HONG KONG, CHINA

DATA TEMPLATE ON INTERNATIONAL RESERVES / FOREIGN CURRENCY LIQUIDITY

AS AT 31 JULY 2013

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

B #HEREMEAMINERE (ROTHE)

A. Official reserve assets (Note 1)

Bt EEE (1)

299,896

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

SIEREM (F] H HRRIREI N

291,139

(a) Securities (Note 2)
% (#2)

272,661

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

18,478

(i) other national central banks, BIS and IMF (Note 3)
Hh B o A RAT ~ BFRAE R IR T R BRI SAHAR (#23)

16,873

(i) banks headquartered in Hong Kong (Note 4)
HRENER B RIIT ($24 )

of which: located abroad

Hop YRR AP MIERTT

(iii) banks headquartered outside Hong Kong (Note 4)
HRENERNE AR LIIMNYERT ($24 )

1,605

of which: located in Hong Kong

Hop YRR (N EAERYIRTT

(2) IMF reserve position (Note 5)
LB L ARG R & (355 )

69

(3) SDRs
FEAlHe ki

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

89

— volume in fine troy ounces (66,798 ounces at US$1,331.50)
fp#iE (66,798 Z -z 1,331.50 )

(5) other reserve assets (specify)

HAhfEEEE (ki)

8,599

— financial derivatives (Note 6)
ERMTAETE (86)

267

— loans to nonbank nonresidents

TRt IRIRTIF B AT B K

— other (Note 7)
St (££7)

8,332

B. Other foreign currency assets (specify) (Note 8)
HpthoEEE (EEEE) (#8)

22,493

— securities not included in official reserve assets

A B B T YRS

— deposits not included in official reserve assets

A EFELEE 5 AR

22,488

— 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 (nominal value)

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

", K Maiurity'bréaﬁdéwﬁ -(r'es'idlial'métu'ri-t)'l)-

- HROYE CRIBRAAIR )

"Uotod - Morethan1 Morethan3
+ Total- o - P [ and up to 3 months and
P T .month PR T
L L _-_mqnt_hs_- up-to1year
e MEAMEE 3TIEHJ«J\J:§
. \%\H | =0 (8 N e o .
g (R JUEREALL ams e
1. Foreign currency loans, securities, and deposits -1,314 0 0 -1,314
HNEEEERR ~ 5825 R AR
— outflows (-) Principal -1,250 0 0 -1,250
NGy
Interest -64 0 0 -64
T (<) FIE
— inflows (+) Principal
K
Interest
MAEE (+) IS
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 B BRI & 4 B B SRR A 4R
(RSB S LRV BRI S 57 )
(a) Short positions (-) 0 0 0 0
HE ()
(b) Long positions (+) 0 0 0 0
&aE (+)
3. Other (specify) -77 =77 0 0
,E\:ﬁﬁ ( aH EEE)EJ )
— outflows related to repos (-) 0 0 0 0
ERl [ e st LR Y < ()
— inflows related to reverse repos (+)
PR Bz 7 B e i ARV S (+)
— trade credit (-)
HOEE ()
— trade credit (+)
HOEE (+)
— other accounts payable (-) -77 =77 0 0
FAFEATIRRK (<)

— other accounts receivable (+)

LA FETIRRK (+)




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

SN E B A A R (TEfE)

ik -I\?Iat:u-ri:ty :br(:eak:do:wr:l (r:esi:du:ai :ma:tuiiti,

- . ‘Where applicable)- - -

[ TR R )

“.[.Upto1".

SR

" . ‘month. " |

.More.than.T
.andup 6 3
. "months. "’

L More than 3
Lmonths and
Lup to 1.year

HittseH A (89 )

[ EARO AN EES3EA L EE
1. Contingent liabilities in foreign currency -855 -855
SHIMEEA
(a) Collateral guarantees on debt falling due within 1 year
VEAN B IR A AT B IE R
(b) Other contingent liabilities (Note 9) -855 -855

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 (+)
HARZ G ERER (+)

—BIS (+)
BPEAERSRTT (+)

— IMF (+)
ERPE S AT AHA (1)

— other international organisations (+)

LA B AR (+)

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

SRENE B ARV IRIT R HL A SRR (+)

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

HEERER N A LLY M ERAT B LAt - MR A (+)

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
HttEZ EEEHES - BIISEEIRT - BIEEEASHE K
HAh PR A

— other national monetary authorities (-)
HARZ EWERER ()

BIS (-)
BUFEAE FERIT ()

— IMF ()
B EHEARSE ()

— other international organisations (-)

LA B AR (<)

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

SREN S E ARV SRIT S ELAh SRR (<)

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

HEEIER N T M DL MY BRI T B At < iR ()

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
AT

(i) Written calls
it H R S

(b) Long positions
RE

(i) Bought calls
B A G

(i) Written puts
it SR F

'RRO 'MEMORIA - the-m@ney optlons: L
[t :

(1) At current exchange rates
R (TRt

(a) Short position
HE

(b) Long position
RE

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

(a) Short position
HE

(b) Long position
RE

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

(a) Short position
HE

(b) Long position
RE

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

(a) Short position
HE

(b) Long position
RE

(5) - 10 % (appreciation of 10%)
- 10% (07 HE10% )

(a) Short position
HE

(b) Long position
RE

(6) Other (specify)
E'ﬁt ( [z qu_:‘EU% )

(a) Short position
HE

(b) Long position
RE




IV. Memo items

H=IHE

(‘I ) To be -reported- with standard perlodlcity -and tmeliness:
L TESHREL,

( ) short-term domestlc currency debt |ndexed 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 CAnDAAI B ) S SR TR

— derivatives (forwards, futures or options contracts)

AT H GG - IHESERESEY)

— short positions

A

— long positions

RE

— other instruments
HiTH

(c) pledged assets
B EE

706

— included in reserve assets (Note 10)

B e EEN (2£10)

706

— included in other foreign currency assets

B HA M REN

(d) securities lent and on repo

EfE e (B TR 2 A G 27

1,394

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

Cfir R TR S - WEAHEAES | &N (#£11)

-3,930

— lent or repoed but not included in Section |

EfEH ST RIS - HAEREES | 85N

— borrowed or acquired and included in Section |

i ASRHEA - W EEFEAESS | &Y

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

i ASRREA - (EAEHEAESS | 50N (#£12)

5,324

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

eREMTAE T EERE OFE  BlHEAS) (E£13)

267

— forwards

=

241

— futures

e

25

— swaps

il

— options

JitE

— other

ELAth

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

FlERARIFE LT TR CEIHEY) - HIEESUESLY)

— 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 BRI TR SR AT (EIE R
EXINEIGE )

(a) short positions (—)
HE(-)

(b) long positions (+)

REM)

— 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
(i) written puts
it SR F

[(2) TO bé disclosed ‘at least once ayear:. . "

DL YR S

(a) currency composition of reserves (by groups of currencies) (Note 14)
EFNRVENE S CGEERHA D) (#214)

— currencies in SDR basket
e e g A aY B

— currencies not in SDR basket
e e RS+ DU MY B

— by individual currencies (optional)

FZERER T CATEHEASIH)

Notes:

il

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".

LA TETREHEE ) BHEREIE SRS ES (RS WERBRAMRIRMESE (RIREEtE) Mmry T EIREE
i) - BRREIE LGRS AR E RN B e SR AR A& (DSBB.IMF.ORG)  T#%757% , THEN -

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

% LA @) 31 T EES ) ERERE I R B M SRR R (RS 58

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.

5 LA()(D)) 31 TR HEAL IR TR « BIPRAETERTT MM S M R A Y B R Ak ) B E i oA B 5
BRI ERREEEERTT R SR THYERK -

4. Item 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)R (i) B " R S8BT e b 75 s B B A DL NYTSRITHY B8 Rk e BB P SR T BRI kiR = -

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

FLAQPHE TEBIEEESESAVRRERE | BB CREEZsE) R TRESESHIER -

6. Item ILA(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)E T eROTAETR ) AfEEIYNESYY - HHl &L RIS F T EMIE SRR E SR S5 -

7. ltem 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.
% LA " HA, FEEER @B - RSO TSI E G YZE RIS - ASBCIBHIIERL
(FERE) MRIFDVFEH SR ne B | e VI -



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.

%5 |.BIE T HAMSNEERE | 5 EIEEREEENINEEE - AENTRR TR AR NS B R AT EUT
FrAMINEETE -

9. Item Ill.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.

FNA(b) I " HAtsF A | B AR R RS RERT T S MBS SR TR D R RS o Y B B A -

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 EENAHEATEE | BIEE MRS EIREEARE S -

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.(1)(d) IH " EAEHEREETERER S > WEAREES | BNAYRES ’@jﬁ?Mﬂtlj*“"ﬁ&lilE%Tﬁ:%xﬁﬂﬁ*‘% =
b“"‘%ﬁf 7 AARNIAS | R AE - 1#1720004E9H 28 H S HAVAERTIR(FIES | T EEHSAEET R 51
s ) ARSI EESE () -

12. ltem 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.(1)(d) 35 T EASGEA B EEESEEY ) AEEE SR R AR AW ERE S o BEEFA Y
f FR SR it A 7 A e P 7 DA

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

FIV.(1)(e) IH " ERITA T EERE |, AEESLAGIE THWRD T SmTETHE ) -

14. ltem 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 EEARERES ) BEAMF K - 12A3MHEREEEE N FE3AVEAN AR -

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.

M0, REARHEE /OSSR - 2= AMARFARNHEE T~ -
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