Table 5A: Currency Breakdown

Reporting banks' cross-border positions vis-a-vis all sectors

in billions of US dollars

Amounts outstanding

Estimated exchange rate adjusted changes

Currencies Dec 2009 Dec 2010 Jun2011 Sep 2011 2009 2010 | Q42010 Q12011 Q22011 Q32011
Assets
All Currencies 30,081.9 30,187.4 31,591.8 31,6825 -1,954.7 945.5 -329.4 480.9 -185.8 623.8
A) Domestic currency 12,787.2 12,5231  13,137.2  12,934.4 -653.8 3235 -280.3 52.3 -121.6 353.2
U.S. dollar 28082  3,259.0 32117  3,2705 2224 4429 31.1 94.0 -141.3 58.8
Euro 8,109.9 72777 78977  7,584.8 -538.2 —157.1 2425 -33.9 25.3 2375
Yen 587.2 734.7 762.6 801.2 -117.8 65.9 9.5 21.3 -0.5 -2.0
Pound sterling 777.7 725.3 688.8 686.5 -170.0 -18.7 425 -37.4 -15.6 -0.5
Swiss franc 99.4 97.1 106.6 98.5 -18.9 -10.1 -0.4 -2.8 0.4 -0.2
Other 404.8 429.2 469.7 492.9 -31.3 0.7 -35.5 11.1 10.1 59.7
B) Foreign currency 15,816.8 16,014.2 16,680.3 16,911.0 -1,211.5 465.3 -87.3 377.4 —111.2 204.5
U.S. dollar 9,012.8 92690 96087  9,888.4 —673.6 319.9 -11.9 422.1 -76.3 12.5
Euro 35780 3,317 35106  3,476.9 -339.7 -46.0 -191.3 -18.9 -57.4 132.0
Yen 455.3 532.5 465.8 552.8 —-197.2 18.8 222 —44.7 -26.0 48.2
Pound sterling 930.0 820.8 785.4 745.8 -98.6 -48.6 -32.9 —-66.4 22.7 -20.6
Swiss franc 329.2 369.3 4126 4277 -50.7 9.8 55 13.5 -19.0 52,5
Other 15114  1,7055  1,8972  1,819.4 148.2 211.4 121.0 71.9 44.7 -20.0
C) Unallocated 1,477.9  1,650.2  1,7743  1,837.0 -89.3 156.6 38.2 51.2 47.0 66.1
Liabilities
All Currencies 28,132.0 28,532.2 29,8659 30,069.2 -1,812.0  1,041.0 -127.2 564.6 -185.0 850.1
A) Domestic currency 11,4925 11,765.4 12,420.3 12,537.1 -804.8 710.4 -38.6 180.8 -128.8 664.1
US dollar 3,167.8 34102 36040  3,666.0 -198.9 240.0 79.8 332.6 -138.8 61.9
Euro 6,246.4  6,1858  6,673.1 6,736.4 -399.1 4428 -86.2 —41.2 6.2 542.7
Yen 334.8 411.3 335.3 373.1 415 29.9 5.4 -50.1 -28.3 19.6
Pound sterling 1,048.5 972.4 948.6 894.6 -139.5 -58.2 255 -59.8 14.7 -31.1
Swiss franc 92.6 112.9 131.3 166.3 23 10.1 6.6 -3.1 7.3 48.8
Other 602.3 672.7 728.0 700.8 -234 45.7 -7.8 2.3 225 222
B) Foreign currency 15441.3 15,3659 15,9148 15,927.0 -926.7 121.4 -145.0 343.1 -119.6 96.3
U.S. dollar 9,076.5 93436 94396  9,530.0 -211.0 207.3 56.4 237.8 —121.2 -102.6
Euro 3,177.4 28304  3,110.8  3,082.5 —229.5 -132.0 —-142.0 75.0 -13.9 176.3
Yen 587.3 599.4 591.0 624.6 -239.2 -54.4 226 1.0 -15.5 1.8
Pound sterling 858.4 754.4 719.8 706.4 —253.4 -71.6 —49.0 -58.2 155 4.6
Swiss franc 3726 345.9 382.6 361.4 493 -515 -6.6 77 -16.1 12.3
Other 1,369.1 1,492.1 1,670.9  1,622.1 55.6 133.6 18.9 79.7 31.6 37
C) Unallocated 1,198.3  1,400.9  1,530.9  1,605.1 -80.5 209.2 56.3 40.7 63.4 89.7
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