HONG KONG, CHINA

DATA TEMPLATE ON INTERNATIONAL RESERVES / FOREIGN CURRENCY LIQUIDITY

AS AT 31 August 2012
(US$ million)
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I. Official reserve assets and other foreign currency assets (approximate market value)

EAREEERFEMINEEE (RETHE)

A. Official reserve assets (Note 1)

B EE (1)

298,187

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

SRERE (B B S RAVINE )

288,464

(a) Securities (Note 2)
H% (32)

263,363

of which: issuer headquartered in Hong Kong but located abroad

o © SEETR N E AR E R T YN EAT A

0

(b) total currency and deposits with:

IR AT A e 6 e f7 e

25,101

(i) other national central banks, BIS and IMF (Note 3)
FAh B R T - BFRAS ESRAT R B S A 4R (53 )

10,439

(ii) banks headquartered in Hong Kong (Note 4)
A B BRVERIT (84 )

8,558

of which: located abroad

b Y MR

(iii) banks headquartered outside Hong Kong (Note 4)
U A BB DISMTIRGT (354 )

6,104

of which: located in Hong Kong

o © YRR A ARAYIRAT

5,744

(2) IMF reserve position (Note 5)
TE R L DA B R & 7 (225 )

57

(3) SDRs
R R

(4) gold (including gold deposits and, if appropriate, gold swapped)
e (EEESET (EH) sasl)

111

— volume in fine troy ounces (66,798 ounces at US$1,657.75)
He#a (66,798 2/ 4% - fF% - 1,657.75 F7)

(5) other reserve assets (specify)

Atk EE (F5EEH)

9,555

— financial derivatives (Note 6)
SHPTETE (56)

-169

— loans to nonbank nonresidents

PRt TIEIRTT IR R BT ERK

— other (Note 7)
Epth (&7 )

9,724

B. Other foreign currency assets (specify) (Note 8)
HApthoesEE (GErBH) (##8)

31

— securities not included in official reserve assets

T EFEEE 5 AT 2

— deposits not included in official reserve assets

T EFEEE 5 AR

23

— loans not included in official reserve assets

A EIFEEE 5 AT SRR

— financial derivatives not included in official reserve assets

A EIFEAEE RSO T

— gold not included in official reserve assets

A EFEAEE AT G

— other

Al

bt



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

AR RN SR B R R (HED

1. Foreign currency loans, securities, and deposits -64 0 0 -64
M SRR~ B AT
— outflows (-) Principal 0 0 0 0
PN
Interest -64 0 0 -64
SHEE () FLE
— inflows (+) Principal
PN
Interest
RAEE (+) FLE
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 BT SR IR S AT B G I R B Y
(BRI SR EIA S5 )

(a) Short positions (-) 0 0 0 0
HE ()
(b) Long positions (+) 0 0 0 0
®E ()
3. Other (specify) -35 -35 0 0
HoAtr (BEEER)
— outflows related to repos (-) 0 0 0 0

DAl e st A Y < ()

— inflows related to reverse repos (+)

PRI [ e oAt AT (+)

— trade credit (-)
HHEE ()

— trade credit (+)

HIOEE ()

— other accounts payable (-) -35 -35 0 0
EAETIRER ()

— other accounts receivable (+)

SLAFEIRTR (+)




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

MR ESE EIR R (HE)

. TEEARSYE - (RIERIR - WA .- -

.[-More.than 1

.More.than 37

1. Contingent liabilities in foreign currency

AN E(E

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

VEE N EIRE A AT ESE

(b) Other contingent liabilities (Note 9)
HitsEE M (829 )

-860

-860

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

TSI ERE MRS S % (TR (% )

3. Undrawn, unconditional credit lines provided by:

DA PR AR R SR B (B RS U (5 A

(a) other national monetary authorities, BIS, IMF, and other
international organisations
HARZEEERES - BREERT - B EEASHS
oo oAt BRI P

— other national monetary authorities (+)
AR SR ETES ()

—BIS (+)
BPEEERE IR T (+)

— IMF (+)
BRPE E AT E - AH A (+)

— other international organisations (+)

FLAth PR (+)

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

HEEE AT AR IERAT R At S B (+)

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

RS T A DAY TSR e FLAth - A (+)

4. Undrawn, unconditional credit lines provided to:

TEGRAR BT T HIORS (E R R U (5 B8R

(a) other national monetary authorities, BIS, IMF, and other
international organisations
HArRZEEERE - BREERT - B EEASHS
oo oAt BRI P

— other national monetary authorities (-)
AR EHERER ()

—BIS (+)
BFEEE R IR T ()

— IMF ()
BPE ERAL LA ()

— other international organisations (-)

FLAth PR ()

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

HEETE YT AT R A SRR ()

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

RS T A DAY MY SRAT e LAt S Rl ()

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

A A G TR A R0 B W




(a) Short positions

yN=)

(i) Bought puts
Nl

(i) Written calls
sl SO

(b) Long positions
®E

(i) Bought calls
N

(i) Written puts
s B

{. }f\f\ .............................

(1) At current exchange rates
DAFRATHERET

(a) Short position
e

(b) Long position
®E

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

(a) Short position
e

(b) Long position
®E

(3) - 5 % (appreciation of 5%)
- 5% (A071HES5% )

(a) Short position
e

(b) Long position
®E

(4) + 10 % (depreciation of 10%)
+10% (A7 {E10%)

(a) Short position
e

(b) Long position
®E

(5) - 10 % (appreciation of 10%)
- 10% (A17HE10%)

(a) Short position
HE

(b) Long position
®E

(6) Other (specify)
Hpth (GEEER)

(a) Short position
e

(b) Long position
®E




IV. Memo items

H=HE

(a) short-term domestic currency debt indexed to the exchange rate
B E AR S Y R HA At S S {75

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

DAANEE B BTG AFCAN T CAIDAIASHI R HE ) SCUAY Rl T 5

— derivatives (forwards, futures or options contracts)
PrAETHE CEHIGY - HIESHESL))

— short positions

yN=)

— long positions

RE

— other instruments
Hitn TH

(c) pledged assets
B

607

— included in reserve assets (Note 10)

CfETE A EEN (810 )

607

— included in other foreign currency assets

LB R ELAth A M RE N

(d) securities lent and on repo

B S E T[S AT 5 B 5655

1,232

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

O FE TR 5 W ERETES | 8y (#£11 )

-3,431

— lent or repoed but not included in Section |

EAEHSAEETEIEA 5 (EAEFEES | &5

— borrowed or acquired and included in Section |

i ABGEA - G EEHEESS | 5N

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

EASGEA - B EIEIES | AN (5212 )

4,663

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

REPTAET HEE OFE  iEtsE) (#£13)

-169

— forwards
Lt

-106

— futures

Hig

— swaps

il

— options

ST

— other

£t

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

FIERHAPRIEDL ERVETA T H CaEfi &4y - HIEsUitE &%)

— 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)

SNSRI SRRV EIA PR E S RA A A (BIEEkE

B &SRy I 5 )

(a) short positions (—)

FE (=)

(b) long positions (+)
59=16)

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

G LA B A SR R B A




(a) short positions

yN=)

(i) bought puts
H AU

(ii) written calls

st R E

(b) long positions

RE

(i) bought calls
N

(ii) written puts

sl S

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

EEEANAV SRS e ERAER R (5214 )

— currencies in SDR basket

FrAITE KRR TV B

— currencies not in SDR basket

Fr R T LI B

— by individual currencies (optional)

PR S (AT B )

Z
o
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@
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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 TETIRHEEE ) M REIR SR A (B AVBIBAMRTRELE (RIRESE) AT I
) o BOBGRELE ST USRS A S A S A E 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 " ERERENE R R S AR SR R R -

3. Item I.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.

FLAQ)0))IE "R EABIR AT ~ BIRAS R T R B R B A AR B R AR AR ) BRI HA
FHTPRIRTT ~ BIMRGET SR T S SR THY 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.

5 LAQ)(b)(ii) Bz (iii) R SREDSN T A e B AR LS SRATHY B R Ak laR ) B R R TRaR I AARIR = -

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

FLAQPH TR ARSI EE ) IR CREEZ2HE) R TEASESIERL -

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.

FLAGYH " EROTAE TR BEEHINESLY - FEE ISR T E R E SRR E (R S50

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.

ELAGKE T HAL, EEEER EEER - FRURN ST E TR SRS S EORITEIR S - R B HIE
/7 (FER) WRIDFERE RN TN RS | R 1 694 -



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.

% 1.BIH T EMASNEERE | IR N U EREEENRNEEE - BB ITREBUFR AR NEEE

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.

1) I " HASCE A, BIEA RIS R IR T R SN BRSR TR D AR A S A B B 05 -

10. Item IV.(21)(c) "Pledged assets included in reserve assets" comprises securities pledged as initial margins for
futures contracts.

FIV.(D)(c) H " R ERFEEENAIEATEE | GEERIE S E RS 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.

FIV.(DA)IH " EfEH AT S - WEEREESIENEE S ’F]?E?Mﬂu”j*”%&@E%Tn’%ﬁ/f&ﬁé’]”‘%
o B E AR ARRNIAES | R AR - 12142000429 H 28 H # HAVEERTHRERRS] > " & ERAFE
[ Z YRR ) TEE M0 L&t () -

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.

SEIV.(DA)IH A AER SIS PRI | G5 B i s S R [m i ek < A B3 7 - iB gk
RGN B E A RN T LARER

13. Item IV.(1)(e) "Financial derivative assets" comprises the item "Financial Derivatives" reported under 1.A(5).
% IV.(D(e) H " 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) H T FEFHEANNERES ) BEAMT K - 12H3IHIVERESEE T —E3HREEAN 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, REAAEEROSM D - 22 AMAREARHE T~ EA -
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