FR 3036

OMB Number 7100-0285
Approval expires May 31, 2022
Page 1 of 13

Board of Governors of the Federal Reserve System

Report Forms for the
Central Bank Survey of Foreign Exchange
and Derivatives Market Activity—FR 3036

Turnover Survey as of April 2019

This report is authorized by law (12 U.S.C. 88§ 225a and 263). Your regards the individual institution information provided by each
voluntary cooperation in submitting this report is needed to make respondent as confidential (5 U.S.C. § 552(B)(4)).

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

Public reporting burden for this collection of information is estimated to be 55 hours 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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Central Bank Survey of Foreign Exchange and Derivatives Market Activity

Table C2—Execution Method for Foreign Exchange Contracts
Turnover in nominal or notional principal amounts in April 2019

U.S. Dollar Amounts in Millions

Voice Electronic
Direct Indirect
Single-
bank pro-
prietary
trading Anonymous Disclosed
Direct | Indirect | system | Other Venues Venues

Unal-
located

Total’

INSTRUMENTS
SPOT
1. With reporting dealers ..............ccooiiiiiiiin
a.Local.....ooooiiiii
b. Cross-border..........ccooviiiiiiiii i
2. With other financial institutions.....................
3. With nonfinancial customers .......................
TOTAL SPOT ...
OUTRIGHT FORWARDS
1. With reporting dealers ..............cooeiiiiiinin
a.Local.....o.oooiiiii
b. Cross-border. ...
2. With other financial institutions.....................
3. With nonfinancial customers .......................
TOTAL OUTRIGHT FORWARDS ....................
FOREIGN EXCHANGE SWAPS
1. With reporting dealers ..............cooeiiiiiinnn
a.Local.....c.oooiiii
b. Cross-border............cooiiiiiiiiiii i
2. With other financial institutions.....................
3. With nonfinancial customers .......................
TOTAL FOREIGN EXCHANGE SWAPS............
CURRENCY SWAPS
1. With reporting dealers ..............coociiiiiinin
a.Local.....ooviiii
b. Cross-border..................iiiiiiiii
2. With other financial institutions.....................
3. With nonfinancial customers .......................
TOTAL CURRENCY SWAPS...................cel
OTC OPTIONS
1. With reporting dealers ...,
a.Local.....c.oooiiiii
b. Cross-border...............coiiiiiii
2. With other financial institutions.....................
3. With nonfinancial customers .......................
TOTALOTCOPTIONS..........coiiiiieiieeans
TOTALFXCONTRACTS ...

To

WN =

To

WN) =

b o

WN -

To

WN =

To

WN =

1. Total Spot, Outright forwards, and FX swaps should be consistent with amounts reported in A2; currency swaps and OTC options should be

consistent with the amounts reported in table A5.
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