TAIWAN ROC

DATA TEMPLATE ON INTERNATIONAL RESERVES AND FOREIGN CURRENCY LIQUIDITY

AS AT 30 June 2026

I. Official reserve assets and other foreign currency assets

ENEHEEEREMINGEE

(USS million)

A. Official reserve assets

BENEEEE

602,013

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

HREFFIES (AT E HSSHRETSME )

597,152

(a) Securities

i

563,042

of which: issuer headquartered in Taiwan but located abroad
B STt G B E T A MY T A

(b) total currency and deposits with:

TR AT A B R (7 R

34,110

(i) other national central banks, BIS and IMF
EAth B R TR T ~ BIRE R RIT M ERPE S MR 4 A

15,865

(i) banks headquartered in Taiwan
TR BB HIERTT

of which: located abroad
Hrp o ST IMNIIRIT

9,002

(iii) banks headquartered outside Taiwan
HtTa i G LAY ERTT

9,243

of which: located in Taiwan
Hrp | ST G EHSRTT

(2) IMF reserve position
T BRIP4 AR A S (A

(3) SDRs
R BTkt

(4) gold (including gold deposits and, if appropriate, gold swapped)
w (HREESEI (@A) sei0)

4,861

— volume in millions of fine troy ounces

13.63

(5) other reserve assets (specify)

HA A EE (GEEE)

— financial derivatives
ESRPTAETE

— loans to nonbank nonresidents

TRt TIRIRTTIFE AV B

— other

ELAh

B. Other foreign currency assets (specify)

Hh st EE (EEH)

28,413

— securities not included in official reserve assets

B B T A N AR 55

— deposits not included in official reserve assets

B B T AR PRI FRK

23,830

— loans not included in official reserve assets

A ELFELE B T R PTG

— financial derivatives not included in official reserve assets

SRR E TN RO TR

— gold not included in official reserve assets

B BT R A S

— other

EL At

4,583




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

SN B B TR B S SR L R R

1. Foreign currency loans, securities, and deposits 6,972 6,645 327
SMEERK - B REK
— outflows (-) Principal -503 -503
A
Interest
SUHHES () FIE
— inflows (+) Principal 7,449 7,125 324
A&
26 23 3
Interest
AR (+) FIE
2. Aggregate short and long positions in forwards and futures
in foreign currencies vis-a-vis the domestic currency 75,944 21,502 27,322 27,120
(including the forward leg of currency swaps)
SN ERA M EEEN SO ESNNRESEE
(BEEBBREONERR ST )
(a) Short positions (-)
HE ()
(b) Long positions (+) 75,944 21,502 27,322 27,120
£E (+)

3. Other (specify)
HoAth (BEEERD)

— outflows related to repos (-)
RIFf & [l At LAY & <2 ()

— inflows related to reverse repos (+)

PRIFR 85 o] et A& (+)

— trade credit (-)

EHEE ()

— trade credit (+)

HEHEE (+)

— other accounts payable (-)

LA (T IRAK ()

— other accounts receivable (+)

LA FERIIRTN (+)




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

R AR R R

1. Contingent liabilities in foreign currency
NAEE
(a)Collateral guarantees on debt falling due within 1 year
VN R EARHEH a8 (B
(b)Other contingent liabilities

HAth & {H
2. Foreign currency securities issued with embedded

options (puttable bonds)
BITRH AR RE O EEs (THEEES)
3. Undrawn, unconditional credit lines provided by:
PR R AR A ERENNE SHEE
(a)other national monetary authorities, BIS, IMF, and other
international organisations
B G EHER - BIREEIRT - B a1
<P 4H A8 R LA B PR A
— other national monetary authorities (+)
HA R G EEE S (H)
—BIS (+)
SKHEIRIT (+)
— IMF (+)
BRPE M R AH AR (+)
— other international organisations (+)
At BRI A (+)
(b) banks and other financial institutions headquartered in
Taiwan (+)
A ElE s BRI T S A < Rl (1)
(c) banks and other financial institutions headquartered
outside Taiwan (+)
Al a6 8 DAY M ERAT B ELAth SRR (+)
4.Undrawn, unconditional credit lines provided to:
AR AL T TR ER RN ESHE
(a) other national monetary authorities, BIS, IMF, and other
international organisations
AR B EHER - BIEEEIRT - BIRERE
< 4H A R At BRI PR A
— other national monetary authorities (-)
AR EEEHER ()
—BIS ()
BRPE T EIRTT ()
— IMF (-)
BRIP4 ()
— other international organisations (-)
EAth ERPE RS ()
(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 (-)
HRETE S 5V DAY MY SRAT R EAth SRS ()




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

ShEE B B R IE R Y RS B

(a) Short positions
HE

(i) Bought puts
HAEE

(i) Written calls
= E

(b) Long positions
RE

(i) Bought calls
BEAEE

(i) Written puts
HHEE

PRO MEMORIA: In-the-money options

Hs - EEER

(1) At current exchange rates

DABRATPREARE

(a) Short position
HE

(b) Long position
®E

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

(a) Short position
e

(b) Long position
®E

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

-5% (40FHES%)

(a) Short position
=)

(b) Long position
®E

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

(a) Short position
HE

(b) Long position
BB

(5) - 10 % (appreciation of 10%)
-10% (A7 HE10%)

(a) Short position
HE

(b) Long position
BB

(6) Other (specify)
EAth (BEEERD)

(a) Short position
HE

(b) Long position
RE




IV. Memo items

H=HE

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

Bl A A A A B (s

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

means (e.g., in domestic currency)

DIGNEE R BEALG AELM T57% (BB ) CHl 2 e TH

— derivatives (forwards, futures or options contracts)
DT H CEIEY - WIEEUEEHE YY)

— short positions
=1

— long positions

RE

— other instruments
Hi T H

(c) pledged assets
& E

—included in reserve assets

EIEERE  E E Y

— included in other foreign currency assets

B A MEEEN

(d) securities lent and on repo -18,323
S e T I S [E 5 5 S
— lent or repoed and included in Section |
CUEHERTEETI S5 5 - W EEES | 35N
— lent or repoed but not included in Section | -18,323

EEHE AT E RS > HABREESE | EA

— borrowed or acquired and included in Section |
EASEA > WEEREESE 1A

— borrowed or acquired but not included in Section |

B ABGEA > EAEFEES | EA

(e) financial derivative assets (net, marked to market)
RO THEE OFF - HHEAS)

— forwards
g

— futures

HE

— swaps

KA

— options
BEFEE

— other

LA




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

FIERIARIFEL EVPTAT R GEGY ~ IHESUEERE 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 SRSV IEIH R TR SR B (BREEHESTRELIHY
B FHEST )

(a) short positions (—)

e (=)

(b) long positions (+)
REM®)

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

4N BB B BRI R A S AR

(a) short positions

e

(i) bought puts
EHAEHE

(i) written calls

=i EE

(b) long positions

59=1

(i) bought calls
HAEE

(i) written puts
=

Note:

1
2.
3.
4
5

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

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

Iltem I.B "Other" comprises accrued interest and other receivables.

Item 11.2(b) "Long positions" refers to forward leg of foreign exchange swap.

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.




