HONG KONG, CHINA

DATA TEMPLATE ON INTERNATIONAL RESERVES / FOREIGN CURRENCY LIQUIDITY

AS AT 28 FEBRUARY 2014
(US$ million)
FERE &
BARE A RSN R B M R d A
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(EE=TT)

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

B EEREMINEEE (REYTHE)

A. Official reserve assets (Note 1)

Bt EE (1)

315,919

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

SRR (P S H O RAVINES)

305,812

(a) Securities (Note 2)
i (32 )

293,247

of which: issuer headquartered in Hong Kong but located abroad

B MRS e d by =) AN NS SN D A RN

0

(b) total currency and deposits with:

TR AT MR B e (R AR -

12,565

(i) other national central banks, BIS and IMF (Note 3)
FA B R ~ BFRAS ESRT R S A AR (53 )

12,118

(ii) banks headquartered in Hong Kong (Note 4)
HEERE A A AERVERIT (FE4 )

of which: located abroad

o ¢ YRR A FOBSMNYIRAT

(iii) banks headquartered outside Hong Kong (Note 4)
HERE A F A DISMIRAT (#£4 )

447

of which: located in Hong Kong

Horfr PR A EEYIRAT

(2) IMF reserve position (Note 5)
TERIRE B B A B R & e (225 )

67

(3) SDRs
bkt

(4) gold (including gold deposits and, if appropriate, gold swapped)
T (HREESER (UEE ) EHeEE)

89

— volume in fine troy ounces (66,798 ounces at US$1,327.75)
fe#a (66,798 2/ - frzif 1,327.75 %)

(5) other reserve assets (specify)

HinfFEEEE (FEEY)

9,951

— financial derivatives (Note 6)

SRITTETE (576 )

-174

— loans to nonbank nonresidents

PEtTIRIRTTIEH BT B

— other (Note 7)
Hith (F7)

10,125

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

Hitr Mg ErE (GEaE9) (F#8 )

15,846

— securities not included in official reserve assets

T EEE B T AT 2

— deposits not included in official reserve assets

T EEEE 5 AR

15,840

— loans not included in official reserve assets

T EEAE B 7 AV SRR

— financial derivatives not included in official reserve assets

OIS SR EAN ST E T A

— gold not included in official reserve assets

T OIS TN E S

— other

St

LiGE



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

AR RN SR B LR R (HED

1. Foreign currency loans, securities, and deposits -1,282 0 0 -1,282
SMIEEIRR % RATR
— outflows (-) Principal -1,250 0 0 -1,250
PN
Interest -32 0 0 -32
SHES () FIE
— inflows (+) Principal
PN
Interest
MAES () 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)

SN BLA S I S 4 TR SRR B Y8
(B SR SR 5T )

(a) Short positions (-) 0 0 0 0
HE ()
(b) Long positions (+) 0 0 0 0
‘B (4
3. Other (specify) -48 -48 0 0
Fipth (GERERA)
— outflows related to repos (-) 0 0 0 0

DAl st HH A P ()

— inflows related to reverse repos (+)

PR [ [ g it A 4 (+)

— trade credit (-)
HHEES ()

— trade credit (+)

EHEE (1)

— other accounts payable (-) -48 -48 0 0
FLARERRX ()

— other accounts receivable (+)

LA FEIRTR (+)




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

IMEEESAERITR MRS (HE)

‘Mare-than. 3,

-[menths and

Hith=iA FfE (89 )

1. Contingent liabilities in foreign currency -875 -875
SHYMEE(E
(a) Collateral guarantees on debt falling due within 1 year
VERNEHAR A E B E IR
(b) Other contingent liabilities (Note 9) -875 -875

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

ST A R IR R SR 7 (CRTRRIE (S )

3. Undrawn, unconditional credit lines provided by:

ph DA PR AR R PR B E RS U (5 EE4ETY

(a) other national monetary authorities, BIS, IMF, and other
international organisations
HitHF EWEHER - BIRGEFRT - B a5
e LAt R P A

— other national monetary authorities (+)
B EHEEES ()

— BIS (+)
BFEEER IR T (+)

— IMF ()
B SRS (1)

— other international organisations (+)

St PR (+)

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

SRS T AR SR T S LAt R (+)

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

HEERER N A DAY N 01T B LA Rl (+)

4. Undrawn, unconditional credit lines provided to:

TECRARBE T T PO (E R U (5 BT -

(a) other national monetary authorities, BIS, IMF, and other
international organisations
HitHF EWEHER - BIRGEFRT - B a8
e LAt R A

— other national monetary authorities (-)
HMEREWEEES ()

—BIS ()
EPEEEHEIRTT ()

— IMF ()
B EASHS ()

— other international organisations (-)

FLAth ERPER A ()

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

AR SN T AR SR T S LAt SR ()

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

HEBRE N A DAY $RAT B A BB ()

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

Al S S M SO A =0 B WA




(a) Short positions

=)

(i) Bought puts
HASUHHIE

(i) Written calls
S BRI HRE

(b) Long positions
®E

(i) Bought calls
HAGCIEIE

(i) Written puts
ol S HRE

N

(1) At current exchange rates
DB TR

(a) Short position
HE

(b) Long position
®E

(2) + 5 % (depreciation of 5%)
+5% (A2 {E5%)

(a) Short position
e

(b) Long position
®E

(3) - 5 % (appreciation of 5%)
- 5% (HIFH{E5%)

(a) Short position
e

(b) Long position
®E

(4) + 10 % (depreciation of 10%)
+10% (41 {E10%)

(a) Short position
e

(b) Long position
®E

(5) - 10 % (appreciation of 10%)
- 10% (AFH{E10%)

(a) Short position
HE

(b) Long position
®E

(6) Other (specify)
Hofth (FEEEEH)

(a) Short position
HE

(b) Long position
®E




IV. Memo items

e

(a) short-term domestic currency debt indexed to the exchange rate
LR AR S A S A A S S RS

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

DAANEE R BTG ABCAN T CAIDAASH S HE ) KU Ay Rl T 5

— derivatives (forwards, futures or options contracts)

CIETH CElEY - IESHIIESE)

— short positions

HE

— long positions

RE

— other instruments
HiTH

(c) pledged assets
A&

848

— included in reserve assets (Note 10)

EETEREREREN (4#10)

848

— included in other foreign currency assets

B EMAN R EN

(d) securities lent and on repo

E e (EHE T B[S 5 B RE 7

957

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

EEHEUHEETIEIEA 5 > WEAFAES | #N (11 )

-2,856

— lent or repoed but not included in Section |

EAEHBUHEET A 5 EAEREAES | 5

— borrowed or acquired and included in Section |

EASGEA > WEAFEFES | 5K

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

fE SN > BB | B (5#12)

3,813

(e) financial derivative assets (net, marked to market) (Note 13)
SRICTAE T HEE OFE - BhiEsE) (13 )

-174

— forwards
=3l

-137

— futures

HiE

— swaps

5

— options

il

— other

HoAh

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

FIERHPRIAELL ERVPTA T H Gl &4 - WIEsUitES4D)

— 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)

SN EAR I SRR B I E S RE R (BEERE

HIE IR I HE )

(@) short positions (—)

MiE (=)

(b) long positions (+)
5=16)

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

Al A 5 M T R0 B W




(a) short positions
e
(i) bought puts
HASUHHIE
(ii) written calls
S BRI HRE
(b) long positions
®E
(i) bought calls
H AR
(ii) written puts

s S A

(a) currency composition of reserves (by groups of currencies) (Note 14)
AN EREES (EEBENTED (#14)

— currencies in SDR basket
R R T Y

— currencies not in SDR basket
FERIHR A B DS MY B

— by individual currencies (optional)

A RS RE I (ARSI HYD)

Z
o
.=
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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".
ELAE T E T ) BRI S AR RIS MBI AR CRIREE ) AR T B
) o BBGELE ST BUR A B A S A S A EE NS (DSBB.IMF.ORG) T #f%757% ) HHH
A o

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

FLAQ)(a) I T EF ) ERERENE R RS AR SR R -

3. Item ILA(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.
FLAL)(b)()E "R EABE S o RT - BIFRAS ER T R B R R AR A S Rk ) B H R
FEJPIERT ~ BIRRGS SR T S B BRI TH SR -

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.
LA (b) (i) R (i) " RO ST s A T R B A LA MR T S R EAE | SR s S SR TR IR
o

5. Item I.A(2) "IMF reserve position" comprises lending to the IMF under the New Arrangements to Borrow (NAB).
5 LARYE T EEME SRR ARSI R A ) RIS CrEETHE) IRETRSESIIER -

6. Item 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.
ELAGKE TERICTAETE ) BIEBEIINESY - HEIE L RIRE GNP E RIS SN ARSI E RS E
#e

7. Item I.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 | & 1.
5 LAG) IH T HA , FTEERERAERERE - FROR KLU GIHESNZERNRE S - RXWGESHIER
(FERD) MRIEFEER P IEME A S | R I A -



8. Item I.B "Other foreign currency assets", representing foreign currency assets not included in reserve assets,
comprises foreign currency deposits held in banks located in Hong Kong and foreign currency assets held by the
HKSAR Government.

FLBIH T HAMIMEEE | {51 B EREEENIYINEEE - BIENEERITRA NS S B R TR E
BURFFAIVSMEEE -

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.

5 N1.1(b) 37 " HAMEA R EREA RSP R T R RS SR TR (D B R RS 1 R B B g

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

FIV.(D)(c) H " R EREEENAIEEE | GEE AR SRS SAHRAES -

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.

SBIV.(1)(d)H " EEHEAFETRIER S - WEABESIEINNEY ) AR s 2 R o e s (T
7 o B AE ARRNIANS | EE - 12172000420 H 28 H S N IVEERTIREIES | > T EEHEUAFE
TR ZHIRE2% ) AE 2| 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.
FIV(D)(d)H T A AN AR IS B E B s R iR #E L S EREE S - Bl s
N ETE R IR AR AR T T -

13. Item IV.(1)(e) "Financial derivative assets" comprises the item "Financial Derivatives" reported under 1.A(5).
5 IV.(D(e) H T ERCTAETEEE |, BEESELAG)H NHHAY T emiTATA ) -

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)(a) | T FEFHEANEBES ) BEAM X - 12H31HIVEBHESEE T —FE3HIHEAN 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, REAAEEROSM D - 22 AMAREARIHE T~ EA -
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