Table 5B: Currency Breakdown

Reporting banks' cross border positions vis-a-vis non-banks

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 10,935.1 10,940.5 11,5259 11,678.7 0.5 466.4 152.0 9.2 183.4 122.0

A) Domestic currency 4,015.6 3,941.1 4,154.7 4,239.7 -49.0 124.6 19.9 10.0 38.0 56.7

U.S. dollar 693.4 829.5 839.8 879.7 136.1 50.2 2.8 -37 11.2 39.9

Euro 2,583.6 2,3343 2,458.4 2,542.7 -197.2 33 -16.8 -13 141 7.3

Yen 336.0 372.7 4139 3954 195 63.5 16.6 124 10.5 24.0

Pound sterling 2409 2391 260.6 2388 -11.0 -57 10.6 8.7 -94 -15.6

Swiss franc 29.8 28.7 24.8 239 -13 -5.5 -2.8 -0.8 -0.5 -14

Other 131.9 136.8 157.3 159.4 5.0 18.8 9.4 -54 1222 25

B) Foreign currency 6,479.3 6,487.4 6,793.5 6,846.5 -23.5 258.9 109.9 -9.9 112.7 46.2

U.S. dollar 4,058.4 3,990.3 4,123.2 4,162.6 -74.6 144.2 63.5 -34.5 814 338

Euro 1,164.0 1,214.2 1,243.1 1,287.5 353 51.7 30.5 22.8 -22.9 214

Yen 160.9 215.8 2189 195.0 37.2 -321 -0.0 -21.8 -19 -84

Pound sterling 2734 264.9 300.7 305.9 33 20.2 22 119 33 27

Swiss franc 120.7 107.0 113.2 115.8 -16.9 -1.8 0.9 0.8 -34 -0.2

Other 701.8 695.2 794.3 779.7 -7.9 76.7 12.8 10.9 56.1 -31

C) Unallocated 440.2 512.1 577.7 592.5 73.0 83.0 22.1 9.1 32.7 19.1
Liabilities

All currencies 7,163.5 7,182.8 7,641.1 7,712.0 74.2 133.6 125.2 -84.9 94.1 -0.7

A) Domestic currency 2,680.5 2,804.7 3,073.2 3,130.4 151.5 38.4 33.0 -20.7 25.7 0.3

US dollar 859.1 972.7 1,023.6 1,072.6 113.6 99.9 9.0 26.8 151 49.0

Euro 1,179.1 1,201.5 1,328.2 1,335.9 458 -146.4 -9.8 -61.1 -11.1 -64.4

Yen 811 73.0 65.6 60.5 -11.5 -5.9 -0.3 4.4 =27 15

Pound sterling 319.8 316.5 355.7 354.6 -34 30.5 20.5 -3.2 6.3 7.0

Swiss franc 49.6 55.7 62.5 62.6 6.8 51 -0.2 6.7 0.0 -13

Other 191.9 185.2 2376 2442 0.2 55.1 137 14.6 181 8.6

B) Foreign currency 4,089.4 3,944.4 4,081.8 4,080.3 -120.2 27.7 73.6 -69.4 41.5 -17.9

U.S. dollar 2,887.5 2,701.5 2,748.9 2,763.2 -149.2 51 425 -82.5 475 -24

Euro 701.9 708.9 7104 7183 —4.3 -35 8.5 13.0 -187 -6.4

Yen 76.4 108.7 121.8 101.8 20.8 -134 3.6 -7.1 -0.2 -9.8

Pound sterling 132.6 1251 156.0 1535 21 26 37 -2.2 45 -35

Swiss franc 455 46.7 451 444 4.2 5.0 0.5 -2.6 0.0 -19

Other 2454 253.3 299.7 299.0 6.2 420 15.8 119 83 6.0

C) Unallocated 393.6 433.7 486.1 501.2 42.9 67.6 18.6 5.3 26.9 16.9
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