INDEX TO 1988 - 1996 ANNUAL REPORTS?

SUBJECT ANNUAL REPORT PAGE
Advisory Role of the Foreign Exchange Committee .. ......... ... ... .. ... .... 1996 ... 9
e e e e 1995 . 8

e e e e 1994 ... 14

e e e e 1993 ... 14

e e e e 1992 . 5

e e e e 1991 . 4

e e e e 1988 .. ... 4-5
Audit and Control GroUD . . . . oot 1992 . 12
Bank’s Relations with Customers . ... ... . 1990 ..o 25
Barrier Options Standard Documentation . .......... ... i 1995 ..o 115
British Dual Brokering System . .. ... 1990 ... 5
e e e e 1989 ... L 6,23
Brokers’ SwilChes- . ... . o 1994 .o 6
e e e e 1993 ... 7,23

e e e e 1992 . 8

e Committee Letter on Brokers’ Switches ... ... ... .. . L 1993 ... 23-24
Chairman’s Report . . ... 1996 ... 1
e e e e 1995 . 3

e e e e 1994 . 3

e e e e 1993 . 3

1. Page reference for the 1988-1996 Annual Reports are not provided when the same materials have been reprinted in the current report, as in the case of
“Guidelines for the Management of Foreign Exchange Trading Activities.” The 1988 Annual Report has a cumulative index to reports for the years 1979
through 1987.

103



SUBJECT ANNUAL REPORT

Chairman’s Report (continued)

P 1992 ... ... ..
P 1991 ... ...
P 1990 .........
P 1989 .........
P 1988 .........
Confirmation of Foreign Exchange Transactions . ............ .. .. . ... 1993 ... ...
P 1992 ........
P 1990 .........
P 1989 ........
e Committee Letter on Confirmation Best Practices . ............ ... ... ... 1995 ...
P 1993 ........
e Committee Response to CIB Recommendation . ......................... 1990 .........
o Automated BroKers . ... ... 1989 ... ...
Communications Subcommittee .. ... .. 1994 ... ...
P 19938 ... ...
P 1992 ... ... ..
P 1991 ... ..
Confidentiality . .. ... o 1990 ........
Credit RISk .« . 1992 ... ...
P 1989 .........
e Measuring Pre Settlement Creidt Exposure with “Loan-Equivalent Risk” .. ... .. 1992 ... ...
¢ Pre-Settlement Credit Risk on Distant Date Financial
Contracts, by Heinz Riehl and Thomas Heffernan .. ...................... 1989 .........
Derivatives

e Committtee Comment on Proposed Settlement of the Financial
Accounting Standards Board of Disclosure about Derivatives

and Fair Market Value of Financial Statments .. ........ ... .. ... ... ... . ... ... 1994 .........

PAGE

104



SUBJECT ANNUAL REPORT PAGE

Disputes Resolution Body . . .. ... 1991 o 5-6
Document of Organization . .. ... ... 1995 ... 127
Electronic Order-Matching Systems .. ... ... o 1991 8-9
European Financial Integration ... ... . . 1989 ... 10-11

Foreign Currency Options

e Implied Volatility Rates . . ... .. 1990 ...l 6,29-32
e e 1989 ... ... .. 6-7,24-25
O RISK L o 1988 .. 21
OV alUatioN . ... 1988 ... 12
Forward Interest Rate Contracts, Counterparty Credit Risk .. .................... 1989 ... 7,26-29
Guidelines for Foreign Exchange Settlement Netting . ......... .. ... ... .. .. ... 1996 ... 62-99
Guidelines for the Management of Foreign Exchange Trading Activities . ............ 1996 ... 17-32
e Ethical Issues for Management . ... .. 1996 ... 21
® Human Resource Issues for Management . ............ .. .. . 1996 ... 22
o Trading PractiCes . . . ... 1996 ... 23
e Trader-Trader Relationships .. ... ... 1996 ... ... 25
e Trader-Broker Relationships . . ... oo 1996 ... .. 26
e Traders-Customer Relationships . ........ . . 1996 ... ... 27
e Operational Aspects of Trading . . .. ..o 1996 ... ... 27
Historical-Rate Rollovers . . ... . 1995 ... 118
P 1991 . 5
e Committee Letter on Historical-Rate Rollovers . ............. ... ... ... ... 1991 ... 23-24
International Currency Options Market (ICOM) Master Agreement . . ............ 1995 ... 73
P 1990 ... 7
® SEMINAIS . it 1991 ... 23-24

105



SUBJECT ANNUAL REPORT PAGE

Japanese Yen, Cross-Trading . . .. oottt 1989 ... 11

Legal Initiatives of the Foreign Exchange Committee

e Amicus Brief inDunnv. CFTC . ... . 1996 . ... 3
e Amicus Brief in Frankwell v. CFTC .. ... ... 1996 . ... 3
* Amicus Brief in Tauber v. Salomon ForexCase .............. .. ... ... ... 1992 .. ... 31-39
¢ International Bullion Master Agreement IBMA) . .. ... oo 1994 ... 51-67
e GUIde TO IBMA ..o 1994 ... 68-80
¢ International Currency Options Master Agreement ICOM) . ................. 1996 .. ... 3
e e 1995 ...l 73-115
¢ Barrier Options Standard Documentation . .. ........ ... .. . o 1995 ... 115
e GUIde tOICOM L. 1995 ... 92
¢ International Foreign Exchange and Options Master Agreement . . ............ 1996 .. ... 3
e e 1995 ... 51-72
¢ International Foreign Exchange Master Agreement (IFEMA) . ............. ... 1996 . ... 3
e e 1998 ..., 5-6, 14, 27
o [FEMA Legal OpinioNS . . .o oo 1996 . ... 3
e e 1995 ... 3
e Undisclosed Counterparties . . ... .ot 1996 ... 3
¢ Standard Documentation for Non-Deliverable Forwards . ... ............. ... 1996 ... 3
LiQUIItY . e 1901 Lo 4
e e 1990 ... 10
Maanagement of Operational Risk in Foreign Exchange . ......... ... ... ... .... 1996 ... 32
Market Structure Subcommittee . ... ... 1996 . ... 5
e e 1995 ... 6
e e 1994 ... 8-9
e e 19938 .. 9
e e 1992 .. 10
e e 1991 ... 7-9

106



SUBJECT ANNUAL REPORT PAGE

Membership
O ACHVILIES . .ot 1989 ... 13-14
P 1988 .. 13
® SHTUCIUNE . 1990 ... 12-13
P 1989 ... 14,563-54
e Subcommittee . .. ... 1996 ... 5
P 1995 ... 7
P 1994 ... 12
P 19938 .. 13
P 1992 ... 14
P 1991 ... 10-13
P 1990 ...l 14,15
P 1989 ... 13
P 1988 ... 13
Netting of Foreign Exchange Transactions . . .. ... ... i e 1993 ... ... 5-6, 14, 27
P 1990 ... 8-9
P 1989 ... 8
P 1988 ...l 9-11
e Committee’s Comment on Basle Netting Proposal . .. .......... ... ... ... ... 1993 ... 28-36
® Response to G-10 Issues Papaeron Netting . ............ . ... ... .. ... 1992 ... 10
o Multilateral Netting . . . ... 1989 ... 8
¢ Bilateral and Multilateral Netting . .. ... ... . 10988 ... 10
e Committee Letter on Proposed Risk Based Capital Guidelines . ............. 1988 ... L 16-18
e Interest in Netting Arrangements .. ... ... 1988 ... 9
e Payments and Contract Netting . . . ... ... ... 10988 ... 10

Netting Initiatives

e ECHO (EBIC-ABECOR) . ... . 1990 ... 8-9
e 1989 ... 8
e 1988 ... 10

107



SUBJECT ANNUAL REPORT PAGE

Netting Initiatives (continued)

O EXNET L 1990 ... 8-9
e e 1989 ... 8
e e 1988 .. 10
¢ NACHO (Options Clearing Corporation) . ... 1990 ... 8-9
e e 1989 ... 8
e e 1988 ..o 10
¢ SWIFT (ACCORD) .. ottt 1990 ... 8-9
e e 1989 ... 8
New Product Development . . ... ... e 1995 ... 25
e e 1988 ... 11
Options Valuation . ... ... 1988 ... 12
Points, BroKers' ... 1991 .. 5,25
e e 1990 ......... .. 4-5,24,28
e e 1989 ... ... .. 1-6,15-23
e e 1988 ......... 6-8,22-36,42
e Committee Letter on the Use of Points with Respect
to Foreign Exchange Transactions .. ... ... i i 1991 .. 25
e e 1988 ... 23
e london Dual System . ... ... 1990 ... 5
e e 1989 ...l 6,23
e Points Task FOrce . ... 1989 ... 4
e e 1988 ...l 7,24-33
¢ Policy Statement on Points, Federal Reserve .. ............. ... ... ... ... 1990 ... 28

¢ Remarks on the Practice of Points in the Brokered
Exchange Market, by Margaret L. Greene ... ... .. i 1989 ... 18-22

* Remarks on the Use of Points in Brokered Foreign Exchange Dealing,
by Margaret L. Greene and Ernest T. Patrikis .. ......... ... .. ... ... .. ... 1988 ... 22

108



SUBJECT ANNUAL REPORT PAGE

Pooled FUNOS . . .. o 1992 ... 10
Price Risk Measurement . . ... ... . 1991 ..., 6, 10, 16
e Committee Comment on Basle Market Risk Proposal . .................... 1995 .. 29
P 19938 . 37

¢ Price Risk: The Dollars-at-Risk Approach to
Measurement and Management . ........... ... ... i 1991 ... 16-22
Principles and Practices for Wholesale Market Transactions . .................... 1995 .. 37
Procedural Matters of the FX Committee . ... ... ... o i 1990 ... 11-15
P 1989 ... 13-14
P 1988 .. 13
¢ Reassessment of the Committee Structure . ......... .. ... .. ... ... ... .. 1993 ... 3,13
P 1992 ... 14,64
P 1991 ... 10
P 1990 ...l 12-13
¢ Reassessment of the Membership Structure . ........... .. ... ... .. ... 1993 ... 3,13
P 1992 ... 14
P 1991 ... 10
P 1989 ... 14
e Meeting Dates . .. ..o 1995 ... 9
P 1994 ... 14
P 19938 .. 18
P 1992 ... 15
P 1991 ... 11
P 1990 ... 11
P 1989 ... 13
® Reassessment of the Communications Subcommittee . ................... 1994 ... 12
¢ Relations with Other Organizations .. ........ .. i 1990 ... 13

109



SUBJECT ANNUAL REPORT PAGE

Procedural Matters of the FX Committee (continued)

e Subcommitee ASSISgNMENES . . . .. 1994 ... 15
e e 19938 .. 20
e e 1992 ... 17
e e 1991 .. 13
e e 1990 ... 15
e e 1989 ... 13

Risk-Based Capital

e Committee Comments on Basle Market Risk Proposal . ................... 1995 ... 29
e Committee Comment on the Federal Reserve Board’s Proposal to
Amend Risk-Based Capital Guidelines . .. ........ ... .. . i 1994 ... L 22-23
¢ Committee Comments on Basle Netting and Market Risk Proposals . ......... 1993 ... 27-41
e Committee Letter on Proposed Guidelines . .. ... ... i 1988 ... 16-18
Risk Management Subcommittee .. ... .. . 1996 . ... 6
P 1995 ... 6
P 1994 ...l 10-11
P 19938 .. 10
P 1992 ... 11
P 1991 .. 6
Seminars
¢ Guidelines for Foreign Exchange Trading Activities ... .......... ... .. ... ... 1996 . ... 4
¢ Reducing Foreign Exchange Settlement Risk . . ......... .. ... . ... ... ... 1994 ... 11
¢ International Foreign Exchange Master Agreement (IFEMA) . ............. ... 1998 ... 12
e Committee Paper on Pre-Settlement Credit Risk . ........................ 1993 ... 12
¢ International Currency Options Master Agreement ICOM) . ................. 1992 ... 13
e Price Risk Measurement .. ... . 1992 ... 13

Settlement Risk

¢ Reducing Foreign Exchange Settlement Risk . . ......... .. ... . ... ... ... 1994 ... 24-50

110



SUBJECT ANNUAL REPORT PAGE

Trading Against Collateral .. ... . 1988 ... 12
Trading Practices Subcommittee . ... ... 1996 . ... 4
e e 1995 ... 4
e e 1994 ... 6-7
e e 1998 ... 7-8
e e 1992 ... 8
e e 1991 ... 5-6
e e 1990 ... 4-7
e e 1989 ... 10
e e 1988 ...l 6-12
U.S. Foreign Exchange Market Survey .. ... .. 1989 ... 10
e Summary of April 1995 FRBNY Survey . ... .. 1995 ... 120
e Summary of April 1992 FRBNY Survey . ... . 1992 ... 40-54
e Summary of April 1989 FRBNY Survey . ... .. 1989 ... 30-44

111



