HONG KONG, CHINA

DATA TEMPLATE ON INTERNATIONAL RESERVES / FOREIGN CURRENCY LIQUIDITY

AS AT 30 SEPTEMBER 2012
(US$ million)
R
BRSNS B i R R A
201249H30H

(H&E3Em)

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

B R E R A NEEE (KOTHE)

A. Official reserve assets (Note 1)

BAEEEE (&1)

301,223

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

SNERRRE (AT S i AL RETSNE )

291,210

(a) Securities (Note 2)
B (#2)

261,776

of which: issuer headquartered in Hong Kong but located abroad
Hop » AR B I R A PN T A

0

(b) total currency and deposits with:

TFIC DA T AR AT B W e (7RI AREE

29,434

(i) other national central banks, BIS and IMF (Note 3)
HAthE R e EReT ~ BIMEASEERT R E IR A (8F3)

15,503

(i) banks headquartered in Hong Kong (Note 4)
HEERER N T EIERTT (854)

9,262

of which: located abroad

H - IR A RNEIMIERTT

(iiiy banks headquartered outside Hong Kong (Note 4)
HEERER TN T LAOMNYERT (34 )

4,669

of which: located in Hong Kong

H - IR AR AR

4,367

(2) IMF reserve position (Note 5)
TEEEEEASHSAIEHEEE (#5)

57

(3) SDRs
FrATRER

(4) gold (including gold deposits and, if appropriate, gold swapped)
T (WESESEAR GIEH) SeiiE)

119

— volume in fine troy ounces (66,798 ounces at US$1,781.00)
HrBiE (66,798 Z-#w - 7% 1,781.00 £71)

(5) other reserve assets (specify)

HiFEEEE GRE)

9,837

— financial derivatives (Note 6)
SRITTETE (#6)

-83

— loans to nonbank nonresidents

R TIERITIE R BRI B K

— other (Note 7)
Ep (27 )

9,920

B. Other foreign currency assets (specify) (Note 8)

HEfs e GREl) (#8)

29

— securities not included in official reserve assets

RS BT R N 2

— deposits not included in official reserve assets

B REAE E T R NAYTFRK

21

— loans not included in official reserve assets

A EREAE BT R NV ERK

— financial derivatives not included in official reserve assets

T EREEE T EEANEROTE TR

— gold not included in official reserve assets

TR E T FEE N RS

— other
Hip

s



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

FERCERSMEFEE R P (HE)

1. Foreign currency loans, securities, and deposits -64 0 0 -64
SMBERR ~ AR
— outflows (-) Principal 0 0 0 0
PN
Interest -64 0 0 -64
HHEE () FE
— inflows (+) Principal
PN
Interest
WAEE (+) FE
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)

SN BRSBTS R IR SR E Y
(EfEEE I SRR A M)

(a) Short positions (-) 0 0 0 0
HE ()
(b) Long positions (+) 0 0 0 0
A (+)
3. Other (specify) -24 -24 0 0
Hitr, (FEEEH)
— outflows related to repos (-) 0 0 0 0

ARG BATES ()
— inflows related to reverse repos (+)
AR A T AN EE (+)
— trade credit (-)
EEEE ()
— trade credit (+)
EHE5EE )
— other accounts payable (-) -24 -24 0 0

HAFERIRER ()
— other accounts receivable (+)

HA R (+)




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

S EE SRR R (THfE)

1. Contingent liabilities in foreign currency -872 -872
A AME A
(a) Collateral guarantees on debt falling due within 1 year
1E AR S IR EE R
(b) Other contingent liabilities (Note 9) -872 -872
His A% (#9)
2. Foreign currency securities issued with embedded options
(puttable bonds)
FTRHA R FEERETMEE S (TRl ES)
3. Undrawn, unconditional credit lines provided by:
i DA T B R R R (B R E Y S B R ¢
(a) other national monetary authorities, BIS, IMF, and other
international organisations
HiHFZEWERER - BIFGETERT - BIEENASHS R
Hfth EFES
— other national monetary authorities (+)
AR ERERERS (+)
— BIS (+)
EPEESTEERTT (+)
— IMF (+)
BRI R S (+)
— other international organisations (+)
LA ERPEAAE (+)
(b) banks and other financial institutions headquartered in Hong
Kong (+)
HEERER I T B ERTT R LM R (+)
(c) banks and other financial institutions headquartered outside
Hong Kong (+)
HEERER AT B IS ERAT R FLA A (+)
4. Undrawn, unconditional credit lines provided to:
FEPRCFER L T T A B E R R A (5 BT
(a) other national monetary authorities, BIS, IMF, and other
international organisations
HiHFZEWERER - BIFGETERT - BIEENASHS R
Hfth EFES
— other national monetary authorities (-)
B ERRERERER ()
— BIS (-)
BRIPEGSTERTT ()
— IMF (-)
EFE R RESARE ()
— other international organisations (-)
LA ERPETARE (<)
(b) banks and other financial institutions headquartered in Hong
Kong (-)
HEERER AT Y ERTT R FL M B R ()
(c) banks and other financial institutions headquartered outside
Hong Kong (-)
HEERER YT B LASMYERAT B FLA S RS ()
5. Aggregate short and long positions of options in foreign
currencies vis-a-vis the domestic currency

S S TN R0 SR




(a) Short positions

ph=Y

(i) Bought puts
H AR

(i) Written calls

Dt i i

(b) Long positions
pird=

(i) Bought calls
N

(i) Written puts
Vi B A

DI REARET

(a) Short position

ph=Y

(b) Long position
pird=

(2) + 5 % (depreciation of 5%)
+ 5% ( ﬁDEﬁ{ES% )

(a) Short position

ph=Y

(b) Long position
pird=

(3) - 5 % (appreciation of 5%)
- 5% (AIF1ES%)

(a) Short position

ph=Y

(b) Long position
pird=

(4) + 10 % (depreciation of 10%)
+10% ( ﬁ[{ﬁiﬁ'l 0% )

(a) Short position

ph=Y

(b) Long position
pird=

(5) - 10 % (appreciation of 10%)
-10% (ZFE10%)

(a) Short position

ph=Y

(b) Long position
pird=

(6) Other (specify)
Hitr, (FEEEH)

(a) Short position

ph=Y

(b) Long position
pird=




IV. Memo items

H=HE

S B

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

BRI AR S A A I S W (R 7

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

DAANEE R BT DAL 57 (ORI ) SSHy R T2

— derivatives (forwards, futures or options contracts)
I E CGEEREY - BRI SEY)

— short positions

ph=Y

— long positions

®E

— other instruments
Hit TE

(c) pledged assets
HHEE

613

— included in reserve assets (Note 10)

EfEfEREEEN (8£10)

613

— included in other foreign currency assets

BEFEEHIMNEEEN

(d) securities lent and on repo

LA A BT R B e 7

1,056

— lent or repoed and included in Section | (Note 11)

e EE TS - WEREES | 8N (&11)

-3,561

— lent or repoed but not included in Section |

EAE BT 5, - (E A EAEAESR | EA

— borrowed or acquired and included in Section |
BASEEA - OEREES | HA

— borrowed or acquired but not included in Section | (Note 12)

EABGEN - (BT EIETESE | A (812 )

4,617

(e) financial derivative assets (net, marked to market) (Note 13)
eRTE TEERE OFF - hiEHE) GF13)

-83

— forwards
=t

-58

— futures
&

-20

— swaps

A

— options
HARE

— other
Hip

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

FleHIRA L BT TR CEHISYY - WIESHIRE A4

— 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)
SMBEAI ST ER RIS REAEH (UREE
EERVEIA S S B )

(a) short positions ( —)

HaE (=)

(b) long positions (+)

a=16))

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

HINEE LA S Y R R0 S R




(a) short positions
mE

(i) bought puts
H AR

(i) written calls
BRI

(b) long positions
pird=

(i) bought calls
N

(ii) wntten puts

(a) currency composi ion of reserves (by groups of currencies) (Note 14)

FEENERE S (EEBHNAE) (&£14)

— currencies in SDR basket

Fr AR T YR

— currencies not in SDR basket

TR R T DAY B

— by individual currencies (optional)

FREBIEMSIE (ARERRTIH)

Notes:

i

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".
% LAE TEREEE ) IEREEEEESHS (ES%) BB AmRIREE CRIRER) Afmr TEE
%%J o EBAR IS A TR RN ARSI AT R N5 (DSBB.IMF.ORG) " ZL777% , THE
A o

2. Item I.A(1)(a) "Securities" comprises highly liquid, marketable equity and debt securities.

1
A1)(a) 11 TER ) ERERENE R R SRR E B A

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)() B8 T ERUA AN BT S R IR T ~ B ERT T N S B A S A B B R AR AR SR LA
FAYFRRARIT - BIPEEERART R FURITAYERL -

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.
2 LA (b)(i) B (iil) T T RN RS B R R A S MR THY ST R A ARRE ) E RS R R TR AR
Fo

5. Item I.A(2) "IMF reserve position" comprises lending to the IMF under the New Arrangements to Borrow (NAB).

AR TEEIEEWACHBIEEEE ) MRS GREELHE) RIETESEBIIER -

6. 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.

B LAG) H T2RITAETE ) EREEINESLY - SRS BRI E SR R E MR E
25 -

7. 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

A(5) TH " HAM ) TR ERERAEEESE - FRNEL LRSI ESNRESTRIEE  RBC S IEER
/ (Eﬁ’) WRIEDFER R mM B AR | R 1 AR -



8. 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.

1B IH THMSMNEEE | BB EREEEANINEEE - BTG ITH BB ETINEEE -

9. 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.

55 NL1(b) 3 " HANECE AR ) A BB R IR T R M PSR TR (O AR BB Y ER A A -

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

EIV.(1)(c) H T EfEEFEEEENNIRAEE | UE(EINESEIREEAI A S -

11. 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.

FIV.(1)(d) | T EAEAEET RS - MEERESS | EIRNEES ) ERERRE T R n e ﬁﬁ'ﬂfj*a
% o EEEAEEE A EBENTRWT B EE - 177200059 F 28 S HHYEsTIRIEIES | - T S EE
EiE AR ) EEHRII RS () -

12. 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.
% IV.(1)(d) 15 TEABB AN EREEERAES ) B S SRS R A BRI BRI o B
TElEH SR EE B ER N T LAY -

13. Item IV.(1)(e) "Financial derivative assets" comprises the item "Financial Derivatives" reported under .A(5).
V.(1)(e) TH TERISTETEHE , GIEEELAGE THEN TSR ETE , -

14. ltem 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.

FEIV.(2)(a) HE T EEENNERIAS ) EEME R - 12A3 HEBHEASE T F3H IR AT -

15. 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, EAHBE RO D - 22 A FARE B S~ EH



