Glossary

A B C D E F G H I
A
adjusted change  WHB)EZM

algo KRS

algorithmic B 5

trading

amount FATHEEE
outstanding

B

bank ReT

banking office  RITEMLART
banks and BATHHESR AR
securities firms

bilateral netting  FUAEHESE P
agreement

BIS reporting P E AT G
area X4

BIS reporting i E AT G
country |

BIS reporting H FrE R TR
institution iR

branch A

break- and Hil RICER
exchange rate-  EFZM
adjusted change

broad debt I~ X f#%

C

CBS-reporting CBS-#i &5 E
country

central bank HURAT

central Hr R F 75 (CCP)
counterparty

(ccpP)

claim 3AL

commercial [ERI4zE iy %
property price  #{(CPPI)

index (CPPI)

20184E9H 13

J K LMNOP QRS STUVWXY Z
FETTRAR RN AR BRI B P I TR 2 RS S a2t %5

AR AL AL T AT ) S (DR . ZELBS, 1 2 FH AR IC 3004 36 o BB SR A
SHFARIFIRTL T, SRS THRRIA T RS ML )5 (T R &
He ZE LB SR TR E AL, DAOR TSR 25 2L .

W B S .
B s, B SEHUSRE SRS R PAT IR, AR BB AT Tl

He— IR 1] R B B B AR R AL

EE |

RS, Holl 3R AR B AF R EGE L AR B AR, IR A QR R
O BATEREEL N SR BARAT . SREHAT. B IRAT. MBBURIT. FIRHL
Hy AETHRAT . FEHAEERITIE . EEREFZEER D, RATRER R
AT ZAMESEAEH I AT

BATHEAT . ST AT

RO ARAT . BRARAT . IEFSE R HANER LA R .. FEIMITA MGk A i i i —fi
I3, ZIEERE SR RATAE R AR . B0 “REZHE

W A H EL .

B [ B S ARAT AR S R T K. EPRIEEARAT el O SR . 3 0
“ R BRE HARAT IR .

WA RSN E PR FARAT A BRI E 5K . BEA & LBSFICBS A4 ) ]
FAEE Pris BARAT s FH . www. bis. org/statistics/rep countries. htms
B AR TS B R B s A e

ZINE RS FAAT AR MBS . 5L “RERAT” M “IRER S
F’Dﬁ” R

o1 53— AR A T AA M ARE NSk
W BRI .

W “Bfis 5] Xh%s” .

W« EPRERARATIREE” .

X R R GBI AT R B R L . AR AR DU SRRk
BATSE SISV AL, InE S b R RAT . SR IRHR R ARAT . 3R RATBUR T
JENLK . FELBS, [ PRESEARATHRI D N R T 20 “EIRMEE” .

B Y TZHWTT Z MRSk, SOV S25 507 FEAS KT I 3207 -

VR e

AR 57 55 (K Bt B 7 FECBS, BUBUANELIE RT3 “ BRhB™” .

ZHE R R R RS OB B . BAREIBR Ex Tl s i A — BUE X
o ABARZ B Z0R R M 53 78 SO T A AR IL - RISR SR 6 RO TE 2l DA
BT A= R d AR 5 AL


http://www.bis.org/statistics/rep_countries.htm

commodity
forward

[l

commodity option B & ZAL

commodity swap T B

compression

consolidated
banking
statistics (CBS)

consortium bank

consumer price
index (CPI)

controlling
parent

core debt

countercyclical
capital buffer
(CCyB)

counterparty

counterparty
country

country

credit
commitment

credit default
swap (CDS)

credit derivative

credit-to-GDP
gap

Cross-border
position

currency option

currency swap

D

daily average
turnover

XT3 Z PR AR H LAL) 8 % T S B 65 70 o B b R K 520

BT ST (B 55D FEdaE H IS i BLZA) E A% T S B 6 s it 2
EREECE G R

W5 2 A5 3 5 I BAS AT T A& 2, Hoh 20— MERF 51 5 S % sl i
CEEEICS S

K45 JEGE RPN BF A LB o5 ORI BT A A2, DUBCR B/ & 2 B
Rz, GEFFMIOEARNE , ZBIEHER T IURNGTA R LT, W T E4%ERN 4
PEZ IS

AT P [ i SR AT 2 2R O A S R A T 11 [ 30 PR 3 R T B 4 o IR S B il B i i A

B HAE(CBS) EBRE AR TIRE B AR ILEE LT, AR E M IR LS, EAR
FEEEFINF LT A YA T B B [ 5K S 1) AR A 10 L X 1) [ B v R ARAT
WEEDE, gnilE R EIEER GRS A EPREEARAT U AR A B4 .

BT HPA B AN SR BT FIARAT, T — SR a1 AL

TR i —NAENIAN, FEWSERIW T GRS M- F2stbifsas. H

(CPD) g L T XHARR T PR e A A

AT TE AV AR PR B ) oA SEARTIOAS B 53 — AN Seidasll i iR . oK 22 Hsefk
ME, EREAESMVERTEHABRAFE L. FELBSFICBS, WiRABERA
FAZHERE W, XEHAFR KSR ATHEELEMAFT—H2
BRREA T DA SO I E R R RREA R . S0 CRHMEAT R “A
.”

B fF% W B isE)T RS .

WRIASAZN W RWE AR BRI R ARG R R THRATIZE T MR, A

(CcyB) H A T AR ik B ) V2 R R T E bR, FEIRE 5 R G AR RS S S A 2
IS T B KA R RAT I e 32 b e o AR R ZE/RTTTIR P HESE, 16 e A
SEIPONARAT B 5 58 UG R 1 PR 25 A R VR 5 X R SO AR 2 B AE

NFET TEERA Q885 i — MRS pk——fltn, BeaRE RIFERN, S8 5 1%
7o

MFER Xt F I FERE R .

E=x 53 P ST I AEG S (A0 - Sk, RN PR T [ B A A T B AR 1 B
Ko

fE5EARTE FRUNAE 4575 m SR N IR LR & & 9K . 7ECBS, {5 PR 48R AT i A
N7 A R A, B R A RN R B RSO0 A R

fERE LR e AEAEE L LT AR I MBI E N A LB S (g Mag. N

(CDS) TR AR, TR AESR W ST AT AR

fERfTET A I MBS 5 A SCEHAE (= SRR %ﬁATH REGHLAD SRk
FIFTAE S BN, BTN ATRE (s FIATAE o i A R AT BRI 21 RS 8 LAY
15 T A T B AFEE Sl 24030 (CDS) dWmE&ﬂFﬁﬂ%%ﬂ

FASRASGOPLRE fi 1 SCDPLL A< JEEAL I i 5 S COPHI LU 5 SRS 3.2 O 22

e S

TR

TR T

H¥SZE

H AT U e 1 A DL AR SR 1 DL o

WA A S ——04n, X TFI7 AL TSRS~ ARAT ENL BT AR [ LS
I 2R PR A A7 5

TRT SRR (R X 55 1E4R
&Y.

ﬂﬁz@ﬁh%ﬁ&x%“
GERAT,

S F 1B /T A S V2RI SEaR S A B 1T Y

FFIIIEL), AP0 R SRR MR, s
AL HA RGNS

EE |
SE I TR ) 2 By B A

— KPP G AT
HAIEI N 22 5 H R 3L

S adcE, HEORERN MR

20184F9 A 1



debt, coreand  ROHF S U MR [ REFAZTLAR (SNA), F755 1T LIBEGE SO “ M ORI L8  fih T H R sl

broad %

debt instrument % TH

debt security 4 UES

debt service ratio 22fiEL#(DSR)
(DSR)

derivative AR
derivative claim  fTAEMHEM
domestic bank B A4RAT

domestic claim  E R

domestic debt Bl R &ES
security (DDS) (DDS)

E

effective A RIC# (EER)
exchange rate

(EER)

entity AR

equity forward  REITHA
equity option BRI

equity swap il

eurobond RR o 5

exchange rate b/ 3
external position 4Bk}

F
face value LAY

financial asset SR

financial SRATH
corporation

financial SR
institution

20184E9H 13

BB e 4 i T HLZRAR B 2 T 45 O e T4 BHEILT, Bisdie UNRER
B NAEKGRFAS B k3t 2 H W =) G AR BIAR G I FTE #1657 (2008 SNA,
#22.104) .

[ PRI AT “RE0M5 5”7 AFESNA 200878 XL F4mh T B fH5%F% (AF.3).
TR (AF. 4) FUB B 5473 (AF. 2) o« SRS Ml SO D55 IRF Sl $E A
(SDR, AF.12). R, F=ZLAFRUENALLRTTR] (TPSGS, AF. 6) KA ATEK (AF. 8) .
T BT AR AN ] s S AT AR S A/ SR Bl TR . 555 T H AT LR %S i
B, HEEFELUT NS BRAER. BisiEs:. Bea. ARdEdEAR R i BE mr e 45 2k
DA e H A R/ AT K o

AR NS R I T AL 228 . SRR ds FA T . AR, fide. Fi. o
BALfEak e, mEEYE . ARG, WU LRI, MW TR A &R -
IEHRZ G T A

Bt 55 T A A ——EL G R B S R S B —— N R BB R 5 R L5l . DSRA 2 bl
R SR I 45 203K

—Fh T, HAMEERT R, e AR,
HEEMSHIMERTE RS,

BRAT O B BE 2 R o T 3% B B IR B S AR AT AR 57 B —— il dn, A BB A R BEAESE
FRARAT R R FE [ P ARAT

PARAT S ERAT A B AL F TR A BB A5 12 AT B AT A B A B K
RATHFSNE NPT RIS L.

AR R EA LW RATIBUSTIES R, TERUESF AR B T4

EE |

W« UEROLE” B “LRAROLER”

PEN TP HA TR A R B N, AT HIRA” Wl A AR B
A BB R IEN],  BORT I PR BRI RE ) gl S — K
FHED

XT3 Z PRI H AL s T S Bl 45 S B R I T R 2

LT ST (B 55D FEfR7E H IS i BLAAY 8 ds T S B A S A
BT &L,

XT3 Z AAE G E I B A HAT AR B A 4, Frh b — AN 07 41 S IR s U
SRR

BRI 15545 — [ AAEA Tt RAT R 65 . WG 2 FE R UM 20 ) AR 12 6
W, EEEPEE, BIIFESEE RATRIR T BRI R Rk . LIk
TEHH IR B MO RIS Te 5%, AR T B B MRS RICH B Jefiss .

S UEDE P PRI
[ R

EE |

SMUHE RIS ISR AT NAE BN H 1R FrA NSO B BT, 155 Es# 0T
D Er e T EUR T M E, B A SUB T WA 2R A5 2 BN 21 i3
L. BEHGUSIEREEL R, KW E R EmiE. B, Wi e
TR E.

P BB 5755 TR A SRR G i AT, i SRR
B BB Mg, S0 “H” .

TERMEGERS NGRS EE ARSI RSk, SRAF
AR HIAR: PdRAT . RATAEARRAT SR A .

R 35 /N




EN

fixed interest & e | 2R

rate
foreign bank HHERIT

foreign bond WEIMESS

foreign claim A fRAL

foreign exchange AMNLHiA
swap

forward contract &%)

forward rate 32 HAF 2L
agreement (FRA) (FRA)

(c]
general T~ CBUR
government

gross credit RAEHR B

exposure

gross issuance  EUKITE
gross market RE
value

guarantees CRBERLR
extended

H

head office BAT
hedge fund PuRLiE S

Herfindahl index HZFXRT5%

high-frequency ~ F#i3 % (HFT)
trading (HFT)

Hodrick-Prescott B H 7- 5
(HP) filter FF (HP) T8
w

home country F N

PGS TRIIR N —E RN B ERIFER . R H, BRI MA SRR R
LA GHE R BT

VERCRE A R TR E LU E R AT, BB A Rl R AR 3 &
HUARIERAT «

WM LURAT B AR MY, BN EAT NRAT, FERAT I R 5 ¥
i, Bl —AN PR E R E R AT NMER E T AT SR, BN
SR ARTGHH AN e i 2 65105, A E ST IS M i it
i, UARMUHNRESMUEERRON R 67 .

o B 24 ) T E [ AAI R S A O GRL,  B E A ERAT 0 i o [ A 3 O £
Ko AME AR RAT RSN E LT M AR BT L S BRAT A 3R T IR S AL«

FERFRE H LA 2937 ST 7€ AIE A SEPRAc e B - (ARG 80 - Gt
FRAEARRIERFE T I LA Z3T SLIN 58 AROVE SRR R AZ AR R PR BR T (AR R
TR TR AICED M35 (K .

W5 RT AT el TR BRG b Ar 2, Herp 307 A€ Rk H I LA E
BRI A% EAL B A SR B BB i T 2077 R R AE 440 PR R R HUT AL 5E B A%
B R AR TR b 1A — AT A AL 5, KA
FFARRIEAL

AIFTH L), I E AR — I 2T A6 (KR R I ] BE A AR SE £33 55 I S A i 2]
IR AE A LT AR B R

EE |

—FRERIIrS, Z AR RBUR . MNBUR . MO BUR RIS ORI S . T X BURANE
o AT A A b

ST 5 A DRSS AR RIS 205 AR AT A B AT (K X002 1 B s B bl
WASEMBA. SE B RUREREE T XX F O E AR (R A 1R

B E I RAT FRIUE S O TH £

Aty BT TR MRS B IES R B AME R RAT AT S S 21
YEXMEEAT. R, 525 W BRAT B 20 R IE T E AR TR &5 77 b Tt Ar
HITA AL EEMEL BRI R REA (R, I RSZ IS5, STt
MFITHGED o BEATSIERERS BN UER A & LR A EE A (R
FRTAE TR G2, BIIRIIANESEE, KA SR 0 F R0 .
ARIE B FORIA F 0I5 R RA IEAG B AR S LR T A 5. i
AR CANEEL . FIZREL). BREMRE ) A RIIER & R E RS
AR . S TR EIRGESS T RTAE W28 5 T 7 KRS AR5 B AR R T
IEFER AR ORI R KR (5.8 . teAh, B E R A B Tz A i
Sy LU 22 T 7 AT A

T2 7 R R JEAT S e 2 SCE5 1T L) 58 =5 52 2t N SOAT HROAS AT 3R 51 95 1 7= A )
A . SATHEREREE L RE TR B4 L E.

EE |

X B8 A FAT S A SR . B “EIRREAT .

ANZW BN RIS ESRIL S LT, BFEF NS (CTA) , ¥4 LT LR &
(HE) « MATEAEEA A S FIATAT BRI b s 2 i sesing, Hrh 2380k
KA AW TEEIEIEAE T MR TE " FIEsR, 85045 R
B, mEidEA NS TEERFE AR TS, BreRI T L kM
233t GH A HATAE TR TR

R ETRE, & SN PSR TS0 T 7 RER . &4 BUUEYE E N0
210000, W HE AL G g3 S0, ZFEEIEN10000 GRAED -

12 PR A5 SR A B AE S D TR AT A INEIRE 5 U BT RS A 34 iR R Bk R
DR . B G RERL A AT, B CHELS” .

HPILJE 28 AL E M A TT 5, JCIH R TR S & RS P I — AN Gt T A,
FH T B — A 18] 551 o i BB DR 2

JI—|L «» .

201849 A 1



host country

household

immediate
counterparty
basis

REE
£

HRATAR IS [ B 2 J TR R R 2K

S RSB0 TE AR BTN 5 . SRRV AR 2 SRR ot A 55
(FERAERFRMER) BW—H#E N, TELBSFICBS, 5 # NZ ) FNE - Rs5 1
AEEFIHLH o

EE |

BB G X PHM, A5 KT I LA —FhJiik. 7ECBS, LLELEERE 5% T Emb it Bl o o4 %

immediate issuer EERITA

index product

institutional
investor

interbank

interest rate
option

HRET= A

MR E

WATIE

HZR AL

interest rate swap FIZEHH

international
banking facility
(IBF)

international
claim

international debt ERR%ES

security (IDS)

international
organisation

inter-office

intragroup

J

Japan Offshore
Market

L

LBS by
nationality
(LBSN)

LBS by residence
(LBSR)

LBS-reporting
country

loans and
deposits

local currency

local position

20184E9H 13

I BT Mk B i

(IBF)

3]y e

(IDS)

I P27

AT A
FEHIAH

e fif HH ZE A [ SN SEAAREL T

W “ B G NTHRAM” .

BAT MMarki t 58 B (RS EBICDXA Traxx 850D #iE 1S (5 B E B 1
ZAFRCDSEL) o FRHU™ dh G —LECDSTRHL

CHAR” BT, WILEEE . FRERE . REAORR A FRIE R 5.

YT 202G . PELBS,  “HUTI" A RARRTHLIZ I 0%, B LT
P

LTSN RS X6 ) 465 P2 W B A e s 205
%254

Sl i B TR AI AN 20 BRSO, ITLURE R ),
SR AR AN L X IR TR RO 1 2R .

9 0 2 BB AL 55 (R AT BT, JF BV S T Al 5
I B IO ST o SRR TP P SSUASE . IBPRISASE b
ESETE B £

KR H % A BRSSO BRI CLR WAFE BT 05 T 1 OB B
LT A I 0 ) DA 20 55 5 0 2 AL

AERAR N FAE I 55 AN 5 R AT OGRS B R B AT 4 K
(IS DSEFIR A B AN F B0 %5 1E TDSSE B0
o, ST B A D — R FRTTE RO SR (ST L
HeASB AR, 55 HE RIS BB

S, SURBLRIER, SRR R RIS REALS, IR 2
M2 B E R U, T PR LML

W SRBAE

RN VN: AL T2 ) A=V PV L

HABESRMTS W« FHiremyug” .

HEFBICEH

LBS(LBSN)

FAR ST E I AMLBS. AW “IXAARIT 4" .

HRAEMADIC B H00 T8 (AL MLBS . 30 “IXALERATSIT” .

LBS(LBSR)
LBS-#Hh&H

B

AR T
Akt

W “EPRERARATIREE .

OB FLIE L5 A 57 0 U R TFAL 5 T8, AELBSH, SE8C5 17K
ZIBATRCH): AN, SRR L B
E R AL

A SRAT AFHER BT

RISk BT BT TR MR F U5 . B8kt i
R il



[e)]

locational

XATRAT G [ s AT S BAR Y, AN IRAT B S BRSO . X

banking statistics (LBS)

(LBS)

long-term

M

market value

master netting
agreement

monetary
financial
institutions

K

it E

A EE P

B TSR

multi-name CDS £ £Z#RCDS

N

nationality

negotiable
instrument

net issuance

net market value

net risk transfer

netting
agreement

nominal effective

exchange rate
(NEER)

nominal value
non-bank

non-bank
financial
corporation

non-bank
financial
institution

non-bank private

sector

non-financial
corporation

non-financial
customer

non-financial
private sector

EE

LR

BRITR

THiHHE

HREHE
e ARy

BIEBICR
(NEER)

2 XHE

FERAT
FERITERA T

FERAT SR

FRHUTRE IR

FEERA T

IR P

ISR E ]

SRR IEAL T [ BriE BARAT IS E A RAT B TR ARAT SRR 51 %%, B di4E 1]
PRIk~ o AR SRR T B R A AN LA X 1) I v R AR A T WA B
» Gl B KB EAR GRS A EPRE FART UM AR e 84 . 50 “LE 8T
JHILBS” AN A AT A I S ILBS” .

HIRRK T —4F.

EE |
T IHE IR B HIEE 5 007 TSR B GRS ks, ANESEHE. M
Bidk, HERFERNHE .

FCVFF RIS AR AN R B CE R 052 5 T R U i, 8% B ds — A sz A

ISDAERMSL . AL S E M SCRBCR RIRE R, w7 B VAR 2 S5 £ 2 R Pl
BRHANAE 5 WM T REAT AT, 38 7R AT REREAT T W B AR RS S R B
AT Z AT -
—RPER 12K,

ZAREUT . AT M.

I Z AN AFRICDSEL—FIin, #5240 A 2iCDS T 1~ BiCDSTR £

EE |

TRIEBRE A R LRI K

Hk AR IRE B AN BN E B RS — NI ER LA
o AIFALS BT HERAE LI 5 P2 B BB 5y, AHANEER SRR Sy k4l AIE
HAHAL, S “BISIESR” .

8 E I 1A A FRLE R AT B2 (A — I A BE B B 39 R AT B AT e 5 LB T ARA i < 0
WARAR, FNEESZRI T EEN. NS 555 E AR AL .

5 EEH R, AR AR T S RO — AR R AT A i, AP
A7 FERIMITERG TP, T E ROV .

IF A RSS2 A ik 25 [ SR AU 5 75
B/URE L5151 A /3 G

RULICH HIIVBCTE. RS 54473 5 INEER A UL 111 LT 52 55 I P48
TSI, I AR A SRR

55 NRBNIARAE &8, BIEREEMASEH, BIHEMRBFE.
TENRAATHI S, B0, ZHRARRAT SR A ARG AL 1.

AT Z AR, EER A SRR MG N IS, iR, HR
TR AR SR FFIS: R E R LR, XpdEg, ERKL N ttmiipkk
B FREEE. REAF. SEMBEAR. PR T BAEEES. Hihem
MBI AR & R R . B EFEMAIEMI, WTT AT D5 15E
UK.

W AT 2R AR

CBS{H A HE 102K,
FE A BIARARATHRT T
FEVES A TR Y ER A SRMARS f IR, AEER AT AR T A K
BRI AR AN SN . AT A i 4 SO AL DL R AR
N AE SRR RS T A 3 B A RS R .

BN 5 L

ZIRAERIT R AR AR AT AT, RIS BT

1528, ZHRAEER AT, BAESET LBUNTEN FAESREE .

201849 A 1



non-financial Je&RERI BRI1432E, ZI/ARERAT . | SCBURAE .

sector

non-local At @ AT AR TR SCIA

currency

non-profit RAEFREWIEE T ZrE o alrh X Sa 3t s B AL r SRR SS 1St S “AE /7 .
institution serving FIHL# (NPISH)

households

(NPISH)

non-reporting  JFEIRERIT W, “HATRRES AR .

bank

notional amount & X RAMESH CXITEERS HMMARSEHEMPTE TS AR S84 UNE.

outstanding

novation % EH PINTT S 53 ZIARIRGUIT A & LA TS 538 Ah S0 T 05 Z [P 6
BOLE LA R -
o EE |

official financial B &Rl BRI, AR RARAT. IRV EF S ERAS T RARAT AL Al A FE A B
institutions ¥do

official monetary ‘EHHRHHR WL “h AT

authority

official sector B CBSEF M 1502, 288 SLBUR . gudRAT AN E BRed 2.

open interest KPP TEHEAG € ABIREA OAL, B RRETEIIZE S e 5 G4 SR

original maturity JFIHHIR MBAT BB 2845 L i sk A R

outright forward BEEZHEH W “mELA” .

own office CHNAZE I ARAT SR A B Ay sl sk, BRERAT. HARIETA.

. %3

parent bank BHRAT W “EREAR .

parent country  £:FH BREATENER . WRE “ARE” .

policy rate BRI I AR AL TR 24 R B = A =

position %+t FErEE A R .

private AEESEIT] W HEERRERT” .

non-financial

sector

proprietary HEXS SRR AR B T AR S AT IIZE 5. WA EE, WLk E sl id ZE

trading Y B GFFRR, AS R A B A8 B SR £ 3R o

proprietary HERXHAT FENFEHELZ SR, PIFRREEIZE S AT .

trading firm (PTF) (PTF)

- EEFE|

real effective EEERICE NEERAAEXHA A SURAR 1 — Lo B B AT RS REERIARLBEHS R T 4 SUCRM R R

exchangerate  (REER) WEET 5T KA RDEAK 2 57 . BB SARAT TS AUREER H AR X 9240 4 1

(REER) B, RN IR R A HE. B CEROCR” M A SCAERUER” .

redemption >4 IRERE R E MRS . WBERAELZIE, EHAERSMI A AN (s
e PR A

remaining TR T F S B d 264% S ) QA AT SR IR

maturity

reporting bank  RERIT Z 51BSECBSIC S M S RNIA . 53 I« B Briil SARAT IS~ .

reporting REE I« EbRE ARG R .

country

201849 H f3 7



(o]

reporting dealer

repurchase
agreement
(repo)

residence

residential
property price
index (RPPI)

retail-driven
transactions
risk transfer

S

short-term

MERHH

MBI (ED

WAL

(RN EE

(RPPI)

B IEBIEIRE 5

RErEeH

L]

single-name CDS H#.44CDS

special purpose
entity (SPE)

spot transaction

stock
subsidiary
swap

T

total assets

total debt
securities (TDS)

trustee business

U

ultimate issuer

ultimate risk
basis

Vv

REBR B RS
(SPE)

BISHIRE 5

HE

ST TR G B = AR R AT R EC G R LA . 50 0 “ B S AR
ATIREN” .

—RER TR, ARG (EED R IRE CLEE s R E Rk 1
Wi ClRAEREIN D B ST B R R E K AR F B LB

SR RRIK R M E K, SOk G RA 2 MU 2850 s AN 52 ) IR T e
oo BASEASE B R B AN EKF L.

AT B AR B (TR B AR A SERRAORPP LA BN M R I

SR (BT EELZL 5 T G MREMEZL AT WEHy BEH LS.
HOPIRENH A S B IR G A v S “ ARt BBt (RIS FEMIZS L alisnd
Ftt 77 AnFHD PATHERRL S .

A5 FH R A B T 07 [ B 0 T T RS BB oAb i) WU B L0 T 77 [
KIESNEHT B A 1) RS 16 e 20 207 T AE [ ¢ 08T 70 BL TR

EE |

W2 N —4F, B4, sy,
EARTAER, Hp SR SRIA B — 4.

SRS RAME—H K AT S5, QB AT R SRS AR 53R
FREFFHAT B IES L . BRIk B A R (SPC) Bihik H ) TR (SPV)

L PIRPEE N ARAT 22 HAE R SRAE AN ENL H B L 2 e A (BL
S WEEZ S

W “RATE2H .
M RSST ) SEA, Hoh 53— SRR 2 S
SERRATAE N, USRI ARSI 6] P 58 1 4 B SR

EE |

SERBE A B A

BBFIESR(TDS) — E W EF AL ITA M7 KAT G SIS, BB A 655 1 e A . [R5

FEE LS

BRARITA
B R LA

vis-a-vis country XtRZEZK

BATAEHIDS, FONIDS SDDSHE i Hidh 2 M AT REE & o [ Pri SARAT R AAT AR L 1)
HLAR T TDSGE T4 ) vh S ARAT ) FE K A Bl

LURAT B 244 SUEAREREE =J7 DUEFE N EE R B s R i B 2
EE |

W TR AT .

TR, ST R AR AN AT (555 SO B DL N O RIE 225 =
J7 e FECBS, A2 XU A RERR ) BUSUE 7 o2 4E AR B I SR IO R SRR ] (Rt
FEP STV G MM CSs BHRAT T EE R E 20

EE |

PAINAE

201849 A 1



	Glossary
	A
	adjusted change
	algo
	algorithmic trading
	amount outstanding

	B
	bank
	banking office
	banks and securities firms
	bilateral netting agreement
	BIS reporting area
	BIS reporting country
	BIS reporting institution
	branch
	break- and exchange rate-adjusted change
	broad debt

	C
	CBS-reporting country
	central bank
	central counterparty (CCP)
	claim
	commercial property price index (CPPI)
	commodity forward
	commodity option
	commodity swap
	compression
	consolidated banking statistics (CBS)
	consortium bank
	consumer price index (CPI)
	controlling parent
	core debt
	countercyclical capital buffer (CCyB)
	counterparty
	counterparty country
	country
	credit commitment
	credit default swap (CDS)
	credit derivative
	credit-to-GDP gap
	Cross-border position
	currency option
	currency swap

	D
	daily average turnover
	debt, core and broad
	debt instrument
	debt security
	debt service ratio (DSR)
	derivative
	derivative claim
	domestic bank
	domestic claim
	domestic debt security (DDS)

	E
	effective exchange rate (EER)
	entity
	equity forward
	equity option
	equity swap
	eurobond
	exchange rate
	external position

	F
	face value
	financial asset
	financial corporation
	financial institution
	fixed interest rate
	foreign bank
	foreign bond
	foreign claim
	foreign exchange swap
	forward contract
	forward rate agreement (FRA)

	G
	general government
	gross credit exposure
	gross issuance
	gross market value
	guarantees extended

	H
	head office
	hedge fund
	Herfindahl index
	high-frequency trading (HFT)
	Hodrick-Prescott (HP) filter
	home country
	host country
	household

	I
	immediate counterparty basis
	immediate issuer
	index product
	institutional investor
	interbank
	interest rate option
	interest rate swap
	international banking facility (IBF)
	international claim
	international debt security (IDS)
	international organisation
	inter-office
	intragroup

	J
	Japan Offshore Market

	L
	LBS by nationality (LBSN)
	LBS by residence (LBSR)
	LBS-reporting country
	loans and deposits
	local currency
	local position
	locational banking statistics (LBS )
	long-term

	M
	market value
	master netting agreement
	monetary financial institutions
	multi-name CDS

	N
	nationality
	negotiable instrument
	net issuance
	net market value
	net risk transfer
	netting agreement
	nominal effective exchange rate (NEER)
	nominal value
	non-bank
	non-bank financial corporation
	non-bank financial institution
	non-bank private sector
	non-financial corporation
	non-financial customer
	non-financial private sector
	non-financial sector
	non-local currency
	non-profit institution serving households (NPISH)
	non-reporting bank
	notional amount outstanding
	novation

	O
	official financial institutions
	official monetary authority
	official sector
	open interest
	original maturity
	outright forward
	own office

	P
	parent bank
	parent country
	policy rate
	position
	private non-financial sector
	proprietary trading
	proprietary trading firm (PTF)

	R
	real effective exchange rate (REER)
	redemption
	remaining maturity
	reporting bank
	reporting country
	reporting dealer
	repurchase agreement (repo)
	residence
	residential property price index (RPPI)
	retail-driven transactions
	risk transfer

	S
	short-term
	single-name CDS
	special purpose entity (SPE)
	spot transaction
	stock
	subsidiary
	swap

	T
	total assets
	total debt securities (TDS)
	trustee business

	U
	ultimate issuer
	ultimate risk basis

	V
	vis-à-vis country



<<

  /ASCII85EncodePages false

  /AllowTransparency false

  /AutoPositionEPSFiles true

  /AutoRotatePages /PageByPage

  /Binding /Left

  /CalGrayProfile (Gray Gamma 2.2)

  /CalRGBProfile (sRGB IEC61966-2.1)

  /CalCMYKProfile (U.S. Web Coated \050SWOP\051 v2)

  /sRGBProfile (sRGB IEC61966-2.1)

  /CannotEmbedFontPolicy /Warning

  /CompatibilityLevel 1.6

  /CompressObjects /Tags

  /CompressPages true

  /ConvertImagesToIndexed true

  /PassThroughJPEGImages false

  /CreateJobTicket false

  /DefaultRenderingIntent /Default

  /DetectBlends true

  /DetectCurves 0.1000

  /ColorConversionStrategy /LeaveColorUnchanged

  /DoThumbnails false

  /EmbedAllFonts true

  /EmbedOpenType false

  /ParseICCProfilesInComments true

  /EmbedJobOptions true

  /DSCReportingLevel 0

  /EmitDSCWarnings false

  /EndPage -1

  /ImageMemory 1048576

  /LockDistillerParams true

  /MaxSubsetPct 100

  /Optimize true

  /OPM 1

  /ParseDSCComments true

  /ParseDSCCommentsForDocInfo false

  /PreserveCopyPage false

  /PreserveDICMYKValues true

  /PreserveEPSInfo false

  /PreserveFlatness true

  /PreserveHalftoneInfo false

  /PreserveOPIComments false

  /PreserveOverprintSettings true

  /StartPage 1

  /SubsetFonts true

  /TransferFunctionInfo /Apply

  /UCRandBGInfo /Remove

  /UsePrologue false

  /ColorSettingsFile ()

  /AlwaysEmbed [ true

    /SymbolMT

    /Wingdings-Regular

  ]

  /NeverEmbed [ true

  ]

  /AntiAliasColorImages false

  /CropColorImages true

  /ColorImageMinResolution 150

  /ColorImageMinResolutionPolicy /OK

  /DownsampleColorImages true

  /ColorImageDownsampleType /Bicubic

  /ColorImageResolution 150

  /ColorImageDepth -1

  /ColorImageMinDownsampleDepth 1

  /ColorImageDownsampleThreshold 1.00000

  /EncodeColorImages true

  /ColorImageFilter /DCTEncode

  /AutoFilterColorImages true

  /ColorImageAutoFilterStrategy /JPEG

  /ColorACSImageDict <<

    /QFactor 0.76

    /HSamples [2 1 1 2] /VSamples [2 1 1 2]

  >>

  /ColorImageDict <<

    /QFactor 0.76

    /HSamples [2 1 1 2] /VSamples [2 1 1 2]

  >>

  /JPEG2000ColorACSImageDict <<

    /TileWidth 256

    /TileHeight 256

    /Quality 15

  >>

  /JPEG2000ColorImageDict <<

    /TileWidth 256

    /TileHeight 256

    /Quality 15

  >>

  /AntiAliasGrayImages false

  /CropGrayImages true

  /GrayImageMinResolution 150

  /GrayImageMinResolutionPolicy /OK

  /DownsampleGrayImages true

  /GrayImageDownsampleType /Bicubic

  /GrayImageResolution 150

  /GrayImageDepth -1

  /GrayImageMinDownsampleDepth 2

  /GrayImageDownsampleThreshold 1.00000

  /EncodeGrayImages true

  /GrayImageFilter /DCTEncode

  /AutoFilterGrayImages true

  /GrayImageAutoFilterStrategy /JPEG

  /GrayACSImageDict <<

    /QFactor 0.76

    /HSamples [2 1 1 2] /VSamples [2 1 1 2]

  >>

  /GrayImageDict <<

    /QFactor 0.76

    /HSamples [2 1 1 2] /VSamples [2 1 1 2]

  >>

  /JPEG2000GrayACSImageDict <<

    /TileWidth 256

    /TileHeight 256

    /Quality 15

  >>

  /JPEG2000GrayImageDict <<

    /TileWidth 256

    /TileHeight 256

    /Quality 15

  >>

  /AntiAliasMonoImages false

  /CropMonoImages true

  /MonoImageMinResolution 1200

  /MonoImageMinResolutionPolicy /OK

  /DownsampleMonoImages true

  /MonoImageDownsampleType /Bicubic

  /MonoImageResolution 600

  /MonoImageDepth -1

  /MonoImageDownsampleThreshold 1.00000

  /EncodeMonoImages true

  /MonoImageFilter /CCITTFaxEncode

  /MonoImageDict <<

    /K -1

  >>

  /AllowPSXObjects false

  /CheckCompliance [

    /None

  ]

  /PDFX1aCheck false

  /PDFX3Check false

  /PDFXCompliantPDFOnly false

  /PDFXNoTrimBoxError true

  /PDFXTrimBoxToMediaBoxOffset [

    0.00000

    0.00000

    0.00000

    0.00000

  ]

  /PDFXSetBleedBoxToMediaBox true

  /PDFXBleedBoxToTrimBoxOffset [

    0.00000

    0.00000

    0.00000

    0.00000

  ]

  /PDFXOutputIntentProfile (None)

  /PDFXOutputConditionIdentifier ()

  /PDFXOutputCondition ()

  /PDFXRegistryName ()

  /PDFXTrapped /False



  /CreateJDFFile false

  /Description <<





    /CHS <FEFF4f7f75288fd94e9b8bbe5b9a521b5efa7684002000410064006f006200650020005000440046002065876863900275284e8e55464e1a65876863768467e5770b548c62535370300260a853ef4ee54f7f75280020004100630072006f0062006100740020548c002000410064006f00620065002000520065006100640065007200200036002e003000204ee553ca66f49ad87248672c676562535f00521b5efa768400200050004400460020658768633002>

    /CHT <FEFF4f7f752890194e9b8a2d7f6e5efa7acb7684002000410064006f006200650020005000440046002065874ef69069752865bc666e901a554652d965874ef6768467e5770b548c52175370300260a853ef4ee54f7f75280020004100630072006f0062006100740020548c002000410064006f00620065002000520065006100640065007200200036002e003000204ee553ca66f49ad87248672c4f86958b555f5df25efa7acb76840020005000440046002065874ef63002>

    /CZE <>

    /DAN <>

    /DEU <>

    /ESP <>

    /ETI <>

    /FRA <>







    /HUN <>

    /ITA (Utilizzare queste impostazioni per creare documenti Adobe PDF adatti per visualizzare e stampare documenti aziendali in modo affidabile. I documenti PDF creati possono essere aperti con Acrobat e Adobe Reader 6.0 e versioni successive.)

    /JPN <>

    /KOR <FEFFc7740020c124c815c7440020c0acc6a9d558c5ec0020be44c988b2c8c2a40020bb38c11cb97c0020c548c815c801c73cb85c0020bcf4ace00020c778c1c4d558b2940020b3700020ac00c7a50020c801d569d55c002000410064006f0062006500200050004400460020bb38c11cb97c0020c791c131d569b2c8b2e4002e0020c774b807ac8c0020c791c131b41c00200050004400460020bb38c11cb2940020004100630072006f0062006100740020bc0f002000410064006f00620065002000520065006100640065007200200036002e00300020c774c0c1c5d0c11c0020c5f40020c2180020c788c2b5b2c8b2e4002e>

    /LTH <>

    /LVI <>

    /NLD (Gebruik deze instellingen om Adobe PDF-documenten te maken waarmee zakelijke documenten betrouwbaar kunnen worden weergegeven en afgedrukt. De gemaakte PDF-documenten kunnen worden geopend met Acrobat en Adobe Reader 6.0 en hoger.)

    /NOR <>

    /POL <>

    /PTB <>





    /SKY <>



    /SUO <>

    /SVE <>

    /TUR <>



    /ENU (Use these settings to create Adobe PDF documents suitable for reliable viewing and printing of business documents.  Created PDF documents can be opened with Acrobat and Adobe Reader 6.0 and later.)

  >>

>> setdistillerparams

<<

  /HWResolution [600 600]

  /PageSize [595.276 841.890]

>> setpagedevice



