HONG KONG, CHINA

DATA TEMPLATE ON INTERNATIONAL RESERVES / FOREIGN CURRENCY LIQUIDITY

AS AT 31 MAY 2014
(US$ million)
FEES
B EA M Ky NE R B MR R E A
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I. Official reserve assets and other foreign currency assets (approximate market value)

BT EEREMINEEE (REYTHE)

A. Official reserve assets (Note 1)

B EE (1)

320,225

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

SRR (AT E H R RAYINES )

307,646

(a) Securities (Note 2)
o (522 )

292,626

of which: issuer headquartered in Hong Kong but located abroad
Hr : GBI T A

0

(b) total currency and deposits with:

TR AT MRS B e (R AR

15,020

(i) other national central banks, BIS and IMF (Note 3)
LB S SR T ~ BIPRAS EIRIT IR BIME S I AL A (223 )

14,575

(i) banks headquartered in Hong Kong (Note 4)
AR BRI T (34 )

of which: located abroad

b © YRR A FOESMYSRIT

(iii) banks headquartered outside Hong Kong (Note 4)
HEEEN A B DSMNYERIT (324 )

445

of which: located in Hong Kong

Horfr PR RR RIS T

(2) IMF reserve position (Note 5)
TERIIE R DA B e (525 )

70

(3) SDRs
FER Pk

(4) gold (including gold deposits and, if appropriate, gold swapped)
w (EEESET () #si)

84

— volume in fine troy ounces (66,798 ounces at US$1,254.00)
A ea (66,798 % - % 1,254.00 1)

(5) other reserve assets (specify)

HitnfEEEE (V)

12,425

— financial derivatives (Note 6)
EeRTAETE (5#6)

-125

— loans to nonbank nonresidents

PR T IRIRTTIE R B AT BERK

— other (Note 7)
HAth (FE7 )

12,550

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

HASME S E GEES) (F8)

14,988

— securities not included in official reserve assets

T EHEAE B 5 R N YR 57

— deposits not included in official reserve assets

T EHEAE B 5 RO P HI R

14,982

— loans not included in official reserve assets

T EHEAE B T3 R N HY SRR

— financial derivatives not included in official reserve assets

T EHEAE B T RIS TE TR

— gold not included in official reserve assets

T EHEAE B T R N =

— other

St

bt



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

FRSua BRI MR A LR (EE)

ELAFE(FIRRK (<)

- SR BLL-
L EBME
1. Foreign currency loans, securities, and deposits -1,282 0 -1,282 0
HMES R - B85 RAFRK
— outflows (-) Principal -1,250 0 -1,250 0
PN
Interest -32 0 -32 0
SHES () FIE
— inflows (+) Principal
PN
Interest
MAEH (+) 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)
SNBSS A IR SRR A A
(s GBI S LRI 5 H )
(a) Short positions (-) 0 0 0 0
HE ()
(b) Long positions (+) 0 0 0 0
‘B ()
3. Other (specify) -37 -37 0 0
R UG TED)
— outflows related to repos (-) 0 0 0 0
PR EE s & < ()
— inflows related to reverse repos (+)
PRI 1] [a] i e oft ARV (+)
— trade credit (-)
HAHEE ()
— trade credit (+)
HHEE (+)
— other accounts payable (-) -37 -37 0 0

— other accounts receivable (+)

SLARERIRTX (+)




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

SNEEESA IR HRE (EE)

*. . Maturity. breakdown (residual ..

- SRR I -CRIBMR - W) - -

HirseE e fE (39 )

U fer .+ | Moré than 1| Moré than'3
MR *.and up.to " .[months and
1 month: s e e e e
e -] 3months. luprto. year
AR MERDLE AR SRS
BT ESEA L
1. Contingent liabilities in foreign currency -871 -871
BHYMEE(E
(a) Collateral guarantees on debt falling due within 1 year
VEA SRR A TR E RS HE R
(b) Other contingent liabilities (Note 9) -871 -871

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

ST A PR R R MR 7 (TR (S )

3. Undrawn, unconditional credit lines provided by:

DA MR AR R R BRI (S ST -

(a) other national monetary authorities, BIS, IMF, and other
international organisations
HitF EWEHER - BFRERHRT -
e A R P A

SR A A

— other national monetary authorities (+)
AR EERER (+)

—BIS (+)
BUFREEERTT (+)

— IMF (+)
PR R A A (+)

— other international organisations (+)

FCA PR (+)

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

HEEN SN T AR SR T S FLAth R (+)

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

HABRER N A SN $RAT B A B R (+)

4. Undrawn, unconditional credit lines provided to:

FECRARBE T T OB (E R BRI (5 SR

(a) other national monetary authorities, BIS, IMF, and other
international organisations
A G EHER - BIEEEIRT - BIEEHESAMS
e LA R P

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

—BIS (-)
BUPFREEEIRTT ()

— IMF (-)
FEWESHE ()

— other international organisations (-)

FLA R ()

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

HAERE N E AR SRIT R At SRR ()

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

HEERE I A DAY N SR T e A Rt (o)

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

NSRS L ) 2 55 A




(a) Short positions
e

(i) Bought puts
H AL

(if) Written calls

st R I

(b) Long positions
=1

(i) Bought calls
B AGREIITE

(if) Written puts
S B A HRE

(1) At current exchange rates
DISR(TIERET

(a) Short position
e

(b) Long position
®E

(2) + 5 % (depreciation of 5%)
+5% (U2 {E5%)

(a) Short position
e

(b) Long position
®E

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

(a) Short position
e

(b) Long position
®E

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

(a) Short position
e

(b) Long position
®E

(5) - 10 % (appreciation of 10%)
- 10% CAi7E10%)

(a) Short position
e

(b) Long position
®E

(6) Other (specify)
Hodth, (FEEEEH)

(a) Short position
e

(b) Long position
RE




IV. Memo items

=R E

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

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

DAONEE R BTG AN TT 7 (AN HE ) KUy Rl T 5

— derivatives (forwards, futures or options contracts)

PIETH (GEHEY  HESHESY)

— short positions

HE

— long positions

®E

— other instruments
HTH

(c) pledged assets
HEHEE

862

— included in reserve assets (Note 10)

SR FEEEN (#£10)

862

— included in other foreign currency assets
EOFEAE HAt Y MR R P

(d) securities lent and on repo

E B (T B A S G 7

1,163

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

CE B E O 5 WEAREES | 5N (GE11)

-3,067

— lent or repoed but not included in Section |

EAEH S EET O 5 (B EEAES | 5

— borrowed or acquired and included in Section |
EASSEA > WEEHETEE | 5N

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

EASGEA - EEFEAES | 3N (£12)

4,230

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

SRR T HEE CFF > fiiEAdR) (E13)

-125

— forwards

-110

— futures

e

-15

— swaps

5

— options

i

— other
oA

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

FIERPRE DL ERVETA T B Gl &4y - WIEsUitE &4

— 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)

SNBSS GO R (B EER
WIELIRyEII S # 5 )

(a) short positions (—)

FE (=)

(b) long positions (+)
EEM®)

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

YIS St ORI HPHE 0




(a) short positions

HE

(i) bought puts
H A S s HAE

(i) written calls

st R E

(b) long positions

RE

(i) bought calls
B ASREIITE

(ii) written puts

s S A

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

RN RS GEERERE) (2£14)

— currencies in SDR basket
PR E TN ER

— currencies not in SDR basket
RS RS - LA MY Sl

— by individual currencies (optional)
ER SR CrIEHEA S

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".
ELAE TETIHEE ) M RER SR A (BSES) WEIBRAMREIRELE (RRESE) AT I
il o BOBYRELE LA EUR N A E RN AR N A R AARE A5 (DSBB.IMF.ORG) " H%E7574 , JHE
A o

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

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.
FLAMDb))E T ERIA EABEZ P oeRT - BIFRAE R T R B B RN 0 Ak el B A
FREJPILERT ~ BIFRGS TR T S B SRR TSR -

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.
LA B () T AR BRI s R B ELUIMSRITHI S0 RGBT R SR (TR AR IR
B o

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

5 LAQRPH T ER A BRI R A E | RIS CRrfEE242HE) et TRSHESHIERK -

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 "ERCTET R ) BIEBEIINESY - BIE QRIS R E RIS SN ARSI E B RSE
B e

7. ltem ILA(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.
5 LAG) IH T HAN , TR AERERE - FROR KL URFEIHESZERNRES - RXBGESHIER,
(FERD) MRIEFEERPREME S EE | R I A -



8. lItem 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.

%1.B15 rEfﬂZé’l\M‘kﬁj B EEERHEENIYNEEE - BIENE BRI TR A NS B B R TR E
BURFFA VSN EE

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.

5 A(b) I " KAt sA AR, BIEAERIPEAS R T R MBS SR TR D R Al A & f -

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

FIV.(1)(c) H " R EREEEENAHEEE | GEE IR SRS SIHEAE -

11. Item IV.(1)(d) "Securities lent or repoed and included in Section |" 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)(AVE T EASHS AT » LEEEEEEAES @%‘E?ﬂﬂth*”%&lﬁlEﬁfﬂ%ﬁ?&ﬁﬂ@%
% o T A T B (TR B 2 - R IE20004R0 F 28 Fl 38 (HAAL S TR IFISE | » O f s (it
[EIAE SHTE A E & (-) -

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.
FEIV.(1)()AE T E AR A BN EIETE SIS ) A S ST S RO B BRI S - B
T EFE H R A A RN T DARERR, -

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

)
FIV.(1)e) H " eRTAE TREE | BIEESLAGIHE TS " efMiTAETE, -

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) IH T REENHERES ) FEAMT KR - 12A3MHNERESEE T —E3AREARAA -

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.

F0, REAAEEROSM D - 22 AMAREARHE T EA -
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