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INDEX TO 1988-1997 
ANNUAL REPORTS

ADVISORY ROLE OF THE FOREIGN EXCHANGE COMMITTEE 1997 13

1996 9

1995 8

1994 14

1993 14

1992 5

1991 4

1988 4

AUDIT AND CONTROL GROUP 1992 12

BANK’S RELATIONS WITH CUSTOMERS 1990 25

BARRIER OPTIONS STANDARD DOCUMENTATION 1995 115

BRITISH DUAL BROKERING SYSTEM 1990 5

1989 6, 23

BROKERS’ SWITCHES 1994 6

1993 7, 23

1992 8

■ Committee Letter on Brokers’ Switches 1993 23

Note: The 1988 Annual Report includes a cumulative index for the years 1979 through 1987.
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CHAIRMAN’S REPORT 1997 1

1996 1

1995 1

1994 3

1993 3

1992 3

1991 3

1990 3

1989 3

1988 3

COLLATERALIZED FOREIGN EXCHANGE

■ Managing Operational Risk in Collateralized Foreign Exchange 1997 21

CONFIRMATION OF FOREIGN EXCHANGE TRANSACTIONS 1993 8, 25

1992 8

1990 5, 29

1989 9, 51

■ Committee Letter on Confirmation Best Practices 1995 34
1993 25

■ Committee Response to CIB Recommendation 1990 5, 29

■ Automated Brokers 1989 9

COMMUNICATIONS SUBCOMMITTEE 1994 12

1993 12

1992 13

1991 10

CREDIT RISK 1992 21

1989 7, 26

■ Measuring Pre Settlement Creidt Exposure with “Loan-Equivalent Risk” 1992 21
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■ Pre-Settlement Credit Risk on Distant Date Financial 
Contracts, by Heinz Riehl and Thomas Heffernan 1989 26

DERIVATIVES

■ Committtee Comment on Proposed Settlement of 
the Financial Accounting Standards Board of Disclosure 
about Derivatives and Fair Market Value of Financial Statements 1994 19

DISPUTES RESOLUTION BODY 1991 5

DOCUMENT OF ORGANIZATION 1997 69

1996 101

1995 127

1994 89

1993 78

1992 64

1991 34

1990 18

1989 53

1988 46

ELECTRONIC ORDER-MATCHING SYSTEMS 1991 8

■ A Survey Assessing the Impact of Electronic 
Broking on the Foreign Exchange Market 1997 35

EUROPEAN FINANCIAL INTEGRATION 1989 10

FOREIGN CURRENCY OPTIONS

■ Implied Volatility Rates 1990 6, 29

1989 6, 24

■ Risk 1988 21

■ Valuation 1988 12
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FORWARD INTEREST RATE CONTRACTS, COUNTERPARTY CREDIT RISK 1989 7, 26

FX AND CURRENCY OPTION DEFINITIONS 1997 53

GUIDELINES FOR THE MANAGEMENT OF FOREIGN 
EXCHANGE TRADING ACTIVITIES 1996 17

■ Ethical Issues for Management 1996 21

■ Human Resource Issues for Management 1996 22

■ Trading Practices 1996 23

■ Trader-Trader Relationships 1996 25

■ Trader-Broker Relationships 1996 26

■ Trader-Customer Relationships 1996 27

■ Operational Aspects of Trading 1996 27

HISTORICAL-RATE ROLLOVERS 1995 118

1991 5

■ Committee Letter on Historical-Rate Rollovers 1991 23

INTERNATIONAL CURRENCY OPTIONS MARKET 
(ICOM) MASTER AGREEMENT 1995 73

1990 7

■ Seminars 1991 23

JAPANESE YEN, CROSS-TRADING 1989 11

LEGAL INITIATIVES OF THE FOREIGN EXCHANGE COMMITTEE

■ Legal Options for Revised Master Agreements 1997 5

■ Treasury Amendment Lobbying Effort 1997 5

■ Foreign Exchange and Currency Option Definitions 1997 5

■ Legal Implications of European Economic and Monetary Union 1997 5

■ Cross-Product Master Agreement 1997 5

■ Amicus Brief in Dunn v. CFTC 1996 3

■ Amicus Brief in Frankwell v. CFTC 1996 3

■ Amicus Brief in Tauber v. Salomon Forex Case 1992 31
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■ International Bullion Master Agreement (IBMA) 1994 51

■ Guide to IBMA 1994 68

■ International Currency Options Master Agreement (ICOM) 1995 73

■ Barrier Options Standard Documentation 1995 115

■ Guide to ICOM 1995 92

■ International Foreign Exchange and Options Master Agreement 1995 51

■ International Foreign Exchange Master Agreement (IFEMA) 1993 5, 14, 27

■ IFEMA Legal Opinions 1995 3 

LIQUIDITY 1991 4

1990 10

MARKET STRUCTURE SUBCOMMITTEE 1996 5

1995 6

1994 8

1993 9

1992 10

1991 7

MEMBERSHIP

■ Activities 1989 13

1988 13

■ Structure 1990 12

1989 14, 53

■ Subcommittee 1997 11

1996 5

1995 7

1994 12

1993 13

1992 14

1991 10

1990 14
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1989 13

1988 13

NETTING OF FOREIGN EXCHANGE TRANSACTIONS 1993 5, 14, 27

1990 8

1989 8

1988 9

■ Committee’s Comment on Basle Netting Proposal 1993 28

■ Response to Group of 10 Issues Paper on Netting 1992 10

■ Multilateral Netting 1989 8

■ Bilateral and Multilateral Netting 1988 10

■ Committee Letter on Proposed Risk-Based Capital Guidelines 1988 16

■ Interest in Netting Arrangements 1988 9

■ Payments and Contract Netting 1988 10

NETTING INITIATIVES

■ ECHO (EBIC-ABECOR) 1990 8

1989 8

1988 10

■ FXNET 1990 8

1989 8

1988 10

■ NACHO (Options Clearing Corporation) 1990 8

1989 8

1988 10

■ SWIFT (ACCORD) 1990 8

1989 8

NEW PRODUCT DEVELOPMENT 1995 25

1988 11
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OPTIONS VALUATION 1988 12

POINTS, BROKERS’ 1991 5, 25

1990 4, 24, 28

1989 1,15

1988 6, 22, 42

■ Committee Letter on the Use of Points with 
Respect to Foreign Exchange Transactions 1991 25

1988 23

■ London Dual System 1990 5

1989 6, 23

■ Points Task Force 1989 4

1988 7, 24

■ Policy Statement on Points, Federal Reserve 1990 28

■ Remarks on the Practice of Points in the Brokered
Exchange Market, by Margaret L. Greene 1989 18

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

POOLED FUNDS 1992 10

PRICE RISK MEASUREMENT 1991 6, 10, 16

■ Committee Comment on Basle Market Risk Proposal 1995 29

1993 37

■ Price Risk: The Dollars-at-Risk Approach to Measurement and Management 1991 16

PRINCIPLES AND PRACTICES FOR WHOLESALE MARKET
TRANSACTIONS 1995 37

PROCEDURAL MATTERS OF THE FX COMMITTEE 1990 11

1989 13

1988 13

■ Reassessment of the Committee Structure 1993 3, 13

1992 14, 64
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1991 10

1990 12

■ Reassessment of the Membership Structure 1993 3, 13

1992 14

1991 10

1989 14

■ Meeting Dates 1997 15

1996 11

1995 9

1994 14

1993 18

1992 15

1991 11

1990 11

1989 13

■ Reassessment of the Communications Subcommittee 1994 12

■ Relations with Other Organizations 1997 7

1990 13

■ Subcommitee Assignments 1996 12

1995 10

1994 15

1993 20

1992 17

1991 13

1990 15

1989 13

■ Committee Assignments 1997 16

RISK-BASED CAPITAL

■ Committee Comments on Basle Market Risk Proposal 1995 29

■ Committee Comment on the Federal Reserve Board’s Proposal to 
Amend Risk-Based Capital Guidelines 1994 22
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■ Committee Comments on Basle Netting and Market Risk Proposals 1993 27

■ Committee Letter on Proposed Guidelines 1988 16

RISK MANAGEMENT SUBCOMMITTEE 1996 6

1995 6

1994 10

1993 10

1992 11

1991 6

SEMINARS

■ Forum on the Impact of European Monetary Union on 
U.S. Financial Markets 1997 3

■ Management of Operational Risks in Foreign Exchange 1997 1

■ Guidelines for Foreign Exchange Settlement Netting 1997 3

■ Guidelines for Foreign Exchange Trading Activities 1996 4

■ Reducing Foreign Exchange Settlement Risk 1994 11

■ International Foreign Exchange Master Agreement (IFEMA) 1993 12

■ Committee Paper on Pre-Settlement Credit Risk 1993 12

■ International Currency Options Master Agreement (ICOM) 1992 13

■ Price Risk Measurement 1992 13

SETTLEMENT RISK

■ Guidelines for Foreign Exchange Settlement Netting 1996 63

■ Reducing Foreign Exchange Settlement Risk 1994 24

STOP-LOSS LIMIT ORDERS

■ Committee Letter on the Holding of Stop-Loss Orders 
in an Electronic Trading Environment 1997 65

TRADING AGAINST COLLATERAL 1988 12

TRADING PRACTICES SUBCOMMITTEE 1996 4

1995 4
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1994 6

1993 7

1992 8

1991 5

1990 4

1989 10

1988 6

U.S. FOREIGN EXCHANGE MARKET SURVEY 1989 10

■ Summary of April 1995 FRBNY Survey 1995 120

■ Summary of April 1992 FRBNY Survey 1992 40

■ Summary of April 1989 FRBNY Survey 1989 30
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