Foreign Exchange Position
Positions as at: 31 October 2016

By Product and Intention to Clear

Non-deliverable Forward 93,020.06 956,363.98 1,049,384.05
Total 93,020.06 956,363.98 1,049,384.05

Non-deliverable Forward 7,274 92,706 99,980
Total 7,274 92,706 99,980

By Product and Currency

Non-deliverable Forward 273,729.59 24,859.87 111,587.72 300,089.92 57,893.22 27,822.37 218,674.72 34,726.64 1,049,384.05
Total 273,729.59 24,859.87 111,587.72 300,089.92 57,893.22 27,822.37 218,674.72 34,726.64 1,049,384.05

Non-deliverable Forward 17,486 4,704 12,335 24,371 9,075 6,160 21,044 4,805 99,980
Total 17,486 4,704 12,335 24,371 9,075 6,160 21,044 4,805 99,980

By Product and Residual Maturity

Non-deliverable Forward 774,572.97 149,877.47 58,820.12 45,647.19 14,294.15 5,900.27 271.88 1,049,384.05
Total 774,572.97 149,877.47 58,820.12 45,647.19 14,294.15 5,900.27 271.88 1,049,384.05

Non-deliverable Forward 82,430 8,340 3,914 2,924 1,422 921 30 99,980
Total 82,430 8,340 3,914 2,924 1,422 921 30 99,980

Foreign Exchange Rate

AED 3.6729 UAE Dirham

AFN 66.15 Afghani

ALL 123.92 Lek

AMD 474.12 Armenian Dram
ANG 1.77 Netherlands Antillean Guilder
AOA 165.07 Kwanza

ARS 15.14 Argentine Peso

AUD 1.3139 Australian Dollar
AWG 1.79 Aruban Florin

AZN 1.63 Azerbaijanian Manat
BAM 1.7846 Convertible Mark
BBD 2 Barbados Dollar
BDT 78.23 Taka

BGN 1.7807 Bulgarian Lev

BHD 0.377 Bahraini Dinar

BIF 1656.7 Burundi Franc

BMD 1 Bermudian Dollar
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Interest Rate Position

Positions as at: 31 October 2016

By Product and Intention to Clear

Basis Swap 166,356.58 283,731.51 450,088.09
Floating vs. Fixed 1,977,658.19 6,015,912.32 7,993,570.51
Overnight Index Swap 78,881.82 1,189,859.46 1,268,741.28
Total 2,222,896.59 7,489,503.29 9,712,399.88

Basis Swap 2,321 3,723 6,044
Floating vs. Fixed 41,555 153,657 195,212
Overnight Index Swap 818 9,165 9,983
Total 44,694 166,545 211,239

By Product and Currency

Basis Swap 134,466.44 0.00 2,997.85 7,591.12
Floating vs. Fixed 1,767,736.10 624,345.97 287,784.23 15,596.23
Overnight Index Swap 178,431.40 0.00 265,563.83 22,942.77
Total 2,080,633.94 624,345.97 556,345.91 46,130.11

122,126.92 29,198.96 153,706.80 450,088.09
824,603.04 977,930.36 3,495,574.58 7,993,570.51
74,018.20 0.00 727,785.08 1,268,741.28
1,020,748.17 1,007,129.32 4,377,066.46 9,712,399.88

Basis Swap 1,553 0 73 89
Floating vs. Fixed 39,926 26,427 4,170 384
Overnight Index Swap 415 0 601 57
Total 41,894 26,427 4,844 530

By Product and Residual Maturity

1,539 875 1,915 6,044
13,246 32,914 78,146 195,212
194 0 8,716 9,983
14,979 33,789 88,777 211,239

Basis Swap 120,004.85 75,498.43 155,770.41 77,823.43
Floating vs. Fixed 2,818,831.74 1,540,503.08 2,342,313.45 1,024,055.43
Overnight Index Swap 1,078,032.53 96,663.85 85,303.56 7,064.12
Total 4,016,869.12 1,712,665.37 2,583,387.42 1,108,942.99

12,049.28 5,994.48 2,947.20 450,088.09
142,120.08 50,188.80 75,557.93 7,993,570.51
867.55 385.91 423.75 1,268,741.28
155,036.91 56,569.20 78,928.89 9,712,399.88

Basis Swap 840 729 2,190 1,488
Floating vs. Fixed 38,054 30,890 72,335 40,748
Overnight Index Swap 3,596 1,509 4,536 272
Total 42,490 33,128 79,061 42,508

Foreign Exchange Rate

AED 3.6729 UAE Dirham

316 251 230 6,044
5,856 2,904 4,425 195,212
31 22 17 9,983
6,203 3,177 4,672 211,239
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Foreign Exchange Turnover
Turnover for the period: October 2016

By Product and Intention to Clear

Non-deliverable Forward 132,888.62 602,681.50 735,570.13
Total 132,888.62 602,681.50 735,570.13

Non-deliverable Forward 12,984 71,427 84,410
Total 12,984 71,427 84,410

By Product and Currency

Non-deliverable Forward 124,599.62 21,576.38 99,923.36 210,567.16 52,902.58 27,444.20 174,747.23 23,809.61 735,570.13
Total 124,599.62 21,576.38 99,923.36 210,567.16 52,902.58 27,444.20 174,747.23 23,809.61 735,570.13

Non-deliverable Forward 8,804 4,220 12,276 22,223 9,021 6,041 18,860 2,967 84,410
Total 8,804 4,220 12,276 22,223 9,021 6,041 18,860 2,967 84,410

By Product and Residual Maturity

Non-deliverable Forward 648,209.88 45,271.80 21,182.79 8,519.49 11,964.15 406.87 15.15 735,570.13
Total 648,209.88 45,271.80 21,182.79 8,519.49 11,964.15 406.87 15.15 735,570.13

Non-deliverable Forward 79,408 2,691 1,066 476 706 62 3 84,410
Total 79,408 2,691 1,066 476 706 62 3 84,410



Interest Rate Turnover
Turnover for the period: October 2016

By Product and Intention to Clear

Basis Swap 23,182.69 147,744.31 170,927.00
Floating vs. Fixed 383,934.26 1,194,474.28 1,578,408.54
Overnight Index Swap 28,382.03 409,658.00 438,040.03
Total 435,498.98 1,751,876.60 2,187,375.58

Basis Swap 346 3,785 4,131
Floating vs. Fixed 6,334 21,683 28,016
Overnight Index Swap 269 1,370 1,639
Total 6,949 26,837 33,786

By Product and Currency

Basis Swap 64,673.51 0.00 5,352.90
Floating vs. Fixed 389,293.03 98,785.89 54,349.87
Overnight Index Swap 55,311.20 0.00 124,770.98
Total 509,277.74 98,785.89 184,473.75

1,453.84 7,614.41 4,651.59 87,180.75 170,927.00
1,822.72 156,966.87 132,977.81 744,212.35 1,578,408.54
8,055.61 22,612.77 0.00 227,289.47 438,040.03
11,332.17 187,194.05 137,629.40 1,058,682.58 2,187,375.58

Basis Swap 987 0 257
Floating vs. Fixed 5,241 3,817 737
Overnight Index Swap 97 0 178
Total 6,325 3,817 1,172

By Product and Residual Maturity

136 215 162 2,374 4,131
127 1,847 4,064 12,185 28,016

21 53 0 1,291 1,639
284 2,115 4,226 15,849 33,786

Basis Swap 40,843.13 21,452.64 66,395.42
Floating vs. Fixed 460,317.90 282,391.32 492,379.61
Overnight Index Swap 375,457.81 36,433.86 20,814.61
Total 876,618.84 340,277.82 579,589.63

28,178.63 11,403.28 1,531.63 1,122.28 170,927.00
238,715.96 70,430.87 9,207.56 24,965.32 1,578,408.54
4,637.87 237.03 0.00 458.85 438,040.03
271,532.46 82,071.19 10,739.19 26,546.45 2,187,375.58

Basis Swap 326 259 922
Floating vs. Fixed 3,404 3,622 9,283
Overnight Index Swap 579 290 467

Total 4,309 4,171 10,672

1,122 499 296 708 4,131
6,922 2,678 569 1,540 28,016

284 6 0 14 1,639
8,327 3,182 865 2,262 33,786



