Appendices to the Rules and Regulations Governing the Activities of the Treasury Securities Dealer as of  13 September 2011
Appendix 1

(stamp of an Entity)
DECLARATION

We hereby declare the intention of participating in the Competition for governing the activities of Treasury Securities Dealer, which shall take place from October 1st , 2011 until September 30th , 2012 (“Competition”). 

To this end we commit ourselves to conform Rules and Regulations and to the provision to the Minister, via NBP, NDS or Settling participant, of the information mentioned in the Rules and Regulations.
We also consent to:

1) the provision of data concerning TS to the Minister or its authorized representatives by NBP, NDS, Entity operating Electronic Market,

2) the provision of data necessary to assess Entity’s credit rating to the Minister by NBP
,

3) an inspection and verification performed by authorized representatives of Minister and NBP during the Competition with regard to obeying the Rules and Regulations and reliability of the reports mentioned in the Rules and Regulations.

We authorize the Minister and NBP and their authorized representatives to perform at our premises verification of information and data provided to the Minister in connection with the Competition. To this end we will make available all information necessary for this verification. In addition we authorize the Minister and NBP and their authorized representatives to undertake other necessary verification and inspection measures concerning our activity related to the Competition.

We consent to undergo an assessment of fulfilling the above-mentioned tasks performed by the Minister and its representatives, and to accept the annual assessment mentioned in the Rules and Regulations as our assessment achieved in the course of the Competition.
	Signed:
	
	Signed:

	Name:
	
	Name:

	Title:
	
	Title:

	Date:
	
	Date:


Appendix 2
(stamp of an Entity)

STATEMENT

In accordance with §13 of the Rules and Regulations Governing the Activities of the Treasury Securities Dealer we declare that:

1) at the end of 2010 we had:

a) credit rating: …………………………………………………………………………….
b) net capital: ………………………………………………………………………………
2) value of our portfolio of TS amounted to:

a) at the end of June 2011 - …………………………………..……………... PLN million

b) at the end of December 2010 - …………………………………..……….. PLN million

c) at the end of December 2009 - ………………………………………..….. PLN million

3) we fulfill the function of government securities dealer in following OECD member countries
:………………………………………………………………………………….

4) we commit ourselves to inform the Minister about all changes in our credit rating.

	Signed:
	
	Signed:

	Name:
	
	Name:

	Title:
	
	Title:

	Date:
	
	Date:


Appendix 3
(stamp of an Entity)

STATEMENT

We hereby inform that our transactions involving Polish Treasury securities are settled by: ………………………………..…(name of a Settling participant)………………………………….

We consent to the provision of data, to the Minister by the Settling participant, concerning our activity on the financial market in extent needed for our evaluation in the Competition.
	Signed:
	
	Signed:

	Name:
	
	Name:

	Title:
	
	Title:

	Date:
	
	Date:


Appendix 4
(stamp of a Settling participant)

STATEMENT

We hereby inform that:

……………..…………………….…(name of a Settling participant)……………………………….

is the Settling participant for TS transactions concluded by:

……………………………………..…..(name of an Entity)………………………………………,

hereinafter referred to as “the Applicant”.
We will provide the data concerning Applicant’s activity on the financial market for the purpose of its assessment required for the Competition.
We authorize the Minister, NBP and NDS representatives to perform at our premises verification of information and data provided to the Minister in connection with Applicant’s participation in the Competition.

	Signed:
	
	Signed:

	Name:
	
	Name:

	Title:
	
	Title:

	Date:
	
	Date:


  Appendix 5.1
Outright transactions, broken down by investor groups, in T-bonds/T-bills secondary market (excluding Electronic market) settled by:
….................................................(name of TSD or Applicant).......…................................

during a month .....................................*.
Non-indexed nominal value in PLN thousands
	No.
	Type of transaction
	Total turnover

(C+D+E)
	Turnover with domestic banks
	Turnover with 
non-banking domestic clients
	Turnover with 

non-resident clients

	 
	A
	B
	C
	D
	F

	1
	Total turnover in the secondary market (2+3+4+5)
	 
	 
	 
	 

	 
	PL00001xxxxx
	 
	 
	 
	 

	 
	...
	 
	 
	 
	 

	 
	Total
	 
	 
	 
	 

	2
	Repo transactions
	 
	 
	 
	 

	 
	PL00001xxxxx
	 
	 
	 
	 

	 
	...
	 
	 
	 
	 

	 
	Total
	 
	 
	 
	 

	3
	Buy-sell back and sell-buy back transactions
	 
	 
	 
	 

	 
	PL00001xxxxx
	 
	 
	 
	 

	 
	...
	 
	 
	 
	 

	 
	Total
	 
	 
	 
	 

	4
	Outright transactions
	 
	 
	 
	 

	 
	PL00001xxxxx
	 
	 
	 
	 

	 
	...
	 
	 
	 
	 

	 
	Total
	 
	 
	 
	 

	5
	Other transactions
	 
	 
	 
	 

	 
	PL00001xxxxx
	 
	 
	 
	 

	 
	...
	 
	 
	 
	 

	 
	Total
	 
	 
	 
	 


* Transactions where TSD or Applicant is a settlement counterparty.
NOTE: This table is to be filled out, according to sent settlement instructions by NDS for transactions on T-bonds and by NBP for transactions on T-bills.

Appendix 5.2

Outright transactions, broken down by investor groups, in T-bonds secondary market (excluding Electronic market) settled by:

..................................................................(name of TSD or Applicant).......…………........................

during a month .....................................*.
Non-indexed nominal value in PLN thousands

	No.
	Type of transaction
	Total turnover

(C+D+E+F)
	Turnover with domestic banks
	Turnover with non-banking domestic clients
	Turnover with foreign banks
	Turnover with 
non-banking 
non-resident clients

	 
	A
	B
	C
	D
	E
	F

	1
	Total turnover in the secondary market (2+3+4+5)
	 
	 
	 
	 
	 

	 
	PL00001xxxxx
	 
	 
	 
	 
	 

	 
	...
	 
	 
	 
	 
	 

	 
	Total
	 
	 
	 
	 
	 

	2
	Repo transactions
	 
	 
	 
	 
	 

	 
	PL00001xxxxx
	 
	 
	 
	 
	 

	 
	...
	 
	 
	 
	 
	 

	 
	Total
	 
	 
	 
	 
	 

	3
	Buy-sell back and sell-buy back transactions
	 
	 
	 
	 
	 

	 
	PL00001xxxxx
	 
	 
	 
	 
	 

	 
	...
	 
	 
	 
	 
	 

	 
	Total
	 
	 
	 
	 
	 

	4
	Outright transactions
	 
	 
	 
	 
	 

	 
	PL00001xxxxx
	 
	 
	 
	 
	 

	 
	...
	 
	 
	 
	 
	 

	 
	Total
	 
	 
	 
	 
	 

	5
	Other transactions
	 
	 
	 
	 
	 

	 
	PL00001xxxxx
	 
	 
	 
	 
	 

	 
	...
	 
	 
	 
	 
	 

	 
	Total
	 
	 
	 
	 
	 


* Transactions where TSD or Applicant is a settlement counterparty.
NOTE: This table is to be filled out by Settling participant in the extent of transactions settled by Settling participant.

Appendix 5.3
Outright transactions, broken down by investor groups, in T-bills secondary market (excluding Electronic market) settled by:

..................................................................(name of TSD or Applicant).......…………........................

during a month .....................................*.
nominal value in PLN thousands

	No.
	Type of transaction
	Total turnover

(C+D+E+F)
	Turnover with domestic banks
	Turnover with non-banking domestic clients
	Turnover with foreign banks
	Turnover with 
non-banking 
non-resident clients

	 
	A
	B
	C
	D
	E
	F

	1
	Total turnover in the secondary market (2+3+4+5)
	 
	 
	 
	 
	 

	 
	PL00001xxxxx
	 
	 
	 
	 
	 

	 
	...
	 
	 
	 
	 
	 

	 
	Total
	 
	 
	 
	 
	 

	2
	Repo transactions
	 
	 
	 
	 
	 

	 
	PL00001xxxxx
	 
	 
	 
	 
	 

	 
	...
	 
	 
	 
	 
	 

	 
	Total
	 
	 
	 
	 
	 

	3
	Buy-sell back and sell-buy back transactions
	 
	 
	 
	 
	 

	 
	PL00001xxxxx
	 
	 
	 
	 
	 

	 
	...
	 
	 
	 
	 
	 

	 
	Total
	 
	 
	 
	 
	 

	4
	Outright transactions
	 
	 
	 
	 
	 

	 
	PL00001xxxxx
	 
	 
	 
	 
	 

	 
	...
	 
	 
	 
	 
	 

	 
	Total
	 
	 
	 
	 
	 

	5
	Other transactions
	 
	 
	 
	 
	 

	 
	PL00001xxxxx
	 
	 
	 
	 
	 

	 
	...
	 
	 
	 
	 
	 

	 
	Total
	 
	 
	 
	 
	 


* Transactions where TSD or Applicant is a settlement counterparty.
NOTE: This table is to be filled out by Settling participant in the extent of transactions settled by Settling participant.

Appendix 5.4
Outright transactions, broken down by investor groups, in T-bonds secondary market (excluding Electronic market) settled by:

..................................................................(name of TSD or Applicant).......…………........................

during a month .....................................*.
Non-indexed nominal value in PLN thousands
	No.
	Type of transaction
	Turnover with foreign banks
	Turnover with non-banking  
non-resident clients

	1
	Total turnover in the secondary market (2+3+4+5)
	 
	 

	 
	PL00001xxxxx
	 
	 

	 
	...
	 
	 

	 
	Total:
	 
	 

	2
	Repo transactions
	 
	 

	 
	PL00001xxxxx
	 
	 

	 
	...
	 
	 

	 
	Total
	 
	 

	3
	Buy-sell back and sell-buy back transactions
	 
	 

	 
	PL00001xxxxx
	 
	 

	 
	...
	 
	 

	 
	Total
	 
	 

	4
	Outright transactions
	 
	 

	 
	PL00001xxxxx
	 
	 

	 
	...
	 
	 

	 
	Total
	 
	 

	5
	Other transactions
	 
	 

	 
	PL00001xxxxx
	 
	 

	 
	...
	 
	 

	 
	Total
	 
	 


* Transactions where TSD or Applicant is a settlement counterparty.
NOTE: This table is to be filled out by TSD or Applicant in the extent of transactions settled directly in NSD.

Appendix 5.5
Outright transactions, broken down by investor groups, in T-bills secondary market (excluding Electronic market) settled by:

..................................................................(name of TSD or Applicant).......…………........................

during a month .....................................*.
Nominal value in PLN thousands
	No.
	Type of transaction
	Turnover with foreign banks
	Turnover with non-banking  
non-resident clients

	1
	Total turnover in the secondary market (2+3+4+5)
	 
	 

	 
	PL00001xxxxx
	 
	 

	 
	...
	 
	 

	 
	Total:
	 
	 

	2
	Repo transactions
	 
	 

	 
	PL00001xxxxx
	 
	 

	 
	...
	 
	 

	 
	Total
	 
	 

	3
	Buy-sell back and sell-buy back transactions
	 
	 

	 
	PL00001xxxxx
	 
	 

	 
	...
	 
	 

	 
	Total
	 
	 

	4
	Outright transactions
	 
	 

	 
	PL00001xxxxx
	 
	 

	 
	...
	 
	 

	 
	Total
	 
	 

	5
	Other transactions
	 
	 

	 
	PL00001xxxxx
	 
	 

	 
	...
	 
	 

	 
	Total
	 
	 


* Transactions where TSD or Applicant is a settlement counterparty.
NOTE: This table is to be filled out by TSD or Applicant in the extent of transactions settled directly in NBP.

Appendix 6.1

Outright transactions traded on Electronic market on........... (date) ........

	date
	ISIN
	volume 
	price
	value 
(PLN thousands)
	buyer
	seller
	aggressor*

	
	
	
	
	
	
	
	

	
	
	
	
	
	
	
	

	
	
	
	
	
	
	
	


* Counterparty initiating a transaction.

Note: This table is to be filled out by the Entity operating Electronic market. 

Appendix 6.2

Repo, buy-sell back transaction traded on Electronic market on........... (date) ........

	date
	ISIN / bond series
	volume
	open settlement date
	close settlement date
	open price
	close price
	buyer
	seller
	aggressor*

	
	
	
	
	
	
	
	
	
	

	
	
	
	
	
	
	
	
	
	

	
	
	
	
	
	
	
	
	
	


* Counterparty initiating a transaction.

Note: This table is to be filled out by the Entity operating Electronic market.

Appendix 6.3

TSD participating in TS fixing on ........... (date) ........

	TSD
	number of bid offers 
	number of ask offers
	number of instrument quoted

	
	
	
	

	
	
	
	

	
	
	
	


Note: This table is to be filled out by the Entity operating Electronic market. 

Appendix 6.4

Results of TS fixing on ........... (date) ........

	ISIN
	number of bid offers 
	number of ask offers
	bid price
	ask price
	bid yield
	ask yield
	fixing
	number of TSD quoting

	
	
	
	
	
	
	
	price
	yield
	

	
	
	
	
	
	
	
	
	
	

	
	
	
	
	
	
	
	
	
	

	
	
	
	
	
	
	
	
	
	


Note: This table is to be filled out by the Entity operating Electronic market.
Appendix 6.5
Statistic of TSD and Applicant’s performance in regard to the requirements referred to in §5 of Rules and Regulations on........... (date) ........

	TSD or Applicant
	ISIN
	quoting time*
(hh:mm:ss)
	average spread*
(bps)
	average size*
(PLN million)
	maximum spread required
(bps)
	minimum size required (PLN million)

	bank1
	PL00001aaaaaa
	
	
	
	
	

	bank1
	PL00001bbbbbb
	
	
	
	
	

	bank1
	PL00001cccccc
	
	
	
	
	

	...
	...
	
	
	
	
	

	bank2
	PL00001aaaaaa
	
	
	
	
	

	bank2
	PL00001bbbbbb
	
	
	
	
	

	bank2
	PL00001cccccc
	
	
	
	
	

	...
	...
	
	
	
	
	

	
	
	
	
	
	
	


* Fill in when appropriate minimum, according to the Rules and Regulations, is not fulfilled.  

Note: This table is to be filled out by the Entity operating Electronic market.
Appendix 6.6
TS quotation on Electronic market referred to in §15.2.2 of Rules and Regulations on…........ (date) ….....

	TSD or Applicant
	ISIN
	Time weighted average spread

(pb)
	Time weighted average size

(PLN million)
	Total quotation time (hh:mm:ss)
	Reference spread (bp)
	Reference

size
(PLN million)
	Reference time
(hh:mm:ss)

	bank1
	PL00001aaaaaa
	
	
	
	
	
	

	bank1
	PL00001bbbbbb
	
	
	
	
	
	

	bank1
	PL00001cccccc
	
	
	
	
	
	

	...
	...
	
	
	
	
	
	

	bank2
	PL00001aaaaaa
	
	
	
	
	
	

	bank2
	PL00001bbbbbb
	
	
	
	
	
	

	bank2
	PL00001cccccc
	
	
	
	
	
	

	...
	...
	
	
	
	
	
	

	
	
	
	
	
	
	
	


Note: This table is to be filled out by the Entity operating Electronic market.
Appendix 7
(stamp of an Entity)

DECLARATION

In accordance with §20 of Rules and Regulations we hereby indicate the following electronic markets as the markets of our preference for the TS electronic trading:


1.........................(market and entity operating it)......................... (2 points)


2.........................(market and entity operating it).......................... (1 point)

	Signed:
	
	Signed:

	Name:
	
	Name:

	Title:
	
	Title:

	Date:
	
	Date:


� Refers to the Domestic entity only. Data are provided at the end of each quarter and contain information regarding: cash, funds on its account in the NBP, interbank deposits, nostro accounts at banks, non-performing loans of non-financial clients, non-performing loans of the budget sector, loans in default of non-financial clients, loans in default of the budget sector, loans of non-financial clients, loans of the budget sector, total net assets, total liabilities, net profit, capital and reserves, solvency ratio.


� This statement is submitted by Foreign entity only.
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