HONG KONG, CHINA

DATA TEMPLATE ON INTERNATIONAL RESERVES / FOREIGN CURRENCY LIQUIDITY

AS AT 31 OCTOBER 2011
(US$ million)
T
R B ik B SR DL 1 B A
2011410H31H

(E#E=)

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

B RREE LA RERE (KHE)

A. Official reserve assets (Note 1)

HGGHEE (1)

281,711

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

SMERER (R H SRR

271,344

(a) Securities (Note 2)
B (7#£2)

251,125

of which: issuer headquartered in Hong Kong but located abroad

Forfr - MR A E A E R R (L PNE M ST A

0

(b) total currency and deposits with:

IR LA T SR R AR

20,219

(i) other national central banks, BIS and IMF (Note 3)
HRZ P OIRTT - BRI T R R S A R (3 )

8,592

(i) banks headquartered in Hong Kong (Note 4)
FRESR AR IRTT (§£4)

6,646

of which: located abroad

Hep * RPN AMIIRTT

(i) banks headquartered outside Hong Kong (Note 4)
FRES R E R DASNIRTT (G4 )

4,981

of which: located in Hong Kong

Her * PR (A HEATIRTT

4,655

(2) IMF reserve position (Note 5)
TERPE AR RIS & (FF5)

19

(3) SDRs
Frnlteai

(4) gold (including gold deposits and, if appropriate, gold swapped)
e (EEEeFEFRR (AGEA) Eawil)

115

— volume in fine troy ounces (66,798 ounces at US$1,718)
Fe B (66,798 e - LA 1,718 %)

(5) other reserve assets (specify)
HihfEmEE (GEER)

10,233

— financial derivatives (Note 6)
BRINTETE (#£6)

-59

— loans to nonbank nonresidents

PR T IERTT IR R AT BX

— other (Note 7)
Htth (F£7)

10,292

B. Other foreign currency assets (specify) (Note 8)
Bt EEE (FEaERH) (#£8)

23

— securities not included in official reserve assets

ISR SRR NARE SR

— deposits not included in official reserve assets

ISR SRR PRI EEK

16

— loans not included in official reserve assets

AEFEEE SRR ERX

— financial derivatives not included in official reserve assets

TR SRR AT TR

— gold not included in official reserve assets

ISR SRR ARE S

— other

HoAth

1



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

FRRCERN R E AR (EfiE)

1. Foreign currency loans, securities, and deposits

MR~ RS R AR

— outflows (-) Principal 0 0 0 0
EN
Interest -64 0 -32 -32
TRHE® () FIE
— inflows (+) Principal
EN
Interest
HAEE (+) 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)

I A R B AT B B AR R B
(s E R SRR 2 B E )

(a) Short positions (-) 0 0 0 0
HE ()
(b) Long positions (+) 0 0 0 0
RE (+)
3. Other (specify) -47 -47 0 0
HAth (FFEERT)
— outflows related to repos (-) 0 0 0 0

el g Y& 2 ()

— inflows related to reverse repos (+)
IS Al R i A BT E & (+)

— trade credit (-)
HHEE ()

— trade credit (+)
HHEE (+)

— other accounts payable (-) -47 -47 0 0
FARRETIRRK ()

— other accounts receivable (+)

HLARRERIRSX (+)




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

SR E SRR (HfE)

1. Contingent liabilities in foreign currency -896 -896
SASMEEE
(a) Collateral guarantees on debt falling due within 1 year
1N EEIR A HEAMEEE R
(b) Other contingent liabilities (Note 9) -896 -896
EhsE e (§F9)
2. Foreign currency securities issued with embedded options
(puttable bonds)
BT A PR A (ATREESR)
3. Undrawn, unconditional credit lines provided by:
F AT H A (e PR A E R R (B SR
(a) other national monetary authorities, BIS, IMF, and other
international organisations
Bz EEEE R - BIREEAYT - B
LA BRI
— other national monetary authorities (+)
HitF R S EHEEE (+)
— BIS (+)
BEPEAEEIRTT (+)
— IMF (+)
B EHEEE AR (+)
— other international organisations (+)
AR BRI (+)
(b) banks and other financial institutions headquartered in Hong
Kong (+)
HEARR AT AR SR T S HL M A (+)
(c) banks and other financial institutions headquartered outside
Hong Kong (+)
MRS AT HE DA MR T S HL <t i A (+)
4. Undrawn, unconditional credit lines provided to:
IEerP R LT Tl E AR R A (E SR
(a) other national monetary authorities, BIS, IMF, and other
international organisations
Bz EEEE R - BIREEAYT - B
LA BRI
— other national monetary authorities (-)
HitiFE R EHEHER ()
— BIS (-)
BPEASEIRTT ()
— IMF (-)
B EH A ()
— other international organisations (-)
AR BRI SR ()
(b) banks and other financial institutions headquartered in Hong
Kong (-)
HEARR AT AR SR T R EL Mt AR ()
(c) banks and other financial institutions headquartered outside
Hong Kong (-)
RS BT e DA MR T S HLA <t A (o)
5. Aggregate short and long positions of options in foreign
currencies vis-a-vis the domestic currency

ISR R R R B AR




(a) Short positions
HE

(i) Bought puts
B AGRIEHIRE

(ii) Written calls

Tt EEHE T

(b) Long positions
RE

(i) Bought calls
B GBI

(i) Written puts

AR

fifi R

(1) At current exchange rates
LS T et

(a) Short position
HE

(b) Long position
RE

(2) + 5 % (depreciation of 5%)
+ 5% (AIHZES% )

(a) Short position
HE

(b) Long position
RE

(3) - 5 % (appreciation of 5%)
- 5% (A1FH{ES%)

(a) Short position
HE

(b) Long position
RE

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

(a) Short position
HE

(b) Long position
RE

(5) - 10 % (appreciation of 10%)
-10% (4n71E10%)

(a) Short position
HE

(b) Long position
RE

(6) Other (specify)
HAth (FFEERT)

(a) Short position
HE

(b) Long position
RE




IV. Memo items

(e

TERH

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

B SR SO E A (S

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

DASMEE RS BT DAECA 53 (RNDIAE®E ) 220yl T2

— derivatives (forwards, futures or options contracts)
PAETE GEEe - HEsiiats)

— short positions

HE

— long positions

s

— other instruments
Hi T H

(c) pledged assets
A

559

— included in reserve assets (Note 10)

RIS EN (F£10)

559

— included in other foreign currency assets

iR A A

(d) securities lent and on repo

E S T TRl A A HURE SR

907

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

EfEHEHEE TR 5 - 2RSS | BN (FE11)

-2,784

— lent or repoed but not included in Section |

EfEHEHEE TR 5 (EA RS | 5

— borrowed or acquired and included in Section |

fEr ASEA - I EERRAERS | B

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

fEASEE A EAERRAER | BN (F£12)

3,691

(e) financial derivative assets (net, marked to market) (Note 13)
eRifirdE TEEE (98 - #ohEslE) (§13)

-59

— forwards

-73

— futures
&

24

— swaps

i

— options

it

-15

— other

HoAth

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

FIERHARE DL ERIRTAE T B GG - IS E17)

— 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)

MBS E R R S B SRR E A (HiEaERsE
ERTHEIIA A )

(a) short positions (—)

e ()

(b) long positions (+)

pas=162)

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

i A B R B R A




(a) short positions
HE

(i) bought puts
B AGRIEHIRE

(i) written calls
Tl ERHEHAE

(b) long positions
RE

(i) bought calls
B AGUHE I

(i) written puts

I e

TRE

(a) currency composition of reserves (by groups of currencies) (Note 14)
AR EEHe (FEENERE) (FF14)

— currencies in SDR basket
Frnlea s IRy B

— currencies not in SDR basket
Frnea e T DU M

— by individual currencies (optional)

HERER 3 (ARSI )

Notes:
£

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".

AT DB SRREE ) AHEREIR GRS (i) WEIRAMRIARENE (CRREE) mmy | IR
i1 - TS AE M R R ER PR L R RRAY AT AR HE 548 (DSBB.IMF.ORG) " #2254 | THHEW -

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

5 LA()(a) 31 TEES ) WRRRED I RN mr R A ERRE SR

3. ltem L.A(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.

B LA (b)) 31 T AR EABIZ TP uRTT © BIEHE R T MBI S L R AR B R A ) RS R Z
HORERTT BRI T R AR TR K -

4. ltem 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 (b) (i) F (iil) 76 T A BRI B v S AR USSR THY B M VAR L SR m SR SR TP iR = -

5. ltem L.A(2) "IMF reserve position" comprises lending to the IMF under the New Arrangements to Borrow (NAB).
5 LAQE {ERIE BRI RS E ) BIRE OrfEE2sk) ety REeEmryasn -

6. ltem I.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) IH T TR ) REEIMESTT - R ET I SRR T E B B AR A R A R A

7. ltem L.A(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.
% LAGG) | " HAl, FEUERAEREGZE - EROBII LT SIS SHORRE S BRI E - RZWEZ SRR (
FERS ) TRIEIFEE R AREMNESE S | K I H9REE -



8. 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.

% 1B IE T HANAMNEEE | BN EETEREEENRINEEE  BEEERITTHREBNF V&R -
9.

Item 111.1(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.

LA (b) I T HAhsE B E ) AR B ERT T R e INPR SRR T IR (R R R Y B B -

10.

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

B IV.(1)(c) 11 | IS ERE R E

BHiE

MRS | SIS TERIESTTE IR SRS -

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.

B IV.(1)(d) H " EfEHEAEET RS o RS | BNRIEES | MR R 2R R e A (R SR
ERSIEEEAERNIAESIREE
mar ) ARSI RS () -

it bE
- $#[H20004F9 H28 H & VAR IEE THESES | - T S ATEEfTRIEZ 2y

entity.

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

BERANT LUREE -

B IV.(1)(d) IH T fE A BB UREAERIERRE SR | S B R A RS TR SRR SR - B R A
TE AR B

13. ltem IV.(1)(e) "Financial derivative assets" comprises the item "Financial Derivatives" reported under I.A(5).
B IV.(1)(e) IH " emiir A THERE | WRAESLAG)HE NHE e/t ETH
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.

% IV.(2)(a) I T AR ENEE | FEAN—X - 12H31 ARV ENHAETE N —FE3 HRYHIARN 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.

10, REAHEERSWD - ZHMAEARHEE YR AEA -



