HONG KONG, CHINA

DATA TEMPLATE ON INTERNATIONAL RESERVES / FOREIGN CURRENCY LIQUIDITY

AS AT 31 MARCH 2011
(US$ million)
rh &
B R S S REDR BN M R A
201143 H31H
(E&E=T)

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

BARHREERMAREE (KHaTE)

A. Official reserve assets (Note 1)

BAREERE (F#£1)

272,617

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

SHERER (T E R Rr o)

261,731

(a) Securities (Note 2)
B (§£2)

241,806

of which: issuer headquartered in Hong Kong but located abroad
He : SR A S S EIEE R NI T A

0

(b) total currency and deposits with:

TEIRER DA T AR e (7 AR

19,925

(i) other national central banks, BIS and IMF (Note 3)
HAthB g p AT ~ BIFRAS FIRT R BIPR S IE i (F£3 )

7,827

(i) banks headquartered in Hong Kong (Note 4)
FEHEE AT HEIERTT (#£4)

6,616

of which: located abroad
Hp - IR MR

(iiiy banks headquartered outside Hong Kong (Note 4)
HEHSEE A E LA IERTT (4 )

5,482

of which: located in Hong Kong
Horf PR AR IRTT

5,171

(2) IMF reserve position

TEBIFR S A A R A R

(3) SDRs
FenlfEs

(4) gold (including gold deposits and, if appropriate, gold swapped)
e (HEFESEFR IEH ) EeE)

96

— volume in fine troy ounces (66,798 ounces at US$1,431)
PliegE (66,798 Z1fle » A% 1,431 F71)

(5) other reserve assets (specify)
HAthfg & (GHEA)

10,790

— financial derivatives (Note 5)
SRITETE (F£5)

118

— loans to nonbank nonresidents

AT IRSITIE R BRI B X

— other (Note 6)
HAth (#£6)

10,672

B. Other foreign currency assets (specify) (Note 7)
Hitndi s Gaatil) (7))

30

— securities not included in official reserve assets

MR E T R VRS

— deposits not included in official reserve assets

MR BT R IR EK

26

— loans not included in official reserve assets

RGBT R PR BERK

— financial derivatives not included in official reserve assets

MR E T B PR T A TR

— gold not included in official reserve assets

MR BT R PRy

— other

HoAl

b1



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

FRRCER B EETLHH R (EfE)

1. Foreign currency loans, securities, and deposits -64 0 0 -64
MR~ BTN
— outflows (-) Principal 0 0 0 0
FN
Interest -64 0 0 -64
& () FIE
— inflows (+) Principal
FN
Interest
WMAEE (+) 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)
Sl SRR S RIS REE
CHAE SR EI SRR S )

(a) Short positions (-) 0 0 0 0
HE ()
(b) Long positions (+) 0 0 0 0
FE ()
3. Other (specify) -35 -35 0 0
Ht (FHEEAA)
— outflows related to repos (-) 0 0 0 0

HEEE I E S ()
— inflows related to reverse repos (+)
A I e N = ol )
— trade credit (-)
HEEE ()
— trade credit (+)
HEEE (+)
— other accounts payable (-) -35 -35 0 0
HABFENIRER (-)
— other accounts receivable (+)

FEABEBIRSL (+)




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

SN REERA AT (HfE)

1. Contingent liabilities in foreign currency -896 -896
WHSME AR
(a) Collateral guarantees on debt falling due within 1 year
14 A EHAR A HEPP E T (R
(b) Other contingent liabilities (Note 8) -896 -896
HAtHaE (Z#£8)
2. Foreign currency securities issued with embedded options
(puttable bonds)
BT IE FEORER M (TR ES)
3. Undrawn, unconditional credit lines provided by:
FH DA T B R R (e O ER PR E B AT ¢
(a) other national monetary authorities, BIS, IMF, and other
international organisations
HtEFZ EWEHER - BIEEERT - BIEERESERR
FoAt P
— other national monetary authorities (+)
FAt R SHETER (+)
— BIS (+)
BFEREEIRAT (+)
— IMF (+)
BPE GRS (+)
— other international organisations (+)
FAt EPEHEAE (+)
(b) banks and other financial institutions headquartered in Hong
Kong (+)
REHEE AT HEBR T S FL At S RS (+)
(c) banks and other financial institutions headquartered outside
Hong Kong (+)
REHSEE AT R LIS BR T B FLA S B (+)
4. Undrawn, unconditional credit lines provided to:
TR AR UL T T AR R SR A5 AR
(a) other national monetary authorities, BIS, IMF, and other
international organisations
HtEFZ EWEHER - BIEEERT - BIEERESERR
FoAt P
— other national monetary authorities (-)
FAt R E EREREE ()
— BIS (-)
BPEAS EERTT ()
— IMF (-)
BE SRS ()
— other international organisations (-)
FAt EPEHEAE ()
(b) banks and other financial institutions headquartered in Hong
Kong (-)
REHSEE AT SR T B FL S RBEARS ()
(c) banks and other financial institutions headquartered outside
Hong Kong (-)
HEHSEE AT R LA ISR T e FLAth < BB ()
5. Aggregate short and long positions of options in foreign
currencies vis-a-vis the domestic currency

S LA SRR R B R




(a) Short positions
HE

(i) Bought puts
VNG Gt il

(i) Written calls

iR

(b) Long positions
ad]

(i) Bought calls
B A Gol

(i) Written puts

i R

th

(1) At curréht exéhange rates
LA T

(a) Short position
HE

(b) Long position
ad]

(2) + 5 % (depreciation of 5%)
+ 5% (WM ES% )

(a) Short position
HE

(b) Long position
ad]

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

(a) Short position
HE

(b) Long position
ad]

(4) +10 % (depreciation of 10%)
+10% (ZZD,EZ{Q'I 0°/o>

(a) Short position
HE

(b) Long position
ad]

(5) - 10 % (appreciation of 10%)
- 10% (AFHE10%)

(a) Short position
HE

(b) Long position
ad]

(6) Other (specify)
Ht (FHEEAA)

(a) Short position
HE

(b) Long position
ad]




IV. Memo items

== H
EA e SR S A A O R (S
(b) financial instruments denominated in foreign currency and settled by other
means (e.g., in domestic currency)
DM S BT LAHA v (DA EH ) el TE
— derivatives (forwards, futures or options contracts)
I T A GRS - sS4
— short positions
HE
— long positions
ad]
— other instruments
Hi TH
(c) pledged assets 455
HHERE
— included in reserve assets (Note 9) 455
SRR E A (F£9 )
— included in other foreign currency assets
R AN E A
(d) securities lent and on repo 669
EfE e T R 2 IR
— lent or repoed and included in Section | (Note 10) -3,613
CEH e TS 5 - S C AR | 5 (££10)
— lent or repoed but not included in Section |
EfE N EE TR S - BT OREES | &P
— borrowed or acquired and included in Section |
EABEEA - WS | 5N
— borrowed or acquired but not included in Section | (Note 11) 4,282
& AEBEEA - (BNURE/ESE LA (F£11)
(e) financial derivative assets (net, marked to market) (Note 12) 118
eRTA THEE 58 @ BhEasE) (FF12)
— forwards 86
S
— futures 41
e
— swaps 8
#LHA
— options -17
i
— other
Al
(f) derivatives (forward, futures, or options contracts) that have a residual 0
maturity greater than one year.
FIEREARA ELL EagniTA TH GRIASH - B s#)
— aggregate short and long positions in forwards and futures in foreign
currencies vis-a-vis the domestic currency (including the forward leg of 0
currency swaps)
Sl SRR S S REETE (EAEEHED
GRS B )
(a) short positions ( —) 0
HE(-)
(b) long positions (+) 0
REH)
— aggregate short and long positions of options in foreign currencies vis-a-vis
the domestic currency
SIS SRR I R A A




(a) short positions
HE

(i) bought puts
B ARUHHE

(i) written calls
iR I

(b) long positions
ad]

(i) bought calls
B A Gol

(i) written puts

iR EE

(a) currency composition of reserves (by groups of currencies) (Note 13)
AN RS (EERHESE) (F£13)

— currencies in SDR basket

RS T ARy &S 262,559
— currencies not in SDR basket
FrRllEEEE DA s 6,172

— by individual currencies (optional)

ZEA R HE (ARSI

Notes:

2

1. ltem L.A "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".
FILAE TEAHREEE ) FHZEIE EWESES (Bl BB AMEHREE (FFREHE) A TBIkE
Féffﬂ o SR AT BURA SRR E RN BE SRR A e N (DSBB.IMF.ORG) "2 /51% , JHH
7 o

2. Item I.A(1)(a) "Securities" comprises highly liquid, marketable equity and debt securities.
A()(a) 18 TESR ) RSB R IR MR I A E TS AR -

3. ltem 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 World Bank.
2 LAQ)(b)(i) 1 T ERA M Z R T - BIRER BT R B S RSB S R SRR AR R
FHIFRGRTT - BIFER BT R ISR THIER -

4. ltem LLA(1)(b)(ii) and (iii) "Total currency and deposits with banks headquartered in and outside Hong Kong"
comprise deposit accounts with commercial banks.
25 LA (b)(ii) Bz (jil) 8 T FRAAREARE AT e R B s ARSI TR S8 RE AR ) S R TRIR AR
Froo

5. ltem L.A(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.

#LAG) E TEETETE ) EREETMESST - TG R SRR R B SO R 2 W EE (R s
-

6. ltem LLA(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
& LAG) 1| T H M, TEAGERAEERE - ARSI S I E SNBSS RIS - RAE SRITER
/ (RN MRS R AN E R RS | R I e -

7. ltem 1.B "Other foreign currency assets", representing foreign currency assets not included in reserve assets,
comprises foreign currency assets held by the HKSAR Government.

5B LBIH T HMASMEEE ) e EISEREEEANRSMEEE MR TR BT R AN E -



8. ltem lll.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.

2 I1(b) 11 " HAEGE A A BRI S BERT T R EE N PR SR TR R R T B B

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

BB IV.(1)(c) 1 " EIERHREENETEE | MR FRITE SRR SIS -

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.

V(1 )(Eﬂ H AR TS - MEERRTEE | ENREES ) AR R R I TR A (IR

% EEESTFREABRNIAETISEE - 415200049 A28 H BHAHEEETEEEES | > T ESHEHEET
[N SRS ) RN AR () -

11. ltem 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.(1)(d) H TEASEEAE NSRBI ) O B S R K EE R A SIS - 15Ty
LTRSS R RN T LIERT -

. Item IV.(1)(e) "Financial derivative assets" comprises the item "Financial Derivatives" reported under I.A(5).
FIV.(1)(e) 1 "Rt LEEE | WIEEELAG)HE NHEN T RRiTAELE ) -

13. ltem IV.(2)(a) "Currency composition of reserves" is disclosed annually. The above data reflect currency
composition of reserves as at 31 December 2010.

HIV.(2)(a) T T EEEARY AN E ) FEAM—K - DU ERIRK 2010412 31 H B Ry S S -

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.

M0, REAABEREGD - ZARAFHEFEEETHEA -



