HONG KONG, CHINA

DATA TEMPLATE ON INTERNATIONAL RESERVES / FOREIGN CURRENCY LIQUIDITY

AS AT 31 JANUARY 2012
(US$ million)
HERERE
B R SN A B M R R A
20121 H31H

(EE3=T)

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

BT R E R A NEEE (KOTHE)

A. Official reserve assets (Note 1)
BT EE (1)

292,804

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

SAERERE CF]E AT

285,352

(a) Securities (Note 2)
s (F2)

253,169

of which: issuer headquartered in Hong Kong but located abroad

Erh SRR N R B H IR R i PSS ERT A

0

(b) total currency and deposits with:

TR LT R B B R AR

32,183

(i) other national central banks, BIS and IMF (Note 3)
Ftr B PR T - ERAERRT MRS R e AE (#3)

15,635

(i) banks headquartered in Hong Kong (Note 4)
BN FHAIRTT (FF4)

9,767

of which: located abroad

ot PR A PRI NERTT

(i) banks headquartered outside Hong Kong (Note 4)
AN F R LSMIRTT (3F4)

6,781

of which: located in Hong Kong

ot PR YR ARAERTT

6,408

(2) IMF reserve position (Note 5)
TEEREE WSS & E (5)

37

(3) SDRs
g

(4) gold (including gold deposits and, if appropriate, gold swapped)
wo (BEEEHFEI CAUER) FeEi)

116

— volume in fine troy ounces (66,798 ounces at US$1,738)
f>8E (66,798 ZA 4l > AFgd- 1,738 %)

(5) other reserve assets (specify)

HArEEEEE Rt

7,299

— financial derivatives (Note 6)
SRTETE (856)

-198

— loans to nonbank nonresidents

PR T IRRTT IR E B A &K

— other (Note 7)
Hith (27)

7,497

B. Other foreign currency assets (specify) (Note 8)
EftrybisEE (BREERE) (&F8)

35

— securities not included in official reserve assets

RS RN

— deposits not included in official reserve assets

EFEEE 5 R R RATERK

27

— loans not included in official reserve assets

A EAEAE B T R P B

— financial derivatives not included in official reserve assets

AR E S REENN SRR TE

— gold not included in official reserve assets

TR E TR ENNES

— other

At

s



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

e e RSN R E A P (i)

1. Foreign currency loans, securities, and deposits

HMEESK ~ Bi77 RAFK

— outflows (-) Principal

PN

Interest
AHES () FE

64

64

— inflows (+) Principal

PN

Interest
MAEE (+) 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
currency swaps)

SN ELA & H B S 4 R B S AR A A
(HEEERENSONVENTSE )

400

400

(a) Short positions (-)
HE ()

(b) Long positions (+)
B®E ()

400

400

3. Other (specify)
Hth, (FEEERDD

-28

-28

— outflows related to repos (-)

PE i e B ()

— inflows related to reverse repos (+)

IS BB R AT E S (+)

— trade credit (-)

ESHEE ()

— trade credit (+)

EHEE (+)

— other accounts payable (-)

LLAE(TIRRK ()

-28

-28

— other accounts receivable (+)

LA SUIESK (+)




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

S EE AR R (THfE)

1. Contingent liabilities in foreign currency -877 -877

HAIMEAM

(a) Collateral guarantees on debt falling due within 1 year

VENEH AR ER R

(b) Other contingent liabilities (Note 9) 877 877
Hitsea el (259 )

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

BTH AT FIR S e s (ARG SR

3. Undrawn, unconditional credit lines provided by:

H P M S R R A AU E R IR E BT

(a) other national monetary authorities, BIS, IMF, and other
international organisations
EMER BN ERER - BEREERT - EEERESHBR
EAthBRE A

— other national monetary authorities (+)

At SR EHE R (+)

— BIS (+)
EIFEEEHERIT (+)

— IMF (+)
IR B LS4 (+)

— other international organisations (+)

HAEPEERS (+)

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

HREPS N T A BRAT M EA RS (+)

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

HRATE N B LISPYISRTT R H At B (+)

4. Undrawn, unconditional credit lines provided to:

FERR AT NS B R T E BT ¢

(a) other national monetary authorities, BIS, IMF, and other
international organisations
EMER BN ERER - BEREERT - EEERESHBR
EAthBRE A

— other national monetary authorities (-)

Hir xR R EHER ()

—BIS ()
EIFEEERERTT ()

— IMF ()
FFE SR A ()

— other international organisations (-)

AP ()

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

BRSO E AHYSRTT R ELAM SRR ()
(c) banks and other financial institutions headquartered outside
Hong Kong (-)

BAERS N E A UG HISRAT R ELA R ()
5. Aggregate short and long positions of options in foreign
currencies vis-a-vis the domestic currency

SMEEL A I R =T S AR




(a) Short positions
HeE

(i) Bought puts
B ATGRIE

(ii) Written calls

s SR

(b) Long positions
®E

(i) Bought calls
AT

(i) Written puts

LS

(1) At current exchange rates
AR IThERET

(a) Short position
HeE

(b) Long position
®E

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

(a) Short position
HeE

(b) Long position
®E

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

(a) Short position
HeE

(b) Long position
®E

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

(a) Short position
HeE

(b) Long position
®E

(5) - 10 % (appreciation of 10%)
-10% (4IFHE10% )

(a) Short position
HeE

(b) Long position
®E

(6) Other (specify)
Bt (EEEHE)

(a) Short position
HeE

(b) Long position
®E




IV. Memo items

H=HE

HHE

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

EDRE AR S0 Y 0 M A B (S

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

LIGNEE R BRAI AR 504 CAOLIA S ) UiyeR T B

— derivatives (forwards, futures or options contracts)

TAETE CEfEY - IESEESE)

— short positions

e

— long positions

BB

— other instruments
HiTH

(c) pledged assets
AR

666

— included in reserve assets (Note 10)

S EREEEN (£10)

666

— included in other foreign currency assets

EEEEMIMEEEN

(d) securities lent and on repo

EE S (FHETT B S AR 7

716

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

EEH ST RS - WEEEES | BN (FF11)

-2,903

— lent or repoed but not included in Section |

EEH BT RS - EREEES | 5

— borrowed or acquired and included in Section |

EASA - WEBEEE | HA

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

EABMEA - HAEIEES | JN (2F12)

3,619

(e) financial derivative assets (net, marked to market) (Note 13)

SEMTAETHEE O HEHS) (E13)

-198

— forwards
=gt

-166

— futures

&

-26

— swaps

=1

— options

HitE

— other

At

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

FeHAR LA EARTAE T B GBS - G S4y)

— 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 B R E R S R SRS (EERRED
SNBSS )

(a) short positions (—)

e ()

(b) long positions (+)

FEH)

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

GBS BAS b B B A B £ A AR




(a) short positions

e

(i) bought puts
B ATGRIE

(i) written calls

s SR

(b) long positions

BB

(i) bought calls
AT

(i) written puts

ot ER o i

(a) curré.ncy. éompositiéh of. feserves (by groups of currencies) (Note 14)

BN ER S (EEBARIE) (f£14)

— currencies in SDR basket

PR T B

— currencies not in SDR basket

R T LN B

— by individual currencies (optional)

R GRS (TR

Notes:
5

1. ltem 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".

B LAE TEREEE ) MR ERASER (B2 WEER MRS (RHREE) Ahry "Bl
) - BRGREIE SR TR RN B SR AR A4 (DSBB.IMF.ORG) "Ry 574 THHEW -

2. ltem L.A(1)(a) "Securities" comprises highly liquid, marketable equity and debt securities.
% LA(1)(a) 35 T iz ) EFEREME R S M m R SR A

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)) TH T AR ELAE SR T ERTT  BIPRAETERTT MR B I A AR SRV B R RN ) BRI R R
HRERTT  BRRAEERTT R SR TA 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.

5 LA(1) (o) (ii) F (iii) BH " R SRETRe A R A B LU MNUSRITH B Rkl B B IR TR iR = -

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

55 LAQR)E TR SR AR ETE ) S GRS STEEHE) BT A M ST -

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.

FLAG) H TR TR ) EEETINESEY - EH S ISR TR B S QPR E SRR S5 -

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 | & II.
% LAG) T T HAL, TEEEREERHRSE - ERSL T e e G OREeERIRSE - R SBHEl (
FER) TRIEFAE RN E S ES | B 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.

FILBIH T HAMIMEAE BT EEEREEENIINEERE  EIETER T REBITRAIINEEE -

9. Item IIl.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.

FA(b) B T A EA R B AR B RS RER T R N SR TR (R RS o 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) H " EIEEFEEEENIEAERE | BIEF MRS EIIRE SRS -

11. ltem 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.

5 IV.(1)(d) T T SR TR C A | SRS B A R IR -
oS E T B RPN B 7 - 1EIH20004E9 28 H S HIARIEE T HRIEIES > | BB AR e s iy
% | FEEEIEILERAEE () -

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.
% IV.(1)(d) H T EARBAERERERENES ) GRS LSS R AR SUEREE S - EEESNE
TE FR R & B A RN T DU

13. Item IV.(1)(e) "Financial derivative assets" comprises the item "Financial Derivatives" reported under I.A(5).
FEIV.(1)(e) H "EEMTETEEE ) BIEEELAG)H T PHN "eMiT4ETH, -

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) H T EEAERES ) BEMF X - 123N HVERESEE T FE3HIEAN 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 RS - ZEMAFEARHEBEEEREA -



