HONG KONG, CHINA

DATA TEMPLATE ON INTERNATIONAL RESERVES / FOREIGN CURRENCY LIQUIDITY

AS AT 28 FEBRUARY 2011
(US$ million)
hE &
BB G bR S AN RE SR BN M BER# A
20114E2 H28H

(B&E3*:IL)

I. Official reserve assets and other foreign currency assets (approximate market value)

B RREE RN EEE (KdaTiE)

A. Official reserve assets (Note 1)

BGHEE (F#1)

272,688

(1) Foreign currency reserves (in convertible foreign currencies)

SMERFER (FTE A RS

265,015

(a) Securities (Note 2)
S (f2)

245,455

of which: issuer headquartered in Hong Kong but located abroad

Hrp : AT B R R NS RT A

0

(b) total currency and deposits with:

TSR LU Mo e B M R R -

19,560

(i) other national central banks, BIS and IMF (Note 3)
HAhEI R P RERTT ~ BIRRAS FERTT R BIPE E I eE R (FE3 )

7,789

(ii) banks headquartered in Hong Kong (Note 4)
HEAEE AT HERIERTT (F£4 )

6,849

of which: located abroad

Hr - PR A NG MIERTT

(iiiy banks headquartered outside Hong Kong (Note 4)
HEASEE AT LAINIERTT (§F4 )

4,922

of which: located in Hong Kong

Hor : PR A R ERTT

4,650

(2) IMF reserve position

Tr PR & B AL AR AR R o

(3) SDRs
Fraliaig

(4) gold (including gold deposits and, if appropriate, gold swapped)
e (EEFESHFFIR EH) B

94

— volume in fine troy ounces (66,798 ounces at US$1,409.75)
LB (66,798 e » £r% 1 1,409.75 7T )

(5) other reserve assets (specify)

HAhEE R E (GERET)

7,579

— financial derivatives (Note 5)
SRIfTAETE (F#5)

-195

— loans to nonbank nonresidents

PR T IR TR R B B 3K

— other (Note 6)
Fifth (££6)

7,774

B. Other foreign currency assets (specify) (Note 7)
Hitoh#srE GEatil) (FF7)

37

— securities not included in official reserve assets

NEFETEE T R AR 2

— deposits not included in official reserve assets

TSR E S B PHITERR

27

— loans not included in official reserve assets

NMEFETE B T R EEK

— financial derivatives not included in official reserve assets

NEFETEE T R SRR T TH

— gold not included in official reserve assets

NS E T R R

— other

HAth

10

W



Il. Predetermined short-term net drains on foreign currency assets (nominal value)

FUERCENN BT (EfE)

1. Foreign currency loans, securities, and deposits -64 0 0 -64
SABEEERK - BHRAEH
— outflows (-) Principal 0 0 0 0
R
Interest -64 0 0 -64
&S () FIE
— inflows (+) Principal
g
Interest
TAES (+) FIE
2. Aggregate short and long positions in forwards and futures in foreign
currencies vis-a-vis the domestic currency (including the forward leg of 0 0 0 0

currency swaps)
Sis B G R R G R S SRR E a R
CHIEESRIEIrEZ 58559 )

(a) Short positions (-) 0 0 0 0
HE ()
(b) Long positions (+) 0 0 0 0
£E ()
3. Other (specify) -33 -33 0 0
HAth (GEEERH)
— outflows related to repos (-) 0 0 0 0

AR E S ()
— inflows related to reverse repos (+)
S [ B 77 s i A B < (+)
— trade credit (-)
HHEH ()
— trade credit (+)
HHEE (+)
— other accounts payable (-) -33 -33 0 0
FAtEAIRR ()
— other accounts receivable (+)

FAEHRESR (+)




lll. Contingent short-term net drains on foreign currency assets (hominal value)

SN REESRA AT (HEfE)

1. Contingent liabilities in foreign currency -889 -889
M A
(a) Collateral guarantees on debt falling due within 1 year
LEREE AR EBER
(b) Other contingent liabilities (Note 8) -889 -889
HAthsE aff (F£8 )
2. Foreign currency securities issued with embedded options
(puttable bonds)
BRI FERRERMEE S (AIRHES)
3. Undrawn, unconditional credit lines provided by:
FH LA TR R A (R (e O ER PRI (E B AR
(a) other national monetary authorities, BIS, IMF, and other
international organisations
HitEFZ SR ERER - BIFEREERT - BEERESHRR
FAt B AE
— other national monetary authorities (+)
FAt B E EHERER (+)
—BIS (+)
BPEAS IR T (+)
— IMF (+)
B LS RA R (1)
— other international organisations (+)
FAt BAPEAARE (+)
(b) banks and other financial institutions headquartered in Hong
Kong (+)
AR AT PR SRAT e FA B RS (+)
(c) banks and other financial institutions headquartered outside
Hong Kong (+)
HEFSEE AT HE LA ERAT B ELAt S Al (+)
4. Undrawn, unconditional credit lines provided to:
SEGRIFER O T T PR BRI R (5 AR
(a) other national monetary authorities, BIS, IMF, and other
international organisations
HitEFZ S ERER - BIFEREERT - BIEERESERR
FAt B
— other national monetary authorities (-)
FAt R Z SEREIRES ()
—BIS (-)
BPEAS R ()
— IMF (-)
B RIS ()
— other international organisations (-)
FAt BREAERE ()
(b) banks and other financial institutions headquartered in Hong
Kong (-)
HEFRER AT PRI SRAT Fe FA B RS ()
(c) banks and other financial institutions headquartered outside
Hong Kong (-)
HEFEE AT HE LA B $RAT B At S R ()
5. Aggregate short and long positions of options in foreign
currencies vis-a-vis the domestic currency

AN A S R R R B A




(a) Short positions

HE

(i) Bought puts
B AGOIHE

(i) Written calls

iR

(b) Long positions
R

(i) Bought calls
EAGEHIRE

(i) Written puts
iégﬂéﬁiéﬁﬂ%

Bl EL

(i) At current exchange rates
LU THEET

(a) Short position

HE

(b) Long position
R

(2) + 5 % (depreciation of 5%)
+5% (AHZ{E5% )

(a) Short position

HE

(b) Long position
R

(3) - 5 % (appreciation of 5%)
- 5% (AI7HES%)

(a) Short position

HE

(b) Long position
R

(4) +10 % (depreciation of 10%)
+10% (ANfZ{E10% )

(a) Short position

HE

(b) Long position
R

(5) - 10 % (appreciation of 10%)
- 10% (Z071HiE10% )

(a) Short position

HE

(b) Long position
R

(6) Other (specify)
HAth (GEEERH)

(a) Short position

HE

(b) Long position
R




IV. Memo items

i =EHE

K

(a) short-term domestic currency debt indexed to the exchange rate

B SRS AT EA A S R (BT

(b) financial instruments denominated in foreign currency and settled by other
means (e.g., in domestic currency)

DS R BRAG DU (DA W) Aaiy S TR

— derivatives (forwards, futures or options contracts)
frELE CGEEAETT - SIS aT)

— short positions

HE

— long positions

RE

— other instruments
HibTH

(c) pledged assets
T

404

— included in reserve assets (Note 9)

ERHERIREEN (#9 )

404

— included in other foreign currency assets

ST EN

(d) securities lent and on repo

EfEH S EE T IO 2L SRR S

655

— lent or repoed and included in Section | (Note 10)

EffHE A EE TR 5 - WEARETES | N (F£10)

-3,508

— lent or repoed but not included in Section |

EfEHEHEETIOE 2L 5 - (HA AR | A

— borrowed or acquired and included in Section |
& ABEEA > W ARETES | A

— borrowed or acquired but not included in Section | (Note 11)

EABREA - (BT EISTES | BN (FF11 )

4,163

(e) financial derivative assets (net, marked to market) (Note 12)

SERITAE TR E (98 - WhiEss) (F#12)

-195

— forwards
=

-262

— futures
&

52

— swaps

I

— options

it

— other

HAth

(f) derivatives (forward, futures, or options contracts) that have a residual
maturity greater than one year.

FIERHATRLELL FRIRTAE TR GEIEHT - IS 51

— aggregate short and long positions in forwards and futures in foreign
currencies vis-a-vis the domestic currency (including the forward leg of
currency swaps)
MBI SR E I E S RT AR (S S EHE
EFIHTEIA B3 )

(a) short positions (—)

HE (=)

(b) long positions (+)
REH)

— aggregate short and long positions of options in foreign currencies vis-a-vis
the domestic currency

A LA SR R R B A




(a) short positions

HE

(i) bought puts
B AGOIHE

(ii) written calls

iR

(b) long positions

oy

(i) bought calls
EAGEHIRE

(ii) written puts

A A

RO

(a) currency composﬂibh of'reserves (by groups of currencies) (Note 13)

EmARERHH S GEERMRIE)  (#13)

— currencies in SDR basket

R AR AR S

— currencies not in SDR basket
Fr S - DNy &R

— by individual currencies (optional)

ZER S48 (ALERRTIHD

Notes:

o

1. Item LA "Official reserve assets" represents the data item "International Reserves" that has been disseminated in
accordance with the International Monetary Fund's (IMF) Special Data Dissemination Standard (SDDS). The basis for
compilation of these statistics for Hong Kong is detailed in the IMF's Dissemination Standards Bulletin Board
(DSBB.IMF.ORG) under "Summary Methodology".
B LAJE TEARMEE ) ANZIREIS SRS (ESEB) NEIRARRIRESE (FIREE) AF TEER
TR - BEARELE A TR B E N BB A e A5 (DSBB.IMF.ORG) 2254, THE
A -

2. Item ILA(1)(a) "Securities" comprises highly liquid, marketable equity and debt securities.
% 1LAL(a) 1| "B EREREE R e r R A E SRS A -

3. Item LLA(1)(b)(i) "Total currency and deposits with other national central banks, BIS and IMF" comprises deposits
with other national central banks, the Bank for International Settlements and the W orld Bank.
2 LAL)(b)() T8 T ERUA AR FERT - BIPRAS EERTT R BRI EA R S AR ER ) AR
FHIHPRERTT - BIMEREE R T RS SRITHIESR -

4. Item L.A(1)(b)(ii) and (iii) "Total currency and deposits with banks headquartered in and outside Hong Kong"
comprise deposit accounts with commercial banks.
2 LA(L) (b)(ii) R (iil) YH T FERUAHEAR R A A v R A s UM THY S0 AR HERR |, BB AR S8R TRRRR A ENIR
Fio

5. Item ILA(5) "Financial Derivatives" comprises the net marked-to-market value of forward foreign exchange contracts,
swap contracts and options contracts, and the unsettled amounts of revaluation gains and losses for futures contracts.

B LAG) H T eRITAET R ) EREEIIMNESTT - BEIEKT R SRS T E R & SRR AR E R
-

6. Item ILA(5) "Other" comprises mainly reverse repurchase agreements (reverse repos), cash placed with brokers for
meeting the margin requirements of futures contracts, net receivables/(payables) of unsettled transactions and
investments in Asian Bond Funds | & Il
5 LAGG) | T HA, FEERER ARG - RIS SO RES DRSS - R SHIIEIR
S (TERD) BRIBISEE A TEMNE SRS | R 1 9E -

7. ltem I.B "Other foreign currency assets", representing foreign currency assets not included in reserve assets,
comprises foreign currency assets held by the HKSAR Government.

55 1.B I T HMSMEEE | Ie NS ENRMEERE - RETER I TR B R RS E -



8. Item lIl.1(b) "Other contingent liabilities" comprises contingent liabilities with respect to the uncalled portion of shares
subscribed for the Bank for International Settlements and the Asian Development Bank.

B .1(b) 1H " HAEE BfE SIS ARREEIS IR T RN R SR TR (O R R S I ECE B -

9. Item IV.(1)(c) "Pledged assets included in reserve assets" comprises securities pledged as initial margins for futures
contracts.

5 IV.(D)(c) HH "SRR RS ENRIEITEE | UEERIE ST EHIRE SRR -

10. Item IV.(1)(d) "Securities lent or repoed and included in Section I" comprises securities delivered on securities
lending and repo transactions. These securities still remained as assets on the balance sheet. In compliance with an
Operational Guideline update issued on 28 September 2000, "securities lent or repoed" are reported with a negative sign.

B IV.(1)(d) HH " EfEHE R EE TR S » MEAREES | FINNUES ) MR R R R R A
% 18 S EA E B ER AT IR EE - #IH20005E9 H28 H B HMIRERTR(FHa5 | - T EfE A (Rl T
IS SHHIREZR | AR B &Sk () -

11. Item IV.(1)(d) "Securities borrowed or acquired but not included in Section I" comprises securities received from
securities lending and reverse repo transactions. These securities are not recognised on the balance sheet of the
reporting entity.
B IV.()(d) I T EASEE ABANERETESETES ) BB ELES R R S NERIES B RES
NETEFRTRIS A R B RN T LUERR -

12. Item IV.(1)(e) "Financial derivative assets" comprises the item "Financial Derivatives" reported under I.A(5).
B IV.(D)(e) | T RITA THEERE | AREEFLAG)H N T eRTETR ) -

13. Item IV.(2)(a) "Currency composition of reserves" is disclosed annually. Currency composition as at 31 December is
disseminated in the Template for March in the following year.

5 IV.(2)(a) HH TR SRS ) BEAE X - 12A3LHERMEEEE T3 AREARNA -

14. The figure "0" is used to designate zero or insignificant positions for the current month. A blank cell indicates that
the item is not applicable at present.

10, AEAHEEROSWED - 22 IR CFRAREE EREAE -



