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 2010 Dec 2011 Sep 2012 Dec 2012 2011 2012] Q12012 Q22012 Q32012 Q42012
Assets
All Currencies 29,757.8 29,832.8 29,540.5 29,276.3 66.1 -864.8 76.8 -595.9 -0.4 -345.4
A) Domestic currency 12,455.0 12,066.0 11,843.7 11,709.6 -196.8 -564.6 -56.4 -269.5 -21.1 -217.5
U.S. dollar 3,259.0 3,186.3 2,825.0 2,822.0 -72.6 -364.3 -1214 -291.3 513 -3.0
Euro 7,261.7 6,945.3 6,950.1 6,938.7 -90.1 —-266.9 49.4 -36.1 -85.0 -195.2
Yen 734.6 792.9 842.3 789.8 21.8 79.3 -7.8 473 6.9 329
Pound sterling 691.7 601.1 657.3 620.0 -98.5 41 284 5.2 -6.7 -22.9
Swiss franc 97.1 99.1 64.1 62.0 23 -39.1 -18.8 -9.8 -7.0 -35
Other 411.0 4413 504.8 4771 40.3 224 137 151 194 -25.8
B) Foreign currency 15,813.5 16,176.5 16,048.1 15,854.6 166.4 -449.0 81.4 -334.2 25.3 -221.5
U.S. dollar 9,242.2 9,659.4 9,160.5 9,094.2 165.9 -573.8 -83.0 —4334 187 -76.2
Euro 3,277.8 3,303.1 3,357.2 3,320.2 74.3 -28.2 1435 39.0 -110.1 -100.6
Yen 530.5 548.2 534.0 471.8 -14.4 —42.5 -10.2 -21 -11.0 -19.2
Pound sterling 8204 700.4 799.6 788.1 -103.8 44.6 37 281 26.2 -13.3
Swiss franc 367.1 3917 396.2 398.3 315 -11.5 —44.4 26.2 137 -7.0
Other 1,575.4 1,573.7 1,800.6 1,782.0 129 162.5 71.9 8.0 87.9 -5.2
C) Unallocated 1,489.2 1,590.3 1,648.8 1,712.1 96.5 148.8 51.9 7.9 -4.6 93.6
Liabilities
All Currencies 25,638.0 25,9029 25,307.4 24,9458 4549 -1,160.8 51.7 -658.2 -61.1 -493.2
A) Domestic currency 11,469.1 11,595.5 11,349.6 11,087.1 353.0 -701.6 -79.6 -160.5 -90.4 -371.1
US dollar 3,410.2 3,709.7 3,364.0 3,310.8 299.5 -399.0 -182.3 -198.7 35.2 -53.3
Euro 6,021.4 5,956.0 5,829.8 5,645.6 142.8 —-486.5 90.5 -47.7 -184.4 -344.9
Yen 405.2 361.9 329.0 3104 -58.2 -181 -26.4 31 -9.6 14.8
Pound sterling 891.1 774.9 875.8 862.7 -106.6 69.6 38.7 6.2 17.0 7.7
Swiss franc 1129 166.2 177.0 1731 60.1 15 -20.3 16.9 127 =717
Other 628.3 626.7 773.9 784.6 154 130.8 20.2 59.7 38.7 123
B) Foreign currency 12,977.1 13,016.7 12,624.4 12,489.5 -1.3 -543.1 94.5 -518.8 47.0 -165.8
U.S. dollar 84258 8,404.8 7,862.5 7,852.9 -179.5 —-555.0 -59.2 -553.4 92.2 -34.5
Euro 2,401.4 2,476.0 2,503.4 2,507.9 1831 6.3 1243 40.1 -110.8 —47.2
Yen 4722 4879 491.1 431.0 -5.4 -14.6 -0.5 -33 71 -18.0
Pound sterling 638.0 525.8 582.7 555.3 -98.9 -14 17.6 1.0 12.0 -321
Swiss franc 2404 2711 202.0 194.6 36.1 -82.5 —42.5 -11.7 -16.9 -11.3
Other 799.3 851.1 982.7 947.9 63.3 104.0 54.8 8.5 63.4 -22.6
C) Unallocated 1,191.9 1,290.7 1,333.4 1,369.2 103.2 83.9 36.8 21.1 -17.7 43.7
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