MNB identification number: E60

Completion instructions for the report

Report on repo-type and other securities transactions

I. General instructions

1. Only the repo-type transactions still open on the reference date of the data supply shall be reported. Data suppliers shall only report on their own transactions (and not their clients’ transactions). In the framework of this data supply, own account transactions shall be deemed own transactions, as well as transactions which albeit do not affect the own account, but have been concluded by the data provider on its own behalf and are indicated in the balance sheet of the data provider.

2. A glossary of terms used in the tables and in these completion instructions is located in point I.H.2 of this Annex.

II. Detailed instructions for the completion of the tables

The codes used in tables are listed in point 4.5 of Annex 3 (technical guidelines) available on the MNB website.

In the case of equity instruments, the stock shall be indicated according to the number of pieces, while debt securities shall appear in the report at nominal value in thousand units, in the original denomination of the security, with the following considerations: 

Securities denominated in EMU member currencies shall appear as if they were denominated in euro, while the value of the portfolios shall be determined on the basis of the rates of the member currencies to the euro.

The rates of exchange are listed in point 2 of Annex 3 (technical guidelines) available on the MNB website.
The codes to be used for the definition of the denomination as per point 4.1 of Annex 3 are listed in the technical guidelines available on the MNB website.

Verificatory rules to send correct reports are listed in point 5 of Annex 3 (technical guidelines) available on the MNB website.
Table 01: Report on repo-type and other securities transactions

1. In the table the contracting parties of the repo transaction are the seller and the buyer and the contracting parties of the other transactions involving securities are the lender and the borrower. If any of the identification data is not known, ‘N.A.’ shall be entered. If the other party of a repo-deal is an investment fund, in the column ‘name/registration number of partner’ the name and ‘technical reference number’ of the fund shall be entered, and not the name/registration number of the fund manager.

2. Contents of individual columns

c/ and f/ Partner1 is always the sender and Partner2 is always the buyer organisation. If any of the partners is a resident within the household sector, code 00000004, for other resident partners the 8-digit CSO registration number shall be entered. 

For investment funds the technical reference number shall be entered referred to in point 1 of Annex 3, specified in the technical guidelines available on the official website of the MNB. If any of the partners is a non-resident, code 00000001 shall be entered.

For the breakdown of sectors to be used in columns e and h, the provisions of point I.A.4 and I.A.5 of this Annex, as referred to in point 1 of Annex 3 and published in the technical guidelines on the official webpage of the MNB, shall apply. The sector codes of the resident partners shall be reported on the base of the main sector code with only one character, except for partners belong to C and D sectors which case the two-character sector codes of the organisations shall be reported. Sector codes of the non resident partners shall be determined in point 4.5 of Annex 3, specified in the technical guidelines available on the official website of the MNB and shall be reported with three characters. 
i) and k) are the registration number of the custodian (investment service provider) to or from which the security is transferred. If Partner 1 or Partner 2 is a reporting custodian according to point 3 of I.H.2 of this Annex and the security is transferred from or to own KELER account, not the KELER Zrt. but itself has to be reported as the custodian of Partner1 or Partner2. If the custodian of any of the partners is non resident, 00000001 technical identification code shall be entered.
m/ and n/ The codes to be used here as per point 4.5 of Annex 3 are listed in the technical guidelines available on the official website of the MNB.
o) The codes to be used here as per point 4.1 of Annex 3 are listed in the technical guidelines available on the official website of the MNB. In the case of shares DRB code (piece) shall be entered. 
q/ These fields indicate the value of securities in repo-type deals in HUF thousands. The net spot price applied during the deal shall be used. In connection with securities lending and borrowing arrangements and with securities pledged as collateral, indicate the value at the beginning of the transaction. 

r/ This field indicates the value of securities in repo-type deals in HUF thousands. The gross spot price applied during the deal shall be used. In connection with securities lending and borrowing arrangements and with securities pledged as collateral, it is identical with the value reported in column q.

s/ In the case of security lending the value of the cash deposit shall be given in this column in HUF thousands (provided that the value of column m is either ‘3’ or ‘6’). 

t/ and u/ In the case of repo deals the amount paid by the repo-seller at the time of closing the position shall be specified here in HUF thousands. Data suppliers should report the net spot price and the gross price applied during the deal. In connection with securities lending and borrowing arrangements indicate the value of record of the security or liability at the time of reporting, exclusive of the lending fee.

v/ If there was no transfer in the specific reference month, the initial date of the transaction shall be indicated.

w/ If there was no transfer in the specific reference month, the maturity date of the transaction shall be indicated. If the type of the transaction is ‘Reselling securities received at a particular delivery repo transaction (with the movement of securities)’ or ‘Reselling securities received at a particular delivery repo transaction (without the movement of securities)’, the cell shall be filled only in the case when the reselling of the security happens within the framework of a repo-type transaction. If it is resold with a simple selling, cell ‘Date of the second transfer’ shall be left empty. 
Table 02: Data on securities indicated as collateral

1. In this table, data shall be provided on securities which are indicated as collateral in transactions displayed in Table 01. 

2. If several securities have been deposited under a contract, a separate row shall be completed for each one.

3. In relation to a frame collateral (if the specific deposited security serves as collateral for more than one transaction indicated in Table 01), the affected transactions shall be fully listed under column ‘a’ of Table 02, and the specific security shall be indicated next to each one under ‘Securities as collateral’. The latter quantity shall be distributed among the individual transactions, whereby the total of the quantity indicated in column ‘e’ of Table 02 produces the quantity of securities listed as collateral.

4. If several types of coverage are related to several transactions, and it is not clear as to which coverage is related to the given transaction, securities listed as collateral and their quantities shall be distributed among transactions by way of estimate. 

5. In column ‘a’ enter the serial number of the transaction displayed in Table 01 in relation to which the indicated security serves as collateral.

