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Template on International Reserves and Foreign Currency Liquidity

2016543 H31H
As at Mar 31 2016

— BEARERT AT RS CAMTHNME)

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

2370 ({ZSDR)
100million USD 100million SDR
A BTt 33,054.45 23,462.51
Official reserve assets
(1) s TRBAT) | 2.12579|  22.803.34
Foreign currency reserves (in convertible foreign currencies)
(a) i 31,850.61| 22,608.01
Securities
Ho RS AEREEREHFLL TR LAITA
of which: issuer headquartered in reporting country but located
(b)) BT fnERET, HFHTUTHA: 275.18 195.33
TotaI currency and deposits with: ) '
(i) ;E\tﬂjﬂ.%iﬁﬁ*%’%‘(ﬁ .FT/F] ﬁﬁjﬁﬁ%ﬂ%%éﬂ//\ 10.65 7.56
other national central banks, BIS and IMF ' '
(i) B3I RAERSE EHRAT
banks headquartered in the reporting country 72.94 51.78
Ho BFEATESNRAT
of which: located abroad 72.94 51.78
Ciii ) B E AWML B DU RAT
banks headquartered outside the reporting country 191.59 135.99
o BEATREENARAT
of which: located in the reporting country
(2) ;Eﬁ.‘éﬂ//\ﬁ%%}f 107.24 76.12
IMF reserve position ) )
(3) HFAlFA 104.85 74.42
SDRs ) )
(4) #4 (BEESGFRREARATHESEL)
Gold (including gold deposits and if appropriate, gold swapped) 714.85 507.41
gt E AL R (B &) 57 79 57 79
volume in millions of fine troy ounces ’ )
(5) HApfig&x™ GEFIH)

Other reserve assets (specify) 1.72 1.22
ﬁ%ﬁ'ﬁj’i)ﬁ: i% 1 72 1 22
financial derivatives i '

X AEARAT R B K AL B 4 3K

loans to nonbank nonresidents

HAth

other

Other foreign currency assets (specify) ! ) ! )

securities not included in official reserve assets ! i ! '
RIINE F &V 3K
deposits not included in official reserve assets
*ﬁdkﬁﬁﬁ%%‘%ﬁz%%ﬂ\ 52.82 37.50
loans not included in official reserve assets ' '
RIINE F &V o mATE TR 591 370

financial derivatives not included in official reserve assets

RIINE T tE&EF RS

gold not included in official reserve assets

HAth

other




= AE R TR B (LX)

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

B
Total

I (R

Maturity breakdow

INABINAUT

Up to 1 month

IANHA L
More than 1
mor

(fe.3k

L)

¢

SDR)

(fz3£70)
100million USD

({ZSDR)
100million SDR

100million USD

(f¢370)

LAME 3. IEF A

Foreign currency loans, securities, and deposits

-23.38

-16.60

-1.07

-0.76

-6.04

R

Principal

i (-)

-47.23

-33.52

-3.06

-2.17

-12.25

outflows (-)

HE

Interest

-10.32

-7.33

-0.53

-0.38

-2.18

g
WA (+) Principal

34.17

24.25

2.51

1.78

8.39

iy

Interest

inflows (+) F| &

PRGN R R R b S R P RS
B (LA T A A B )

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)

(@) k% (-)

Short positions ( - )

-289.00

-205.14

(b) Z kX (+)

Long positions (+)

14.81

10.51

6.79

4.82

8.02

3.HAM GEFIR)
Other (specify)

HSEWAH XGRS (-)

outflows related to repos (-)

H#EARGAN (+)

inflows related to reverse repos (+)

311.06

220.79

311.06

220.79

Rafsh (-)
trade credit (-)

REfEs (+)

trade credit (+)

HA R AR (-)

other accounts payable (-)

At SRR (+)

other accounts receivable (+)




R ) 2%

n (residual maturity)

E3NA 3L ERLE
and up to 3 More than 3 months and up to 1
1ths year

({ZSDR) | (fz3570) ({¢.SDR)
100million SDR| 100million USD | 100million SDR

-4.29 -16.26 -11.55
-8.69 -31.93 -22.66
-1.55 -7.61 -5.40

5.95 23.27 16.52

-289.00 -205.14

5.69
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III. Contingent short-term net drains on foreign currency assets (nominal value)

EF .
Total I ES!
Upto1l
({zz75) | (LSDR) | (fz%7T)
100million USD | 100million SDR | 100million USD

1. 4 A fi i

Contingent liabilities in foreign currency

(a) —4 A 5|67 45 oy HE A7 R R

Collateral guarantees on debt falling due within 1 year

(b) HAHA i i

Other contingent liabilities

2. A MBS (2 BRI AR 27 )

Forelgn currency securities issued with embedded options (puttable

3. 1 DU T ALAD 7 A P 38 (R B BB 15 B B

Undrawn, unconditional credit lines provided by:

(a) HEEXKTLE. EREERIT. EoUH
HuEF4AR

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

HEMEREH LR (+)

other national monetary authorities (+)

& o 7 HARAT (+)
BIS (+)

HAHHER (+)
IMF (+)

HAEFFAR (+)

other international organizations (+)

(b) RHEBAME EWRAT LI (+)
with banks and other financial institutions headquartered in the
reporting country (+)

() EIMBAEREE NN RITAE 2R (+)
with banks and other financial institutions headquartered
outside the reporting country (+)

4. 18 DL T AL B A PR 3R BB R SR TAS (3 R B

Undrawn, unconditional credit lines provided to:

(a) ;E:'lﬁ.%{ ’:ﬁZJJ}% .FT/FJ;%%E(’?? ;Eééﬂ//\&;k\t
v E Fr 4 21

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

HEMERE R LR (-)

other national monetary authorities (-)

EFFEHERAT (-)
BIS ()

%é\éﬂ//\ ( - )
IMF ()

HERAR (-)

other international organizations (-)

(b) &R AEMEEWRATEM BN ()
banks and other financial institutions headquartered in
reporting country (-)

(C) RFARE E UM RAT 0 H A B ALY

(=)
banks and other financial institutions headquartered outside the

aadei & L\




5. 4h T 5 AT HAAH & Sk ke £ Sk Sk~ R
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




BIRR (AR 5%

Maturity breakdown (residual maturity)

AN N
MAUT | ihAuEezEspA | SPAREELE
month More than 1 and up to 3 months ore than myc;r;r sandupto
({ZSDR) | (fzZ55) | (ULSDR) | (fzZ55) | (1ZSDR)
100million SDR | 100million USD | 100million SDR | 100million USD | 100million SDR







. £KF

IV. Memo items

(fe2£70)
100million USD

(1ZSDR)
100million SDR

(1) Hermod o 5 2 Fo Bt 9 3R

To be reported with standard periodicity and timeliness:

(a) HiCFA M 0 a AT G4

short-term domestic currency debt indexed to the exchange rate

(b) LUAMR AR A A 7 3% (AnDART ) B E M 4R TR
financial instruments denominated in foreign currency and settled by other
means (e.g., in domestic currency)

ETE Galfied. HRIMREY)

derivatives (forwards, futures, or options contracts)

Ak

Short position

%3kt

long positions

HEih T H

other instruments

(c) #HITH =

pledged assets

PN &

included in reserve assets

FINEAL SN 5

included in other foreign currency assets

(d) Bff WA T EER S 6E2

securities lent and on repo

B SR T E 2 5 B5NE 5 — HE 27

lent or repoed and included in Section I

B A SR TR 2 5 B R FINE 5 — B2

lent or repoed but not included in Section I

-73.61

-52.25

EARENBIIN BT NE 5 — 12

borrowed or acquired and included in Section I

EAAENBINALR TIN5 — B IE 2

borrowed or acquired but not included in Section I

311.06

220.79

(e) &@ATE TEREF(%9, HTEitH)

financial derivative assets (net, marked to market)

6.93

4.92

iz
forwards

5.69

4.04

Ak,
EaA RS

futures

0.14

0.10

i

swaps

0.78

i

options

A

other

(f) MAMRIFU LMTETR (ZHEY. HRIMRE
4)

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

SN XA B A AR B e 2 i Sk ke £ 3k sk
TEA (BERTEEEAN RS L)

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) B3k3k++ (-)

short positions (=)

(b) 3Lk (+)

long positions (+)

SN XA AR 2 Sk kA £ K kT R
aggregate short and long positions of options in foreign currencies vis-
a-vis the domestic currency

(a) =k

short positions

(i) FNFKHM

bought puts

(i) 32 & kAL

written calls

(b) 2T

long positions

(i) INFHKBA
bought calls

(i) ZHF R

written puts
(2) HHEZ DM — KRB

To be disclosed at least once a year:

(a) fe&H Mt R (R ma)

currency composition of reserves (by groups of currencies)

FERI R E T A E 5 T

currencies in SDR basket

FER R AE T DUy B

currencies not in SDR basket

ARG T A CTHREFALTIE)

by individual currencies (optional)




