD | CHF [ CNY | DKK | GBP | HUF | JPY [ NOK | PLN [ SEK | TRY [other?| Total | AUD | BRL | CAD [ NzD | TRY [ ZAR [Other? Total | dual® | Totat*
INSTRUMENTS
SPOT®
1. With reporting dealers ...............ccoeveiiiniiniinainn.n. 1.
A LOCAl. .o la.
b, Cross-border.........covviiiiiiiii e 1.b.
2. With other financial iNSHUIONS. ... ...............ccevvvneennn. 2.
A L0CAl. . 2.a
b. Cross-border.........c.oviviiiiiiii e 2.b
c. Non-reporting banks ... 2.c
d. Institutional iNVestors ...........c.ooviiiiiiiiinen.. 2d
e. Hedge funds and proprietary trading firms........... 2.e
f. Official sector financial institutions.................... 2.f
. OtherS v 29
h. UNiStrBULed........vvveeeeiceeieee e 2.h
3. With nonfinancial customers .............ccooviiiiiiiinnann 3.
A LOCAL. ... 3.a.
D. Cross-border. ...........oovuiiiiie e 3.b.
Total SPOt. ..o
1. o/w prime brokered...........ccoeiiiiii 1.
2. 0/w retail-driven ........cooooeiiiiii e 2.
OUTRIGHT FORWARDS®
1. With reporting dealers ...........cccooeiviiiiiiiiii s, 1.
A L0CAl. .o l.a.
b. Cross-border.........ccoooiiiiiiie e 1.b.
2. With other financial institutions. ..o 2.
A LOCEL. ... 2.a.
b. Cross-border.............coovviiiiiiiii e 2.b.
c. Non-reporting banks ...........coooiiiiiiiiiin, 2.c.
d. Institutional iNnvestors ... 2.d.
e. Hedge funds and proprietary trading firms........... 2.e.
f. Official sector financial institutions.................... 2.f.
9. OtherS ..o 2.9.
h. Undistributed..............cooviiiiiiiee e 2.h.
3. With nonfinancial customers ..o, 3.
A L0CAl. .o 3.a.
b. Cross-border.........c.ooiiiiii i 3.b.
Total Outright Forwards ........cccoviiiiiiiiii i
1. o/w prime brokered.................ooiiiiiii 1.
2. 0/W retail-driven...........cooiv i 2.
3. o/w non-deliverable forwards” .................ccevivnnnn. 3.
MATURITIES OUTRIGHT FORWARDS
1. Seven days Or l8SS ......o.viviiiiii i 1.
2. Oversevendaysanduptooneyear............cooovivvveannns 2.
3. OVEI ONE YA ... et eee et 3.
FOREIGN EXCHANGE SWAPS®
1. With reporting dealers ...........cccooviiiiiiiiiiiiene, 1.
A LOCAl....e l.a.
b. Cross-border..........ocooviiiiiii i 1.b.
2. With other financial institutions. ..o 2.
A LOCAL. ... 2.a
b. Cross-border.........ccooiviiiiiiiii e 2.b
c. Non-reporting banks ... 2.c
d. Institutional investors ... 2.d
e. Hedge funds and proprietary trading firms........... 2.e
f. Official sector financial institutions.................... 2.f
9. OtNEIS L.t 2.9
h. Undistributed...........oooviiiiii e 2.h
3. With nonfinancial customers ..............coviii i 3.
A LOCAL. .o 3.a.
b. Cross-border..........oovviiiiiiiiiii 3.b.
Total Foreign Exchange Swaps ...........covvvviiiiinannnn.
1. o/w prime brokered..............cocoiiiii 1.
2. olwretail-driven ... 2.
MATURITIES FOREIGN EXCHANGE SWAPS
1.Seven dayS Or eSS .......c.ovieeeii e 1.
2. Oversevendaysanduptooneyear............ccoeeuvennn. 2.
3. OVEI ONE YBAN ...ttt etete et e e aeeaens 3.

1. All transactions involving exposure to more than one currency, whether in interest rates or exchange rates. 2. "Other" covers currencies that are included in the Triennial but not explicitly listed in each column of this table. See also table A3 for a more detailed breakdown of total turnover in "other" currencies.
3. "Residual” covers all currency pairs except those involving the domestic currency, the USD, the EUR, and the JPY. 4. Covers the sum of the totals in tables A1, A2, and the column "Residual". 5. Excluding "tomorrow/next day" transactions. 6. Including non-deliverable forwards and other contracts-for-differences.
7. Data should only be provided for the "total" columns. 8. A swap is considered to be a single transaction in that the two legs are not counted separately. 04/2013
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Table A3—Foreign Exchange Contracts*

Turnover in nominal or notional principal amounts in April 2013

Total turnover in listed currencies against all other currencies?
U.S. Dollar Amounts in Millions | ARS | AUD | BGN | BHD | BRL | CAD | CHF | cLP | cNY | coP | czK | DKK [ GBP [HKD [HUF | IDR | ILS [ INR [KRW| LTL | LvL [MXN|MYR [NOK| NZD | PEN | PHP | PLN | RON|RUB | SAR | SEK | SGD| THB | TRY [TWD | ZAR |Other

INSTRUMENTS

SPOT?

1. With reporting dealers ...............ccoeveiiiniiniinainn.n. 1.
A LOCAl. .o l.a.
b, Cross-border.........covviiiiiiiii e 1.b.

2. With other financial iNSHtUtioNs. .......................ccc..... 2.
A L0CAl. . 2.a
b. Cross-border.........c.oviviiiiiiii e 2.b
c. Non-reporting banks ... 2.c
d. Institutional iNVestors ...........c.ooviiiiiiiiinen.. 2d
e. Hedge funds and proprietary trading firms........... 2.e
f. Official sector financial institutions.................... 2.f
. OtNEIS Lo 2.9
. UNiSEHBULEA ... 2.h

3. With nonfinancial customers ..............ccoociiiiiiiinn, 3.
A LOCAL. ... 3.a.
D. Cross-border. ...........oovuiiiiie e 3.b.

Total SPOt. ..o

1. o/w prime brokered...........coviiiiiiiii 1.

2. ofw retail-driven ... ..o 2.

OUTRIGHT FORWARDS*

1. With reporting dealers ...........cccooeiviiiiiiiiii s, 1.
A L0CAl. .o l.a.
b. Cross-horder............cooviiiii 1.b.

2. With other financial institutions. ..o 2.
A LOCEL. ... 2.a
b. Cross-border.............coovviiiiiiiii e 2.b
c. Non-reporting banks ...........ccooiiiiiiiiiin, 2.c
d. Institutional iNnvestors ... 2d
e. Hedge funds and proprietary trading firms........... 2.e
f. Official sector financial institutions.................... 2.f
9. OtherS ..o 2.9
h. Undistributed...............ooviiiiie e 2.h

3. With nonfinancial customers ..o, 3.
A L0CAl. .o 3.a.
b. Cross-horder............oooiiiiiiii i 3.b.

Total Outright Forwards ..........c.ooiiiiiiiii e

1. o/w prime brokered.................ooiiiiiii 1.

2. 0/w retail-driven ... 2.

3. o/w non-deliverable forwards®.....................coeene.

MATURITIES OUTRIGHT FORWARDS

1.Seven days Or l8SS ......c.ovvviiiiiii i 1.

2. Oversevendaysanduptooneyear...........cocoovivveennns 2.

T @ T o o 1o Y T 3.

FOREIGN EXCHANGE SWAPS®

1. With reporting dealers ...........cccooviiiiiiiiiiiiene, 1.
A LOCAl....e l.a.
b. Cross-border.........cooviiiiiii 1.b.

2. With other financial institutions. ..o 2.
A LOCAL. ... 2.a
b. Cross-border.........ccooiviiiiiiiii e 2.b
c. Non-reporting banks ... 2.c
d. Institutional investors ...........ccoiiiiiiiiii i 2.d
e. Hedge funds and proprietary trading firms........... 2.e
f. Official sector financial institutions.................... 2.f
9. OtNEIS L.t 2.9
h. Undistributed............ocoiiiiiii 2.h

3. With nonfinancial customers ..............ccoocviiiiiiinen 3.
A LOCAL. .o 3.a.
b. Cross-border.........cooviiiiiiii 3.b.

Total Foreign Exchange Swaps ...........covvvviiiiinannnn.

1. o/w prime brokered............coooiiiiiiiiiiiiii 1.

2. 0/w retail-driven ...............ocoii i 2.

MATURITIES FOREIGN EXCHANGE SWAPS

1.Seven dayS Or eSS .......c.ovieeeii e 1.

2. Oversevendaysanduptooneyear............ccoeeuvennn. 2.

3. OVEI ONE YBAN ...ttt etete et e e aeeaens 3.

1. All transactions involving exposure to more than one currency, whether in interest rates or exchange rates. 2. Only transactions which are included in the columns "other" in tables A1, A2, and "residual” in table A2 . Trades involving the domestic currency, the USD, the EUR or the JPY in one leg, and any of
the currencies listed in this table in the other leg, should be allocated to the relevant currency column in this table once; these deals should correspond to the ones reported in columns "other" of tables A1 and A2. Trades between any two currencies listed in this table should be reported in both relevant
currency columns, thus summing to 200% of the deal; these trades should correspond to the ones reported in column "residual" in table A2. Currencies subject to compulsory reporting have been marked in blue. 3. Excluding "tomorrow/next day" transactions. 4. Including non-deliverable forwards and other
contracts-for-differences. 5. Data should only be provided for the "total" column. 6 A swap is considered to be a single transaction in that the two legs are not counted separately. Includes "tomorrow/next day" transactions. 04/2013
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Table A4—Foreign Exchange Contracts*
Turnover in nominal or notional principal amounts in April 2013

USD against
U.S. Dollar Amounts in Millions | AUD | BRL | CAD | CHF | cNY | EUR | GBP [ HKD | INR | JPY |KRW|MXN|NOK | NzD | PLN | RUB | SEK | SGD | TRY [ TWD | ZAR |0ther?] Total

INSTRUMENTS

CURRENCY SWAPS?®

1. With reporting dealers ...........cccoovviiiiiiiiiiiee 1.
= T I o | l.a.
. Cross-border........ccovvviuiiiiii e 1.b.

2. With other financial institutions ...................ccoociee 2.
A LOCAL .o 2.a
b. Cross-border............ccooiiiiiiiii 2.b
c. Non-reporting banks ..............ccoeeveiiiiiiaiieaiin, 2.c
d. Institutional investors ... 2.d
e. Hedge funds and proprietary trading firms........... 2.e
f. Official sector financial institutions.................... 2.1
0. ONEIS ot 2.9
h. Undistributed............coviiiii e 2.h

3. With nonfinancial customers ...t 3.
A LOCAL .ottt 3.a.
. Cross-border........coovviviiiiiiii e 3.b.

Total CUITENCY SWaPS ... vt iiee e ieeieeaes

1. o/w prime brokered............coooiiiiiiiii 1.

2. 0/w retail-driven ... ..o 2.

OTC OPTIONS*

Sold

1. With reporting dealers ...........ccooiiiiiiiiiiiiiieieene, 1.
. LoCal.. .. l.a.
b. Cross-border. ........ccooviiiiiiiiiiiii 1.b.

2. With other financial institutions ..................ociiean 2.
A LOCAL. .ttt 2.a
b. Cross-border..........ocviiiii 2.b
c. Non-reporting banks ..o, 2.c
d. Institutional investors ... 2d
e. Hedge funds and proprietary trading firms........... 2.e
f. Official sector financial institutions.................... 2.f
g.Others ... 2.9
h. Undistributed...........ooooiiii 2.h

3. With nonfinancial customers .............ccvvviiiiiiiiiinnnn. 3.
. LoCal.. . 3.a.
b. Cross-border. .........ccooviiiiiiiiiiiii 3.b.

Total OTC Options Sold............ooiiiiiiiii

1. o/w prime brokered............ccooiiiiii 1.

2. 0/w retail-driven ... ..o 2.

Bought

1. With reporting dealers .............cooviviiiiiiiiine 1.
. Local.. .. 1.a.
b. Cross-border. ..o 1.b.

2. With other financial institutions .......................o.oe. 2.
. L0Cal.. .. 2.a
b. Cross-border...... ..o 2b
c. Non-reporting banks ...........cooooiiiiiiii, 2.c
d. Institutional investors ... 2.d
e. Hedge funds and proprietary trading firms........... 2e
f. Official sector financial institutions.................... 2.f
g.0thers ..o 2.9
h. Undistributed...........c.oooiiii 2.h

3. With nonfinancial customers .................cooviiinnnn, 3.
Q. LOCAl. ... 3.a.
b. Cross-border. ..o 3.b.

Total OTC Options Bought ...,

1. o/w prime brokered...........c.oooiiiiiiiiii 1.

2. 0/wretail-driven...........oooii 2.

TOTAL OTC OPTIONS . ...t

TOTAL FX CONTRACTS ..ttt

1. o/w prime brokered.................... 1.

2. 0/wretail-driven ... ... 2.

1. All transactions involving exposure to more than one currency, whether in interest rates or exchange rates. 2. "Other" covers currencies that are included in the Triennial but not explicitly listed in each column of this table. See also table A3 for a more detailed breakdown of total turnover in "other" currencies.
3. Aswap is considered to be a single transaction in that the two legs are not counted separately. 4. Including currency warrants and multicurrency swaptions.

04/2013
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Table A5—Foreign Exchange Contracts*

Turnover in nominal or notional principal amounts in April 2013

EUR against JPY against Resi- |Grand
U.S. Dollar Amounts in Millions | AUD | CAD | CHF | CNY | DKK | GBP [ HUF | JPY | NOK | PLN | SEK | TRY |Other?| Total | AUD | BRL | CAD | NZD | TRY | ZAR |other?| Total | dual® | Total*

INSTRUMENTS

CURRENCY SWAPS®

1. With reporting dealers ...........ooooiiiiiiiiiiiiaeene, 1.
A LOCaAl. ..o l.a.
b. Cross-border 1.b.

2. With other financial institutions 2.
A L0CAl. ..o 2.a
b. Cross-border..........ccoiiiiii i 2.b
c. Non-reporting banks ...........coooiiiiiiiiiii, 2.c
d. Institutional iNnvestors ...........ccooiiiiiiiiiiiiiii, 2d
e. Hedge funds and proprietary trading firms........... 2.e
f. Official sector financial institutions.................... 2.f
9. OtREIS L.t 2.9
h. Undistributed............ooiiiii 2.h

3. With nonfinancial customers ................ociiiiiiiiinn, 3.
A LOCAl. .. 3.a.
D, Cross-border.........ccovveeiiii i 3.b.

Total CUITENCY SWaPS .. .vvee et e it eiie e viieeenaens

1. o/w prime brokered...........coviiiiiiii 1.

2. 0/W retail-driven..........ooiiii i 2.

OTC OPTIONS®

Sold

1. With reporting dealers ..........ccooeiiiiiiiiiii i 1.
A L0CAl. .o l.a.
b. Cross-border. .......ccooviii i 1.b.

2. With other financial institutions.......................oooes 2.
A L0CAl. .. 2.a
b. Cross-border..........coovviiiiii e 2.b
c. Non-reporting banks ............cooiiiiiiiiin, 2.c
d. Institutional iNvestors ...........ccoviiiiiiii i, 2.d
e. Hedge funds and proprietary trading firms........... 2.e
f. Official sector financial institutions.................... 2.f
. Others .o 2.9
h. Undistributed...........coooiiiii i 2.h

3. With nonfinancial customers ...............ccooveveieeennn. 3.
A LOCAL. .. 3.a.
b. Cross-border........coooiiii i 3.b.

Total OTC Options SOId......ooviiiii e

1. o/w prime brokered...........coooviiiiiiiii 1

2. 0/w retail-driven ... ... 2.

Bought

1. With reporting dealers .............coooiiiiiiiiiiiene 1.
A LOCAl. .. 1.
b. Cross-border 2.

2. With other financial institutions 2.
A L0CAl. .. 2.a
b. Cross-border.........c.ovieiiiiie e 2.b
c. Non-reporting banks ...........cooooiiiiiiiiin, 2.c
d. Institutional iNvestors ...........ccoviiieieeiiiiiiiinn, 2.d
e. Hedge funds and proprietary trading firms........... 2.e
f. Official sector financial institutions.................... 2.f
g.0thers ... 2.9
h. Undistributed...........coooiiii 2.h

3. With nonfinancial customers ...............ccociieeeeennn, 3.
A LOCal. .o 3.a.
b. Cross-border........coovviii i 3.b.

Total OTC Options Bought ........oooiiiiii i

1. o/w prime brokered...........cooiiiiiiii 1.

2. 0/wretail-driven............co 2.

TOTAL OTC OPTIONS . ...t

OTHER PRODUCTS ... it

TOTAL FX CONTRACTS .o

1. o/w prime brokered..............c.ooiii 1.

2. 0/wretail-driven ... ... 2.

3. o/w related party trades® ..o, 3.

1. All transactions involving exposure to more than one currency, whether in interest rates or exchange rates. 2. "Other"covers currencies that are included in the Triennial but not explicitly listed in each column of this table. See also table A6 for a more detailed breakdown of total turnover in "other" currencies.
3. "Residual" covers all currency pairs except those involving the domestic currency, the USD, the EUR, and the JPY. 4. Covers the sum of the totals in tables A4, A5 and the column "Residual". 5 A swap is considered to be a single transaction in that the two legs are not counted separately. Includes
"tomorrow/next day" transactions. 6. Including currency warrants and multicurrency swaptions. 7. Any instrument where the transaction is highly leveraged and/or the notional amount is variable and where a decomposition into individual plain vanilla components is impractical or impossible. 8. Trades between desks
and offices, and trades with own branches and subsidiaries and between affiliated firms (regardless of whether the counterparty is resident in the same country as the reporting dealer or in another country). Back-to-back deals and trades to facilitate internal bookkeeping and internal risk management
within a given institution are not to be reported in the context of the triennial survey. 04/2013
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Table A6—Foreign Exchange Contracts*
Turnover in nominal or notional principal amounts in April 2013

Total turnover in listed currencies against all other currencies?
U.S. Dollar Amounts in Millions | ARS [ AUD | BGN | BHD | BRL | cAD | cHF | cLP [ cNY | cop | czk [ DKK | GBP [HKD [HUF | IDR | ILs [ INR [KRW| LTL | LvL [MXN|MYR [NOK [NzD | PEN | PHP [ PLN | RON | RUB | SAR | SEK | SGD | THB | TRY [TWD | ZAR |Other

INSTRUMENTS

CURRENCY SWAPS?®

1. With reporting dealers ...........coooiiiiiiiiiiiiiiene, 1
A LOCAl. ..o l.a.
B, Cross-border. .......cvvviuii e 1.b.

2. With other financial institutions ..................cccoiveenn 2.
A LOCAl. ..o 2.a
b. Cross-border..........ccooiiiiiiiii i 2.b
c. Non-reporting banks ...........cocoveiiieiiiaiiianninnnns, 2.c
d. Institutional iNVestors ...........ccoviiiiiieiiiiiiiiinn 2d
e. Hedge funds and proprietary trading firms........... 2.e
f. Official sector financial institutions.................... 2.f.
0. OtNEIS Lo 2.9
h. Undistributed...........coooiiii 2.h

3. With nonfinancial customers ...t 3.
A LOCAl. .. 3.a.
B, Cross-border........cvvvieii i 3.b.

Total CUITENCY SWaPS ... vt iiee e ieeieeaes

1. o/w prime brokered...........ccooeiiiiiiii 1.

2. 0/w retail-driven..........ooii i 2.

OTC OPTIONS*

Sold

1. With reporting dealers ...........oovvviiiiiiiniii s 1.
A LOCAL oo la.
B. Cross-border. ... ....oovieiiie e 1.b.

2. With other financial institutions .......................ooous 2.
A LOCAL. .t 2.a.
B. CroSS-DOMAE. ..o 2.b.
c. Non-reporting banks ............coooiiiiiii i 2.c.
d. Institutional iNVestors ...........ccoviiiiieeiiiiiiinnn, 2.d.
e. Hedge funds and proprietary trading firms........... 2.e.
f. Official sector financial institutions.................... 2.f.
9. OtREIS L.oiviii e 2.9.
h. Undistributed...........coooiiiiii 2.h.

3. With nonfinancial customers ................ccooeeiiiineann 3.
A LOCAL. .ot 3.a.
B. Cross-border. ... ....oovieeiie e 3.b.

Total OTC Options Sold............ooiiiiiiiii

1. o/w prime brokered..............cocoeviiiiiieeien, 1.

2. 0/w retail-driven ... .. ... 2.

Bought

1. With reporting dealers ...........ccoooviiiiiiiiiiii e, 1.
A LOCal. l.a.
b, Cross-border.........cooviiiiiiie e 1.b.

2. With other financial institutions .....................coous 2.
A LOCAl. .o 2.a.
B, Cross-border........cvvvirii i 2.b.
c. Non-reporting banks ............cooiiiii i 2.c.
d. Institutional iNVestors ...........ccoviiiiieeiiiiiiinns 2.d.
e. Hedge funds and proprietary trading firms........... 2.e.
f. Official sector financial institutions.................... 2.f.
g.0thers ... 2.9.
h. Undistributed.............cooeiiiii 2.h.

3. With nonfinancial customers ................ccooeviiiinn e 3.
A LOCAL. .o 3.a.
b, Cross-border.........oooviiiiiiie e 3.b.

Total OTC Options Bought ...,

1. o/w prime brokered...........coooviiiiiii 1.

2. 0/wretail-driven..... ... 2.

TOTAL OTC OPTIONS . ...t

TOTAL FX CONTRACTS ..ot

1. o/w prime brokered............oooiiiiiiiiiii 1.

2. 0/wretail-driven ... ... 2.

1 All transactions involving exposure to more than one currency, whether in interest rates or exchange rates. 2 Only transactions which are included in the columns "other" in tables A4, A5, and "residual” in table A5 . Trades involving the domestic currency, the USD, the EUR or the JPY in one leg, and any of
the currencies listed in this table in the other leg, should be allocated to the relevant currency column in this table once; these deals should correspond to the ones reported in columns "other" of tables A4 and A5. Trades between any two currencies listed in this table should be reported in both rel-
evant currency columns, thus summing to 200% of the deal; these trades should correspond to the ones reported in column "residual” in table A5. Currencies subject to compulsory reporting have been marked in blue. 3 A swap is considered to be a single transaction in that the two legs are not counted
separately. 4 Including currency warrants and multicurrency swaptions.
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Table B1—Single-Currency Interest Rate Derivatives*

Turnover in nominal or notional principal amounts in April 2013

U.S. Dollar Amounts in Millions

ARS | AUD | BGN | BHD | BRL | cAD | CHF | cLP [ cNY [ coP | czK | DKK | EUR | GBP [ HKD [ HUF | IDR | ILS | INR | JPY [KRW| LTL | LvL [MXN|MYR|NOK | NzD | PEN | PHP | PLN | RON | RUB | SAR | SEK | SGD | THB | TRY [ TWD | USD | ZAR | Other | Total

INSTRUMENTS

FORWARD RATE AGREEMENTS

1. With reporting dealers.............
a.Local ..o
b. Cross-border....................

2. With other financial institutions ...
a.Local ...
b. Cross-border....................

3. With nonfinancial customers......
a.local ......ooooiiii
b. Cross-border ....................

TOTAL FORWARD RATE AGREEMENTS ..

SWAPS?

1. With reporting dealers.............
a.Local ...
b. Cross-border....................

2. With other financial institutions ...

b. Cross-border....................
3. With nonfinancial customers......
a.Local ......ooooiiii
b. Cross-border....................
TOTALSWAPS ...

1. All transactions where all the legs are exposed to one and only one currency's interest rate, including all fixed/floating and floating/floating single-currency interest rate contracts.
2. Aswap is considered to be a single transaction in that the two legs are not counted separately.

Table B2—Single-Currency Interest Rate Derivatives*
Turnover in nominal or notional principal amounts in April 2013

U.S. Dollar Amounts in Millions

ARS | AUD | BGN | BHD | BRL | cAD | cHF | cLP [ cNY [ coP | czK | DkK | EUR | GBP [ HKD [ HUF | IDR | ILS | INR | 3PY [KRW| LTL | LvL [MXN|MYR|NOK [ NzD | PEN | PHP | PLN | RON | RUB | SAR | SEK | SGD | THB [ TRY [ TWD | USD | ZAR | Other | Total

INSTRUMENTS

OTC OPTIONS

Sold

1. With reporting dealers .............
a.Local............iiiiiii
b. Cross-border ....................

2. With other financial institutions ...
a.Local..............iiiiin
b. Cross-border ....................

3. With nonfinancial customers......

b. Cross-border ....................
Total OTC Options Sold ............
Bought
1. With reporting dealers .............

a.Local.............iiiin

b. Cross-border ....................
2. With other financial institutions ...

3. With nonfinancial customers......

a.Local............ooeeiiii

b. Cross-border ....................
Total OTC Options Bought.........
TOTAL OTC OPTIONS...............
OTHER PRODUCTS? ................
TOTAL INTEREST RATE CONTRACTS®
1. o/w related party trades® ..........

1. All transactions where all the legs are exposed to one and only one currency's interest rate, including all fixed/floating and floating/floating single-currency interest rate contracts.

2. Any instrument where the transaction is highly leveraged and/or the notional amount is variable and where a decomposition into individual plain vanilla components is impractical or impossible.

3. Itincludes forward rate agreement, interest rate swaps, options and other products.

4. Trades between desks and offices, and trades with own branches and subsidiaries and between affiliated firms (regardless of whether the counterparty is resident in the same country as the reporting dealer or in another country).
Back-to-back deals and trades to facilitate internal bookkeeping and internal risk management within a given institution are not to be reported in the context of the triennial survey.
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Table C1—Complementary Information for Foreign Exchange Contracts

Turnover in nominal or notional principal amounts in April 2013

[EnY

. Information on the nuMber of DUSINESS AYS.....c.ieiriii e

2. Information on coverage and concentration

a. The final number of participating INStItULIONS ...
b. The estimated percentage coverage of their SUrVeY.: ...
c. The number of institutions accounting for 75 percent of the reported totals ................cocoooiiint.

1. In percentage and without % sign, i.e., 90% should be entered as 90.

3. Information on trend of trading activity
a. Level of turnover: below normal, normal, above normal.b...........ccoiiiiiiiii
b. Compared to previous 6 months: decreasing, steady, iNCreasing.? ..........covveviieiiineeiieieeeen

1. Below normal = 1, normal = 2, above normal = 3
2. Decreasing = 1, steady = 2, increasing = 3

4. Data on forward contracts for differences (including non-deliverable forwards)

Number of Days

FX Contracts

FX Contracts

Turnover of forward contracts where only the difference between the contracted forward outright rate and the

prevailing spot rate is settled at maturity.

G10 Currencies Non-G10 Currencies Only?

Only* In Africa &
U.S. Dollar Amounts in Millions Middle East |In Asia & Pacific In Europe

In Latin America
& Caribbean

Turnover of forward contracts for differences ....

1. Contracts that only involve G10 currencies on both sides of the transaction (G10 currencies = CAD, CHF, EUR, GBP, JPY, SEK, USD)
2. Contracts that involve G10 currencies only on one side of the transaction or non-G10 currencies on both sides of the transaction.
In case of transactions involving non-G10 currencies from different regional areas, please split the notional amount evenly between the

two relevant columns in the form.

5. Information on "retail-driven" transactions
a. The estimated percentage share of transactions with "wholesale" counterparties.*......................
b. The estimated percentage share of online transactions with "non-wholesale" investors.t.....................
c. The estimated percentage share of phone transactions with "non-wholesale" investors......................

1. In percentage and without % sign, i.e., 90% should be entered as 90.

6. Coverage of algorithmic (Algo) and high-frequency trading (HFT) activity
a. Of your spot FX turnover with counterparties belonging to the category "Other

FX Contracts

Financial Institutions - Hedge Funds and Proprietary Trading Firms", what is the (_‘,Sopn(ﬁaF(?t(s
estimated share of specialist Algo / HFT firms?
O I N LI L =T g o VA o - P
2.) M) O CUITENCY PaIIS 2 ottt et ettt et ettt ettt e e e e es
3.) NON-M@JOr CUITENCY PaAITS ...ttt e e ettt ettt ettt e ettt et e e e

1. In percentage and without % sign, i.e., 90% should be entered as 90.

2. EUR/USD, USD/JPY, GBP/USD, AUD/USD, USD/CHF and USD/CAD

b. Of your spot FX turnover with specialist Algo / HFT firms belonging to the Major Currency Non-major
counterparty category "Other Financial Institutions - Hedge Funds and Pairs! Currency Pairs

Proprietary Trading Firms", which were the top 5 currency pairs traded?

(List of currency pairs in descending order)

1. EUR/USD, USD/JPY, GBP/USD, AUD/USD, USD/CHF and USD/CAD

2.a.
2.b.
2.c.

3.a.
3.b.

5.a.
5.b.
5.c.

6.a.1.
6.a.2.
6.a.3.

6.b.1.
6.b.2.
6.b.3.
6.b.4.
6.b.5.
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Table C2—Execution Method for Fo