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Report Forms for the

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

Turnover Survey as of April 20492022

This report is authorized by law (12 U.S.C. §§ 225a and 263).
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
displays a currently valid OMB number. Individual firm
information collected on the FR 3036 is considered confidential
to the extent it constitutes nonpublic commercial or financial
information, which is both customarily and actually treated as
private by the respondent. Therefore, this information may be
kept confidential under exemption 4 of the Freedom of
Information Act, which exempts “trade secrets and commercial
or financial information obtained from a person and privileged
or confidential.” [5 U.S.C. §552(b)(4)]

Public reporting burden for this collection of information is estimated to be 65 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 esfimate to: Secretary, Board of Govemors of the Federal Reserve System, 20th and C Skeets, NW,
Washington, DC 20651; 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 inAprilz}ﬂ # % 011

USD against
U.S. Dollar Amounts in Millions | AUD BRL}CADICHFICNYIEUR|GBP[HKD!INR|JPY|KRW!MXN1N0K]NZD[PLN|RUBISEK[3GD|TRV|TWDIZAR]omm4Tmm

INSTRUMENTS
SPOT?

1. With reporting dealers
a. Local.

oo

b. Cross-border.
. Non-reparting banks
d. Institutional investors ..
a. Hedge funds and proprietary trading firms ,
1. Official sector financial institutions
g.Others ........
h. Undistributed
3. With nonfinancial customers
a. Local e

IS INT NI ORI IS
Sa-eanon

oo

WRLNN

1. o/w prime brokered
2. ofw retail-driven ...
OUTRIGHT FORWARDS*
1. With reporting dealers

a. Local........

N

T

2. With other financial institutions.
a. Local

c. Non-reporting banks .
d. Institutional investors
e. Hedge funds and proprietary trading firms
f. Official sector financial institutions .
g. Others .......
h. Undistributed
3. With nonfinancial customers ,
a. Local.

SeTeabbn’

PROWNNNNNNNNNS S

ob

order
Total Outright Forwards
1. o/w prime brokered .
2. o/w retail-driven ..
3. ofw non-deliverable forwards
MATURITIES OUTRIGHT FORWARDS

SN

,Z’ Over seven days and up to one month...
{ *,37Over one month and up to three months
s A 0ver three months and up to six months .

6  Over six months

e e

1. All transactions involving exposure to more than one currency, whether in interest rates or exchange rates, . 3
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 turnaver in "other” currencies.
3. Excluding “tomorrow/next day" ransactions.

4. Including non-deliverable forwards and other contracts-for-differences.

5. Data should be provided for the "total column.

L?!. Dae c\uj
2. Over | Chj cu\cj “f n 7 Gﬁ'(,jg
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Table A1—Foreign Exchange Contracts’
Turnover in nominal or notional principal amounts in April. 2058 2027_

USD against T
U.S. Dollar Amounts in Millions [AUD | BRL [ cAD CHF [ CNY [EUR [GBP [ HKD | INR [ JPY KRW[MXN[NOK(NZD[PLNIRUBISEKISGD]TRY]nND|ZARlommﬂTMa
INSTRUMENTS

FOREIGN EXCHANGE SWAPS?

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

. With other financial institutions.
a.Local.......
b. Cross-border.
c. Non-reporting banks
d. Institutional investors
. Hedge funds and proprietary trading
f. Officlal sector financial institutions .
g.Others........
h. Undistributed

-

<

[

T@moooow

a.Local........

LODNNNRNONON =

oo

Total Foreign Exchange Swaps
1. ofw prime brokered
2. ofw retal-driven ...
MATURITIES FOREIGN EXCHANGE SWAPS

R

/ 4 2. Quer seven days and one month

p

& Over one month and up to three months .

A- Over three months and up to six months .

| A. Over six months

GAaLN=

1. All transactions involving exposure to more than one currency, whethar in interest rates or exchange rates, X .
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. Currency pairs as well as for the “other" and "total” column.

> |- One dir

2. Over | &07 ::W& @»\p o 7 Jﬁjf
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Table A2—Foreign Exchange Contracts’
Turnover in nominal or notional principat amounts in April.2048= 2(‘,21

U.S. Dollar Amounts in Millions

INSTRUMENTS
SPOT®
1. With reporting dealers .
alocal........
b. Cross-borde!
- With other financial institutions.
a. Local.
b. Cross-border.
¢. Non-reporting banks .
d. Institutional investors
€. Hedge funds and proprie ary trading
f. Official sector financial institutions .
g.Others........
h. Undistributed
. With nonfinancial customers .
a. local.........
b. Cross-border.
Total Spot............
1. o/w prime brokered .
2. o/w retail-driven...........
UTRIGHT FORWARDS®
1. With reporting dealers
a.local.......
b. Cross-border.
- With other financial institution:
a Local.......
b. Cross-border.
¢. Non-reporting banks
d. Institutional investors .
e. Hedge funds and Proprietary trading firms .
. Official sector financial institutions
g. Others s
h. Undistributed

I

g firms

o

N

w
=
E
3
2
2
H
2
o,
o
2
a
o
3
2
]

alocal........

Total Outright Forwards .
1. ofw prime brokered
2. ofw retail-driven ...

5
I

\
\
7

3. o/w non-deliverable forwards’ .
MATURITIES OUTRIGHT FORWARDS

2. Over seven days and up to one month

3. Over one month and up 1o three months
4. Over three months and up 1o six months...
5. Over§ix months ............

JPY against

EUR against
AuD | CAD | GHF [CNY [ DKK | GBP | HUF | JpY [NOK PLN [ SEK [TRY [oter[ Total JAUD [ BRL [ CAD

l Resi- {Grand

[Nzo | TRY T ZAR [omer] Totat | cuaP | Totatt

. Cee : 4 & B
—_%—-QV—{. = ¢ S owgp Av -
1.9 lral\sactiuns‘nvolvingapogﬂ’;& more\fan ’one cuZen Wi ;iﬂf:ar in interest rates or exchange rates,

2. "Other" covers currencies that are included i

the Triennial but no!

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.

8. Including non-deliverable forwards and other contracts-for-differences.

7. Data should only be provided for the "total® columns.

73 Ofw i)ackfh ~back Arodes

4 ol bock - bugk yeodis
5. 0w COWfKSggﬂﬂ Srode 5

explicitly listed in each column of this table. See alsa table A3 for a more detailed breakdown of total turnover in “other"

currencles.

POONNNNNNNNNS s oo
" Feooooh

oo

=

GhrLN~
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Central Bank Survey of Foreign Exchange and Derivatives Market Activity S

Table A2—Foreign Exchange Contracts’
Turnover in nominal or notional principal amounts in April-2048= ’;’GL‘)_

EUR against JPY against Resi- |Grand
U.8. Dollar Amounts in Millions m NOK|] PLN [ SEK | TRY [Other?] Total NZD | TRY | ZAR [Other] Total | duaP | Total*
—— _ US Dollara
INSTRUMENTS
FOREIGN EXCHANGE SWAPS*
1. With reporting dealers

o

a. Local...

. Non-reporting banks .

d. Institutional investors ...

e. Hedge funds and proprietary trading firms .

1. Ofiicial sector financial institutions

g. Others........

h. Undistributed

3. With nonfinancial customers .
a local.........

b. Cross-border. ..

Total Foreign Exchange Swaps .

1. o/w prime brokered .

2. Ow retail-driven .....

MATURITIES FOREIGN EXCHANGE SWA|

Taetopoon

e I I Y VY VPRGN

=Y

N

= 1
W ————F
I
5. Oversixmopths ...

I W - -
). Cie Lﬁtjl o

al ! ¢ '0 ; J
T "’t-!k. “f Q ; ‘ . 1
1.A1 lransag;oﬁs involvingf::zposu e to IT% than%ne cur{enoy zt{ether 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. d '
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. Aswapis considered to be a single transaction in that the two legs are not counted separately.

2. Over seven days and up to one month .
3. Over one month and up to three months
4. Over three months and up to six months

. -
AhWP-

52 olw bagk- -loeck Acodes .
4. ol wartf‘:?-!aﬂ xtodes
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Table A3—Foreign Exchange Contracts’
Turnover in nominal or notional principal amounts in April 2848, 20)—1

Total tunover in listed currencies against all other currencies?
U.S. Dallar Amounts in Millions [ ARS [AUB | BGN | BHD | BRE [CADTEHET cLp [eNY] cop [ czk [OKK TGBP THKD THUF | 10R | iLs [INRTTRRW] 7L [ ovi. [MXNTmYRTNGRNZB] PEN] PHP [ PLN T RON [RUB SAR [SEK] SGD] THB [TRY [TWD]ZAR | Oher

INSTRUMENTS
SPOT®

1. With reporting dealers

o’

c. Non-reporting banks
d. Institutional investors .

h. Undistributed

3. With nonfinancial customers .

a.local..........
b. Cross-border.

Total Spot..........

1. ofw prime brokered .

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

OUTRIGHT FORWARDS'

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

. With other financial institutions.
a. Local........
b. Cross-borde:
c. Non-reporting banks .
d. Institutional investors
. Hedge funds and proprietary trading firms .
f. Official sector financial institutions
g Others ...

h. Undistributed .

I CECICEN
Se~oacon

oo

[N

ob

N

a. local.........

LN NN NN N S
TQToo0oon

oo

Total Outright Forwards .
1. ofw prime brokered
2. ofw retail-driven. ...
3. o/w non-deliverable forwards
MATURITIES OUTRIGHT FORWARDS

M

g ‘2.” Over seven days and up to one month

2 A Over one month and up to three months
A Over three months and up o six months ...

b 4. Over six mpnths

Sl b dey oed oy o das
1. Al trinsactions involving exglosure to fore th one currency, whelb 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 betwaen 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.

aRLNS
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Table A3—Foreign Exchange Contracts’
Turnover in nominal or notional principal amounts in Aprir294es 2611

U.S. Dollar Amounts in Millions

ge and Derivatives Market Activity

Total turnover in listed currencies against all other currencies?

FR 3036
Page 7 of 13

INSTRUMENTS

FOREIGN EXCHANGE SWAPS?

1. With reporting dealers
a.local.......

b. Cross-border.
¢. Non-reporting banks
d. Institutional Investors .
¢. Hedge funds and proprietary 1 o]
f. Official sector financial institutions .

g.Others........
h. Undistributed
3. With nonfinancial customers

ARS [AUD | BGN [ BHD [ BRL [ GAB]GRF ] CLp [eNY ] cop [ CzK [DRK [GEP [HkD [H

UF 10R T 115 TINRJKRW] LTL [ v [MXNT MYR TNGKNZD] PEN [ PHP [PINTRON [RUB] SAR [SEK [S6D] TrB [TRY. [TWD [ZAR [Other

a.Local........
b, Cross-borde

Total Forelgn Exchang waps
1. o/w prime brokered
2. olw retail-driven..,.
MATURITIES FOREIGN EXCHANGE SWAPS

N

I

,2’ Over seven days and up to one ye
. Qyer one ypar

- Jae S
o

4 3

——

ooSer ]y ad op o 7 clugs
1. All transactions involvin| Xposure to more than one currency, whéther in interest rates or exchange rates.

2. Only fransactions which are included in the columns "other* in tables A1, A2, and "

these deals should correspond to the ones reparted in columns “other" of tables A

table A2. Currencies subject to compulsory reporting have

3. A swap is considered to be a single transaction in that the two legs are not counted separately. Includes “tomorrow/mext day"

been marked in blue.

residual’ in table A2 . Trades involving the domestic currency, the USD, the EUR or the JP
d A2. Trades between any twa currencies listed in this table should be reported in both

1

an

[ 1

BN

transactions.

Y in one leg, and any of the currencies listed in this
relevant currency columns, thus summing to 200%

table in the other leg, should be allocated 1o the relevant currency column in this table ance;

of the deal; these trades should correspond to the ones reported in column *

residval’ in
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Table A4—Foreign Exchange Contracts’
Turnaver in nominal or notional principal amounts in Aprif 2e4e 1011

USD against
U.S. Dallar Amounts in Millions AUD[ BRL [CAD [ CHF [CNY [ EUR | GBp HKD | INRfJPY|KRW]MXN[NOK‘NZD|PLN|RUB|SEKISGD(TRYITWD!ZAR [other] Total

INSTRUMENTS
CURRENCY SWAPS?

o F
g5
93
3
LG
=1
2
o
a
@
=)
Q
a

b. Cross-border.
With other financial institutions.
a Local.............
b. Cross-border....
¢. Non-reporting banks
d. Institutional investors
e. Hedge funds and proprietary trading
1. Official sector financial institutions
g. Others ...,

h. Undistributed .
3. With nonfinancial customers
a Local...........

b. Cross-border. .
Total Currency Swaps.
1. olw prime brokered
2. olw retail-driven .
OTC OPTIONS {sum o
1. With reporting dealers

a. Local.........

oo

0

DION RN = s s

S@rpooon

Powp LN

oo

o

ought and sold)*

L

a Local.......

]
5
e
=
o
=
2
3
o,
E=X
5
a
£
g
3
@
[T PO

¢. Non-reporting banks
d. Institutional investors .
e, Hedge funds and propi Iy trading
f. Official sector financial instilutions
g.C0thers ........
h. Undistributed
3. With nonfinancial customers
a.Local..
b. Cross-border.
TOTAL OTC OPTIONS
1. o/w prime brokered ....
2. ofw retail-driven ......

Sa@™pooon’

WWRWNNNN NN

o

N -

1. o/w prime brokered
2. o/w retail-driven ...

L

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. A swap is considered to be a single ion in that the two legs are not counted separately.

4. Including currency warrants and multicurrency swaptions.

04/2018
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Table A5—Foreign Exchange Contracts’
Tumover in nominal or notional principal amounts in April 2048 '),QI‘L

EUR against JPY against |Resi-[Grand]
i | Totat*

U.S. Dollar Amounts in Millions [AUD | CAD | GHF Jeny [DKK] GBR[HUF] Py | NOK [ PLN | SEK [ TRY [Other’| Total [ AUD [BRL]CAD [NZD | TRY [ZAR [Other*] Total | dual

INSTRUMENTS
CURRENCY SWAPS®

e
L3
e
g
9=
2]
=
=3
@
8
o
o
@

b. Crass-border.
With other financial institutions
a Llocal.............

b. Cross-border....

¢. Non-reporting banks

d. Institutional investors ..

e. Hedge funds and proprietary trading firm:

. Officlal sector financial institutions

g. Others ......

h. Undistributed .

With nonfinancial customers

a Local.........

b. Cross-border. .
Total Currency Swaps.
1. o/w prime brokered

2. O/w retail-driven .

OTC OPTIONS (sum of bought and sold)®

1. With reporting dealers

a.local.........
b. Cross-border.
. With other financial institutions,
a.Local......
b. Cross-border.
c. Non-reporting banks
d. Institutional investors .
€. Hedge funds and proprie y ng
T. Official sector financial institutions .
g.Others ........
h. Undistributed
3. With nonfinancial customers .
a.Local..
b. Cross-border.

TOTAL OTC OPTIONS

1. o/w prime brokered .

2, o/w retail-driven ...

[~ OTHER PRODUCTS

" "TOTAL FX CONTRACTS

1. o/w prime brokered

2. o/w retail-driven ...

i. ofw related, party frades® .

& elwieagk —do —oaik iy |
ke*w( LM @0 10 A Hades g
1. All trafisac long‘lnvolvg,gfgcpé;ﬁg tg more thai ggurrency. 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. 1
3. “Residual’ covers all currency palrs except those involving the domestic currency, the USD, the EUR, and the JPY. '
4. Covers the sum of the totals in tables Ad, A5 and the column "Residual”. f
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. | |

o

»

FTe@tpabow

w

PRWNNNNNRONPN = 2

g

N -

ep

N

NN == o

Sa+opbop’

WOLNPRNNND

o

N

; T I - |
i

7 3. 0/ badk 40 buck srades
4. 0/w compression acks

-7 3. Ol bocd -1 ~back ,\—rMU =i
% o /.,v‘ w"“")r{’S‘S.éw 4{‘&0‘21‘
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Table A6—Foreign Exchange Contracts’
Turnover in nominal or national principal amounts in Apiil 264" 73,

Total turnover in listed currencies against all other currencies? - _
U.S. Dollar Amounts in Millions | ARS [AUD] BGN [BHD [BRL[CAD] GHE] CLP | CNY[ COP [ czK [DKK [GEP [HKD [HUF | DR [ ts TINRTTKRW] LTL | Lvi [MXNTMYR [NOKNZB | PEN | PHP BN [RONTRUB SAR [SEK [5GD] T8 [ TRY [TWD[ZAR | Other

INSTRUMENTS

CURRENCY SWAPS?®

1. With reporting dealers .
a. Local

N
S
2
5
&
=
H
3
fx3
EX
=
2
£
£
E]
z

Fompoooh bh

b. Cross-border....

c. Non-reporting banks

d. Institutional investors

. Hedge funds and proprietary trading firms .

f. Official sector financial institutions

g. Others ...,

h. Undistributed . s
3. With nonfinancial customers . I

a. Local...........

b. Cross-border. .
Total Currency Swaps.
1. o/w prime brokered
2. ofw retail-driven .
OTC OPTIONS (sum of bought and sold)*
1. With reporting dealers

a. Logal.........
b. Cross-border
- With other financial institutions.
a. Local.
b. Cross-]
c. Non-:eporting banks
d. Institutional investors .
e. Hedge funds and proprietary ing
. Official sector financial institutions
g.Others ........
h. Undistributed ..
3. With nnfinancial customer.

a. Local..

b. Cross-border.
TOTAL OTC OPTIONS
1. o/w prime brokered ...,
2. ofw retail-driven .....
TOTAL FX CONTRACTS
1. ofw prime brokered .
2. ofw retail-driven .....

POORNNNNPORNNNN = =

oo

N

)

Tetboaoy T

BULNNNNPORN NS S

oD

N

N

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 AS . 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 olherleg, should be allocated to the relevant currency column in this table once; these
deals should correspond 1o 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 relevant currency columns, thus summing to 200% of the deal; thesa trades should correspond 1o the ones reported in cofumn “residual’ in table A5.
Currencies subject to compulsory reparting have been marked in blue.

3. A swap is consi d to be a single lion in that the two legs are not counted separately.

4. Including currency and muiti y ptions.
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Table A7
Central Bank Survey of Foreign Exchange and Derivatives Market Activity
SETTLEMENT OF FOREIGN EXCHANGE TRANSACTIONS
Turnover in nominal or notional principal amounts in April 2022
(in millions of USD)

All counterparties | Reporting dealers | Oter financial

Non-financial

institutions customers
ftem o/w CLS o/w CLS o/w CLS ofw CLS
Total L . [Totall .". . [Total| .". . |Total| eligible

eligible pairs eligible pairs eligible pairs pairs

a) Total turnover (grand total in Table A5)

al) Turnover to be settled with a single payment (ie
non-deliverable)

a2) Turnover to be settled with two payments (ie
spot and forwards)

a3) Turnover to be settled with four payments (ie
swaps)

b) Two sided turnover subject to netting (before
netting)

b1) Net payable amount of two sided turnover
subject to netting (after netting)

c) Payment versus payment (PvP =c1 + c2 + c3)

c1) ViaCLS

c2) Via other PvP or equivalent settlement methods

c3) Via “same clearer” or “on-us” accounts without
exposure to settlement risk

d) Non-PvP

d1) Via “same clearer” or “on-us” accounts with
exposure to settlement risk

*

Dotted cells should not be reported. To avoid double reporting, only pay side should be included.
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Table B1—Single-Currency Interest Rate Deriv:

ge and Derivatives Market Activity

atives®

Tumover in nominal or notional principal amounts in April 2848 1\)_1

FR 3036
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U.S. Doltar Amounts in Millions

ARS [AUD [BGN[BHD [ BRL |G

AD | CHF | CLP [CNY [ COP | CZK | DKK [EUR]GBP [ HKD [ HUF [ IoR [ I8 [ INR T JPY TRRW]

LTL | Lvi [MXNMYR [NOK [NZD | PEN [ PHP [ PLN [RON [RUB[ SAR |

SEK [ SGD[ THB [ TRY [TWD] UsD | AR [ Other] Total

INSTRUMENTS
FORWARD RATE AGREEMENTS
1. With reporting dealers .

a Local.......

I R |

| |

b. Cross-border.

2. With other financial institutions. .. .

a. Local.

b. Cross-| 2
3. With nonfinancia

a.local.........

= JOTAL FORWARD RATE AGREEMENTS ...

OVERNIGHT INDEXED SWAPS?

1. With reporting dealers ..

a. Local

3. With nonfinancial

a.local...........

b. Cross-border..
TOTAL OVERNIGHT INDEXED SWAPS.

OTHER SWAPS?

1. With reporting dealers

a.Local

3. With nonfinancial customers
a.local.........

|

[

[

[T

4 MY P

b‘qg [5% S8

2 l £ e PO wole >
1. All ransaclicn%v?h‘;m“&é nggge e;m%de

one and only one currency's interest rate, including all fixed)

2. Aswap is consid to be a single

> [ o) bak ~o- bak +ades
3. ﬂ/«d ccﬂm(:rtssco/\ Arede 5
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in that the two legs are not counted separately.
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Central Bank Survey of Forei
Table Bz—Single-Currency Intere

Turnover in nominal or nationat principal amounts in A

st Rate Derivatives’
pril2eme 10‘1_1_

U.S. Dollar Amounts in Millions

gn Exchange and Derivatives Market Activity
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ARS [ AUD [ BGN | BHD | BRL [ CAD | GHF CLP [CNY [COP | CzK [ DKK [EUR | GBP HKD [HUF [ IDR | 1ItS

INR [ JPY [KRW] LTL | LVL [MXN [WVR NOK [ NZD | PEN T PHP | PLN [RON [RUB [$AR [SEK [SGD [ THB [ TRY [TWo T USB [ ZAR [Gther| Torai
INSTRUMENTS
OTC OPTIONS (sum of bought and sold)
Sold
1. With reporting dealers i I I 1.
a. Local 1.a.
1.b.
2,
2a.
2b.
3.
3.a
b. Cross-border 3b.
TOTAL OTG OPTIONS . I
ﬁTHER PRODUCTS?.. .
(1 TOTAL INTEREST RATE CONTRAGTS® | I I I L T T T 1T T 1T T T 7 I I I [ T 7 [ I I I T T1T77 I [ T 7T 71 .
1. o/w related party frades ,......... '
2. clod bagde ...\so»-bam%‘;‘ f
5 LA W b &
. Alltr: éaction‘s’ﬁerefﬂi&%‘é&@a‘ée% 3n‘£ and only one currency's interest rate, includi g all fixed/floating and floati single-currency interest rate contracts,
2. Any instrument where the transaction is highly leveraged and/or the notional amount is variable and where a dec ion into indivi plain vanilla is i ical or i
3. Itincludes forward rate

agreement, interest rate swa
4. Trades between desks and offices, and trades with
Back-to-|

Ps, options and other products.
own brany

back deals and trades to facilitate internal bookkeeping and internal risk management within a given instituti

i. ‘0}/“‘ batkro - itk 4rade.
= L oW confession wcade r

=7

Lo bask 4o Appck Aeadu

8. 0w @ MYression ee

ches and subsidiaries and between affiliated firms (rega

rdless of whether the counterparty is resident in the same country as the reporting dealer or in another country).
on are not to be reported in the context of the triennial survey.

04/2019



FR 3036
Page 13 of 13

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 2848 2022

Voice Electronic
Direct Indirect

Single-
bank pro-
prietary
trading Anonymous Disclosed Unal-

U.S. Dollar Amounts in Millions | Direct | ndirect | system | Other Venues Venues located | Total
INSTRUMENTS
SPOT
1. With reporting dealers
alocal......cooeviieeiiiiin,
b, Crass-border..................
2. With other financial institutions.
3. With nonfinancial customers . .
TOTAL SPOTY...ccvvvvvvminismnininmiaanesin
OUTRIGHT FORWARDS
1. With reporting dealers ....................cocee. ...
a.local............
b, Cross-border
2. With other financial institutions. .
3. With nonfinancial customers .
TOTAL OUTRIGHT FORWARDS ...
FOREIGN EXCHANGE SWAPS
1. With reporting dealers
8:1:008l i ass v
b. Cross-border
2. With other financial institutions. .
3. With nonfinancial customers .......
TOTAL FOREIGN EXCHANGE SWAPS ............
CURRENCY SWAPS
1. With reporting dealers ..............................
a. Local
b. Cross-border. ..
2. With other financial institutions. .
3. With nonfinancial customers ....
TOTAL CURRENCY SWAPS.............cccov.eenn.
OTC OPTIONS
1. With reporting dealers ...................ccccoeeee..
8,.L0080 ousiinasion

o

e

oo

[A] S PEUEGRY

o

WN =

oo

WN = =

o

2. With other financial institutions. .
3. With nonfinancial customers ..

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 AS5.
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