TAIWAN ROC

DATA TEMPLATE ON INTERNATIONAL RESERVES AND FOREIGN CURRENCY LIQUIDITY

AS AT 30 Dec 2021

|. Official reserve assets and other foreign currency assets

BN EEEERHEMINEEE

(USS million)

A. Official reserve assets

B REEE

553,984

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

SRR (A]H H R HREYINE )

548,408

(a) Securities

icigen

506,266

of which: issuer headquartered in Taiwan but located abroad
Hop BTN GBS T BN ETA

(b) total currency and deposits
(2

42,142

(2) IMF reserve position
A BRI B R 4 AR (i

(3) SDRs
FrnltEakiE

(4) gold (including gold deposits and, if appropriate, gold swapped)
w (EiEESFR () =)

5,576

— volume in millions of fine troy ounces
wmeHE

13.62

(5) other reserve assets (specify)

HEEEE (GEEt)

— financial derivatives
SRTTAETE

— loans to nonbank nonresidents

TRt TIRIRT TR /E AV EGK

— other

ELAh

B. Other foreign currency assets (specify)

Hh/EE (FEH)

47,842

— securities not included in official reserve assets

AR B T R N AR S

— deposits not included in official reserve assets

A EEAE BT R REFK

43,419

— loans not included in official reserve assets

A BB B 7 B R P A RGK

— financial derivatives not included in official reserve assets

SR E TN SR T TR

— gold not included in official reserve assets

P E T RN =S

— other
H At

4,422




Il. Predetermined short-term net drains on foreign currency assets

N B B TR B S R L R

1. Foreign currency loans, securities, and deposits 6,807 6,447 360
SRR - B REK
— outflows (-) Principal -422 -422
g
Interest
SUHHES () FIE
— inflows (+) Principal 7,227 6,867 360
A&
2 2 0
Interest
FAEF (+) FIE
2. Aggregate short and long positions in forwards and futures
in foreign currencies vis-a-vis the domestic currency 91,905 24,482 22,220 45,203
(including the forward leg of currency swaps)
IMEERA N EENEN SO ECNNRESEE
(BEEBBREONEBERR AT
(a) Short positions (-)
"E ()
(b) Long positions (+) 91,905 24,482 22,220 45,203
£E (+)

3. Other (specify)
HoAth (BEEERD)

— outflows related to repos (-)
ERIFR & [l st LAY <2 ()

— inflows related to reverse repos (+)
ERIF 5 [ Aot ARV (+)

— trade credit (-)

EHEE ()

— trade credit (+)

EHEE (+)

— other accounts payable (-)

LAt (T IRAK ()

— other accounts receivable (+)

LA ERIIRTN (+)




lll. Contingent short-term net drains on foreign currency assets

BRI IR AR

1. Contingent liabilities in foreign currency
HEAEM
(a)Collateral guarantees on debt falling due within 1 year
LA N B AR (a8 (RS
(b)Other contingent liabilities
HoAth &5 {5

2. Foreign currency securities issued with embedded
options (puttable bonds)
SHITRI AR EE O EEr (TEEES)
3. Undrawn, unconditional credit lines provided by:
H AT R R R A R AL E R R (E S5 ¢
(a)other national monetary authorities, BIS, IMF, and other
international organisations
B G EHER - BIREEIRT - B EEAE
<t 4H A8 R EL A B PR A
— other national monetary authorities (+)
HA R SR ETE S ()
—BIS (+)
KIHEIRTT (+)
— IMF (+)
BRPE MR AH AR (+)
— other international organisations (+)
A R A (+)
(b) banks and other financial institutions headquartered in
Taiwan (+)
HEER SN BB VSR T R M e RS (+)
(c) banks and other financial institutions headquartered
outside Taiwan (+)
AR ElE S & 0 DAY MY SRAT B ELAth SRR (+)
4.Undrawn, unconditional credit lines provided to:
FEORAR AL T TR E R BRI E SR ¢
(a) other national monetary authorities, BIS, IMF, and other
international organisations
AR B EHER - BIEEEIRT - BIIREEE
< AH A R At B PR A A
— other national monetary authorities (-)
HMMEZ EHEHER ()
—BIS (-)
EIPEBRIRIT ()
— IMF (-)
BRI SR ()
— other international organisations (-)
LA P ()
(b) banks and other financial institutions headquartered in
Taiwan (-)
HAERSE B BRI T R HAM Rl ()
(c) banks and other financial institutions headquartered
outside Taiwan (-)
HEER SN B V8 AR T B ELA < Rl ()




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

S ERA M RIS RIS S

(a) Short positions
HE

(i) Bought puts
HAEE

(i) Written calls
U EE

(b) Long positions
59=}

(i) Bought calls
VN

(i) Written puts
CE

(1) At current exchange rates

DR

(a) Short position
HE

(b) Long position
&E

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

(a) Short position
HE

(b) Long position
BB

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

-5% (4I7HES%)

(a) Short position
HE

(b) Long position
&E

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

(a) Short position
HE

(b) Long position
=9=}

(5) - 10 % (appreciation of 10%)
-10% (4071-{E10%)

(a) Short position
HE

(b) Long position
’E

(6) Other (specify)
Hir (35:580)

(a) Short position
e

(b) Long position
®E




IV. Memo items

HSHHE

(@) short-term domestic currency debt indexed to the exchange rate

B D SR A S Y e P R T (5 5

(b) financial instruments denominated in foreign currency and settled by other

means (e.g., in domestic currency)
PN Ryt AR 775 (BIAnEHS ) 2e#l 2 Rt THE

— derivatives (forwards, futures or options contracts)
DIAETH CGEEEY) - BHEEGEERSE)

— short positions

"E

— long positions
RE

— other instruments
Hi T H

(c) pledged assets
A& E

—included in reserve assets

IR Y

— included in other foreign currency assets

EFE A ELA M E A N

(d) securities lent and on repo -8,385
EE s E AT I B [R5 B H (5
— lent or repoed and included in Section |
CfE s E T I B [E2 5 - I EEREESS | B
— lent or repoed but not included in Section | -8,385

EEHEHATFETH R3S - (B BFELESR [ EA

— borrowed or acquired and included in Section |

fEASGEA - W E RS [ ER

— borrowed or acquired but not included in Section |

fEASGEA  (EA RS [ ER

(e) financial derivative assets (net, marked to market)
RUTETEERE OF > HESTE)

— forwards

— futures

HHE

— swaps
A

— options
B

— other

ELA




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

FIERIARIFEL EVPTAT R CGEGY ~ IHE SRR 54 )

— 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 SRS IEIH R TR 4 RA B (BREEHETRELIHY
EIALHE ST )

(a) short positions (—)

e (=)

(b) long positions (+)
SY=16)

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

SPGB Y B R AT B AR AT

(a) short positions

b=

() bought puts
B AT

(i) written calls
= ERE

(b) long positions

jy=1

() bought calls
EASE

(if) written puts

=i

Note:

1. Item I.A(1)(a) Debt Securities held to maturity are valued at amortized cost.

2. Item 1.A(4) "Gold" is reported at cost.

3. Item [.B "Other" comprises accrued interest and other receivables.

4. Item I1.2(b) "Long positions" refers to forward leg of foreign exchange swap.

5. Item IV.(1)(d) "Securities lent or repoed but not included in Section I" refers to securities collateral in
repo transactions.

6. The figure "0" is used to designate insignificant positions. A blank cell indicates that the item is not
applicable at present.



