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Informationen zu SNB-Statistiken

Mai 2011

Umteilungen in der Wertschriftenstatistik (Tabellen D51 bis

D5Za)

Korrekturen bei der Zuteilung der Wertschrifteninhaber
vom Sektor Kommerzielle Kunden zum Sektor Institutionelle
Anleger flhrten zwischen Februar und Méarz 2011 zu grosse-
ren Umteilungen von Wertschriftenbestanden. Betroffen waren
fast alle Wertschriftenkategorien und die Wahrungen USD, CHF
und EUR. Diese Umteilungen zeigten sich insbesondere in fol-
genden Positionen:

- Institutionelle Anleger mit Domizil im Ausland, Wertpapiere
auslandischer Emittenten: Zunahme von rund 13 Mrd. Fran-
ken,

- Institutionelle Anleger mit Domizil im Ausland, Wertpapiere
inlandischer Emittenten: Zunahme von rund 3 Mrd. Franken,

- Institutionelle Anleger (Finanzierungs- und Vermogensver
waltungsinstitutionen) mit Domizil im Inland, Wertpapiere
sowohl in- als auch ausléandischer Emittenten: Zunahme von
rund 5 Mrd. Franken.
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Information on SNB statistics

May 2011

Reclassifications in securities statistics (tables D51 to D52a)

Major reclassifications of securities holdings took place
between February and March 2011 as the result of reallocations
of securities holders from the commercial customers sector to
the institutional investors sector. This affected almost all cat-
egories of securities, as well as the following currencies: USD,
CHF and EUR. The reclassifications were particularly evident in
the following items:

- Non-resident institutional investors, securities of foreign
issuers:
up by about CHF 13 billion,

- Non-resident institutional investors, securities of domestic
issuers:
up by about CHF 3 billion,

- Resident institutional investors (financial and asset manage-
ment institutions), securities of both domestic and foreign
issuers:
up by about CHF 5 billion.
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Zudem werden im Internet auch Tabellen
publiziert, auf die im gedruckten Monatsheft aus
Platzgrinden verzichtet werden muss. Die
betreffenden Tabellen sind an der alpha-
numerischen Erganzung der Tabellennummer
erkennbar (Beispiel: F2a, F2b, F2c als Erweiterung
von Tabelle F2). Diese zusatzlichen Tabellen sind
im Inhaltsverzeichnis mit dem Begriff Internet
anstelle einer Seitenzahl gekennzeichnet.

Rounded zero or value negligible.
Absolute zero.

Data confidential, not available or not applicable.

Data not yet available.

Figures in bold type show new or revised values.

Break in the series.

Dates

Year

Year, quarter
Year, month
Year, month, day

Rounding differences

The figures in the tables are rounded. Where
rounded figures are used in calculations
(totals, balances, rates of change, shares),
deviations from the exact values can result.

Further information
publications@snb.ch

Editorial deadline

The table updates are completed at mid-month.
Data that become available subsequently are
included wherever possible.

The Monthly Statistical Bulletin on the internet

The tables published in the Monthly Statistical Bulletin

are also available on the internet at www.snb.ch,
Publications, Monthly Statistical Bulletin, and are
updated on a monthly basis.

Moreover, some tables that are not included in the

printed version of the Monthly Statistical Bulletin due
to lack of space are published on the internet. The tables

in question can be identified by the letters appended
to the table numbers (e.g. F2a, F2b and F2c as
an extension of table F2). In the table of contents,

Internet is added next to these supplementary tables

instead of the page number.
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A1 Bilanzpositionen der SNB'
SNB balance sheet items’

In Millionen Franken / In CHF millions

Jahresende | Aktiven
Monatsende | Assets
Gold und Devisenanlagen Reserveposition Internationale Wahrungshilfe- Forderungen aus Forderungen aus
Forderungen aus beim IWF Zahlungsmittel kredite Repo-Geschaften in | Repo-Geschaften in
Goldgeschaften Schweizer Franken | US-Dollar
End of year Gold holdings and Foreign currency Reserve position International Monetary Claims from CHF Claims from USD
End of month | claims from gold investments in the IMF payment assistance loans repo transactions repo transactions
transactions instruments
1 2 3 4 5 6 7
2001 32982.4 50580.8 2665.7 476.3 347.2 259121
2002 29339.6 52941.2 2669.8 103.0 316.5 27977.2
2003 27128.0 56311.7 2561.9 45.8 327.2 27097.7
2004 21639.2 60708.0 2035.1 80.1 291.3 24502.7
2005 28050.2 46585.5 1079.8 78.9 270.2 26198.6
2006 32220.5 45591.9 557.3 330.8 236.6 27126.9 .
2007 34775.5 50586.3 406.0 281.7 273.1 31025.4 45174
2008 30861.6 47428.8 724.7 244.5 326.3 50320.6 11670.9
2009 38185.6 94680.2 1230.8 5555.9 348.9 36207.9 —
2010 43987.9 203809.6 1067.7 4670.3 300.4 — —
2010 03 39450.1 125088.6 1210.6 5520.1 360.3 11194.6 —
2010 04 39339.0 153581.6 1175.8 5513.3 363.5 2362.0 —
2010 05 39085.1 238786.4 1175.8 5513.9 362.4 — —
2010 06 45018.0 226657.7 1139.4 5408.2 355.2 — —
2010 07 45002.5 221375.4 11391 5401.7 351.8 — —
2010 08 45002.0 219300.4 1139.1 5405.4 351.8 811.0 —
2010 09 42723.7 216822.5 1121.9 5114.2 335.4 — —
2010 10 42717.7 2137255 1121.6 51141 335.0 —_ —_
2010 11 42671.4 213774.5 1121.6 5115.0 333.9 — —
2010 12 43987.9 203809.6 1067.7 4670.3 300.4 — —
2011 01 417421 209902.8 1268.0 4775.7 306.2 — —
2011 02 43836.9 208326.1 1257.0 4735.1 303.6 — —
2011 03 43999.4 211918.1 1313.6 4699.8 300.9 — —
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Jahresende

Monatsende
Guthaben aus Inléndische Gedeckte Forderungen Wertschriften Darlehen an Ubrige Aktiven Total
Swap-Geschéften | Geldmarkt- Darlehen gegenlber in Schweizer Stabilisierungs-
gegen Schweizer | forderungen Inlandkorres- Franken fonds
Franken pondenten
End of year Balances from Domestic money | Secured loans Claims against CHF securities Loan to Other assets
End of month | swap trans- market claims domestic stabilisation
actions against correspondents fund
CHF
8 9 10 11 12 13 14 15
2001 73.7 6000.0 1115.0 120153.1
2002 29.8 7018.4 1587.9 121983.3
2003 36.8 7657.9 1630.6 122797.7
2004 — 11.8 7393.6 1246.9 117908.8
2005 — 5.3 57291 990.6 108988.2
2006 — 5.1 4907.6 836.8 111813.5
2007 . — 11.0 4130.7 . 919.8 126926.9
2008 50421.4 — 111 3596.7 15248.0 3467.9 214322.6
2009 2671.6 — 9.8 6542.7 209941 836.3 207 263.8
2010 — — — 3497.4 11786.1 835.5 269954.9
2010 03 — — 0.6 6594.0 18696.8 788.4 208904.1
2010 04 — — 3.6 6455.2 17740.3 766.9 227301.2
2010 05 — — -11 6020.2 16853.7 779.0 308575.4
2010 06 — — — 5636.0 16893.1 835.4 301943.0
2010 07 — — — 3806.9 16516.7 767.5 294 361.5
2010 08 — — — 3448.0 16148.3 772.4 292378.4
2010 09 — — — 3523.8 14348.1 852.6 284842.3
2010 10 — — — 3481.9 13985.3 763.0 281244.0
2010 11 — — — 3479.2 13086.1 764.7 280346.4
2010 12 — — — 3497.4 11786.1 835.5 269954.9
2011 01 — — — 34131 11490.9 768.1 273666.9
2011 02 — — — 3460.7 10729.8 768.4 273417.5
2011 03 — — — 3455.0 9889.3 815.5 276391.5
' Bewertet zu Quartalsendkursen. Ab Januar 2011 sind fir Goldkurs und Wechselkurse Monatsendwerte zu Grunde gelegt. Eine vollsténdige Bewertung aller
Bilanzpositionen erfolgt ausschliesslich am Quartalsende.
Underlying SNB balance sheet positions are valued at end-of-quarter prices, with monthly updated exchange rates and gold prices from January 2011. Current
end-of-quarter figures are provisional until the figures for the following month have been published.
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Jahresende | Passiven
Monatsende | Liabilities
Notenumlauf Girokonten Verbindlichkeiten Girokonten Ubrige Sichtver- Verbindlichkeiten Eigene Schuld-
inlandischer Banken | gegenliber dem ausléndischer bindlichkeiten aus Repo- verschreibungen
Bund Banken und Geschaften in
Institutionen Schweizer Franken
End of year Banknotes in Sight deposits of Liabilities towards Sight deposits Other sight Liabilities from CHF | SNB debt
End of month | circulation domestic banks the Confederation of foreign banks liabilities repo transactions certificates
and institutions

16 17 18 19 20 21 22
2001 39844.7 6316.9 2406.0 629.8 182.7 —
2002 39600.2 4516.9 7092.4 556.8 159.9 —
2003 40544.0 7186.6 2853.1 486.0 163.4 —
2004 397193 6541.7 2154.8 3294 165.0 —
2005 41366.5 5852.7 3126.3 483.9 189.9 —
2006 43182.2 6716.0 1056.2 421.7 163.2 —
2007 44 258.6 8672.9 1077.0 644.1 169.1 615.0 .
2008 49160.8 37186.2 8803.7 3799.8 1383.8 — 24424.9
2009 49966.2 44992.9 6182.7 2640.6 3286.0 — 274731
2010 51498.0 37950.7 5347.2 3779.4 1839.2 13182.1 107 869.6
2010 03 47909.1 48632.4 7087.5 2125.0 3346.4 — 26 465.1
2010 04 47033.8 57865.5 6876.7 5987.1 2803.7 — 35106.6
2010 05 477291 101111.4 16093.1 4452.7 11882.6 — 55010.1
2010 06 47509.3 77839.0 18369.2 5929.1 10871.4 — 73286.2
2010 07 47171.0 53705.2 14700.5 5422.2 9020.8 19648.0 79604.6
2010 08 46974.9 28269.5 6825.9 4118.2 2442.4 22060.0 116815.7
2010 09 471181 35277.2 72154 5131.0 6169.2 18635.2 105024.7
2010 10 47167.4 29066.4 6880.3 5091.0 5194.1 20002.0 108943.3
2010 11 48051.1 244021 4099.6 2440.6 3108.9 25810.0 113706.9
2010 12 51498.0 37950.7 5347.2 37794 1839.2 13182.1 107 869.6
2011 01 49128.5 22322.8 39714 2605.4 47141 27000.0 1117461
2011 02 48575.1 24160.8 2555.5 1162.4 2555.3 27000.0 115551.8
2011 03 49002.8 23076.4 6962.0 3142.8 1408.7 21002.1 117017.5
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Jahresende

Monatsende
Ubrige Terminverbind- | Verbindlichkeiten in Ausgleichsposten fir Sonstige Passiven Ruckstellungen und Total
lichkeiten Fremdwahrungen vom IWF zugeteilte Eigenkapital 2
Sonderziehungsrechte
End of year Other time liabilities Foreign currency Counterpart of special | Other liabilities Provisions and equity
End of month liabilities drawing rights capital 2
allocated by the IMF

23 24 25 26 27 28
2001 — 1469.7 3234 68980.0 120153.1
2002 — 146.6 190.2 69720.4 121983.3
2003 —_ 130.5 174.8 71269.3 122797.7
2004 — 0.5 160.9 68837.2 117908.8
2005 — 230.8 90.7 57647.3 108988.2
2006 — 1.8 81.9 60190.6 111813.5
2007 4608.0 1127.6 72.5 65682.1 126926.9
2008 29414.5 420.1 . 1279.8 58449.1 214322.6
2009 — 1450.1 5311.8 58.5 65901.9 207 263.8
2010 — 1068.7 4736.5 92.0 42591.3 269954.9
2010 03 — 1481.1 5292.6 80.3 66484.6 208904.1
2010 04 —_ 1483.4 5292.6 2511.7 62 340.0 227301.2
2010 05 — 6312.0 5292.6 12.2 60679.7 308575.4
2010 06 — 3282.9 5257.5 271.3 59327.1 301943.0
2010 07 — 1940.5 5257.5 121 57879.1 294361.5
2010 08 — 1368.9 5257.5 134 58232.0 292378.4
2010 09 — 1422.8 4978.6 156.7 53713.2 284842.3
2010 10 —_ 1792.0 4978.6 11.0 52117.9 281244.0
2010 11 — 1374.6 4978.6 14.3 52359.4 280346.4
2010 12 — 1068.7 4736.5 92.0 42591.3 269 954.9
2011 01 — 1970.4 4843.5 13.1 45351.7 273666.9
2011 02 —_ 322.2 4801.4 13.1 46719.9 2734175
2011 03 — 5836.2 4751.6 76.5 44115.0 276391.5
2 Bis zur Generalversammlung jeweils inkl. Ausschittung an Bund, Kantone und Aktionére.

Until the Annual General Meeting, inclusive of the distributions to the Confederation, cantons and shareholders in both cases.
Statistisches Monatsheft Mai 2011 / Monthly Statistical Bulletin May 2011 9 SNB BNS =F



A2 Noten- und Miinzumlauf
Banknotes and coins in circulation

In Millionen Franken / In CHF millions

Jahresende | Abschnitte in Franken Noten- Munzumlauf
Monatsende | Banknote denominations in CHF umlauf
Total
End of year Total Coins in
End of month banknotesin | circulation
5 10 20 50 100 200 500 1000 circulation

1 2 3 4 5 6 7 8 9 10
2001 . 594.4 1211.7 1874.7 8280.9 6105.6 306.5 214711 39844.7 2324.6
2002 . 592.4 1221.9 1770.3 8063.9 6167.8 236.4 21547.5 39600.2 2339.7
2003 . 600.7 1254.5 1787.7 8107.4 6250.1 206.2 22337.3 40544.0 2383.1
2004 . 602.2 12447 1760.4 78425 5867.4 184.9 22217.2 39719.3 2419.9
2005 . 611.3 1293.1 1798.5 7977.2 6280.3 167.4 23238.8 41366.5 2468.4
2006 . 626.1 1366.7 1881.7 8349.8 6706.6 154.7 24096.8 43182.2 2524.3
2007 . 645.5 1420.6 19481 8619.8 7072.7 145.4 24406.5 44 258.6 2592.8
2008 . 661.7 1470.6 20194 9072.1 7511.9 136.8 28288.5 49160.8 2664.1
2009 . 669.8 14745 2062.4 8949.4 7443.6 130.2 29236.4 49966.2 2713.0
2010 . 683.9 1498.1 2155.6 9153.9 7474.4 124.3 30407.9 51498.0 2764.3
2010 03 . 660.0 1459.7 2021.3 8509.1 7017.8 128.9 28112.4 47909.1 27121
2010 04 . 655.2 1432.5 1991.5 8307.0 6761.7 128.3 27757.7 47033.8 2706.5
2010 05 . 661.3 1443.9 20325 8373.4 6814.9 127.6 28275.7 477291 2712.0
2010 06 . 670.1 1459.3 2040.6 8405.6 6851.2 127.1 27955.5 47509.3 2719.6
2010 07 . 668.1 14455 2041.2 8409.6 6790.3 126.7 27689.8 47171.0 2716.3
2010 08 . 668.5 1451.2 2043.6 8348.8 67341 126.2 27602.7 46974.9 27189
2010 09 . 669.4 1456.7 2047.0 8417.9 6744.5 126.0 27656.8 47118.1 2726.7
2010 10 . 666.8 1455.0 2030.9 8417.8 6738.9 125.7 27732.5 47167.4 27341
2010 11 . 669.7 1468.2 2063.6 8529.6 6913.7 125.2 28281.3 48051.1 27454
2010 12 . 683.9 1498.1 2155.6 9153.9 7474.4 124.3 30407.9 51498.0 2764.3
2011 01 . 672.5 1462.7 2073.2 8654.2 7004.9 124.1 29137.0 49128.5 2747.0
2011 02 . 673.1 1455.9 2071.3 8543.5 6873.8 123.7 28833.9 48575.1 2754.3
2011 03 . 673.9 1471.9 2091.5 8646.8 6993.8 123.3 29001.7 49002.8 2766.7
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A31 Wahrungsreserven der Schweiz
Switzerland’s reserve assets

In Millionen Franken beziehungsweise Dollar / In CHF millions or US dollars

Bestande Ende Marz 2011 CHF
Level at the end of March 2011 in USD in CHF

Restlaufzeit
Residual maturity

Bis Uber Uber

1 Monat 1 Monatbis | 3 Monate
3 Monate bis 1 Jahr

Up to Over Over

1 month 1 month 3 months
and below | and below
3 months 1 year

1 2 3 4
Offizielle Wahrungsreserven und librige Aktiven in Fremdwahrungen
Official reserve assets and other foreign currency assets
|. Offizielle Wahrungsreserven und Ubrige Aktiven in Fremdwahrungen
(zu approximativen Marktwerten)
Official reserve assets and other foreign currency assets
(approximate market value) 266 128 291073
A Offizielle Wéhrungsreserven
Official reserve assets 256 100 280105
1 Fremdwahrungsreserven (in konvertierbaren Fremdwahrungen)
Foreign currency reserves (in convertible foreign currencies) 206 083 225400
a Wertschriften
Securities 205308 224552
davon von im Ausland niedergelassenen Emittenten mit Hauptsitz in der Schweiz
of which, borrower headquartered in Switzerland but located abroad 59 64
b Total Guthaben bei:
Total currency and deposits with: 775 848
i anderen nationalen Zentralbanken, EZB, BIZ und IWF
Other national central banks, ECB, BIS and IMF 458 501
i Banken mit Hauptsitz in der Schweiz
banks headquartered in Switzerland 7 7
davon bei Niederlassungen im Ausland
of which, located abroad — —
iii Banken mit Hauptsitz im Ausland
banks headquartered outside Switzerland 310 339
davon bei Niederlassungen in der Schweiz
of which, located in Switzerland 42 46
2 Reserveposition beim IWF
IMF reserve position 1314 1437
3 Sonderziehungsrechte (SZR)
Special drawing rights (SDRs) 4700 5140
4 Gold (inklusive Goldeinlagen und Goldswaps) '
Gold (including gold deposits and gold swaps) ' 43999 48124
5 Ubrige Reservepositionen
Other reserve assets 4 5
Derivative Finanzinstrumente
Financial derivatives 4 5
Darlehen an Nichtbanken und Nichtschweizer
Loans to nonbanks and nonresidents — —
Ubrige
Other — —
B Ubrige Aktiven in Fremdwéhrungen (kein Bestandteil der offiziellen Wahrungsreserven)
Other foreign currency assets (not included in official reserve assets) 10028 10968
Wertschriften
Securities — —
Guthaben
Deposits 218 238
Darlehen
Loans 10189 11144
Derivative Finanzinstrumente
Financial derivatives -379 -415
Gold
Gold — —
Ubrige
Other — —
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CHF
in USD in CHF

Restlaufzeit
Residual maturity

Bis Uber Uber

1 Monat 1 Monatbis | 3 Monate
3 Monate bis 1 Jahr

Up to Over Over

1 month 1 month 3 months
and below | and below
3 months 1 year

1 2 3 4 5

Vorbestimmte kurzfristige Nettoabfliisse von Fremdwahrungsbestanden
Predetermined short-term net drains on foreign currency assets
Il. Vorbestimmte kurzfristige Nettoabfliisse von Fremdwahrungsbestanden (Nominalwert)
Predetermined short-term net drains on foreign currency assets (nominal value) 1597 1747 62 142 1393
1 Darlehen, Wertschriften und Guthaben in fremder Wahrung (inklusive Zinsen)
Foreign currency loans, securities and deposits (including interest) — — — — —
Abflusse ()
Outflows (-) — — — — —
Kapitalbetrag?
Principal ? —_ — — — —
Zinsbetrag
Interest — — — — —
Zuflisse (+)
Inflows (+) — — — — —
Kapitalbetrag?
Principal ? — — — — —
Zinsbetrag
Interest — — - — —
2 Total kurz- und langfristige Positionen in Forwards und Futures in fremder Wé&hrung
gegenlber Schweizer Franken (inkl. Terminseite von Devisenswaps)
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)) 1597 1747 62 142 1393
a Short-Positionen
Short positions -63 -69 — -63 —
b Long-Positionen
Long positions 1659 1815 62 204 1393
3 Ubrige
Other — — —_ — —
Abflisse aus Repogeschéften (-)
Outflows related to repos (-) -5834 -6381 -4802 -1032 —
Zuflisse aus Reverse Repogeschaften (+)
Inflows related to reverse repos (+) 5834 6381 4802 1032 —

Handelskredit (-)

Trade credit (-) — — —_ —_ —
Handelskredit (+)

Trade credit (+) — — — — —
Ubrige Verpflichtungen (<)

Other accounts payable (-) —_ — — —_ —
Ubrige Guthaben (+)

Other accounts receivable (+) — — — — —

Bedingte kurzfristige Nettoabfliisse von Fremdwahrungsbestanden
Contingent short-term net drains on foreign currency assets

Ill. Bedingte kurzfristige Nettoabfliisse von Fremdwahrungsbestanden (Nominalwert)

Contingent short-term net drains on foreign currency assets (nominal value) -93 -102 -93 — —
1 Eventualverpflichtungen in fremder Wahrung
Contingent liabilities in foreign currency -93 -102 -93 — —

a Gesicherte Verpflichtungen fallig innerhalb eines Jahres
Collateral guarantees on debt falling due within 1 year — — — — —
b Ubrige Eventualverpflichtungen?
Other contingent liabilities -93 -102 -93 — —
2 Wertschriften in Fremdwahrung mit Optionscharakter (Puttable Bonds)
Foreign currency securities issued with embedded options (puttable bonds) —_ - - —_ -

' Gewicht in tausend Feinunzen: 33 440.
Weight of gold in thousand fine ounces: 33 440.

2 Inklusive Zinsbetrag.
Including interest.

3 Nachschusspflicht auf Namensaktien der BIZ.
Additional funding obligation for registered shares in BIS.
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CHF
in USD in CHF

Restlaufzeit
Residual maturity

Bis Uber Uber

1 Monat 1 Monatbis | 3 Monate
3 Monate bis 1 Jahr

Up to Over Over

1 month 1 month 3 months
and below | and below
3 months 1 year

1 2 3 4

3 Nicht beanspruchte, unbedingte Kreditlimiten gewahrt von:
Undrawn, unconditional credit lines provided by:
a anderen nationalen Wahrungsbehorden, EZB, BIZ, IWF und anderen internationalen
Organisationen 4
Other national monetary authorities, ECB, BIS, IMF and other international organisations 4
— anderen nationalen Wahrungsbehorden (+)
Other national monetary authorities (+)
- BIZ (+)
BIS (+)
- IWF (4)
IMF (+)
— Andere internationale Organisationen (+)
Other international organizations (+)
b Banken und anderen Finanzinstituten mit Hauptsitz in der Schweiz (+)
Banks and other financial institutions headquartered in Switzerland (+)
¢ Banken und anderen Finanzinstituten mit Hauptsitz im Ausland (+)
Banks and other financial institutions headquartered outside Switzerland (+)
4 Nicht beanspruchte, unbedingte Kreditlimiten gewahrt an:
Undrawn, unconditional credit lines provided to:
a andere nationale Wahrungsbehdrden, BIZ, IWF und andere internationale Organisationen
Other national monetary authorities, BIS, IMF and other international organisations *
— andere nationale Wéahrungsbehorden (-)
Other national monetary authorities (-)
- BIz ()
BIS (-)
- IWF ()
IMF (-)
— Andere internationale Organisationen (=)
Other international organizations (-)
b Banken und anderen Finanzinstituten mit Hauptsitz in der Schweiz (-)
Banks and other financial institutions headquartered in Switzerland (-)
¢ Banken und anderen Finanzinstituten mit Hauptsitz im Ausland (-)
Banks and other financial institutions headquartered outside Switzerland (-)
5 Total Short- und Long-Positionen von Optionen in fremder Wahrung gegentiber
Schweizer Franken
Aggregate short and long positions of options in foreign currencies vis-a-vis CHF — — — — —
a Short-Positionen
Short positions — — — — —
i Gekaufte Puts
Bought puts — — — — —
i Geschriebene Calls
Written calls —_ — — —_ —
b Long-Positionen
Long positions — — — — —
i Gekaufte Calls
Bought calls —_ —_ —_ —_ —_
i Geschriebene Puts
Written puts — — — — —
Pro Memoria: In-the-money-Optionen
In-the-money options (memo items)
1 Zu aktuellen Wechselkursen
At current exchange rates
a Short-Position
Short position — — — — —
b Long-Position
Long position —_ — — —_ —
2 + 5% (Wertabnahme von 5%)
+ 5% (depreciation of 5%)
a Short-Position
Short position — — — — —
b Long-Position
Long position — — — — —
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CHF

in USD in CHF
Restlaufzeit
Residual maturity
Bis Uber Uber
1 Monat 1 Monatbis | 3 Monate
3 Monate bis 1 Jahr
Up to Over Over
1 month 1 month 3 months
and below | and below
3 months 1 year
1 2 3 4 5
3 -5% (Wertzunahme von 5%)
— 5% (appreciation of 5%)
a Short-Position
Short position — —_ —_ — —
b Long-Position
Long position — — — — —
4 +10% (Wertabnahme von 10%)
+ 10% (depreciation of 10%)
a Short-Position
Short position — — — — —
b Long-Position
Long position — — — — —
5 —10% (Wertzunahme von 10%)
—10% (appreciation of 10%)
a Short-Position
Short position — — — — —
b Long-Position
Long positon —_ —_ —_ —_ —_
6 Ubrige
Other
a Short-Position
Short position — — — — —
b Long-Position
Long position — — — — —
Pro Memoria / Memo items
IV.Pro Memoria
Memo items
1 a Kurzfristige, wechselkursindexierte Verpflichtungen in Schweizer Franken
Short-term debt in CHF indexed to the exchange rate — —
b Auf Fremdwahrung lautende Finanzinstrumente mit anderer Riickzahlung (z. B. in
Schweizer Franken)
Financial instruments denominated in foreign currency and settled by other means
(e.g. in CHF) — —
— Derivative Instrumente (Futures und Optionskontrakte)
Derivatives (futures or options contracts) — —
- Short-Position
Short position —_ —
— Long-Position
Long position — —
— Ubrige Instrumente
Other instruments — —
¢ Verpfandete Wertschriften
Pledged securities -158 -173
— Bestandteil der Offiziellen Wahrungsreserven
Included in official reserve assets -158 -173
- Bestandteil der Ubrigen Aktiven in Fremdwahrung
Included in other foreign currency assets — —
d Ausgeliehene und fiir Repogeschéfte eingesetzte Wertschriften:
Securities lent and on repo: - 27545 -30126
— ausgeliehene oder fur Repogeschéfte eingesetzte Wertschriften, enthalten in Teil |
Lent or repoed and included in Section | - 33369 - 36496
— ausgeliehene oder flir Repogeschéfte eingesetzte Wertschriften nicht enthalten in Teil |
Lent or repoed and not included in Section | — —
— geliehene oder erworbene Wertschriften, enthalten in Teil |
Borrowed or acquired and included in Section | — —
— geliehene oder erworbenen Wertschriften, nicht enthalten in Teil |
Borrowed or acquired but not included in Section | 5824 6370
4 Bilaterale Abkommen zum Zweck der gegenseitigen Wahrungshilfe in ausserordentlichen Lagen.
Bilateral agreements for the purpose of reciprocal balance of payments aid in extraordinary circumstances.
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CHF
in USD in CHF

Restlaufzeit
Residual maturity

Bis Uber Uber

1 Monat 1 Monatbis | 3 Monate
3 Monate bis 1 Jahr

Up to Over Over

1 month 1 month 3 months
and below | and below
3 months 1 year

1 2 3 4
e Derivative Finanzinstrumente (netto, marktbewertet)

Financial derivative assets (net, marked to market) -375 -410
— Forwards

Forwards -372 -407
— Futures

Futures 0 0
— Swaps

Swaps -2 -2
— Optionen

Options -1 -1
- Ubrige

Other — —

f Derivate (Forwards, Futures oder Optionskontrakte), die Margin calls unterliegen und eine
Restlaufzeit von mehr als einem Jahr aufweisen
Derivatives (forwards, futures or options contracts) that are subject to margin calls and
have a residual maturity greater than one year 1907 2085
— Total kurz- und langfristige Positionen in Forwards und Futures in fremder Wahrung
gegenlber Schweizer Franken (inkl. Terminseite von Devisenswaps)
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) 1907 2085
a Short-Position (-)
Short position (-) — —
b Long-Position (+)
Long position (+) 1907 2085
— Total Short- und Long-Positionen auf Optionen in fremder Wéahrung gegenlber
Schweizer Franken
Aggregate short and long posiitons of options in foreign currencies vis-a-vis the
domestic currency — —
a Short-Position
Short position — —
i Gekaufte Puts
Bought puts — —
i Geschriebene Calls
Written calls — —
b Long-Position
Long position — —
i Gekaufte Calls
Bought calls — —
i Geschriebene Puts
Written puts — —

2 Zusammensetzung der Fremdwéahrungsreserven (nach Wahrungsgruppen)

Currency compositon of reserves (by groups of currencies) 256 100 280 105
— Waéhrungen aus dem SZR-Wahrungskorb ®
Currencies in SDR basket® 241690 264 345
- Ubrige Wahrungen
Other currencies 14409 15760

5 Der SZR-Wahrungskorb setzt sich aus den Wahrungen USD, EUR, JPY und GBP zusammen.
The SDR currency basket is composed of the following currencies: USD, EUR, JPY and GBP.
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A32 Devisenanlagen der SNB nach Wahrungen
Foreign currency investments of the SNB by currency

Ohne Devisenderivate, Sonderziehungsrechte, Reserveposition beim IWF und Wahrungshilfekredite
Excluding foreign exchange derivatives, special drawing rights, the reserve position in the IMF and monetary assistance loans
In Millionen / In millions

Jahresende | USD EUR JPY GBP CAD Ubrige Total
Quartalsende Other
End of year in CHF in CHF in CHF in CHF in CHF in CHF in CHF
End of
quarter
1 2 3 4 5 6 7 8 9 10 1 12
2006 12260 14959 13326 21436 224428 2301 1919 4588 956 1004 1304 45592
2007 13841 15609 13920 23048 345928 3497 2652 5990 1019 1166 1277 50586
2008 12999 13854 156725 23422 388471 4558 2901 4525 1224 1069 1 47429
2009 27596 28524 37044 55022 453 256 5050 2917 4878 1223 1206 1 94680
2010 54 285 50632 89608 111956 1804010 20708 4360 6335 9028 8439 5739 203810
2009 | 13174 14987 20263 30687 373874 4329 2929 4763 1194 1079 1 55846
2009 Il 19992 21656 31956 48736 431922 4857 2961 5303 1232 1154 1 81706
2009 Il 20555 21383 32672 49623 436691 5067 2913 4840 1235 1191 1 82105
2009 IV 27596 28524 37044 55022 453256 5050 2917 4878 1223 1206 1 94680
2010 | 26112 27598 56 446 80622 716317 8147 3118 4990 3584 3730 1 125089
2010 Il 44946 48622 120577 169921 716327 8741 3382 5483 3800 3889 1 226 658
2010 Il 54750 53513 90912 121149 1791093 20949 4329 6671 9020 8593 5948 216823
2010 IV 54285 50632 89608 111956 1804010 20708 4360 6335 9028 8439 5739 203810
2011 | 56732 51870 92029 119343 1792260 19779 4441 6516 9090 8561 5849 211918
Wahrungsverteilung der Devisenanlagen, exklusive Devisenderivate
Currency breakdown of foreign currency investments, excluding foreign exchange derivatives
In Prozent / In percent
Jahresende | USD EUR JPY CAD Ubrige Total
Quartalsende Other
End of year
End of
quarter
1 2 3 4 5 6 7
2006 32.8 47.0 5.0 10.1 2.2 2.9 100
2007 30.9 45.6 6.9 11.8 2.3 2.5 100
2008 29.2 49.4 9.6 9.5 2.3 0.0 100
2009 30.1 58.1 5.3 5.2 1.3 0.0 100
2010 24.8 54.9 10.2 3.1 4.1 2.8 100
2009 | 26.8 54.9 7.8 8.5 1.9 0.0 100
2009 I 26.5 59.6 5.9 6.5 1.4 0.0 100
2009 Il 26.0 60.4 6.2 5.9 1.5 0.0 100
2009 IV 30.