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DEFINITION AND CONTENT

The harmonised flow monetary statistics are compiled in line with Regulation (EU) No 2021/379 of the European
Central Bank of 22 January 2021 on the balance sheet items of credit institutions and of the monetary financial
institutions sector (recast) (ECB/2021/2) and other recommendations of the European Central Bank. The purpose of
these statistics is to provide users with information about the volume of financial transactions that were carried out in
the period under review.

SOURCES AND METHODOLOGY OF DATA COLLECTION

The data sources for compiling flow monetary statistics are:
¢ stock balance sheet statistics data (see Harmonised monetary statistics);

e datasets of flow balance sheet statistics submitted by banks and foreign bank branches operating in the Czech
Republic, including the CNB:

o VT (CNB) 1-12 “Monthly statement of a bank/foreign bank branch on write-offs on loans and other
receivables”

o VT (CNB) 2-12 “Monthly statement of revaluation of securities held by a bank” (for time series up to
31 January 2009)

e datasets of stock balance sheet statistics (for the purposes of deriving revaluations of securities):
o VST (CNB) 41-12 “Monthly survey of securities held by a bank/foreign bank branch”

o FKI (CNB) 3-12 “Monthly survey of securities and equity held, and securities issued, by an investment
fund” (data for money market funds)

Information on movements in the exchange rates of the main currencies (i.e. EUR, USD, JPY, CHF, GBP, DKK, SEK,
XDR) and supplementary information on the structure and changes in the MFI (monetary financial institutions)
population is also used.
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BREAKDOWN

The breakdown of the harmonised flow statistics follows that of the harmonised stock statistics (see Harmonised
monetary statistics) — by instrument, maturity, currency, and country and sector of the counterparty.

METHOD OF CALCULATION

When compiling the flow statistics, it is assumed that movements in stocks may be due either to financial transactions
or to various “non-transaction effects”. Flow data (i.e. data on financial transactions) are thus derived indirectly by
adjusting differences between end-month stocks for the following “non-transaction effects”:

¢ Reclassifications including changes in the MFI sector’s balance sheet due to changes in the MFI reporting
population, corporate restructuring, reclassification of the counterparties of assets and liabilities, corrections of
reporting errors and the introduction of new statistical concepts or definitions. All of the above factors give rise
to breaks in the time series and thus affect the comparability of the data.

e Valuation changes including write-offs/write-downs of loans and other claims, and revaluation of securities.

e Exchange rate movements capturing changes in the value of foreign currency assets and liabilities due to
fluctuations in exchange rates.

REPORTING ENTITIES

In the Czech Republic, the MFI sector includes the central bank, commercial banks, money market funds and credit

unions.

Time series are not retrospectively adjusted for banks that have ceased to exist.

The first data were available from January 2003.
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