HONG KONG, CHINA

DATA TEMPLATE ON INTERNATIONAL RESERVES / FOREIGN CURRENCY LIQUIDITY

AS AT 30 NOVEMBER 2012
(US$ million)

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

B #HEREMEAMINERE (KROTHE)

A. Official reserve assets (Note 1)

Bt EE (1)

305,207

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

SIEREM (F] H HRRIREI N

293,590

(a) Securities (Note 2)
% (2r2)

265,460

of which: issuer headquartered in Hong Kong but located abroad

Hp - SR R AR IR BN T A

0

(b) total currency and deposits with:

TS DA T A R B R AP R W

28,130

(i) other national central banks, BIS and IMF (Note 3)
HAh B o A RAT ~ BFRAE R IR T R BIPE MR S A A (823 )

15,664

(i) banks headquartered in Hong Kong (Note 4)
HRENER N E RV (£24 )

7,921

of which: located abroad

Hoop YRR AP MIERTT

(iii) banks headquartered outside Hong Kong (Note 4)
HRERENE AR LIIMNYERT (£24 )

4,545

of which: located in Hong Kong

Hop YRR (N EAERYIRTT

4,206

(2) IMF reserve position (Note 5)
LB S AR SRR & (855 )

62

(3) SDRs
FEAlHe ki

(4) gold (including gold deposits and, if appropriate, gold swapped)
we (BEEEER R (AEAH) S

115

— volume in fine troy ounces (66,798 ounces at US$1,728.25)
fp#isE (66,7198 2/ ds - Az 1,728.25 F7)

(5) other reserve assets (specify)

HAhfEEEE (ki)

11,440

— financial derivatives (Note 6)
ERMTETE (86 )

119

— loans to nonbank nonresidents

TRt IRIRTIF B AT B K

— other (Note 7)
St (££7 )

11,321

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

HAMEEE (59D (88 )

24

— securities not included in official reserve assets

A B B T YRS

— deposits not included in official reserve assets

A EFELEE 5 AR

16

— loans not included in official reserve assets

A B B T (I B

— financial derivatives not included in official reserve assets

MR E T AR RO T TR

— gold not included in official reserve assets

MR E TR A

— other

SoAth

bt



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

TSGR ERTS M B R A R (TE{E)

Maturity: breakdown (residual maturity)

HHIRSE (FERHR)

Upto 1 More than 1| More than 3
Total and:upto3 [ months:and
mont months uptolyear
g | MEAMEZE | 3EAMEE
wE | LEARNT | b
1. Foreign currency loans, securities, and deposits -64 0 -32 -32
HMNEEER ~ B8 RATAK
— outflows (-) Principal 0 0 0 0
NG
Interest -64 0 -32 -32
& () FIE
— inflows (+) Principal
EN
Interest
FAEE (1) FILE
2. Aggregate short and long positions in forwards and futures in foreign
currencies vis-a-vis the domestic currency (including the forward leg of 1,643 1,643 0 0
currency swaps)
SN B R &4 R B SRR A SR
(EHEEBEISONENGE D)
(a) Short positions (-) 0 0 0 0
HE ()
(b) Long positions (+) 1,643 1,643 0 0
£E ()
3. Other (specify) -24 -24 0 0
HoAth, (SR
— outflows related to repos (-) 0 0 0 0
ERl [ 7 ot LR AT < ()
— inflows related to reverse repos (+)
Az A Bl s R AR E S ()
— trade credit (-)
HOEE ()
— trade credit (+)
HOEE (+)
— other accounts payable (-) -24 -24 0 0
FAEATIERK ()

— other accounts receivable (+)

LA FERIIRRX (+)




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

SN E B A A R (TEfE)

Maturity breakdown (residual: maturity;
where applicable)

R B (FIERIAR » A )

Uk to 1 More than 1 | More than 3
P and up to 3 | months and
month
Total months upto 1 year
g 1EAR |(YERAMEZES3 3EAMUELER
i BF &R 1%
1. Contingent liabilities in foreign currency -868 -868
SCHSMEE(E
(a) Collateral guarantees on debt falling due within 1 year
VN EIARA AT BB
(b) Other contingent liabilities (Note 9) -868 -868

HitseH A (89 )

2. Foreign currency securities issued with embedded options
(puttable bonds)

SIS A TR RO ME S (AR )

3. Undrawn, unconditional credit lines provided by:

A M SR IR AR (B R PR (5 B4R

(a) other national monetary authorities, BIS, IMF, and other
international organisations
HttEZ B EHRES - BIISEEIRT - B EEASHE K
HAh PR A

— other national monetary authorities (+)
HAR G ERER (+)

—BIS (+)
BPEAERERTT (+)

— IMF (+)
BRPR SR AH A (1)

— other international organisations (+)

LA B TARS (+)

(b) banks and other financial institutions headquartered in Hong
Kong (+)

BTSN B AR SRT S S R (+)

(c) banks and other financial institutions headquartered outside
Hong Kong (+)

HEELER N A A DL M FRA T B At - R (1)

4. Undrawn, unconditional credit lines provided to:

SRR AT T AR (E R e LAY (5 BT -

(a) other national monetary authorities, BIS, IMF, and other

international organisations
HttEx B EHES - BIREGEERIT -
HAh PR A

PRER R AR S

— other national monetary authorities (-)
HtZ EERER ()

—BIS ()
BIPEEERSRTT ()

— IMF ()
B SRR ()

— other international organisations (-)

LA B RS ()

(b) banks and other financial institutions headquartered in Hong
Kong (-)

SREP S E BV IRIT R HL A SRR ()

(c) banks and other financial institutions headquartered outside
Hong Kong (-)

HEERER A A LLY M ERAT B LAt - R ()

5. Aggregate short and long positions of options in foreign
currencies vis-a-vis the domestic currency

B NI B B MR R AT B AR




(a) Short positions

A

(i) Bought puts
B AG A

(ii) Written calls
it H R S

(b) Long positions
RE

(i) Bought calls
B A G

(i) Written puts
it HH SR B

PRO MEMORIA: In-the-money options
s BB

(1) At current exchange rates
R (TRt

(a) Short position
A

(b) Long position
RE

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

(a) Short position
A

(b) Long position
RE

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

(a) Short position
A

(b) Long position
RE

(4) + 10 % (depreciation of 10%)
+10% (47 {E10% )

(a) Short position
HE

(b) Long position
RE

(5) - 10 % (appreciation of 10%)
- 10% (417H{E10%)

(a) Short position
HE

(b) Long position
RE

(6) Other (specify)
HoAth, (SEERT)

(a) Short position
HE

(b) Long position
‘B




IV. Memo items

H=IHE

(1) To be reported with standard periodicity and timeliness:

TESHHH:

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

S D AR R Py i A R (R

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

DASIS By B A DAL 7774 CAnDAAIH B ) S SR TR

— derivatives (forwards, futures or options contracts)

frETHE CGElEY - IESIESYY)

— short positions

A
— long positions
RE
— other instruments
Ffth T E
(c) pledged assets 634
B EE
— included in reserve assets (Note 10) 634
EfEEREEEN (810 )
— included in other foreign currency assets
EFEAE EAM S M B N
(d) securities lent and on repo 1,172
EfEH ST B A 5 B 5
— lent or repoed and included in Section I(Note 11) -3,757
CEHEIE TR S - WEBREIESE | N (811 )
— lent or repoed but not included in Section |
Efir e AT EIER 5 - (A EFEAESS | B
— borrowed or acquired and included in Section |
& ASEA - WEBEES | 5N
— borrowed or acquired but not included in Section | (Note 12) 4,929
fEASIEA - BRI | BN (8212 )
(e) financial derivative assets (net, marked to market) (Note 13) 119
eRICTAETEERE OFH  HhEE) (#13)
— forwards 87
— futures 34
s
— swaps 0
f
— options -2
JitE
— other
LAt
(f) derivatives (forward, futures, or options contracts) that have a residual 0
maturity greater than one year.
FIERHIRVEL ERTATH CEIEY - BIESEIES4)
— aggregate short and long positions in forwards and futures in foreign
currencies vis-a-vis the domestic currency (including the forward leg of currency 0
swaps)
SN B BRI TR SR AT (EIE R
EEIRVEIZ BT )
(a) short positions (—) 0
mE (=)
(b) long positions (+) 0
EY=160)

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

G BUAH S A R R AT B A




(a) short positions

A

(i) bought puts
H ARSI

(ii) written calls

it H R S

(b) long positions

RE

(i) bought calls
B A G

(ii) written puts

it HH SR B

(2) To be disclosed at least once a year:
R AT RATEORE:

(a) currency composition of reserves (by groups of currencies) (Note 14)

AR EREE (EERENED (#14)

— currencies in SDR basket

FrAle s s T AV

— currencies not in SDR basket

e B T DAY B

— by individual currencies (optional)

FZERER T CATEHEASIH)

Notes:

il

1. Item I.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".

LA TETREHEE ) BHEREIE SRS ES (RS WERAMREIRMESE (RIREEE) ARy IR
i) - BRREIE LG TEIE AR E RN B SR AR A2 (DSBB.IMF.ORG) "% 574, THEN -

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

FLAQ)) 1 T EES ) EREREIME R BN SRR (SRR

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 World Bank.

FLAQ) L)) 31 TR HEALBIZR o RTT © BIFRAETERTT MR S M AL A ARV BN R Ak ) B E i M B S
ORERTT  BFREEEERTT R SR THYTERK -

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.

5 LAQL) (D) (iR (i) B " AR S8BT e b 8 K A A DU MNASRITHY B Rk W8l ) B p SR T BRI kiR = -

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

FLAQPH TEBIRE R ESESAVEAERE ) MIRE CREEZsE) Rt TRASESHIERL -

6. Item LLA(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)H " 2ROTATE ) AfEEIYNESYY « FHIEL R SORF T E I E SRR E AR 25 -

7. Item 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 | & II.
% LAG) I T HA, FEEER BT - RSO S E SR S ZE RIS - RUCZZIER (
JERS ) RIS RN BB | 5 I BYREE -



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

%5 1.BIE T HAMSNE & | S5 ISR EENTYNEEE - AR EER TR A N &E -

9. Item 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.

L) H " HAthsA A B AR RS RER T S TN PR SR TR D R ARSI Y B B -

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

FIV.(1)(C) 3 " BRI EENAHEATERE | BREE MRS BRSSO -

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.()(d) TH " EAEH BT S > AWEAREES | BNAYRES @%Tﬁdﬂtﬂ“"%&@ﬁﬁ’rﬁ%sw HIRGSR © 38
lﬂﬁ%f’fﬁf 2 E A ARNAS | R EE - 1£1820004E9H 28 H S HAVAKERTIR(FIES | T AL EAIEET I 51y
s ) FEEEIR I EESE () -

12. 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.

55 IV. (D) T "5 AT E R EUEESIBATA ) AR U R I g s IR 2 © e
TEH AT AR T DI

08

13. Item IV.(1)(e) "Financial derivative assets" comprises the item "Financial Derivatives" reported under [.A(5).

FIV.(D)(e) H T R T EERE | AFEESLAGKHE NHEL T &mMOTAETE, -

14. 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.

FIV.2)(@) H T EEENFIERES ) BEAT K - 12A3LHAVERHEEE T —F3HAVHAN A

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.

10, REAHEE RO - 22 AR FERARNE B &
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