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 2012 Dec 2013 Mar 2014 Jun 2014 2012 2013‘ Q32013 Q42013 Q12014 Q22014
Vis-a-vis all sectors

Assets

All currencies 4,006.1 4,123.2 4,109.1 4,153.4 73.2 90.3 -29.3 -5.7 -11.8 48.2
US dollar 1,859.3 1,898.7 1,856.1 1,884.6 54.9 20.2 -62.9 -7.3 -35.1 28.5
Euro 804.8 830.2 817.1 810.6 -70.2 -10.6 -22.9 49 -10.3 1.2
Yen 139.7 111.0 107.3 105.9 14.2 -24 6.2 32 -6.0 -31
Pound sterling 112.2 104.6 100.7 106.6 —4.3 -13.3 123 -16.8 -4.9 35
Swiss franc 184.2 156.0 163.2 159.3 -33.2 -32.5 -2.1 -22.6 5.8 -2.8
Other 266.1 251.3 255.0 260.2 241 -20.1 -6.3 5.6 31 53
Unallocated 639.7 771.2 809.5 826.2 87.7 149.0 46.6 273 355 15.6

Liabilities

All currencies 4,677.1 4,804.8 4,845.0 4,909.1 73.3 68.4 10.5 66.7 41.5 70.7
US dollar 2,269.0 2,255.5 2,246.8 2,297.2 84.4 7.5 -124 68.8 -19 515
Euro 8389 830.1 8184 784.1 -27.4 -56.7 -51.3 -18.3 -8.9 -25.4
Yen 87.9 83.8 83.0 89.3 3.0 8.1 114 =27 -2.6 47
Pound sterling 106.0 105.2 104.3 1144 -22.1 -14.1 121 -16.7 -2.0 7.6
Swiss franc 933 835 95.4 90.3 -13.3 -134 0.9 -9.2 111 -3.6
Other 431.1 488.6 5315 538.9 -34.8 22.8 81 127 416 7.6
Unallocated 850.9 958.0 965.6 994.9 83.6 1143 41.8 320 4.2 283

Vis-a-vis the non-bank sector

Assets

All currencies 2,052.0 2,091.4 2,051.2 2,071.2 12.0 7.9 -40.0 -49.5 -19.7 22.4
US dollar 1,105.2 1,146.7 1,101.3 1,102.4 221 34.2 -36.7 -24.3 -214 11
Euro 389.8 426.9 4303 4424 -20.4 -3.8 -57 -89 4.0 16.1
Yen 89.3 74.7 71.9 69.7 26 45 25 29 -4.4 -33
Pound sterling 56.2 55.8 55.8 56.1 -24 -3.6 9.0 -8.8 -0.6 -1.0
Swiss franc 123.0 106.9 104.6 103.3 -22.4 -19.1 -2.3 -14.0 -3.2 -0.5
Other 154.9 124.6 1213 124.0 241 -28.7 -7.9 -4.9 -3.6 29
Unallocated 133.6 155.8 166.0 1733 8.5 244 1.0 86 9.6 7.0

Liabilities

All currencies 2,418.2 2,340.7 2,379.2 2,394.7 205.9 -27.2 -22.3 -75.0 53.3 22.0
US dollar 1,486.3 1,403.7 1,403.5 14135 1714 -6.6 -16.7 -57 16.8 117
Euro 470.7 4349 439.1 425.2 15.2 -61.3 -27.8 -48.6 47 -85
Yen 38.7 49.6 58.0 59.5 -2.0 185 5.2 -29 74 04
Pound sterling 64.6 61.5 63.9 65.3 2.8 -5.0 8.8 -9.9 1.8 -0.2
Swiss franc 239 23.0 234 234 0.3 -19 -0.2 -14 0.2 13
Other 173.1 185.9 198.5 207.8 34 8.2 -37 -4.3 122 9.8
Unallocated 161.0 182.0 192.8 200.2 14.8 20.9 121 -21 103 74
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