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American-style options, & [E= L, 222, 224, &
4.2

Amortization schedules, 74T EIZE, 140,
142, 152

Asset-backed securities, 557 L RFIUES:

predetermined drains, TSEHAE FTHAE, 162
Authorities, 24/, ). Monetary authorities
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Bank for International Settlements, [ FRiE 5 4R1T
credit lines, 5 BV, 211-212, 216, 218
deposits held in, 7EE FRiGHARATHIAFR 92,
114
short-term loans to, X [ Frif HARA T (15 0%
93
Bankers' acceptances, #4740 EE, 79, 163
predetermined drains, F5SHfE FITHFE, 163
Banks, £%17. %3 W.Financial institutions, 21, 171,
195, 197, 246
coverage, 7 i, 219, 220
defined, 7 X, 92
deposits held in, FEAUTIIFEFK, 92, 106-107,
114, L4411
KB, 106-109, 125
JEI%, 60, 114, A7.6, A7.7
BIS, [EFRi&&H4R1T. W.Bank for International
Settlements
Black-Scholes formula, Black-Scholes A, 269
Bonds, fiiZF
predetermined drains, TRSEHAE FITHFE, 162
U.S. Treasuries, 5 E[E {5, 79
debt securites, fii55UES, 162
puttable, HASZHIARIf T, 199-205
Bought calls, SKiFEHISEAIARL, 223, A4.8, H124.1

Bought options, St FIHARL, 182
Bought puts, SEFEFISZHEARL 223, A4.8, TH24.1
Branches of financial institutions, 4xflH/LF] 732
HLt4, 61, 104-105, 108, 114
Building societies, 55/@ 4
deposits held in, 7E/5E 247K, 92
Bullet, AR —IKMEARIERTS, 201 CRHITED
Bullion banks, #4417, 99
Buybacks, JI4[H]
reporting securities in Reserves Data Template,
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Call options, SEAHARL, L4241
Central Banks, 9447
credit lines, {E X%, 211-213
Central government, HSLEUfF
coverage in Reserves Data Template, 7Ffi## %L
YRR IR S I, 16, 20, 21
defined, & X, 22
Certificates of deposit, KAIfFH., 79, 92
predetermined drains, TRSGHHE FIVHFE, 162-163
CGFS, &¥k& AR Z 1%, I.Committee on the
Global Financial System, 3
Closure netting, X141 2%, 150
Collateral guarantees, H#XHHHLR, 191, 193195
Collateralized loans, A LI H¥3K, 84-85, 100
Collateralized mortgage obligations, I {RIE( 75
predetermined drains, TRAGHHE FIVHFE, 162
Commercial banks, FVARTT
deposits held in, 7ERDVARATHIAFK, 92
Commercial paper, F)MVZESE
predetermined drains, FRIGHEE KWHFE, 79, 163
Committee on the Global Financial System, 4=¥k4>
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Reserves Data template development, fifi 2% £
R HIHE, 4, ALS
Contingent liabilities, B¢ %15, 191-198
Contingent net drains, B 1$#HFE, 48, 180-190,
A6.12
Contractual obligations, &[d] X455, 24, 138, 180,
191, 196
Convertible bonds, AJ % #f5i 75
predetermined drains, TRSGHAE FITHAE, 162
Convertible foreign currencies, A] 537, 67, 75,
119, 214, 248, A7.3, A7.15, A7.18
Cooperatives, {5 HAEH:
deposits held in, 7E/GHETEHIIFER, 92
Counterparty claims, XRf5iAL, 107-108
Country notes, E57E%. ILReserves Data
Template
Credit events, f5HF, 202
Credit lines, {5 TXHE, 206221
Credit unions, {5+t
deposits held in, 7E15FH#H 1A, 92
Cross default/cross acceleration clauses, 3¢ X i3 2/
5 SNk 203
Currencies, 52T
market valuation, 37 E(H, 133
reporting in in Reserves Data Template, 7Ef# &
Bk, 37, 67, 77, 94, 113
Currency liquidity, Tt MRz, W.Foreign
currency liquidity
Currency swaps, 5 iifil. W.See Foreign
exchange swap, 173
Currency unions, 52 MKH, 10, 21, 57, fif56

D
Data template, Z(#&t% 1. W Reserves Data
Template
Debentures, HHLREIGTF, 79 (HIVE)
predetermined drains, FSCHAE FIVHAE, 162
Debt securities, fii 5515
market valuation, Ti375E{H, 132
predetermined drains, TRAGHE FIVHFE, 162, 165
reporting on Reserves Data Template, 7Efi#& %1
PR R, 79
Default, ##, 99, 150 (V) , 193, 202, 257
Demand deposits, 7&K, 65, 91
Deposit-taking corporations, #5273k HLH, 92
Deposit insurance, £7afR, 195

Deposits, 177X
in banks headquartered in and outside of the
reporting country, {E S HBAER T EAI
RSB AR T E DLAMRARAT A7 K, 107
foreign currency reserves, JhTiff &, 77
market valuation, Ti3%E{H, 133
"on call," , “JEKISCHLN”, 161
reconciling BPM6 concept of reserves and
Reserve Data Template, [E PRz Al
BREZFET T B8Rt & 5
fifi 28 BB Z ARG &R, 114
reporting in Reserves Data Template, 741
PR R, 91-95
Diamonds, 547, 98
Discounted bonds, #1575
predetermined drains, TR5GHHE FIVHFE, 162
Discrete puts, JEZESESEH B, 202
Domestic currency, A<ii
currency union, ST EEHE, A6.3
Domestic currency debt, AMifii%5, 25
coverage, W # TG, 237
indexed to foreign currency, S57MTFEEHEIT
AMfis5, 49
short-term, £, 242
Dual-currency bonds, X E HEMifiiF
predetermined drains, F5EHAE FITHFE, 162

E
Equity securities, JBUIES
market valuation, Ti37%€{E, 131
reporting on Reserves Data Template, 7Efifi %41
PRt R, 79
European options, KX#H=HAML, 222, H424.2
Exchange rates, 1.3, 30, 130, 136137, 146147,
167, 232233, 237, 240, 242, A4.2, A4.6,
A4.9, A4.10
Exercise dates, 17 HH#, 224, £424.2
Exercise price. 17f#4/1#%. Jl.Strike price
External assets, X#h55r%, 5,9 16 59 62-64 69, 109,
122, 158, A7.2, A7.7
External liabilities, %f4Mfii, 9, 153158
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Federal National Mortgage Association (Fannie
Mae), BcHSE ARSI (DA
3, 191

Financial derivatives assets, G RIfiTA F= M=



activities, &3/, 26-31
hard puts, fifiSZH HIEL, 203
market valuation, i3 EH, 134, 259-270
reporting of, 75, 26-31, 34, 102, 167-177,
222-235, LA4.1, 245-250, 259-272,
Bt 553 (131655
with residual maturity of greater than one year,
R AR AL — 4, 271272
Financial institutions, 4N
branches and subsidiaries, 73S AL EHL
14, 104-105, 108, 114
credit lines with, 55 <EREIHLL Z (AR5 HTA
J¥, 211-221
deposits held in, 7EE RN, 92
headquartered abroad but located in the
reporting country, SESIAEESMELL T
e, 95, 105
headquartered in the reporting country, &3
TEARISE, 103-104
headquartered in the reporting country but
located abroad, S HBEAEHRE EMEAL T
[# 41, 104
headquartered outside the reporting country,
AL E LS, 103, 105
reserve assets in resident financial institutions,
FE & BRI % %55, 60
Financial instruments, 4@t T.E
denominated in foreign currency and settled by
other means, LA/MTITHE I A HALT B
455, 237, 241, 243-250
Financing agreements, fi &3, 211
Floating-rate bonds, {FaIF %555
predetermined drains, FSCHAE FIVHAE, 162
Flows, i &
Reserves Data Template section reported in, 3%/t
AR B BT 7, 46, 49
foreign currency, 4}, 31, 33, 36, 39
Foreign currency assets, M. 5 I Official
reserve assets; Other foreign currency
assets
contingent liabilities, BA 1157, 191-198
contingent net drains, BAFHHFE, 180-190
convertible, A 5L 4#[1], 67
defined, & X, 59
defining predetermined drains, F4€ TSCHHE 1]
TH¥E, 138-143
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deposits in resident banks, 7EJ&RERITINAF
K, 60, 107-108, 114, A7.6
disclosing, i, 59-63
external assets, XJ4MF=, 62
options, L, 222-235
ownership, FTA L, 68, 87-89
predetermined drains, TSGR ERTHFE, 138-152
reserve assets, &7, 65-67
securities with embedded options, & AR FJIE
%, 199-205
undrawn, unconditional credit lines, F+&H TG
SRAHEITIUE, 206-221
Foreign currency deposits, ZMTITF7K, 42, 61-62,
125, 140, 161, 195, 197
Foreign currency flows (drains), M GHFE)
associated with loans and securities, 558K FIHIE
FH R, 153-166
other predetermined drains, A5 IIVH
¥E, 178-179
relating to forwards, futures, and swaps, 5it
H1 BTN R, 167-177
Foreign currency liquidity, #MTiii sl
concepts for Reserves Data Template, fifi £ 24
BRAR IR, 15-19
data deficiencies, Z4EAVE, 1, FA211
Reserves Data Template for, fifi & EUHaAEAR, 4-8
importance of timely disclosure, [ 4% #& [ 5
B, 2
instruments included in resources and drains, £l
FEEBHEANHFE PR A, 24
linkages with international reserves concepts, 55
[ i S IR 22 19
off-balance-sheet activities, %/~ i R R IMNE
), 5
Foreign currency loans, M55k, 93, 102, 146,
161, 197
Foreign currency reserves deposits, #MTifif #5172k
reconciling BPM6 concept of reserves and
Reserve Data Template, [E PR F1E
BRILBE ST T 27 It & 5
fifi 8 BB TR R0 R 2R, 116
reporting in Reserves Data Template, 7Efifi £ %L
PR b, 77-78
securities, UFZ#, 77, 109
as type of reserve asset, {Ffifi# BT 1
7l 75
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Foreign exchange assets, 4N %/
defined, & X, 77
reconciling BPM6 concept of reserves and
Reserve Data Template, [E PRz FflE
BRILBE ST T S/ hfi & i 5
fifi B BB 2 [R]PXF RK &R, 112
swap agreements, H.#¥3, 73
as type of reserve asset, TE it H =12
Jl, 12, 75
Foreign exchange guarantees, YN {H{R, TA41.1,
181, 195
Foreign exchange swaps, YN, 167, 170, 173
Forward contracts, L& 4], 134, 170172, 245
Forward transactions, iz #1732 %, 212
Forwards, Ztif, 26-27, 34, 48, 50, 102, 138, 140,
146, 167-177
Freely usable currency, AJ HH{EH T, A7.15-18,
A7.25, A7.27, A8.6
Futures, 7%, 102, 134, 167-177
Futures contracts, {5552, 134, 138, 171175,
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GAB, {5 % . W.General Arrangements to
Borrow

General Arrangements to Borrow, f& #2224

commitments to the IMF, XJ3&4x2H 27K
Wi, 214, A7.13, A8.3, A8.5, A8.9, A8.13,
A8.14, A8.15, A8.23

reserve position, f#5k], 96

Gold, 4

Allocated, 7}HCHT, 98

4lifE, 98, 125, A7.3

reconciling BPM6 concept of reserves and
Reserve Data Template, {[EFrifsZFIE
BRI Bl T SSRGS &S
fili B BRI TR R R K 2R, 112

reporting in Reserves Data Template, 7Efif#5%
W, 67, 72, 98-101

swaps, . W.Gold swaps

as type of "other foreign currency asset," , 1
N “HAAMREE ™ B2, 125

as type of reserve asset, E9fifi#e Bt =12
7, 12, 75-76

unallocated, R7IACHT, 98-99

valuation, &{H, 135

Gold deposits, #HEA77K
reporting in Reserves Data Template, 7Efifi %1
AR R, 75, 98-99
Gold on loan, T¥HIH 4, 98
Gold swaps, #5433, 81, 100-101, 178, 255,
A5.16, A7.28-29
Group of Ten Committee on the Global Financial
System, | [H 4 A4 BRI R 25 7
23
Guarantees, fH{x, 5, 181, 191-195
collateral, H&#, 193195
government, B, 48, 53
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Hard puts, iz H #IHL, 203

I
1P, [EFr$Eo53k~}. lInternational investment
position
IMF., 342041, lInternational Monetary Fund
IMF Managed Trust Account, #£4>2H 24U H )
fEFEK S, 57, 70, 93, 102, 215, A8.12,
A8.23
Immediate delivery transactions, 37.RI%Z #|f)42
5, 212, A7.27
In-the-money options, SEEIHFL, 31, 57, 225-226,
228, 231-235, 247, £H4.2
Indexed bonds, faEibfii 7
predetermined drains, TRSGHAE IITHAE, 162
Indexed securities, TREULIESF, 244
Inflows, A
Reserves Data Template section reported in, %
AR B & ARG 77 46, 50,
52
predetermined drains, TRAGHHE IF17H
#E, 139140, 145, 148, 150—151, 166, 179
Institutions, HL#J. .Financial institutions
International financial architecture, [ER4:fliZ224)
data deficiencies, ZHEHLE, 1
development of framework, fill;EHEZE, 3
financial activities covered by Reserves Data
Template, fifi £ HHEABAR IR 75 1) 4= Rl
&), 24-25
institutions covered by Reserves Data Template,
fith 2% BB AR AR ek 25 (1A LAL, 2023
international reserves concepts, [Erfifi gk
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reporting and dissemination considerations, 1%
AAGHE, 37-44

structure of Reserves Data Template, fifi #5204
BRAR R 2544, 45-50

structure of Operational Guidelines, (E{EHE
Wy HZkt, 51-57

Reserves Data Template for, fifi & ZUPaHEAR, 4-8

time horizon, FJ[E]EF, 35-36

valuation principles, JE{E 5N, 32-34

International investment position, [EFrfEoEk
~t, 77, 117, 3R2.1, 154-158
International Monetary Fund, [EFr67i3E 44020

flexible credit line (FCL), Ri%{EH¥41E, 216,
A72, A710-11

loans to, X [E 62 M3 & 22U HE3K, 70,
A8.6—7, A8.23

note purchase agreement, S=9&MELHMYL, 215,
A8.3, A8.8-9

precautionary and liquidity line (PLL), Fifsj {4 Al
IMBVEAIE, 216, A7.10, A7.12

Reserves Data Template Guidelines

development, fif & E AT AE ) 1)

SEs 3
reserve position, f##5J<~f JLReserve position
in the IMF

short-term loans to, X7 (PR 5 124 41 23 ik 1
Bk, 93
International reserves, [E FRfif#
concepts for Reserves Data Template, fif & 24
BRI, 8-14
concepts, M, 19
"controlled by" concept, “¥Fiil]” ML, 11, 13,
20, 22, 59
data deficiencies, ZHEHE, 1
Data template for, Z{4EAR, 4-8
defined, & X, 9
linkages with foreign currency liquidity, 57T
TR e 0)iE
"readily available" concept, “[H]F|H” I
=, 11, 13, A7.14
residency concept, f&RHIMBES, 10
Internet, FLIEM
dissemination of data, A%, 43
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L
Latin American Reserve Fund (LARF), i ]
Nt % 4. I Regional pooling
arrangements
Letters of credit, {5 MHilE, 197
Lines of credit, {75340, 73, 206-221
Liquidity, %z, W.Foreign Currency Liquidity
Loans, H7K
guarantees, fH{x, 195
pledged assets, #ZHikIH5E™, 49, 54, 72, 118, 237,
251
predetermined drains, FZGHAE FIVHFE, 149,
153-154, 159-161
reserve assets, fifi &5/, 70
short-term, %81, 93, 102, 160—161
Local governments, /5 EURF
exclusion from central government definition, M
HRBURF R E S 5IRR, 22
Long legs, K&, 173
Long positions, %3k, 28, 38, 150, 177, 182, 186,
222-230, BF24.1
Long-term loans, £Hi5¥3K, 70, 102, 152, 160
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Margin, filE 4z, 256
Marked-to-market values, 1% i THEFIME. I
Net, marked-to-market values
Market valuation, 3% E{H
of currency, 521, 133
of deposits, 172K, 133
of financial derivatives, &RIfTA =, 134,
259-270
of monetary gold, T2 M4, 135
of reserve assets, %7, 117, 128-130
of reserve position in the IMF, 7E3& 4> 2H 2 i
#&t 137
of securities, {75, 131-132
of special drawing rights, F¢AHERAL, 136
Marketable assets, P88 TT7, 65
Marking to market, % i/ T1E, 134, 260
Memo items, 7%=, i, Memorandum items
Memorandum items, 0
coverage of, #iFzIEH, 236-241
currency composition of reserves, fifi £ ] 5% Tit4
%, 273



financial derivatives assets, 4T = fh %
7%, 259-270
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currency and settled by other means, A
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repurchase agreements, [FIIGFHY, 252-258
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FERPRIE, PHsf—

Monetary authorities, 5714 J5)

claims on nonresidents, X 3EfERAIGFAL 69
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defined, 7 X, 21

loans provided by, HEE T4 FHe HEAI O, 70

ownership of reserve assets, il &% =T E
B 68
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real estate ownership, NBNFZFTH L, 74
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N
NAB, #ifti# % HE. I New Arrangements to
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National agencies, [EZHLi4, A6.8-10
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financial derivatives activities, & RBIfTA = &
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New Arrangements to Borrow, H7 ik &4
commitments to the IMF, X3 & 20 217K
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Nonresidents, JE& K
claims of the monetary authorities, 5% M4 /&)
fikl, 69
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external assets, XT4MNEFE, 62, 69

financial instruments, 4t 1.5, 75
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market valuation, Ti3%5E{H, 117, 128-130
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Options, HAL
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definitions of terms, RNIEHIE X, 228
in-the-money options, SE{E AL, 231-235
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Outflows, #Mit
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Over-the-counter instruments, 374z 511 1.
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Participation certificates, 2 5iFH.
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Reserves Data Template section reported in, 1%
ST B AR I S B RARES 7, 46
Positions, 3]
Reserves Data Template section reported in, $%35~f
R it 2 BAR AR 73, 46, 49
Post office savings banks, HEEUEERIT
deposits held in, 7EHBEUiEEHRITIIAEK, 92
Precious metals and stones, 514 J&FE A, 98
Predetermined drains, TH5GHE FIVHFE
associated with loans and securities, -5 523 FIIE
AR, 159-166
defining, Y€, 138143
examples, 7§, 48
other predetermined foreign currency flows,
MbFSefE KIS M E, 178-179
relating to forwards, futures, and swaps, 517t
W3, BRI SR, 167-177
relating to money market instruments, -5 5% i
YR, 163-165
relating to nonparticipating preferred stocks, 5
ASINor LRSI ), 162
reporting data, &5 EHE, 144-152
unlike data on external liabilities, ANFF*$4Mi
I, 153158
Prevailing market price, AT %, WL
Valuation principles
Pro Memoria section, #5737 .Reserves Data
Template
Public debt securities, A$Ef55UESF
predetermined drains, Tl 5E FITHFE, 165
Pure credit facilities, 2EFEIEDR{EF, 213
Put options, SZH HFL, 182, 199, 200, 202203,

234, HF%4.1
Puttable bonds, HA 3z BARHI675, 190,
199-205
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Q
Quality of reserves, i1, 89, A7.19

R
Real estate, A5/~
owned by monetary authorities, H 52 RATH
i, 74
Reciprocal currency arrangements, H. 2855 %
fE, 27, 211-212
Reference dates, 2% HH#H, 6, 32, 38, 58, 129-132,
144, 146—147, 158, 267
Regional pooling arrangement, Hi[X 5% HE, 216
Remaining maturity, 2R . JLResidual
maturity
Repos, A, JLRepurchase agreements
Repurchase agreements, FIIEPHL, L4211
defined, & X, 82
differentiating from reserve assets, Sfifi# 5/
X 53, 72
predetermined drains, TRAGHAE FIVHFE, 151, 178
reporting securities in Reserves Data Template,
FEAE SRR PR IESR, 81, 84-86,
102, 252-258, 210, 241, A7.21-24
Reserve assets, fitits %77 W.International reserves;
Official reserve assets; Other reserve

assets
Reserve position in the IMF, 7342 2 14i% £k
e

defined, & X, 96
market valuation, Ti37)5E{H, 137
reconciling BPM6 concept of reserves and
Reserve Data Template, [EFrife 2 F1E
PRI T BN REI i & e S
AR AR 2 (R IR K 5, 96, 112,
2.1
as type of reserve asset, {E & T~
5, 12, 75-76
Reserve related-liabilities, fifi g A< 7145, 9, A6.2,
A6.11-12
Reserve tranche, fitir 4, 96
Reserves Data Template, fif & ZUFE5AR
country notes, FEHIFFFRE, 20, 39, 42, 58, 71, 81,
84, 88, 89, 106, 108, 109, 127, 175, 176,
191, 194, 195, 212, 216, 254, 255, 266,
273, A5.13, A5.14, A5.15, A5.16
currencies reported, &M, 37, 273

data for institutions headquartered in and outside
of the reporting country, &R AEHE
LA ANELAMRIAT AL ) B4, 103109

disclosing reserve assets and other foreign
currency assets, T & fifi #5557~ HAh AT
B, 58-63

dissemination of data, EHEHIAAH, 43, 56-57,
61, Bfsk—

features of, FF{iE, 20-44

financial activities covered, 3 i F) 4 @RS
), 24-25

financial derivatives activities, 4 BT = G
7], W Financial derivatives assets.

framework of, HEZZ, 4-8

gold reporting, B, 67, 72, 98-101

IMF reserve position, 753854412114k
~}, 75-76, 96

institutions covered, W5 ML, 20-23

items not applicable, ANi&HIIH, 40, A5.11

other reserve assets reporting, FAtfi #4511
i, 102

Pro Memoria section, 2573547, 231-235,
A4.5-12

reconciling with BPM6 concept of reserves, 5
FEl BRSSO 55 k)T 5575 R
Z[RIIRT R IR &, 110117

reference date, Z%HM, 6, 32, 38, 58, 129, 130,
131-132, 144, 146—147, 158, 267, A5.2

reporting data, R E &, 37-44

reporting foreign currency reserves, 554 Tifif
#7778

securities reporting, WEZFHRE, 79-90

special drawing rights reporting, 45 42 2L
. W.Special drawing rights.

structure of, &4, 45-50

time horizon, HJ[A]JEH, 35-36

total deposits reporting, 177 AR, 91-95

transaction dates, 22 2 HH, 39

types of data reported, P IR IZEAL,
46, 47, 50, 63, 112, 130, 161, 173, 181,
195, 239, 262, 272, A7.10

valuation principles, /E{E 5. Valuation
principles.

Resident financial institutions, J& 4R

reserve assets in, 75 & B8 RHLAL T fif 25 5%

7', 60



Residual maturity, 4R
for contingent net drains, B HHFER IR HA
B, 185
defined, & X, 36
Reverse repos, 1% 1] [
defined, & X, 82
predetermined drains, FRSGHEE KIWHFE, 151,
178, 253-254, 256
reporting securities in Reserves Data Template,
FEf# & BB PR S IES, 84-87,
256

S
Savings and loan associations, fii X2
deposits held in, TEfEHEH2 IR, 92
Savings banks, fii &#R1T
deposits held in, 7Efif EHRATHIAEHK, 92
SDDS, #¥a AfiFEAn#E. W.Special Data
Dissemination Standard
SDRs, Al HE . W.Special drawing rights
Securities, IF45
collateralized, #4&HH, 54, 83
with embedded options, ¥ HIBTUESS, 199
205
foreign currency reserves, ZMTifiE#%, 77, 109, 115
guarantees, fH{x, 195
indexed, fH¥UL., 7, 162, 237, 242, 244, 248
market valuation, Ti¥7E{E, 131-132
predetermined drains, FSEHAE IVHAE, 149,
153154, 162-166
quality of, Jiif, 89, A7.3, A7.19
reconciling BPM6 concept of reserves and
Reserve Data Template, {[EFrifsZF1E
BRELBE ST T S Sh i &M 5
fift 25 BB TR N R &R, 115
reporting in Reserves Data Template, 75141
PR PRk, 79-90
underwriting agreements, 84 Y, 197
Securities lending, IFZ3 55K
defined, & X, 83
differentiating from reserve assets, S & %=
X7, 72
predetermined drains, F5/EHfE FITHFE, 178
reporting in Reserves Data Template, 7Efifi 7544
BB, 81, 84, 210, 251-258
Securities lent/borrowed, H¥H /& N FES

o @

reporting in Reserves Data Template, 7Efifi#5%L
PEBARH R, 88
Sell/buybacks, H#&/I[A]
reporting securities in Reserves Data Template,

FERE & BB R S IES, 81 (I

)
Series A and Series B notes, RFIAFIRYIBE
P4, A8.10-11

Settlement dates, £557HH#, 39
Short leg, #£kB57, 173
Short positions, 28, 38, 150, 177, 182, 222-230, &
£ 4.1
Short-term, %2
defined, & X, 35
Short-term domestic currency debt, FIHA M5
%, 242
Short-term drains, %5 #7H#E, 139, 142
Short-term loans, %253k, 93, 102, 160-161
Silver bullion, £2kt, 98
Social security funds, fE&fRFEHE 4
defined, & X, 22
Soft puts, HIZHHAL, 203
Special Data Dissemination Standard, (& AFR%F
WRbrHE, 30, 183, A1.1-8
Special drawing rights, KElI$E AL
allocation, 77fiC, A8.18—19, A8.23
accrued interest, MiTF|E, A8.20-23
currency composition of reserves, fifi £ ] 5% A4
J, 273
holdings, ¥, 97, A8.18—19
market valuation, Ti37E{H, 136
reconciling Reserves Data Template and BPM6
concept of reserves, fifi#¢ AR ¢
Pl RS SRR A3 B Skt ) 2N
FRIfit B MR A TRV RO LG 2R, 112
reporting in Reserves Data Template, 7Efifi £ %L
YRR R, 75, 97, 112, AB.18-22
as type of reserve asset, TE TR
5, 12, 75-76
Spot transactions, 100 (JEIyE) , BIHHAZ 5, 212
State governments, M EUR
exclusion from central government definition, M
R BURF IR E PRI, 22
Stock data, 7=
Reserves Data Template section reported in, %

A B HAEAR S IRt 2 BEARAR R 70, 46
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Stress testing, & /71K, 30-31, 53, 57, 183, 231,
235

Strike price, HWUEWHE, 31, 134, 146, 222, 234

Subsidiaries of financial institutions, &AL
JEHLI, 61, 104-105, 108, 114

Swap agreements, H P

for foreign exchange assets, #NL %[, 73,

A7.25-28

Swap facilities, H3HLH, 213

Swap transactions, H52 5, 212

Swaps, #il, 102, 167-177. 3 W.Gold swaps

T
Term deposits, & Hf7#K, 91, 197
Test dates, fds HHEH, 216
Time horizon, H[H]7E ]
in Reserves Data Template, fifi £ B AR A
[FJE L, 35-36
Transaction dates, & % H#, 39
Transaction prices, 222 #%, 131
Treasury bills, [EZEZ5
predetermined drains, F5EHAE FTHAE, 163

U
Unconditional credit lines, Jo2FIE X4l
J&, 206-221
Underwriting agreements, ZKEH 3%, 197
Undrawn credit lines, AR$EH IS TTEE, 206-221
Unlisted(not listed) securities, AEERLATFAZ 51
EZF, 79
U.S. Treasury bonds, Z[E[E {5, 79

A%
Valuation principles, & {EL i)
benchmark revaluations, J&#H 5 #E{H, 130
prevailing market price, 1T T3 #, 134, 260,
264-265, 268
in Reserves Data Template, 7Efifi £ Bt bR
EE RN, 32-34
market valuation of reserve assets, &£ =]

e, 117

w

Window dressing, PKIHI# M, 71

Written calls, SZHFISEAIIRL, 223, A4.8, T124.1
Written options, SZH AL, 182

Written puts, SZHIPSZH IR 223, A4.8, T424.1
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