Table 5D: Currency breakdown

Reporting banks' local positions in foreign currency
in billions of US dollars

Amounts outstanding Estimated exchange rate adjusted changes
Currencies Dec 2011 Dec 2012 Dec 2013 Mar 2014 2012 2013‘ Q22013 Q32013 Q42013 Q12014
Vis-a-vis all sectors
Assets
All currencies 3,905.6 4,006.1 4,122.7 4,111.2 73.2 88.4 18.2 -29.3 -7.6 -20.1
US dollar 1,860.6 1,859.3 1,898.4 1,857.8 54.9 189 339 -62.9 -85 -40.7
Euro 858.6 804.8 830.2 816.9 -70.2 -11.1 -18.5 -22.9 45 -13.0
Yen 141.8 139.7 111.0 107.6 14.2 -24 -8.6 6.2 32 -6.1
Pound sterling 143.6 112.2 104.6 100.8 —4.3 -13.3 -5.0 123 -16.8 -4.9
Swiss franc 2111 184.2 156.0 163.2 -33.2 -32.5 -5.3 -21 -22.6 5.8
Other 2414 266.1 251.2 255.5 241 -20.2 -9.0 -6.3 5.4 33
Unallocated 448.5 639.7 771.2 809.5 87.7 149.0 30.6 46.6 273 355
Liabilities
All currencies 4,588.6 4,677.1 4,807.8 4,829.4 733 71.0 -26.3 10.5 69.2 12.8
US dollar 2,237.6 2,269.0 2,258.2 2,230.8 84.4 9.9 0.1 -124 71.2 -27.5
Euro 856.2 8389 829.6 817.8 -27.4 -56.7 -29.6 -51.3 -18.3 -11.5
Yen 108.0 87.9 83.8 83.2 30 81 0.2 114 -27 -2.6
Pound sterling 144.0 106.0 105.2 104.2 -22.1 -14.1 -8.6 121 -16.7 -21
Swiss franc 111.0 933 83.6 95.5 -13.3 -134 -1.8 0.9 -9.1 11.2
Other 476.0 431.1 489.3 532.2 -34.8 22.8 -5.5 8.1 12.8 41.0
Unallocated 655.8 850.9 958.0 965.6 83.6 1143 189 41.8 320 4.2
Vis-a-vis the non-bank sector
Assets
All currencies 1,955.7 2,052.0 2,054.7 2,026.6 12.0 7.9 -16.9 -40.0 -49.5 -32.4
US dollar 1,103.7 1,105.2 1,131.9 1,103.4 221 34.2 6.1 -36.7 -24.3 -28.5
Euro 4024 389.8 405.3 403.8 -20.4 -39 0.9 -5.7 -9.0 -14
Yen 97.0 89.3 74.6 721 26 45 -9.4 25 29 -4.3
Pound sterling 58.4 56.2 55.8 55.8 -24 -3.6 -5.9 9.0 -8.8 -0.6
Swiss franc 146.4 123.0 106.9 104.6 -22.4 -19.1 -1.8 -2.3 -14.0 -3.2
Other 1315 154.9 1243 121.0 241 -28.6 -9.1 -7.9 -4.9 -39
Unallocated 164 133.6 155.8 166.0 8.5 244 23 1.0 8.6 9.5
Liabilities
All currencies 2,067.1 2,418.2 2,341.1 2,387.0 205.9 -27.3 5.8 -22.3 -75.0 42.7
US dollar 1,301.6 1,486.3 1,404.2 1,409.3 1714 -6.6 8.8 -16.7 -57 51
Euro 4464 470.7 4349 440.1 15.2 -61.3 -6.1 -27.8 -48.6 5.2
Yen 43.8 38.7 49.6 58.2 -2.0 185 24 5.2 -29 74
Pound sterling 56.7 64.6 61.6 64.1 2.8 -5.0 -6.7 8.8 -9.9 1.9
Swiss franc 220 239 23.0 235 0.3 -19 0.9 -0.2 -14 0.2
Other 165.5 173.1 185.8 199.0 34 81 6.3 -37 -4.4 125
Unallocated 31.0 161.0 182.0 192.8 14.8 20.9 0.2 121 -21 103
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