NORWAY

Time Series Data

on International Reserves/Foreign Currency Liquidity

(Information to be disclosed by the monetary authorities and other central government, excluding social security’

In Millions of US Dollars (end of period)

1. Official reserve assets and other foreign currency assets (approximate market vallfe)

123
)

Aug-08 Sep-08 Oct-08 Nov-08 Dec-08 Jan-09 Feb-09 Mar-09 Apr-09 May-09 Jun-09 Jul-09 Aug-09 Sep-09

A. Official reserve assets 47,646.00  44,266.00] 39,122.00 42,364.00] 51,028.00]  48,304.00| 49,594.00|  46,579.00|  47,927.00|  43,659.00| 47,907.00|  48,911.00|  45,117.00|  48,745.00
(1) Foreign currency reserves (in convertible foreign currencies) 41,704.00]  36,613.00] 34,824.00 38,762.00] 43,211.00] 38,862.00| 40,681.00] 39,342.00|  39,824.00| 37,501.00| 42,156.00|  43,619.00|  37,862.00|  38,826.00
(a) Securities 41,284.00]  35,891.00] 30,562.00] 34,809.00| 37,931.00] 34,467.00] 32,976.00] 35,993.00] 36,432.00] 34,838.00]  39,102.00|  40,204.00|  35,130.00|  35,926.00
of which: issuer headquartered in reporting country but located abroad 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
(b) total currency and deposits with: 420.00) 722.00 4,262.00 3,953.00) 5,280.00) 4,395.00 7,706.00) 3,349.00) 3,392.00) 2,663.00) 3,054.00) 3,415.00) 2,732.00) 2,899.00)
(i) other national central banks, BIS and IMF 1.00) 1.00) 3,958.00) 3,274.00) 2,953.00) 4,208.00 7,609.00) 3,028.00) 3,344.00) 2,572.00) 2,882.00) 2,803.00) 2,661.00) 2,662.00)
(ii) banks headquartered in the reporting country 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
of which: located abroad 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
(iii) banks headquartered outside the reporting country 419.00) 721.00 304.00 679.00 2,327.00) 187.00 97.00 322.00 48.00) 92.00 172.00 612.00 71.00 237.00
of which: located in the reporting country 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
(2) IMF reserve position 242.00 185.00 378.00 289.00 377.00 457.00) 454.00) 411.00] 362.00 401.00] 491.00] 513.00 512.00 466.00)
(3) SDRs 445.00) 437.00) 420.00] 422.00) 437.00) 425.00) 418.00) 424.00) 425.00) 395.00 441.00) 436.00) 2,391.00) 2,665.00)
(4) gold (including gold deposits and, if appropriate, gold swapped? 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
—volume in millions of fine troy ounces

(5) other reserve assets (specify) 5,255.00) 7,031.00) 3,499.00) 2,891.00) 7,003.00) 8,561.00) 8,041.00) 6,402.00) 7,315.00) 5,363.00) 4,818.00 4,349.00 4,352.00 6,789.00
—financial derivatives -121.00 -99.00) -11.00] -487.00 -558.00 -455.00 -482.00 -255.00 -55.00) -50.00) -93.00) -73.00) -117.00 -108.00
—loans to nonbank nonresidents 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
—other 5,377.00) 7,130.00) 3,510.00) 3,377.00) 7,561.00) 9,016.00) 8,523.00) 6,657.00) 7,371.00 5,412.00) 4,911.00 4,421.00 4,468.00 6,896.00)
B. Other foreign currency assets (specify) 5.00 2,012.00) 5,246.00) 8,924.00) 8,225.00) 7,039.00) 6,864.00) 7,111.00) 5,173.00) 4,616.00 5,070.00) 1,286.00 1,090.00 1,009.00
—securities not included in official reserve assets 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
—deposits not included in official reserve assets 4.00 285.00 2,506.00) 8,954.00) 8,257.00) 7,050.00) 7,059.00) 7,076.00) 5,011.00) 4,470.00 5,013.00) 1,004.00 1,018.00 1,009.00
—loans not included in official reserve assets 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
—financial derivatives not included in official reserve assets 1.00 305.00 299.00 -30.00 -32.00 -11.00 -194.00) 35.00 163.00 147.00 57.00 282.00 0.00 0.00
—gold not included in official reserve assets 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
—other 0.00 1,422.00) 2,441.00) 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 73.00 0.00




Il. Predetermined short-term net drains on foreign currency assets (nominal value)

Total
Aug-08 Sep-08 Oct-08 Nov-08 Dec-08 Jan-09 Feb-09 Mar-09 Apr-09 May-09 Jun-09 Jul-09 Aug-09 Sep-09
1. Foreign currency loans, securities, and deposit$ -25.00 -16.00 -6,072.00 -9,381.00] -12,130.00] -11,815.00] -10,998.00] -10,100.00] -9,262.00 -7,686.00] -8,116.00] -5,228.00 -4,289.00 -4,072.00
—outflows (-) Principal -25.00] -16.00| -6,062.00] -9,376.00 -12,118.00] -11,814.00{ -10,993.00] -10,090.00] -9,261.00] -7,682.00] -8,109.00 -5,227.00] -4,288.00 -4,070.00
Interest 0.00 0.00 -10.00] -6.00 -12.00] 0.00 -5.00 -10.00| -1.00 -4.00 -8.00 0.00 -1.00 -2.00
—inflows (+) Principal 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
Interest 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
2. Aggregate short and long positions in forwards and futures in foreign currencies vis-
vis the domestic currency (including the forward leg of currency swaps7)
(a) Short positions ( - ) 0.00 -2,935.00 -1,896.00] -4,540.00] -4,689.00] -4,603.00] -7,785.00] -5,590.00] -5,739.00] -5,114.00] -5,771.00] -5,858.00] 0.00 0.00
(b) Long positions (+) 359.00 8,164.00] 2,766.00] 86.00 0.00 7.00 43.00 0.00 0.00 0.00 62.00 97.00 167.00 0.00
3. Other (specify) -8,147.00] -6,943.00] -4,589.00 -4,993.00] -4,466.00| -4,219.00] -4,069.00| -4,224.00] -4,006.00 -3,275.00] -3,604.00 -2,885.00] -2,064.00| -2,586.00]
—outflows related to repos (-) -7,209.00] -6,943.00] -4,589.00 -4,367.00] -3,997.00] -3,566.00] -3,251.00] -3,276.00] -3,671.00] -3,030.00 -3,066.00] -2,216.00] -2,064.00| -2,286.00]
—inflows related to reverse repos (+) 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
—trade credit (-) 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
—trade credit (+) 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
—other accounts payable (-) -939.00) 0.00 0.00 -626.00) -469.00 -654.00 -818.00 -948.00) -335.00] -245.00) -538.00| -668.00| 0.00 -300.00|
—other accounts receivable (+) 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
Il. Predetermined short-term net drains on foreign currency assets (nominal value)
Up to 1 month
Aug-08 Sep-08 Oct-08 Nov-08 Dec-08 Jan-09 Feb-09 Mar-09 Apr-09 May-09 Jun-09 Jul-09 Aug-09 Sep-09
1. Foreign currency loans, securities, and deposit$ -25.00) -16.00) -6,072.00] -3,359.00]  -12,130.00| -4,767.00| -3,945.00) -10,100.00| -4,263.00| -3,222.00| -8,116.00| -4,228.00| -3,289.00| -4,072.00)|
—outflows (-) Principal -25.00} -16.00) -6,062.00| -3,353.00) -12,118.00| -4,767.00| -3,944.00) -10,090.00| -4,262.00| -3,222.00| -8,109.00| -4,227.00| -3,288.00| -4,070.00|
Interest 0.00| 0.00 -10.00} -6.00) -12.00} 0.00 0.00 -10.00} -1.00| 0.00 -8.00) 0.00| 0.00 -2.00)
—inflows (+) Principal 0.00 0.00 0.00 0.00 0.00| 0.00 0.00 0.00 0.00 0.00 0.00| 0.00| 0.00| 0.00|
Interest 0.00 0.00 0.00 0.00 0.00| 0.00| 0.00 0.00 0.00| 0.00 0.00 0.00 0.00| 0.00|
2. Aggregate short and long positions in forwards and futures in foreign currencies vis-
vis the domestic currency (including the forward leg of currency swaps7)
(a) Short positions ( - ) 0.00 -2,935.00| -1,896.00| -4,540.00| -4,689.00| -4,603.00| -7,785.00| -5,590.00| -5,739.00| -5,114.00| -5,771.00| -5,858.00| 0.00|
(b) Long positions (+) 359.00) 8,164.00  2,766.00| 86.00) 0.00) 7.00) 43.00) 0.00 0.00) 0.00) 62.00) 97.00) 167.00)
3. Other (specify) -8,111.00| -6,860.00| -4,589.00| -4,888.00| -4,466.00| -4,209.00| -4,053.00| -4,192.00| -4,006.00| -3,275.00| -3,604.00| -2,885.00| -2,064.00| -2,586.00|
—outflows related to repos (-) -7,173.00| -6,860.00| -4,589.00| -4,262.00| -3,997.00| -3,555.00| -3,235.00| -3,244.00| -3,671.00| -3,030.00| -3,066.00| -2,216.00| -2,064.00| -2,286.00|
—inflows related to reverse repos (+) 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
—trade credit (-) 0.00| 0.00 0.00 0.00| 0.00 0.00| 0.00 0.00 0.00 0.00 0.00 0.00 0.00| 0.00
—trade credit (+) 0.00 0.00| 0.00 0.00 0.00 0.00| 0.00 0.00 0.00 0.00 0.00| 0.00 0.00| 0.00
—other accounts payable (-) -939.00] 0.00 0.00| -626.00| -469.00] -654.00) -818.00| -948.00) -335.00) -245.00] -538.00) -668.00) 0.00 -300.00}
—other accounts receivable (+) 0.00| 0.00| 0.00 0.00 0.00| 0.00| 0.00 0.00 0.00| 0.00 0.00 0.00 0.00 0.00|




Il. Predetermined short-term net drains on foreign currency assets (nominal value)

More than 1 and up to 3 months

Aug-08 Sep-08 Oct-08 Nov-08 Dec-08 Jan-09 Feb-09 Mar-09 Apr-09 May-09 Jun-09 Jul-09 Aug-09 Sep-09

1. Foreign currency loans, securities, and deposits6 0.00] 0.00] 0.00] -6,022.00 0.00] -7,048.00 -7,053.00 0.00| -4,998.00| -4,464.00| 0.00 -1,000.00] -1,001.00]
—outflows (-) Principal 0.00 0.00 0.00 -6,022.00] 0.00 -7,048.00] -7,048.00] 0.00 -4,998.00 -4,460.00| 0.00 -1,000.00 -1,000.00

Interest 0.00 0.00 0.00 0.00 0.00 0.00 -5.00 0.00 0.00 -4.00 0.00 0.00 -1.00
—inflows (+) Principal 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00

Interest 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
2. Aggregate short and long positions in forwards and futures in foreign currencies vis{
vis the domestic currency (including the forward leg of currency swaps7)
(a) Short positions ( - ) 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
(b) Long positions (+) 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
3. Other (specify) -14.00 -83.00] 0.00 -105.00 0.00 -11.00] -16.00| -33.00] 0.00 0.00 0.00 0.00 0.00 0.00
—outflows related to repos (-) -14.00] -83.00] 0.00 -105.00 0.00 -11.00] -16.00| -33.00] 0.00 0.00 0.00 0.00 0.00 0.00
—inflows related to reverse repos (+) 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
—trade credit (-) 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
—trade credit (+) 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
—other accounts payable (-) 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
—other accounts receivable (+) 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00

Il. Predetermined short-term net drains on foreign currency assets (nominal value)
More than 3 months and up to 1 year
Aug-08 Sep-08 Oct-08 Nov-08 Dec-08 Jan-09 Feb-09 Mar-09 Apr-09 May-09 Jun-09 Jul-09 Aug-09 Sep-09

1. Foreign currency loans, securities, and deposit$ 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00| 0.00 0.00 0.00
—outflows (-) Principal 0.00| 0.00| 0.00 0.00| 0.00 0.00| 0.00 0.00 0.00 0.00 0.00| 0.00 0.00 0.00

Interest 0.00| 0.00| 0.00 0.00 0.00 0.00| 0.00 0.00 0.00| 0.00 0.00| 0.00 0.00 0.00
—inflows (+) Principal 0.00| 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00

Interest 0.00| 0.00 0.00 0.00 0.00| 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
2. Aggregate short and long positions in forwards and futures in foreign currencies vis-|
vis the domestic currency (including the forward leg of currency swaps7)
(a) Short positions ( - ) 0.00) 0.00) 0.00) 0.00) 0.00) 0.00) 0.00 0.00 0.00) 0.00) 0.00) 0.00) 0.00) 0.00)
(b) Long positions (+) 0.00) 0.00) 0.00) 0.00) 0.00) 0.00) 0.00 0.00 0.00) 0.00) 0.00) 0.00) 0.00) 0.00)
3. Other (specify) -22.00} 0.00| 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00| 0.00 0.00 0.00 0.00
—outflows related to repos (-) -22.00} 0.00| 0.00 0.00| 0.00 0.00 0.00 0.00 0.00 0.00| 0.00 0.00 0.00 0.00|
—inflows related to reverse repos (+) 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
—trade credit (-) 0.00| 0.00| 0.00 0.00 0.00| 0.00| 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
—trade credit (+) 0.00| 0.00| 0.00 0.00 0.00| 0.00| 0.00 0.00 0.00 0.00 0.00| 0.00 0.00 0.00
—other accounts payable (-) 0.00| 0.00| 0.00 0.00 0.00| 0.00 0.00| 0.00 0.00 0.00 0.00| 0.00 0.00 0.00
—other accounts receivable (+) 0.00| 0.00| 0.00 0.00 0.00 0.00 0.00| 0.00 0.00 0.00| 0.00 0.00 0.00 0.00




Ill. Contingent short-term net drains on foreign currency assets (nominal value)

Total

Aug-08

Sep-08

Oct-08

Nov-08

Dec-08

Jan-09

Feb-09

Mar-09

Apr-09

May-09

Jun-09

Jul-09

Aug-09

Sep-09

1. Contingent liabilities in foreign currency

(a) Collateral guarantees on debt falling due within 1 year

(b) Other contingent liabilities

2. Foreign currency securities issued with embedded options (puttable bondsg’)

3. Undrawn, unconditional credit Iine%provided by:

15,000.00|

9,500.00]

6,050.00]

6,772.00]

6,775.00]

7,892.00]

7,950.00]

10,000.00|

8,922.00]

10,000.00|

14,000.00|

14,000.00|

14,000.00|

(a) other national monetary authorities, BIS, IMF, and other international organizations|

15,000.00|

9,500.00]

6,050.00]

6,772.00]

6,775.00]

7,892.00]

7,950.00]

10,000.00|

8,922.00]

10,000.00|

14,000.00|

14,000.00|

14,000.00|

—other national monetary authorities (+)

15,000.00|

9,500.00]

6,050.00]

6,772.00]

6,775.00]

7,892.00]

7,950.00]

10,000.00|

8,922.00]

10,000.00|

14,000.00|

14,000.00|

14,000.00|

—BIS (+)

—IMF (+)

—other international organizations(+)

(b) with banks and other financial institutions headquartered in the reporting country (4

)

(c) with banks and other financial institutions headquartered outside the reporting
country (+)

4. Undrawn, unconditional credit lines provided to:

-702.00|

-380.00|

-381.00|

-493.00|

-449.00)

-490.00)

-465.00)

-464.00)

-442.00)

-491.00]

-496.00)

-574.00)

-585.00)

(a) other national monetary authorities, BIS, IMF, and other international organizations|

-702.00|

-380.00|

-381.00|

-493.00|

-449.00)

-490.00)

-465.00)

-464.00)

-442.00)

-491.00]

-496.00)

-574.00)

-585.00)

—other national monetary authorities (-)

-702.00|

-380.00|

-381.00|

-493.00|

-449.00)

-490.00)

-465.00)

-464.00)

-442.00)

-491.00)

-496.00)

-574.00)

-585.00)

—BIS ()

—IMF ()

—other international organizations (-)

(b) banks and other financial institutions headquartered in reporting country (- )

(c) banks and other financial institutions headquartered outside the reporting country (

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

a) Short positions

i) Bought puts

ii) Written calls

b) Long positions

i) Bought calls

(
(
(
(
(
(

ii) Written puts

l
PRO MEMORIA: In-the-money options“

1) At current exchange rate

a) Short position

b) Long position

2) + 5 % (depreciation of 5%)

a) Short position

b) Long position

3) - 5 % (appreciation of 5%)

a) Short position

b) Long position

a) Short position

b) Long position

G

- 10 % (appreciation of 10%)

a) Short position

b) Long position

6) Other (specify)

a) Short position

(
(a)
(b)
)
(a)
(b)
®)
(a)
(b)
(4) +10 % (depreciation of 10%)
(a)
(b)
®)
(a)
(b)
6)
(a)
(b)

b) Long position




Ill. Contingent short-term net drains on foreign currency assets (nominal value)

Up to 1 month

1. Contingent liabilities in foreign currency

(a) Collateral guarantees on debt falling due within 1 year

(b) Other contingent liabilities

2. Foreign currency securities issued with embedded options (puttable bondsg’)

3. Undrawn, unconditional credit Iine%provided by:

15,000.00|

9,500.00]

6,050.00]

6,772.00]

6,775.00]

7,892.00]

7,950.00]

10,000.00|

8,922.00]

10,000.00|

14,000.00|

14,000.00|

14,000.00|

(a) other national monetary authorities, BIS, IMF, and other international organizations|

15,000.00|

9,500.00]

6,050.00]

6,772.00]

6,775.00]

7,892.00]

7,950.00]

10,000.00|

8,922.00]

10,000.00|

14,000.00|

14,000.00|

14,000.00|

—other national monetary authorities (+)

15,000.00|

9,500.00]

6,050.00]

6,772.00]

6,775.00]

7,892.00]

7,950.00]

10,000.00|

8,922.00]

10,000.00|

14,000.00|

14,000.00|

14,000.00|

—BIS (+)

—IMF (+)

—other international organizations (+)

(b) with banks and other financial institutions headquartered in the reporting country (4

(c) with banks and other financial institutions headquartered outside the reporting
country (+)

4. Undrawn, unconditional credit lines provided to:

-702.00|

-380.00|

-381.00|

-493.00|

-449.00)

-490.00)

-465.00)

-464.00)

-442.00)

-491.00]

-496.00)

-574.00)

-585.00)

(a) other national monetary authorities, BIS, IMF, and other international organizations|

-702.00|

-380.00|

-381.00|

-493.00|

-449.00)

-490.00)

-465.00)

-464.00)

-442.00)

-491.00]

-496.00)

-574.00)

-585.00)

—other national monetary authorities (-)

-702.00|

-380.00|

-381.00|

-493.00|

-449.00)

-490.00)

-465.00)

-464.00)

-442.00)

-491.00)

-496.00)

-574.00)

-585.00)

—BIS (1)

—IMF ()

—other international organizations (-)

(b) banks and other financial institutions headquartered in reporting country (- )

(c) banks and other financial institutions headquartered outside the reporting country (

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

a) Short positions

i) Bought puts

ii) Written calls

b) Long positions

i) Bought calls

(
(
(
(
(
(

ii) Written puts

l
PRO MEMORIA: In-the-money options“

1) At current exchange rate

a) Short position

b) Long position

2) + 5 % (depreciation of 5%)

a) Short position

b) Long position

3) - 5 % (appreciation of 5%)

a) Short position

b) Long position

a) Short position

b) Long position

G

- 10 % (appreciation of 10%)

a) Short position

b) Long position

6) Other (specify)

a) Short position

(
(a)
(b)
)
(a)
(b)
®)
(a)
(b)
(4) +10 % (depreciation of 10%)
(a)
(b)
®)
(a)
(b)
6)
(a)
(b)

b) Long position




lil. Contingent short-term net drains on foreign currency assets (nominal value)
More than 1 and up to 3 months

1. Contingent liabilities in foreign currency

(a) Collateral guarantees on debt falling due within 1 year

(b) Other contingent liabilities

2. Foreign currency securities issued with embedded options (puttable bondsg’)

3. Undrawn, unconditional credit Iine%provided by:

(a) other national monetary authorities, BIS, IMF, and other international organizations|

—other national monetary authorities (+)

—BIS (+)

—IMF (+)

—other international organizations (+)

(b) with banks and other financial institutions headquartered in the reporting country (4

)

(c) with banks and other financial institutions headquartered outside the reporting
country (+)

4. Undrawn, unconditional credit lines provided to:

(a) other national monetary authorities, BIS, IMF, and other international organizations|

—other national monetary authorities (-)

—BIS (1)

—IMF ()

—other international organizations (-)

(b) banks and other financial institutions headquartered in reporting country (- )

(c) banks and other financial institutions headquartered outside the reporting country (

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

a) Short positions

i) Bought puts

ii) Written calls

b) Long positions

i) Bought calls

(
(
(
(
(
(

ii) Written puts

l
PRO MEMORIA: In-the-money options“

1) At current exchange rate

a) Short position

b) Long position

2) + 5 % (depreciation of 5%)

a) Short position

b) Long position

3) - 5 % (appreciation of 5%)

a) Short position

b) Long position

a) Short position

b) Long position

5) - 10 % (appreciation of 10%)

a) Short position

b) Long position

6) Other (specify)

a) Short position

(
(a)
(b)
)
(a)
(b)
®)
(a)
(b)
(4) +10 % (depreciation of 10%)
(a)
(b)
®)
(a)
(b)
6)
(a)
(b)

b) Long position




lil. Contingent short-term net drains on foreign currency assets (nominal value)
More than 3 months and up to 1 year

1. Contingent liabilities in foreign currency

(a) Collateral guarantees on debt falling due within 1 year

(b) Other contingent liabilities

2. Foreign currency securities issued with embedded options (puttable bondsg’)

3. Undrawn, unconditional credit Iine%provided by:

(a) other national monetary authorities, BIS, IMF, and other international organizations|

—other national monetary authorities (+)

—BIS (+)

—IMF (+)

—other national monetary authorities (+)

(b) with banks and other financial institutions headquartered in the reporting country (4

)

(c) with banks and other financial institutions headquartered outside the reporting
country (+)

4. Undrawn, unconditional credit lines provided to:

(a) other national monetary authorities, BIS, IMF, and other international organizations|

—other national monetary authorities (-)

—BIS ()

—IMF ()

—other national monetary authorities (-)

(b) banks and other financial institutions headquartered in reporting country (- )

(c) banks and other financial institutions headquartered outside the reporting country (

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

a) Short positions

i) Bought puts

ii) Written calls

b) Long positions

i) Bought calls

(
(
(
(
(
(

ii) Written puts

l
PRO MEMORIA: In-the-money options“

1) At current exchange rate

a) Short position

b) Long position

2) + 5 % (depreciation of 5%)

a) Short position

b) Long position

3) - 5 % (appreciation of 5%)

a) Short position

b) Long position

a) Short position

b) Long position

5) - 10 % (appreciation of 10%)

a) Short position

b) Long position

6) Other (specify)

a) Short position

(
(a)
(b)
)
(a)
(b)
®)
(a)
(b)
(4) +10 % (depreciation of 10%)
(a)
(b)
®)
(a)
(b)
6)
(a)
(b)

b) Long position




IV. Memo items

(1) To be reported with dard periodicity and ti g

(a) short-term domestic currency debt indexed to the exchange rate 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
(b) financial instruments denominated in foreign currency and settled by other means
(e.g., in domestic currency)'® 0.00) 0.00) 0.00) 0.00) 0.00) 0.00) 0.00) 0.00) 0.00) 0.00) 0.00) 0.00) 0.00) 0.00)
—derivatives (forwards, futures, or options contracts) 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
—short positions 0.00) 0.00) 0.00) 0.00) 0.00) 0.00) 0.00) 0.00) 0.00) 0.00) 0.00) 0.00) 0.00) 0.00)
—long positions 0.00) 0.00) 0.00) 0.00) 0.00) 0.00) 0.00) 0.00) 0.00) 0.00) 0.00) 0.00) 0.00) 0.00)
—other instruments 0.00) 0.00) 0.00) 0.00) 0.00) 0.00) 0.00) 0.00) 0.00) 0.00) 0.00) 0.00) 0.00) 0.00)
(c) pledged assets 71.00 44.00] 33.00 39.00 44.00] 36.00 34.00 35.00 35.00 33.00 37.00 38.00 39.00 39.00
—included in reserve assets 71.00 44.00] 33.00 39.00 44.00] 36.00 34.00 35.00 35.00 33.00 37.00 38.00 39.00 39.00
—included in other foreign currency assets 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
(d) securities lent and on repo'® -12,616.000 -11,776.000 -13,116.00] -11,869.00]  -8,939.00]  -9,214.00]  -8,002.00]  -7,619.00]  -9,271.00  -7,193.00]  -7,025.00]  -7,862.00|  -7,075.00|  -7,096.00]
—lent or repoed and included in Section | -18,941.000 -17,328.00] -14,872.00] -12,750.00] -9,696.00]  -9,744.00,  -8,601.00]  -8,249.00]  -9,827.00  -7,573.00]  -7,310.00]  -8,058.00]  -7,233.00|  -7,456.00]
—lent or repoed but not included in Section | 0.00] 0.00] 0.00] 0.00] 0.00] 0.00] 0.00] 0.00] 0.00 0.00 0.00 0.00 0.00 0.00
—borrowed or acquired and included in Section | 0.00] 0.00] 0.00] 0.00] 0.00] 0.00] 0.00] 0.00] 0.00 0.00 0.00 0.00 0.00 0.00
—borrowed or acquired but not included in Section | 6,324.00) 5,551.00) 1,756.00| 881.00 757.00 530.00 599.00 629.00 556.00 381.00 285.00 196.00) 159.00) 360.00
(e) financial derivative assets (net, marked to marketj® -121.00 205.00 289.00 -517.00) -590.00) -466.00 -676.00) -220.00) 108.00) 97.00 -35.00) 209.00 -116.00) -108.00)
—forwards -2.00 321.00 470.00] -180.00) -169.00 -85.00) -268.00 45.00) 202.00 170.00) 68.00 323.00 0.00) 0.00)
—futures -1.00 -8.00 -28.00) 17.00) -6.00 0.00) -10.00] -3.00 6.00) 10.00) -7.00 -3.00 1.00) -1.00
—swaps -82.00) -79.00) -101.00) -323.00 -401.00) -355.00 -432.00) -295.00) -141.00) -107.00) -124.00) -151.00) -159.00) -151.00)
—options -12.00] 29.00 26.00 44.00] 54.00 40.00] 37.00 26.00 28.00 21.00 25.00 37.00 39.00 43.00]
—other -23.00) -58.00) -77.00] -74.00) -67.00) -67.00) -3.00 7.00) 12.00) 3.00) 3.00) 3.00) 3.00) 2.00)
(f) derivatives (forward, futures, or options contracts) that have a residual maturity
greater than one year. 0.00) 0.00) 0.00) 0.00) 0.00) 0.00) 0.00) 0.00) 0.00) 0.00) 0.00) 0.00) 0.00) 0.00)
—aggregate short and long positions in forwards and futures in foreign currencies vis-;
vis the domestic currency (including the forward leg of currency swaps)
(a) short positions () 0.00 0.00 0.00 0.00 0.00 0.00) 0.00) 0.00) 0.00 0.00 0.00 0.00 0.00 0.00
(b) long positions (+) 0.00 0.00 0.00 0.00 0.00 0.00) 0.00) 0.00) 0.00 0.00 0.00 0.00 0.00 0.00
—aggregate short and long positions of options in foreign currencies vis-a-vis the
domestic currency
(a) short positions 0.00) 0.00) 0.00) 0.00) 0.00) 0.00) 0.00) 0.00) 0.00) 0.00) 0.00) 0.00) 0.00) 0.00)
(i) bought puts 0.00 0.00) 0.00) 0.00) 0.00) 0.00) 0.00) 0.00) 0.00 0.00 0.00 0.00 0.00 0.00
(ii) written calls 0.00 0.00 0.00 0.00 0.00 0.00) 0.00) 0.00) 0.00 0.00 0.00 0.00 0.00 0.00
(b) long positions 0.00 0.00) 0.00) 0.00) 0.00) 0.00) 0.00) 0.00) 0.00 0.00 0.00 0.00 0.00 0.00
(i) bought calls 0.00 0.00 0.00 0.00 0.00 0.00) 0.00) 0.00) 0.00 0.00 0.00 0.00 0.00 0.00
(if) written puts 0.00 0.00) 0.00) 0.00) 0.00) 0.00) 0.00) 0.00) 0.00 0.00 0.00 0.00 0.00 0.00
(2) To be disclosed at least once a year:
(a) currency composition of reserves (by groups of currencies) 44,266.00| 51,028.00| 46,579.00)| 47,907.00)| 0.00| 48,745.00|
—currencies in SDR basket 40,403.00| 48,053.00) 43,918.00) 45,086.00) 0.00]  44,913.00
—currencies not in SDR basket 3,862.00) 2,975.00) 2,661.00] 2,821.00] 0.00 3,831.00)

—by individual currencies (optional)




Footnotes:

1. In principle, only instruments denominated and settled in foreign currency (or those whose valuation is directly dependent on the exchange rate and that are settled in foreign currency) are to be included in categories |, Il, and IIl of the template. Financial instruments denominated in foreign currency
and settled in other ways (e.g., in domestic currency or commodities) are included as memo items under Section IV.

2. Netting of positions is allowed only if they have the same maturity, are against the same counterparty, and a master netting agreement is in place. Positions on organized exchanges could also be netted.

3. Monetary authorities defined according to the IMF Balance of Payments Manual , Fifth Edition.

4. In cases of large positions vis-a-vis institutions headquartered in the reporting country, in instruments other than deposits or securities, they should be reported as separate items.

5. The valuation basis for gold assets should be disclosed; ideally this would be done by showing the volume and price.

6. Including interest payments due within the corresponding time horizons. Foreign currency deposits held by nonresidents with central banks should also be included here. Securities referred to are those issued by the monetary authorities and the central government (excluding social security).

7. In the event that there are forward or futures positions with a residual maturity greater than one year, which could be subject to margin calls, these should be reported separately under Section IV.

8. Only bonds with a residual maturity greater than one year should be reported under this item, as those with shorter maturities will already be included in Section II, above.

9. Reporters should distinguish potential inflows and potential outflows resulting from contingent lines of credit and report them separately, in the specified format.

10. In the event that there are options positions with a residual maturity greater than one year, which could be subject to margin calls, these should be reported separately under Section IV.

11. These "stress-tests" are an encouraged, rather than a prescribed, category of information in the IMF’s Special Data Dissemination Standard (SDDS). Could be disclosed in the form of a graph. As a rule, notional value should be reported. However, in the case of cash-settled options, the estimated
future inflow/outflow should be disclosed. Positions are "in the money" or would be, under the assumed values.

12. Distinguish between assets and liabilities where applicable.

13. Identify types of instrument; the valuation principles should be the same as in Sections I-lll. The notional value of derivatives should be shown in the same format as for the nominal/notional values of forwards/futures in Section Il and options in Section Il

14. Only assets included in Section | that are pledged should be reported here.

15. Assets that are lent or repoed should be reported here, whether or not they have been included in Section | of the template, along with any associated liabilities (in Section II). However, these should be reported in two separate categories, depending on whether or not they have been included in
Section |. Similarly, securities that are borrowed or acquired under repo agreements should be reported as a separate item and treated symmetrically. Market values should be reported and the accounting treatment disclosed.

16. Identify types of ir The main char istics of internal models used to calculate the market value should be disclosed.



