TAIWAN ROC

DATA TEMPLATE ON INTERNATIONAL RESERVES AND FOREIGN CURRENCY LIQUIDITY

AS AT 28 June 2024

I. Official reserve assets and other foreign currency assets

BN REEE K EMINEEE

(USS million)

A. Official reserve assets

BENEFHRE

578,057

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

SREFIE (AT H H BRI )

573,299

(a) Securities

e

542,171

of which: issuer headquartered in Taiwan but located abroad
Hri YT BB E T BN R T

(b) total currency and deposits
K

31,128

(2) IMF reserve position
TEBRPE R AR AR A A

(3) SDRs
Rkt

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

4,758

— volume in millions of fine troy ounces
meHE

13.59

(5) other reserve assets (specify)

HEEHEEE (GiEt)

— financial derivatives
SRPTAETHE

— loans to nonbank nonresidents

TRt T IRIRT T IR /E ERAY B

— other

SLAT

B. Other foreign currency assets (specify)

HhMERE (FEH)

30,185

— securities not included in official reserve assets

BT B T R IR 7

— deposits not included in official reserve assets

PO E T R R

25,712

— loans not included in official reserve assets

A EIFEAE B T R PRI GK

— financial derivatives not included in official reserve assets

PSR E T RN AR TAE TR

— gold not included in official reserve assets

AR E T BN A

— other

oAt

4,473




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

SN 2 TH S RS R R AR

1. Foreign currency loans, securities, and deposits 7,294 6,927 367
SRR - BRREK
— outflows (-) Principal -467 -467
K
Interest
S E S () FIE
— inflows (+) Principal 7,724 7,361 363
N
37 33 4
Interest
MAEF (+) FIE
2. Aggregate short and long positions in forwards and futures
in foreign currencies vis-a-vis the domestic currency 81,426 28,038 28,741 24,647
(including the forward leg of currency swaps)
SRR E BRSO IR RESEE
(BREEBTBREYNBEXSED)
(a) Short positions (-)
HE ()
(b) Long positions (+) 81,426 28,038 28,741 24,647
£E ()

3. Other (specify)
HAth (E5EEHT)

— outflows related to repos (-)

DRIFS B ] e e LE Y = ()

— inflows related to reverse repos (+)

PRIFR 5 [ At AT &2 ()

— trade credit (-)

EHEE ()

— trade credit (+)

EHEE ()

— other accounts payable (-)

HAETIRX ()

— other accounts receivable (+)

FLAMFESIIRTX (+)




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

BRI IR AR

1. Contingent liabilities in foreign currency
Eg=R=tis
(a)Collateral guarantees on debt falling due within 1 year
LA E AR ORES (A
(b)Other contingent liabilities
HAth & {5

2. Foreign currency securities issued with embedded
options (puttable bonds)
TR AR FEE A NEER (THEERES)
3. Undrawn, unconditional credit lines provided by:
H DA T R R e (- R B E R RN (5 4R ¢
(a)other national monetary authorities, BIS, IMF, and other
international organisations
B EREHE - BIREREIRT - BFEEHA
Ak O @S A i 41
— other national monetary authorities (+)
AR G ETE R ()
—BIS (+)
BB RIRIT (1)
— IMF (+)
BRPE EER AH A (+)
— other international organisations (+)
LA R AR (+)
(b) banks and other financial institutions headquartered in
Taiwan (+)
HEER S BB VSR T R A RS (1)
(c) banks and other financial institutions headquartered
outside Taiwan (+)
HRETER A 68 DAY M SRAT R EAth SRl (+)
4. Undrawn unconditional credit lines provided to:
PR RO T TR E R E R ¢
(a) other national monetary authorities, BIS, IMF, and other
international organisations
AR EWEHER - BIEEERT - BIRERE
< 4H A8 R At B PE A
— other national monetary authorities (-)
EMRREERER ()
—BIS ()
BRPEFE ESRTT ()
— IMF (-)
BRPR SR A ()
— other international organisations (-)
LA B PEAAS ()
(b) banks and other financial institutions headquartered in
Taiwan (-)
HEEES BB R IR T S At < Rl ()
(c) banks and other financial institutions headquartered
outside Taiwan (-)

SRERE Y BV DL SRAT S ELAh 5 BRAAR ()




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

SRR A BRI Y R I S A

(a) Short positions
HE

(i) Bought puts
HAEHE

(i) Written calls

=i EE

(b) Long positions
&E

(i) Bought calls
HAEE

(i) Written puts
H U EE

(1) At current exchange rates

DASRA TP ARG

(a) Short position
HE

(b) Long position
a9

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

(a) Short position
HE

(b) Long position
‘B

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

-5% (417HES%)

(a) Short position
HE

(b) Long position
&E

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

(a) Short position
HE

(b) Long position
RE

(5) - 10 % (appreciation of 10%)
-10% (4n7H{E10%)

(a) Short position
HE

(b) Long position
RE

(6) Other (specify)
Hir (355E80)

(a) Short position
HE

(b) Long position
RE




IV. Memo items

SHHE

(@) 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)
DAAMEE R B G DAEAL T2 (IR ) &l T A

— derivatives (forwards, futures or options contracts)
AT H CEIRGE - WESEEESY)

— short positions

Y=

— long positions

RE

— other instruments
HAr T B

(c) pledged assets
s E

—included in reserve assets

B E Y

— included in other foreign currency assets

GRS A ME & E N

(d) securities lent and on repo -13,327
EfE BRI B S5 S (F 25
— lent or repoed and included in Section |
CfE e FET I E A 5 - 0 C AR | EA
— lent or repoed but not included in Section | -13,327

S HE BT 5 5 - B EREAESS T E

— borrowed or acquired and included in Section |

EABGEA - WERFEES AN

— borrowed or acquired but not included in Section |

fEASIEA > (HA RS [ ER

(e) financial derivative assets (net, marked to market)
Rt THEE CFFH - HESTE)

— forwards

— futures

e

— swaps
A

— options

B

— other

LA




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

FIERIARIEL EVPTAT R GEIGY ~ IHESUEEE G4

— 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 BRI S HER I E S ORM B (EREEEREHY
R G T )
(a) short positions ()
e (=)
(b) long positions (+)
REM®)

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

H NG BB R Y BRI R A AR

(a) short positions

e

() bought puts
B AR

(i) written calls
= EE

(b) long positions

59=1

(1) bought calls
HAEE

(ii) written puts

HHEE

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.



