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Overview

• Additional questions

– Credit lines

– FX swap breakdown by currency pair

• Streamlining

– Use maturity buckets

• Increase the frequency of Money Market Survey

– very short monthly or quarterly questionnaire



3

Qualitative questions on credit lines
a. Has your interbank money market trading changed because of changes in your risk

limits?  

Possible set of answers could be: 

Please put X where appropriate. Expanded Not changed Contracted

in turnover
in number of counterparties  

 

b. In your opinion will your interbank money market trading change because of

foreseen changes in your risk limits?  

With the same set of answers: 

Please put X where appropriate. Will expand Will not change Will contract

in turnover
in number of counterparties
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FX swap breakdown by currency pair

3.2 FX Swaps and FX Forward - Breakdown by maturity

Overnight
Up to 1  Week 2 to 7 days
> 1 Week to 1 Month (included)                  8 to 31 days
> 1 Month to 3 Months (included)              32 to 91 days
> 3 Months to 6 Months (included)       92 to 183 days
> 6 Months to 1 Year (included)         184 to 365 days
> 1 Year                                                     366 and more

0.00          
of which (in %):
EUR/USD
EUR/CHF
EUR/JPY
EUR/GBP
Other

Should add up to 100% 0.00%

TOTAL
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Short monthly/quarterly questionnaire

quantitative part

qualitative part
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Your Feedback

• Additional questions
– on limits, both current and going forward

– FX swap breakdown by currency pair

– Other possible questions

• Streamlining

• Additional short but more frequent questionnaire
– Would you be able to contribute?

– What frequency do you consider appropriate?

– What information do you find most useful possibly also 
for publication in short questionnaire?


