TAIWAN ROC

DATA TEMPLATE ON INTERNATIONAL RESERVES AND FOREIGN CURRENCY LIQUIDITY

AS AT 30 Dec 2022

I. Official reserve assets and other foreign currency assets

BEREFHEREHMINEEE

(USS million)

A. Official reserve assets

B RHEEE

559,956

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

HREFE (AT E H S REYINE )

554,932

(a) Securities

518,624

of which: issuer headquartered in Taiwan but located abroad
Hrp ST B E ST A MY EETT A

(b) total currency and deposits
K

36,308

(2) IMF reserve position
T B PE EE HERL o A A B (A

(3) SDRs
FEhRlEE ek

(4) gold (including gold deposits and, if appropriate, gold swapped)
T (ARSI ) SHeAR)

5,024

— volume in millions of fine troy ounces

13.62

(5) other reserve assets (specify)

HEEEE (Gt

— financial derivatives
SRTTAETE

— loans to nonbank nonresidents

fEft TIRIRTTIRE AV K

— other

FLAth

B. Other foreign currency assets (specify)

HAt SN EEE (GFEH)

37,864

— securities not included in official reserve assets

PR B TR R ARG 77

— deposits not included in official reserve assets

A EFEAE B 5 R P HIfFRK

34,847

— loans not included in official reserve assets

B B 7 B AT RGK

— financial derivatives not included in official reserve assets

AR E RN SO T H

— gold not included in official reserve assets

PSR E T RN =S

— other

ELAh

3,017




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

HINE B B TR B S SR L VR AR

1. Foreign currency loans, securities, and deposits 7,240 6,636 604
SRR - BERREK
— outflows (-) Principal -450 -450
A
Interest
SHES () FE
— inflows (+) Principal 7,652 7,052 600
N
38 34 4
Interest
MAEE () FE
2. Aggregate short and long positions in forwards and futures
in foreign currencies vis-a-vis the domestic currency 84,976 22,015 42,723 20,238
(including the forward leg of currency swaps)
SRR BB SO R RSN RESEE
(BEREEEREONBHR ZE )
(a) Short positions (-)
HE ()
(b) Long positions (+) 84,976 22,015 42,723 20,238
£ ()

3. Other (specify)
EAth (55EEHT)

— outflows related to repos (-)

DRIBS B ] e e L Y = ()

— inflows related to reverse repos (+)

PRIFF 7 [ A AT 2 ()

— trade credit (-)

HEHEE ()

— trade credit (+)

EHEE ()

— other accounts payable (-)

LA (FIRAK ()

— other accounts receivable (+)

HLAFERIIRTX (+)




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

BRI IR AR

1. Contingent liabilities in foreign currency
RAEEER
(a)Collateral guarantees on debt falling due within 1 year
VENEHAET (Re8 (E S
(b)Other contingent liabilities
S RUASTEY

2. Foreign currency securities issued with embedded
options (puttable bonds)
BTN AR RO SR (THEEES)
3. Undrawn, unconditional credit lines provided by:
L PR ERENNEEERE ¢
(a)other national monetary authorities, BIS, IMF, and other
international organisations
BEMERR G EEER - BIFEREIRIT - BIEEREAE
<P 4H A8 R LA B R A
— other national monetary authorities (+)
HA R G EEE S (H)
—BIS (+)
SKEEIRIT (+)
— IMF (+)
BRPE MR AH AR (+)
— other international organisations (+)
ECAth BRPREAS (+)
(b) banks and other financial institutions headquartered in
Taiwan (+)
AR ElE BRI T S A < Rl (1)
(c) banks and other financial institutions headquartered
outside Taiwan (+)
HRETE 6 8 DAY M ERAT B EAth SRR (+)
4. Undrawn, unconditional credit lines provided to:
AR AL T TR E R E SHE
(a) other national monetary authorities, BIS, IMF, and other
international organisations
HEMEAREWERER - BIIEFERT - BIRERAE
<E4H A R At B PE A A
— other national monetary authorities (-)
Fh B ERETES ()
—BIS ()
BRPEFE ESRTT ()
— IMF (-)
BRIP4 ()
— other international organisations (-)
HoAth BPEA ()
(b) banks and other financial institutions headquartered in
Taiwan (-)
HABREE BB T R H M RS ()
(c) banks and other financial institutions headquartered
outside Taiwan (-)
ARl E &8 DAY M SRAT B EAth SRR ()




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

SR R A R BRI Y R T S A

(a) Short positions
oy =)

(i) Bought puts
HAEHE

(i) Written calls
= EE

(b) Long positions
&E

(i) Bought calls
HAEE

(i) Written puts
H U EE

(1) At current exchange rates

DABRATRRERE

(a) Short position
HE

(b) Long position
n9=1

(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
RE

(4) + 10 % (depreciation of 10%)
+10% (41> {E10%)

(a) Short position
HE

(b) Long position
n9=1

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

(a) Short position
HE

(b) Long position
BB

(6) Other (specify)
EAth (F5EEHT)

(a) Short position
Yy =1

(b) Long position
RE




IV. Memo items

HSIHE

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

B D AR A et PR P (5

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

means (e.g., in domestic currency)

LIS R B PAEAR TR (BIANEHE ) B2 Rl TA

— derivatives (forwards, futures or options contracts)
1TAETH CEIHGE - EEEERESL)

— short positions
YN =)

— long positions

59=1

— other instruments
HAar T E

(c) pledged assets
A&

— included in reserve assets

EFE e O A 1Y

— included in other foreign currency assets

RS A ME & E N

(d) securities lent and on repo

EfE e T E [ B EF

-13,600

— lent or repoed and included in Section |

S e EET I B 5 > W E RS | ER

— lent or repoed but not included in Section |

S EET I B 5 > B EREES | ER

-13,600

— borrowed or acquired and included in Section |

fEASGEA - W E SRS [ ER

— borrowed or acquired but not included in Section |

EASEA » (EAEFEAES [ ER

(e) financial derivative assets (net, marked to market)
SRETE T AR CFE - HhiEsED

— forwards

— futures

HHE

— swaps
LA

— options
BETERE

— other

LA




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

FIERITIRIELL EAVOTAE T H CEIEYY - IIESEHEHESLY)

— 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 SRV IBIH SR O RA B (B STRELIHY
I GE T )

(a) short positions (—)

KE (=)

(b) long positions (+)
REM®)

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

4N BB S Y BRI R AT AR

(a) short positions

e

(1) bought puts
BEAETE

(i) written calls

HERE

(b) long positions
1591

(i) bought calls
HAEE

(ii) written puts
= ERE

Note:

1. Item I.A(1)(a) Debt Securities held to maturity are valued at amortized cost.
. Item [.A(4) "Gold" is reported at cost.

2

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.



