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Template on International Reserves and Foreign Currceny Liquidity

201741 31H
As at Jan 31 2017

— BEHHER AT (AT NE)

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

(f2.370) ({¢.SDR)
100million USD 100million SDR
A EEER
official o assets 30,895.58 22,736.93
(1) SMNCiEE (IS4 ) 29,98204|  22,064.63
Foreign currency reserves (in convertible foreign currencies) !
(a) iE%
Securities 29,798.80 21,929.78
b KR EREEESFATEIINLTA
of whidh: issuer headquartered in reporting country but located
abroad
(b) B fFEHEH, HFHTUTHAL:
Total currency and deposits with: 183.24 134.85
() HMERGFIRIT. BIRFEERITELHL
other national central banks, BIS and IMF 11.02 8.11
(i) &R ERSEHRIT
banks headquartered in the reporting country 67.18 49.44
o BFEALTE SN NARAT
of which: located abroad 67.18 49.44
(i) 23R A ML E LS RAT
banks headqua:hered outside the reporting country 105.04 77.30
o BFALTRE B NARAT
of which: located in the reporting country
(2) ABARMEE KT
IMF N 97.00 71.39
(3) AARHKR o7.67 187
(4) fﬁfé (BHEEASFAMERARATHELSEL)
Gold (induding gold deposits and, if appropriate, gold swapped) 71292 524.66
WEE It EWdeiE (B A4E)
volume in miillions of fine troy ounces 59.24 59.24
(5) Hfwfs&%™ GFEFW)
Other rservje assets (spet:rfyyEJ ify) 5.95 4.38
ST R
froncial derivatiu 5.95 4.38
X AERAT IR B R EALEY 5K
loans to nonbank nonresidents
HAth
other
B. Hfinsh i ¥~ (iFFI )
Other foreig; currency assets (spedify) 1,999.82 1,471.73
KRIINE F &V 5
securities not indudet; in offidal reserve assets 1,917.81 1,411.37
KIINE 7 ik %07 3
deposits not induded in offidal reserve assets
KIINE Tl &F R
loans not induded in :)fﬁcial r£erve assets 89.76 66.06
ARFINE I k&7 AT TR 775 570

financial derivatives not incdluded in official reserve assets




KIINE T &R #E L
gold not induded in offidal reserve assets

HAth
other




= ARERFF IR B SR (£ XHE)

I1. Predetermined short-term net drains on forelgn currency assets (nominal value)

BB

Total

B (HAME) 2%

)

INABINAUT
Up to 1 month

INAEZE3MA
More than 1 and up to 3 months

3 HLLEELE
More than 3 monthsand up to 1
year

(f3£70)
100million USD

100million SDR

(fZSDR)

(fz3%755) | (1ZSDR)
100million USD | 100million SDR

(f3R70) ({ZSDR)
100million USD | 100million SDR

({ZSDR)
100million SDR

(fe3£0)
100million USD

LA Gk EH R
Foreign currency loans, securities, and

-17.38

-12.79

-0.30 -0.22

-7.12 -5.24

-9.96 -7.33

-49.12

-36.15

-3.48 -2.56

-13.46 -9.90

-32.18 -23.68

=)
outfiows (-)

-8.44

-6.21

-0.34 -0.25

-2.79 -2.05

-5.31

WA (+)

40.18

29.57

3.52 259

9.12 6.71

27.54

inflows (+)

240 XA T A A R A R Sk kT A S ok Sk
TEE (BERTEEEHHTHRZGHL)
Aggregateshmta_ndlongpos‘ﬁmsinfomartkandﬁlmrsinfors'gn

currendies vis-a-vis the

ic currency (i
currency swaps)

the forward leg of

(a) Bkt ()
Short positions ( - )

-453.01,

-289.00| -212.68

-103.57| -76.22

(b) %7&7&* (+)

Long positions (+)
3.t GFEZI)
__Other (specify)

201.45

201.45

HEM ARG ()

outflows related to repos (-)

L e A XN (+)
inflows related to reverse repos (+)

201.45

148.25

201.45 148.25

HoEs (=)
trade credit (-)

RafEs (+)
trade credit (+)

Hopl AR (-)
other accounts payable (-)

Hopt BRI (+)
other accounts receivable (+)




= SAEETBA IR T (4 )

II1I. Contingent short-term net drains on foreign currency assets (nominal value)

IS¥:i
Total OIS |
Upto1l
(fz3E0) (1Z.SDR) (fz3E70)
100million USD | 100million SDR | 100million USD
1 4B U

Contingent liabilities in foreign currency

(a) —4 A 5|67 45 oy HE A7 HE R

Collateral guarantees on debt falling due within 1 year

(b) HAH A 74

Other contingent liabilities

2 SHBARESN TSR (B F KA AR )

Foreign currency securities issued with embedded options (puttable

3, 1 DL T LA 26 P B G e AR R B 13 55 B

Undrawn, unconditional credit lines provided by:

(a) AT ERKT YA, BREERIT. X444
HeEFAR

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

HMERKTLR (+)

other national monetary authorities (+)

EREERIT (+)
BIS (+)
HAHEL (+)

IMF (+)
HAE AR (+)

other intemational organizations (+)

(b) E#EAHEEHRTALM SR (+)

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

(c) EIMBRAEREE NN RITAE 2R (+)
with banks and other finandal institutions headquartered
outside the reporting country (+)

4. 17 DL T AU B A PR 3R BB R SR BUAY (3 SR B

Undrawn, unconditional credit lines provided to:

(a) HuERG T LR, EREFELRT. FeAAKHL
v Bl Fr 41 AR

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

HERRALE (-)
other national monetary authorities (-)

& i HARAT (-)

BIS (-)
FEeWy (-)

IMF (-)

HAMERAE ()

other intemational organizations (-)

(b) &R AEMREEWRATEM B ()
banks and other finandal institutions headquartered in
reporting country (-)

(€) KHVA R E E LM RAT 0 H A @ ALY
(-)

banks and other finandal institutions headquartered outside the|

e 2\




5. M 5 AT HAAH & Sk ke £ Sk Sk~ R
Aggregate short and long positions of options in foreign currendes vis-
a-vis the domestic currency

(a) Z=kk+F
Short positions

(i) ENFHRHM
Bought puts

(i) 32 &k A
Wiitten calls

(b) %Lk~

Long positions

(i) ENFEHKIA
Bought calls

(i) 32 & KA
Wiitten puts

&S NI

PRO MEMORIA: In-the-money options

(1) Ui EitsE
At current exchange rate

(a) &3k k-
Short position

(b) % k3~
Long position

(2) +5% (@ Z1E5% )
+ 5 % (depredation of 5%)

(a) 2 3k3k~F
Short position

(b) %3k~
Long position

(3) -5% (wH1{E5% )
- 5 %o (apprediation of 5%0)

(a) &k
Short position

(b) %33k
Long position

(4) +10% (#Z{E10% )
+10 % (deprediation of 10%)

(a) &Lk
Short position

(b) % 3k3k~F
Long position

(5) -10% (% #A1E10% )
- 10 % (appredation of 10%)

(a) & 3kk-t
Short position

(b) Z3kk~F
Long position

(6) Hb CEFIH)
Other (specify)

(a) &k
Short position

(b) % 3kk~F
Long position




FHR (RRHR) 2%
Maturity breakdown (residual maturity)

, , A A DL E E 14
AAUT 1AL EE3AA 3
. month More than 1 and up to 3 months Nbreﬂ1an3n::;?1sandupho1
({Z.SDR) (fZ3E70) ({Z.SDR) (fe.371) ({Z.SDR)
100million SDR | 100miillion USD | 100million SDR | 100million USD | 100million SDR







H. &#%%

IV. Memo items

LTSN ({Z.SDR)
100million USD 100million SDR
(1) 4547 B 93 At 5 4R
To be reported with periodidty and timeli
(@) HiEFEHEH N EN AT RS
short-term ic currency debt i to the exchange rate
(b) DUSNTARNIFAEAL 7 % (LA ) £Hem TR
finandal instruments denominated in foreign currency and settled by other
means (e.g., in ic currency)
MAETR (=64, PRIBRNES)
ivatives (forwards, futures, or options contracts)
ERKT
Short position
%335+
long positi
Hph T A
other i
(c) BHITH
assets
FI N 4
induded in reserve assets
FINF At 51 T 7
induded in other foreign currency assets
(d) B AT EER S IR
e nd o ';;o b 115.07, 84.68
BAE B TR WX 5 B N# 5 — k4
lent or repoed and incdluded in Section I
B S FEB RS EARTING S —iEH
Ientirrepoedbutluti;;udedinSedionI ' 86.38 -63.57
ERENBIIN BLFINH 5 — 24
borrowed or acquired and induded in Section I
EAENT Y NAE K TIN5 — 8y i
mMmWKWMhmuwmmm;mmr 20145 148.25
(e) &mATE TR (49, #HHETH) - .
ﬁ;ml' 'mwué; to market) 1.80 133
37 ]
forvards -6.18) -4.55
ﬁm:’; -0.60 -0.44
M 4.98 3.66
swaps
A
options
Hop

other
(F) FABRLFU LT ETE (Rilied. BREHNE
4)

derivatives (forward, futures, or options ) that have a residual
SRR AT A3 0 A 2 B B B 2 R Sk kT AR S ok ok

TEH (BERTEREGAH AR D HL)
aggregate short and long positions in forwards and futures in foreign
currendes vis-a-vis the ic currency (induding the forward leg of currency swaps)

(a) Bk ()
short positions (-)

(b) X3k (+)
long positions (+)

I AR i A % Sk Sk F A £ LSk B
aggregate short and long positions of options in foreign currencies vis-
a-vis the ic currency

(a) &kkt
short positions

(i) ENFHIR
bought puts

(i) 32 &R

written calls

(b) %33+
oy posit

(i) ENF B
bought calls

(i) 32 & B

itten puts

(2) FHEZ DM — K H 4

To be disdosed at least once a year:

(@) &R RtR (HF5ET4H)
currency composition of reserves (by groups of currencies)

FRIRBAE T A3 T

currendies in SDR basket

FE AR BFAE T DA 3 T

currendies not in SDR basket

ARG A% CTRELTIH)
by incivi

currendes (optional)




