ANNEX 6 DOCUMENTS PUBLISHED BY THE CEBS, ECB AND BCBS IN 2007






DOCUMENTS PUBLISHED: BY THE CEBS IN 2007 TABLE A.6.1

Advice to the European Commission
January Results of the survey on supervisory practices for commodities business and firms carrying out commodities business

CEBS and CEIOPS publish a cross-sectoral comparison of the capital instruments that are eligible for prudential
purposes in European banking, insurance and securities regulation.

March Result of a quantitative survey on hybrid capital instruments
June Result of a quantitative survey of eligible own funds
August Result of a survey on supervisory practices for liquidity risk management
Impact of the differences in sectoral rules on the calculation of own funds of financial conglomerates. CEBS and CEIOPS
joint report.
October Assessment of the risks arising from commodities business and from firms carrying out commodities business
November Review of the large exposures regime (first part of technical advice)

Standards and guidelines

July Amendments to the guidelines on financial reporting
September Mediation protocol between banking supervisors (a)
October Analytical report on prudential filters (b)

Assessment of convergence on supervisory reporting (FINREP and COREP)

Protocol and methodology for a peer review mechanism

a. The objective is to facilitate and speed up the supervisory procedures set out in the Capital Requirements Directive and to support the
application of the pre-existing co-operation tools among supervisors such as the CEBS guidelines on validation and on home/host co-
operation.

b. The objective of these prudential filters is to maintain the definition and quality of regulatory capital for institutions using IFRSs for
prudential reporting.

DOCUMENTS PUBLISHED BY THE ECB WITHIN THE FRAMEWORK OF FINANCIAL STABILITY IN 2007 TABLE A.6.2
April Document Large banks and private equity-sponsored leveraged buyouts in the EU
June Document Half-yearly financial stability review
October Document Yearly report on developments in EU banking structures
November Document Yearly report on EU banking sector stability
December Document Half-yearly financial stability review
DOCUMENTS PUBLISHED BY THE BCBS IN 2007 TABLE A.6.3
May Document Progress on Basel Il implementation and new workstreams and outreach
October Document Transparency in payments messages
Guidelines Guidelines for computing capital for incremental default risk in the trading book
November Principles Home-host supervisory co-operation and allocation mechanisms in the context of Advanced

Measurement Approaches (AMA)
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Studies and reports

BANCO DE ESPANA PUBLICATIONS

REGULAR

Annual Report (in Spanish and English)

Economic Bulletin (quarterly) (the Spanish version is monthly)

Financial Stability Report (in Spanish and English) (half-yearly)

Informe del Servicio de Reclamaciones (quarterly)

Memoria del Servicio de Reclamaciones (annual)

Mercado de Deuda Publica (annual)

Report on Banking Supervision in Spain (in Spanish and English) (annual)

Research Memorandum (in Spanish and English) (annual)

The Spanish Balance of Payments and International Investment Position (in Spanish and English) (annual)

NON-PERIODICAL

Central Balance Sheet Data Office: commissioned studies
Notas de Estabilidad Financiera

ECONOMIC STUDIES

55 ISABEL ARGIMON MAZA: El comportamiento del ahorro y su composicién: evidencia empirica para algunos
paises de la Union Europea (1996).

56 JUAN AYUSO HUERTAS: Riesgo cambiario y riesgo de tipo de interés bajo regimenes alternativos de tipo de
cambio (1996).

57 OLYMPIA BOVER, MANUEL ARELLANO AND SAMUEL BENTOLILA: Unemployment duration, benefit duration,
and the business cycle (1996). (The Spanish original of this publication has the same number.)

58 JOSE MARIN ARCAS: Stabilising effects of fiscal policy. Volumes | and Il (1997). (The Spanish original of this
publication has the same number.)

59 JOSE LUIS ESCRIVA, IGNACIO FUENTES, FERNANDO GUTIERREZ AND M.? TERESA SASTRE: El sistema
bancario espafol ante la Unién Monetaria Europea (1997).

60 ANA BUISAN AND ESTHER GORDO: El sector exterior en Espafia (1997).

61 ANGEL ESTRADA, FRANCISCO DE CASTRO, IGNACIO HERNANDO AND JAVIER VALLES: La inversion en
Espafa (1997).

62 ENRIQUE ALBEROLA ILA: Espafia en la Unidon Monetaria. Una aproximacion a sus costes y beneficios (1998).

63 GABRIEL QUIROS (ed.): Mercado espariol de deuda puiblica. Volumes | and Il (1998).

64 FERNANDO C. BALLABRIGA, LUIS JULIAN ALVAREZ GONZALEZ AND JAVIER JARENO MORAGO: A BVAR
macroeconometric model for the Spanish economy: methodology and results (2000). (The Spanish original of
this publication has the same number.)

65 ANGEL ESTRADA AND ANA BUISAN: El gasto de las familias en Espafia (1999).

66 ROBERTO BLANCO ESCOLAR: EI mercado espafiol de renta variable. Andlisis de la liquidez e influencia del
mercado de derivados (1999).

67 JUAN AYUSO, IGNACIO FUENTES, JUAN PENALOSA AND FERNANDO RESTOY: El mercado monetario
espanol en la Unién Monetaria (1999).

68  ISABEL ARGIMON, ANGEL LUIS GOMEZ, PABLO HERNANDEZ DE COS AND FRANCISCO MARTI: El sector
de las Administraciones Publicas en Espaia (1999).

69 JAVIER ANDRES, IGNACIO HERNANDO AND J. DAVID LOPEZ-SALIDO: Assessing the benefits of price
stability: the international experience (2000).

70 OLYMPIA BOVER AND MARIO IZQUIERDO: Quality-adjusted prices: hedonic methods and implications for
National Accounts (2001). (The Spanish original of this publication has the same number.)

71 MARIO IZQUIERDO AND M.2 DE LOS LLANOS MATEA: An approximation to biases in the measurement of
Spanish macroeconomic variables derived from product quality changes (2001). (The Spanish original of this
publication has the same number.)

72 MARIO IZQUIERDO, OMAR LICANDRO AND ALBERTO MAYDEU: Car quality improvements and price indices
in Spain (2001). (The Spanish original of this publication has the same number.)

73 OLYMPIA BOVER AND PILAR VELILLA: Hedonic house prices without characteristics: the case of new
multiunit housing (2001). (The Spanish original of this publication has the same number.)

74 MARIO 1IZQUIERDO AND M.? DE LOS LLANOS MATEA: Hedonic prices for personal computers in Spain
during the 90s (2001). (The Spanish original of this publication has the same number.)

75 PABLO HERNANDEZ DE COS: Empresa publica, privatizacion y eficiencia (2004).

76 FRANCISCO DE CASTRO FERNANDEZ: Una evaluacién macroeconométrica de la politica fiscal en Espafia
(2005).

Note: The full list of each series is given in the Publications Catalogue.
All publications are available in electronic format, with the exception of statistical and miscellaneous publications and texts of the Human
Resources Development Division.
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ECONOMIC HISTORY STUDIES

29

30

31

32

33
34

35

36

37

38
39

40
41

42

43

44

45

46

47

48
49

50

PEDRO TEDDE AND CARLOS MARICHAL (eds.): La formacién de los bancos centrales en Espafia y América
Latina (siglos XIX 'y XX). Vol. I: Espafia y México (1994).

PEDRO TEDDE AND CARLOS MARICHAL (eds.): La formacion de los bancos centrales en Espafia y América
Latina (siglos XIX y XX). Vol. Il: Suramérica y el Caribe (1994).

BEATRIZ CARCELES DE GEA: Reforma y fraude fiscal en el reinado de Carlos II. La Sala de Millones
(1658-1700) (1995).

SEBASTIAN COLL AND JOSE IGNACIO FORTEA: Guia de fuentes cuantitativas para la historia econémica de
Espafia. Vol. I: Recursos y sectores productivos (1995).

FERNANDO SERRANO MANGAS: Vellon y metales preciosos en la Corte del Rey de Espafia (1618-1668) (1996).
ALBERTO SABIO ALCUTEN: Los mercados informales de crédito y tierra en una comunidad rural aragonesa
(1850-1930) (1996).

M.2 GUADALUPE CARRASCO GONZALEZ: Los instrumentos del comercio colonial en el Cédiz del siglo XVII
(1650-1700) (1996).

CARLOS ALVAREZ NOGAL: Los banqueros de Felipe IV y los metales preciosos americanos (1621-1665)
(1997).

EVA PARDOS MARTINEZ: La incidencia de la proteccion arancelaria en los mercados espafioles (1870-1913)
(1998).

ELENA MARIA GARCIA GUERRA: Las acufiaciones de moneda de vellén durante el reinado de Felipe Il (1999).
MIGUEL ANGEL BRINGAS GUTIERREZ: La productividad de los factores en la agricultura espafiola
(1752-1935) (2000).

ANA CRESPO SOLANA: El comercio maritimo entre Amsterdam y Cadiz (1713-1778) (2000).

LLUIS CASTANEDA PEIRON: El Banco de Espafia (1874-1900): la red de sucursales y los nuevos servicios
financieros (2001).

SEBASTIAN COLL AND JOSE IGNACIO FORTEA: Guia de fuentes cuantitativas para la historia econémica de
Espafa. Vol. II: Finanzas y renta nacional (2002).

ELENA MARTINEZ RUIZ: El sector exterior durante la autarquia. Una reconstruccion de las balanzas de pagos
de Espafa, 1940-1958. Revised edition (2003).

INES ROLDAN DE MONTAUD: La banca de emisién en Cuba (1856-1898) (2004).

ALFONSO HERRANZ LONCAN: La dotacién de infraestructuras en Espafia, 1844-1935 (2004).

MARGARITA EVA RODRIGUEZ GARCIA: Compafifas privilegiadas de comercio con América y cambio politico
(1706-1765) (2005).

MARIA CONCEPCION GARCIA-IGLESIAS SOTO: Ventajas y riesgos del patrén oro para la economia espafola
(1850-1913) (2005).

JAVIER PUEYO SANCHEZ: EI comportamiento de la gran banca en Espafia, 1921-1974 (2006).

ELENA MARTINEZ RUIZ: Guerra Civil, comercio y capital extranjero. El sector exterior de la economia espafiola
(1936-1939) (2006).

ISABEL BARTOLOME RODRIGUEZ: La industria eléctrica en Espafia (1890-1936) (2007).

WORKING PAPERS

0714

0715

0716

o717

0718

0719

0720

o721

0722

0723
0724

0725

0726

o727

0728

MARIO IZQUIERDO, JUAN F. JIMENO AND JUAN A. ROJAS: On the aggregate effects of immigration in
Spain.

FABIO CANOVA AND LUCA SALA: Back to square one: identification issues in DSGE models.

FERNANDO NIETO: The determinants of household credit in Spain.

EVA ORTEGA, PABLO BURRIEL, JOSE LUIS FERNANDEZ, EVA FERRAZ AND SAMUEL HURTADO: Update of
the quarterly model of the Bank of Spain. (The Spanish original of this publication has the same number.)
JAVIER ANDRES AND FERNANDO RESTOY: Macroeconomic modelling in EMU: How relevant is the change
in regime?

FABIO CANOVA, DAVID LOPEZ-SALIDO AND CLAUDIO MICHELACCI: The labor market effects of technology
shocks.

JUAN M. RUIZ AND JOSEP M. VILARRUBIA: The wise use of dummies in gravity models: Export potentials in
the Euromed region.

CLAUDIA CANALS, XAVIER GABAIX, JOSEP M. VILARRUBIA AND DAVID WEINSTEIN: Trade patterns, trade
balances and idiosyncratic shocks.

MARTIN VALLCORBA AND JAVIER DELGADO: Determinantes de la morosidad bancaria en una economia
dolarizada. El caso uruguayo.

ANTON NAKOV AND ANDREA PESCATORI: Inflation-output gap trade-off with a dominant oil supplier.

JUAN AYUSO, JUAN F. JIMENO AND ERNESTO VILLANUEVA: The effects of the intoduction of tax incentives
on retirement savings.

DONATO MASCIANDARO, MARIA J. NIETO AND HENRIETTE PRAST: Financial governance of banking
supervision.

LUIS GUTIERREZ DE ROZAS: Testing for competition in the Spanish banking industry: The Panzar-Rosse
approach revisited.

LUCIA CUADRO SAEZ, MARCEL FRATZSCHER AND CHRISTIAN THIMANN: The transmission of emerging
market shocks to global equity markets.

AGUSTIN MARAVALL AND ANA DEL RIO: Temporal aggregation, systematic sampling, and the Hodrick-
Prescott filter.

BANCO DE EsPaRA 11 8 REPORT ON BANKING SUPERVISION IN SPAIN, 2007



0729
0730

0731

0732

0733

0734

0735
0736

0737
0738
0739
0740
0741
0801
0802
0803

0804
0805

0806
0807

0808

0809
0810

0811
0812
0813

0814

LUIS J. ALVAREZ: What do micro price data tell us on the validity of the New Keynesian Phillips Curve?
ALFREDO MARTIN-OLIVER AND VICENTE SALAS-FUMAS: How do intangible assets create economic value?
An application to banks.

REBECA JIMENEZ-RODRIGUEZ: The industrial impact of oil price shocks: Evidence from the industries of six
OECD countries.

PILAR CUADRADO, AITOR LACUESTA, JOSE MARIA MARTINEZ AND EDUARDO PEREZ: El futuro de la tasa
de actividad espanola: un enfoque generacional.

PALOMA ACEVEDO, ENRIQUE ALBEROLA AND CARMEN BROTO: Local debt expansion... vulnerability
reduction? An assessment for six crises-prone countries.

PEDRO ALBARRAN, RAQUEL CARRASCO AND MAITE MARTINEZ-GRANADO: Inequality for wage earners
and self-employed: Evidence from panel data.

ANTON NAKOV AND ANDREA PESCATORI: Oil and the great moderation.

MICHIEL VAN LEUVENSTEIJN, JACOB A. BIKKER, ADRIAN VAN RIXTEL AND CHRISTOFFER KOK-
SORENSEN: A new approach to measuring competition in the loan markets of the euro area.

MARIO GARCIA-FERREIRA AND ERNESTO VILLANUEVA: Employment risk and household formation:
Evidence from differences in firing costs.

LAURA HOSPIDO: Modelling heterogeneity and dynamics in the volatility of individual wages.

PALOMA LOPEZ-GARCIA, SERGIO PUENTE AND ANGEL LUIS GOMEZ: Firm productivity dynamics in Spain.
ALFREDO MARTIN-OLIVER AND VICENTE SALAS-FUMAS: The output and profit contribution of information
technology and advertising investments in banks.

OSCAR ARCE: Price determinacy under non-Ricardian fiscal strategies.

ENRIQUE BENITO: Size, growth and bank dynamics.

RICARDO GIMENO AND JOSE MANUEL MARQUES: Uncertainty and the price of risk in a nominal
convergence process.

ISABEL ARGIMON AND PABLO HERNANDEZ DE COS: Los determinantes de los saldos presupuestarios de
las Comunidades Auténomas.

OLYMPIA BOVER: Wealth inequality and household structure: US vs. Spain.

JAVIER ANDRES, J. DAVID LOPEZ-SALIDO AND EDWARD NELSON: Money and the natural rate of interest:
structural estimates for the United States and the euro area.

CARLOS THOMAS: Search frictions, real rigidities and inflation dynamics.

MAXIMO CAMACHO AND GABRIEL PEREZ-QUIROS: Introducing the EURO-STING: Short Term INdicator of
euro area Growth.

RUBEN SEGURA-CAYUELA AND JOSEP M. VILARRUBIA: The effect of foreign service on trade volumes and
trade partners.

AITOR ERCE: A structural model of sovereign debt issuance: assessing the role of financial factors.

ALICIA GARCIA-HERRERO AND JUAN M. RUIZ: Do trade and financial linkages foster business cycle
synchronization in a small economy?

RUBEN SEGURA-CAYUELA AND JOSEP M. VILARRUBIA: Uncertainty and entry into export markets.
CARMEN BROTO AND ESTHER RUIZ: Testing for conditional heteroscedasticity in the components of inflation.
JUAN J. DOLADO, MARCEL JANSEN AND JUAN F. JIMENO: On the job search in a matching model with
heterogeneous jobs and workers.

SAMUEL BENTOLILA, JUAN J. DOLADO AND JUAN F. JIMENO: Does immigration affect the Phillips curve?
Some evidence for Spain.

OCCASIONAL PAPERS

0603
0604

0605
0606
0607
0608
0701
0702
0703
0704
0705
0706

0801

0802
0803

CRISTINA BARCELO: Imputation of the 2002 wave of the Spanish Survey of Household Finances (EFF).
RAFAEL GOMEZ AND PABLO HERNANDEZ DE COS: The importance of being mature: The effect of
demographic maturation on global per-capita income.

JUAN RUIZ AND JOSEP VILARRUBIA: International recycling of petrodollars. (The Spanish original of this
publication has the same number.)

ALICIA GARCIA-HERRERO AND SERGIO GAVILA: Posible impacto de Basilea Il en los paises emergentes.
ESTHER GORDO, JAVIER JARENO AND ALBERTO URTASUN: Radiografia del sector de servicios en Espafa.
JUAN AYUSO, ROBERTO BLANCO AND FERNANDO RESTOY: House prices and real interest rates in Spain.
JOSE LUIS MALO DE MOLINA: Los principales rasgos y experiencias de la integracion de la economia
espanola en la UEM.

ISABEL ARGIMON, FRANCISCO DE CASTRO AND ANGEL LUIS GOMEZ: Una simulacién de los efectos de la
reforma del IRPF sobre la carga impositiva.

YENER ALTUNBAS, ALPER KARA AND ADRIAN VAN RIXTEL: Corporate governance and corporate
ownership: The investment behaviour of Japanese institutional investors.

ARTURO MACIAS AND ALVARO NASH: Efectos de valoracién en la posicién de inversion internacional de
Espafia.

JUAN ANGEL GARCIA AND ADRIAN VAN RIXTEL: Inflation-linked bonds from a central bank perspective.
JAVIER JARENO MORAGO: Las encuestas de opinién en el andlisis coyuntural de la economia espafiola.
MARIA J. NIETO AND GARRY J. SCHINASI: EU framework for safeguarding financial stability: Towards an
analytical benchmark for assessing its effectiveness.

SILVIA IRANZO: Delving into country risk. (There is a Spanish version of this edition with the same number.)
OLYMPIA BOVER: The Spanish survey of household finances (EFF): Description and methods of the 2005
wave.
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Statistics

Financial legislation
and official registers

Training

MISCELLANEOUS PUBLICATIONS'

JUAN LUIS SANCHEZ-MORENO GOMEZ: Circular 8/1990, de 7 de septiembre. Concordancias legales (1996). € 6.25.
RAMON SANTILLAN: Memorias (1808-1856) (1996) (**).

BANCO DE ESPANA. SERVICIO DE ESTUDIOS (Ed.): La politica monetaria y la inflacion en Espafia (1997) (*).

BANCO DE ESPANA: La Unién Monetaria Europea: cuestiones fundamentales (1997). € 3.01.

TERESA TORTELLA: Los primeros billetes espafoles: las «Cédulas» del Banco de San Carlos (1782-1829) (1997).
€28.13.

JOSE LUIS MALO DE MOLINA, JOSE VINALS AND FERNANDO GUTIERREZ (Ed.): Monetary policy and inflation in
Spain (1998) (***).

VICTORIA PATXOT: Medio siglo del Registro de Bancos y Banqueros (1947-1997) (1999). Book and disquette: € 5.31.
PEDRO TEDDE DE LORCA: El Banco de San Fernando (1829-1856) (1999) (*).

BANCO DE ESPANA (Ed.): Arquitectura y pintura del Consejo de la Reserva Federal (2000). € 12.02.

PABLO MARTIN ACENA: El Servicio de Estudios del Banco de Espafia (1930-2000) (2000). € 9.02.

TERESA TORTELLA: Una guia de fuentes sobre inversiones extranjeras en Espafa (1780-1914) (2000). € 9.38.
VICTORIA PATXOT AND ENRIQUE GIMENEZ-ARNAU: Banqueros y bancos durante la vigencia de la Ley Cambd
(1922-1946) (2001). € 5.31.

BANCO DE ESPANA: El camino hacia el euro. El real, el escudo y la peseta (2001). € 45.

BANCO DE ESPANA: El Banco de Espafa y la introduccion del euro (2002). Free copy.

BANCO DE ESPANA: Spanish banknotes 1940-2001 (2004). 30 €. (In Spanish and English.)

NIGEL GLENDINNING AND JOSE MIGUEL MEDRANO: Goya y el Banco Nacional de San Carlos (2005). Bound
edition: € 30; paperback edition: € 22.

BANCO DE ESPANA. SERVICIO DE ESTUDIOS (Ed.): The analysis of the Spanish economy (2006) (*). (In Spanish and
English.)

BANCO DE ESPANA: Billetes esparioles 1874-1939 (2005). € 30 €.

JOSE MARIA VINUELA, PEDRO NAVASCUES Y RAFAEL MONEO: El Edificio del Banco de Espafia (2006). 25 €.
BANCO DE ESPANA: 150 years in the history of the Bank of Spain, 1856-2006 (2006). 30 €. (In Spanish and English.)
BANCO DE ESPANA: Secretaria General. Legislacion de Entidades de Crédito. 5.2 ed. (2008) (****).

Boletin de Operaciones (daily) (available only in electronic format on the website)

Boletin del Mercado de Deuda Publica (daily) (available only in electronic format on the website)

Boletin Estadistico (monthly, available only in electronic format on the website?)

Central de Balances. Resultados anuales de las empresas no financieras (annual monograph)

Financial Accounts of the Spanish Economy (bilingual edition: Spanish and English) (annual and quarterly series®)

Circulares a entidades de crédito*
Circulares del Banco de Espana. Recopilacion (four-monthly)
Registros de Entidades (annual) (available only in electronic format on the website)

BANCO DE ESPANA: Calculo mercantil (con ejercicios resueltos).

PEDRO PEDRAJA GARCIA: Contabilidad y andlisis de balances en la banca (tomo 1) (1999).
PEDRO PEDRAJA GARCIA: Contabilidad y andlisis de balances en la banca (tomo Il) (1998).
JESUS MARIA RUIZ AMESTOY: Matemética financiera (2001).

JESUS MARIA RUIZ AMESTOY: Matemética financiera (ejercicios resueltos) (1994).
UBALDO NIETO DE ALBA: Matematica financiera y calculo bancario.

LUIS A. HERNANDO ARENAS: Tesoreria en moneda extranjera.

EUROPEAN CENTRAL BANK PUBLICATIONS

Spanish editions of:
Annual Report
Monthly Bulletin
Other publications

1. All publications are distributed by the Banco de Espafia, except those indicated with (%), (**), (**) or (****), which are respectively distributed
by Alianza Editorial, Editorial Tecnos, Macmillan (London) and Thomson-Aranzadi. Prices include 4 % VAT. 2. Moreover, it is updated daily in
the Statistics section. 3. A quarterly update of the tables of this publication is also disseminated on the Internet. 4. Available only on the Banco
de Espafia website until it is included in the publication Circulares del Banco de Espana. Recopilacion.

Unidad de Publicaciones
Alcala, 522; 28027 Madrid

BANCODEESPANA Telophone +34 91 338 6363. Fax +34 01 338 6488
Eurosistema E-mail: publicaciones@bde.es
www.bde.es
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