South Africa

Template on international reserves and foreign currency liquidity

Data in this template cover the short-term foreign currency assets of the South African
Reserve Bank (SARB), of the Central Government of South Africa and of the private banking
sector resulting from Exchange Control Regulations. Foreign currency liabilities reflect the
liabilities held by the South African Reserve Bank and the Central Government.

l. Official reserve assets and other foreigh currency assets (approximate market
value)
In millions of US dollars, end of April 2003

A. Official reserve assets 15659*
(1) Foreign currency reserves (in convertible foreign currency) 5728
@ Securities 37

of which: issuer headquartered in the reporting
economy

(b) Total deposits with

0] Other central banks and BIS 1027

(i)  Banks headquartered in South Africa

of which: located abroad

(i)  Banks headquartered outside South Africa 4664

of which: located in the reporting economy

(2)  IMF reserve position

(3) Special drawing rights 307
(4) Gold (including gold deposits) 1838
(5)  Other reserve assets (specify)
of which: Private banking sector 7786
B. Other foreign currency assets (specify) 12
of which: Central Government deposits (working balances) 1
Gold not included in official reserve assets 11

* Including gross reserves of the private banking sector




Predetermined short-term net drains on foreign

value)

In millions of US dollars, end of April 2003

currency assets (nominal

Total Maturity breakdown (residual
maturity)
Uptol Uptol | Morethan | More than
year month 1 month 3 months
and up to and up to
3 months 1 year
1. Foreign currency loans, securities and
deposits
of which: SARB:
Outflows (-) Principal -1524 -466 -1058 -
Interest -28 -8 -18 -2
Inflows (+)  Principal
Interest
Central Government:
Outflows (-) Principal -306 -1 - -305
Interest -538 -107 -54 -377
Inflows (+) Principal
Interest
2. Aggregate short and long positions in
forwards and futures in foreign
currencies vis-a-vis the domestic
currency (including the forward leg of
currency swaps)
(@)  Short positions (-) (Net per period) | -6172 -523 -1027 -4622
(b)  Long positions (+) (Net per period)
3. Other (specify)
(a) Other accounts payable (-) (Net
per period)
53 44 8 1

Other accounts receivable (+)
(Net per period)
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Contingent short-term net drains on foreign currency assets (nominal value)
In millions of US dollars, end of April 2003

Total

Maturity breakdown (residual

maturity)

Uptol
year

Uptol
month

More than
1 month

and up to
3 months

More than
3 months
and up to
1 year

Contingent liabilities in foreign currency

Collateral guarantees on debt
falling due within 1 year

Other contingent liabilities

of which: Central Government

Principal

-316

-105

-190

Interest

-80

-13

-66

Foreign currency securities issued with
embedded options (puttable bonds)

Undrawn, unconditional credit lines
provided by

other central banks and
international organisations

BIS

70

70

IMF

banks and other financial
institutions headquartered in
South Africa

banks and other financial
institutions headquartered
outside South Africa

231

231

Aggregate short and long positions of
options in foreign vis-a-vis the domestic
currency

Short positions

0] Bought puts

(ii) Written puts

Long positions

0] Bought puts

(ii) Written puts
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V. Memorandum items
In millions of US dollars, end of April 2003
(1) To be reported with standard periodicity and timeliness:
(@) short-term domestic currency debt indexed to the exchange rate
(b) financial instruments denominated in foreign currency and settled
by other means (e.g. in domestic currency)
(c) pledged assets
(d)  securities lent and on repo
(e) financial derivative assets (net, marked to market)
0] derivatives (forwards, futures, or option contracts) that have a

residual maturity greater than one year, which are subject to
margin calls

(2)

To be disclosed less frequently

(@)

currency composition of international reserves

15583

currencies in SDR basket, including gold

currencies not in SDR basket

76

(SW\Template.Aug.1.2001)




