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Template on International Reserves and Foreign Currency Liquidity

20164F2H29H
As at Feb 29 2016

— BAMERT M TR (EMTHNE)

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

BAr: LET
US$ 100million
e pra
A. BT k& 32,940.02
Official reserve assets
(1) SMCREE (TABSNT) 02301
Foreign currency reserves (in convertible foreign currencies) ' '
(@) W% 31,774.12
Securities
Hop RERAEMEEREIFLLTFEIILITA
of which. issuer headquartered in reporting country but located
(b) R A G aw, foT oL FAL: 149,05
Total currency and deposits with: )
(D) EME RN FRELT. ER LRI P EAAS 1065
other national central banks, BIS and IMF )
(i) BT REE ARAT 70.43
banks headquartered in the reporting country )
of which: located abroad )
i) % ¥ AE 47 B DUSM Y ARAT 158.96
banks headquartered outside the reporting country )
o BB TRE EHRAT
of which: located in the reporting country
(2) EAABRET 107,25
IMF reserve position )
T
SDRs
(4) #4 (ARELGAPEARRTHELEMN) 006
Gold (including gold deposits and, if appropriate, gold swapped) )
VAT EBEANE (FA%d) o
volume in millions of fine troy ounces )
(5) HAufg &%~ GFFIH) 3.30
Other reserve assets (specify) )
BRATE B _
- ; - 3.30
financial derivatives
X AE4RAT IR B R AL B B K
loans to nonbank nonresidents
Hp
other
Other foreign currency assets (specify) T
KIINE 7 &R R L 958,04
securities not included in official reserve assets ! )
KIINE T il & F 7 K
deposits not included in official reserve assets
KIINE Tl &H R 60.62
loans not included in official reserve assets )
RIINE Tk F 7 AmATET R 535
financial derivatives not included in official reserve assets )
KIINE T &R HEL
gold not included in official reserve assets
HAth
other
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I1. Predetermined short-term net drains on foreign currency assets (nominal value)

TR (RIRHIR) 2%
Maturity breakdown (residual maturity)
. N N N N
5 1¢ﬂﬁ11|ﬂ%>3|ﬂui
Total ANHAVLT E%E34 E14
Upto 1 A More than 3
month | More than 1| months and
andunto3 | Upto 1 year
1LANFRK . ILFFFE K -22.01 -3.50 -6.65 -11.86
Foreign currency loans, securities, and deposits ) ) ) )
A _ _ - -
Gob (=) Principal 48.46 5.93 12.73 29.80
outflows (- A & 8.26| -1.09| -230| -4.87
Interest
P
G (+) Principal 34.70 3.52 8.38 22.80
inflows (+) F| K
Interest
24T AT A A A e iy ok S ok
TEF (BERTEHeANTHR G 0)
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)
(a) #kk+ (-) 3 }
Short positions ( - ) 289.00 289.00
(b) 2%+ (+) 2438 957 1481

Long positions (+)

3.H M (iEF W)
Other (specify)

HEMARERE (-)

outflows related to repos (-)

5 EARERAN (+) 607.17| 607.17

inflows related to reverse repos (+)

RafEm (=)
trade credit (-)

RafEm (+)
trade credit (+)

HA R AT IKAR (-)

other accounts payable (-)

HA R BUKAR (+)

other accounts receivable (+)

s AMTOR A T I AR 67 25 3 Sk~ 2891055 0 48 ARGy, R i T N RARAT My 2 A b Ab T A (i AR 75 2K
-5 D RATIT RGN IR E . 20154F R0k, N RTS8 050 VR B SUE S i i &5, — L&Ak x4 Msefn Ak
MOSRIAT E M ORME R T R IE 2 o 0 T A b & A IR B 5 K, B s P, N BT A 7 MV ARAT 1) 4
A2 SE T R (I T 8 A2 D0 B 7, A IR B Y AR B A A (R L 1 L B 57 5 R B A B AT S o b
TR RN G, N ERARAT b 2342 S 75 J 8 flLoge JaRERe 7= vt DAHS B Al & S HREV 6 IRy, DAl i e A T3z 14
ERAEXT ARSI A 2 BRI N o

Note: The nominal short position of USD 28.9 billion of FX forward and futures, mainly reflects PBC's FX forward
position with commercial banks to meet the demand of enterprises to hedge their liabilities denominated in foreign
currencies. Since 2015, the RMB/USD exchange rate has been more flexible in both directions. As a result,
demands of enterprises to hedge their liabilities denominated in foreign currencies have increased. To better meet
these hedging demands and stabilize market expectation, the PBC provides sufficient forward hedging products to
enterprises, based on their real needs, through commercial banks. This enables enterprises to resume their normal
arrangement of international trade and overseas operational with their exchange rate risk hedged. When these FX
forward contacts mature, the PBC will continue providing forward hedging products based on real needs, to help
enterprises hedge exchange rate risk properly. Therefore, these FX forward operations will have little effect on the
size of FX reserves in the future.
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III. Contingent short-term net drains on foreign currency assets (nominal value)

B CRIRIIR) 2%

Maturity breakdown (residL

al maturity)
. /\ \ /\ \
g L¢ﬂﬁllligi3lﬂui
Total ANHA VLT £3MA E14
Ub to 1 More than 1 | More than 3
n?onth and up to 3 | months and
months up to 1 year
1. 4T S A 7fR
Contingent liabilities in foreign currency
(@) —4F W 2|3k 5 e 374 1%
Collateral guarantees on debt falling due within 1 year
(b) HAthsk A 7

Other contingent liabilities

2. A MBS (2 BRI AR 27 )

Foreign currency securities issued with embedded options (puttable

3. 1 DL T LA 26 B e AR R B 13 5% B

Undrawn, unconditional credit lines provided by:

(a) e ER®T Y. ERFFEERIT. L4448
Hv EFrRE R

other national monetary authorities, BIS, IMF, and other international
organizations

HMEREHLE (+)

other national monetary authorities (+)
B Frig ERAT (+)
BIS (+)
HAEHAR (+)
IMF (+)
HMERALR (+)
other international organizations (+)

(b) &#EAEME E G RATIEM SR (+)

with banks and other financial institutions headquartered in the
reporting country (+)

(c) B#E AR E E UM RAT R H S RAE (+)

with banks and other financial institutions headquartered
outside the reporting country (+)

4. 18 LUT AL B 4R B R R BUA 12 B BUR -

Undrawn, unconditional credit lines provided to:

(a) AEEXRRKT LR, EREERIT. BeURKE
e Bl R 2 28

other national monetary authorities, BIS, IMF, and other
international organizations

HMERGT LR (-)

other national monetary authorities (-)
E R EARAT ()
BIS (-)

HEEHAL ()
IMF (-)

)

HMERAR (-)

other international organizations (-)

(b) E#EAMHREEHRTAL MR (-)

banks and other financial institutions headquartered in
reporting country (-)

(c) KB E B UM RAT Ao E At B LAY
(-)

e

banks and other financial institutions headquartered outside the
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Aggregate short and long positions of options in foreign currencies vis-
a-vis the domestic currency

(a) = kK

Short positions

(i) EANFHHEN

Bought puts

(i) 32 & KIAX

Written calls

(b) %K%+

Long positions

(i) ENF KA
Bought calls

(i) 320 & BRI

Written puts

&G MR

PRO MEMORIA: In-the-money options

(1) LA H

At current exchange rate

(a) =kk++

Short position

(b) %Kk~

Long position

(2) +5% (#nJEZAE5% )

+ 5 % (depreciation of 5%)

(a) =kk+

Short position

(b) % k3k~F

Long position

(3) -5% (wHA1{E5% )
- 5 % (appreciation of 5%)

(a) Bk

Short position

(b) % kk~F

Long position

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

(a) Bk

Short position

(b) 233+

Long position

(5) -10% (4FA1E10% )
- 10 % (appreciation of 10%)

(a) Bk

Short position

(b) % k3k~F

Long position

(6) HAb (EFFIH)
Other (specify)

(a) &k

Short position

(b) % k3k~F

Long position
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IV. Memo items

(1) ke oy % Ao B 5| 4R

To be reported with standard periodicity and timeliness:

(a) HIEFHEHHEYHENRT RS

short-term domestic currency debt indexed to the exchange rate

(b) AMFRARMNH UM % (UK T) SEHN LB TH
financial instruments denominated in foreign currency and settled by other
means (e.g., in domestic currency)

TETH (ZHE%H. MRIMREH)

derivatives (forwards, futures, or options contracts)

%k

Short position

2%k

long positions

HMTH

other instruments

(c) BARIFH =

pledged assets

FINGE & H -

included in reserve assets

FINF ARSI 5

included in other foreign currency assets

(d) B3R TEMR S ik 4

securities lent and on repo

A BOR T 2K g BB\ 4 — B 2

lent or repoed and included in Section I

B ) BOR T I 2K S (B R BN B 4 — B 2

lent or repoed but not included in Section I -240.67
EENBIGN BFINH 55— R
borrowed or acquired and included in Section I
E{%)\EX%)\TE*?U)\%Q”%WE# 607.17
borrowed or acquired but not included in Section I i
(e) bmbik TAKF(F%, B HitH) 2.05
financial derivative assets (net, marked to market) i
7 #
forwards .71
o 0.82
futures i
ELR o] -4.48
swaps
B
options
Hoph
other

(f) RAHRIFU EHTETR (G664, WHEIMNE
%)

derivatives (forward, futures, or options contracts) that have a residual

INT A T 3 A 2 R B A Ay e s Sk ke £ Sk
TRH (BFERTEEEANTH XS ML)

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)

() 23 ()

short positions (-)

(b) ZX%+ (+)

long positions (+)

I A T AR B 2 Sk kT % Sk Sk H R
aggregate short and long positions of options in foreign currencies vis-
a-vis the domestic currency

(a) = kk++

short positions

(i) ENE BRI

bought puts

(i) AR

written calls

(b) %3k

long positions

(i) ENEHRHIA

bought calls

(i) 32 & B A

written puts

(2) FHEED DN —RE B

To be disclosed at least once a year:

(a) &M RAAK (T HL)

currency composition of reserves (by groups of currencies)

FEARAAE T 9 89 5% 1F

currencies in SDR basket

F B FFAE T by B

currencies not in SDR basket

AT % (THEALIE)

by individual currencies (optional)




