Foreign Exchange Position
Positions as at: 30 September 2016

By Product and Intention to Clear

Non-deliverable Forward 79,413.44 1,057,147.67 1,136,561.11
Total 79,413.44 1,057,147.67 1,136,561.11

Non-deliverable Forward 6,907 92,557 99,464
Total 6,907 92,557 99,464

By Product and Currency

Non-deliverable Forward 318,065.17 27,750.80 125,651.62 299,645.57 61,906.29 27,591.32 245,850.67 30,099.69 1,136,561.11
Total 318,065.17 27,750.80 125,651.62 299,645.57 61,906.29 27,591.32 245,850.67 30,099.69 1,136,561.11

Non-deliverable Forward 19,959 4,388 13,018 21,679 8,946 5,730 22,068 3,677 99,464
Total 19,959 4,388 13,018 21,679 8,946 5,730 22,068 3,677 99,464

By Product and Residual Maturity

Non-deliverable Forward 838,352.88 166,917.12 64,762.37 45,022.23 14,666.78 6,541.77 297.96 1,136,561.11
Total 838,352.88 166,917.12 64,762.37 45,022.23 14,666.78 6,541.77 297.96 1,136,561.11

Non-deliverable Forward 80,688 9,237 4,125 2,979 1,432 970 33 99,464
Total 80,688 9,237 4,125 2,979 1,432 970 33 99,464

Foreign Exchange Rate

AED 3.6726 UAE Dirham

AFN 65.57 Afghani

ALL 121.83 Lek

AMD 473.46 Armenian Dram
ANG 1.77 Netherlands Antillean Guilder
AOA 165.067 Kwanza

ARS 15.345 Argentine Peso

AUD 1.3031 Australian Dollar
AWG 1.79 Aruban Florin

AZN 1.6201 Azerbaijanian Manat
BAM 1.7387 Convertible Mark
BBD 2 Barbados Dollar
BDT 78.43 Taka

BGN 1.7387 Bulgarian Lev

BHD 0.3762 Bahraini Dinar

BIF 1659.25 Burundi Franc

BMD 1 Bermudian Dollar
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Interest Rate Position

Positions as at: 30 September 2016

By Product and Intention to Clear

Basis Swap 160,710.86 265,055.35 425,766.21
Floating vs. Fixed 1,883,527.17 5,938,372.74 7,821,899.91
Overnight Index Swap 72,555.72 1,190,947.57 1,263,503.29
Total 2,116,793.76 7,394,375.66 9,511,169.42

Basis Swap 2,172 3,404 5,575
Floating vs. Fixed 39,417 149,973 189,390
Overnight Index Swap 589 11,272 11,861
Total 42,178 164,648 206,826

By Product and Currency

Basis Swap 118,422.87 0.00 3,254.32 8,082.34
Floating vs. Fixed 1,644,831.60 642,058.86 252,473.04 15,407.17
Overnight Index Swap 168,617.80 0.00 235,040.68 17,717.15
Total 1,931,872.28 642,058.86 490,768.04 41,206.67

124,436.99 27,110.35 144,459.35 425,766.21
813,042.83 956,685.57 3,497,400.83 7,821,899.91
73,806.23 0.00 768,321.44 1,263,503.29
1,011,286.05 983,795.92 4,410,181.62 9,511,169.42

Basis Swap 1,419 0 72 89
Floating vs. Fixed 37,811 25,952 3,657 370
Overnight Index Swap 390 0 491 41
Total 39,620 25,952 4,220 500

By Product and Residual Maturity

1,507 806 1,682 5,575
12,640 31,779 77,182 189,390
193 0 10,746 11,861
14,340 32,585 89,610 206,826

Basis Swap 109,633.63 68,448.92 151,489.95 75,389.37
Floating vs. Fixed 2,875,874.38 1,513,760.10 2,217,900.49 963,159.13
Overnight Index Swap 1,058,272.33 89,374.79 108,372.56 6,036.72
Total 4,043,780.33 1,671,583.81 2,477,763.00 1,044,585.23

11,913.49 5,939.72 2,951.13 425,766.21
136,715.60 47,839.68 66,650.52 7,821,899.91
902.11 383.96 160.83 1,263,503.29
149,531.20 54,163.37 69,762.48 9,511,169.42

Basis Swap 764 673 2,065 1,366
Floating vs. Fixed 37,750 30,612 70,472 38,483
Overnight Index Swap 3,557 1,813 6,183 247
Total 42,070 33,098 78,719 40,096

Foreign Exchange Rate

AED 3.6726 UAE Dirham

287 225 195 5,575
5,328 2,746 4,001 189,390
30 22 10 11,861
5,645 2,993 4,206 206,826
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Foreign Exchange Turnover
Turnover for the period: September 2016

By Product and Intention to Clear

Non-deliverable Forward 116,781.94 786,546.13 903,328.06
Total 116,781.94 786,546.13 903,328.06

Non-deliverable Forward 12,126 78,236 90,361
Total 12,126 78,236 90,361

By Product and Currency

Non-deliverable Forward 179,377.65 25,571.19 119,727.57 241,042.05 58,457.51 35,223.38 222,624.73 21,303.98 903,328.06
Total 179,377.65 25,571.19 119,727.57 241,042.05 58,457.51 35,223.38 222,624.73 21,303.98 903,328.06

Non-deliverable Forward 10,821 4,252 13,691 21,859 9,087 6,751 21,137 2,766 90,361
Total 10,821 4,252 13,691 21,859 9,087 6,751 21,137 2,766 90,361

By Product and Residual Maturity

Non-deliverable Forward 770,748.77 72,657.39 37,159.27 7,272.04 13,124.69 2,186.61 179.30 903,328.06
Total 770,748.77 72,657.39 37,159.27 7,272.04 13,124.69 2,186.61 179.30 903,328.06

Non-deliverable Forward 81,904 5,693 1,312 489 861 90 13 90,361
Total 81,904 5,693 1,312 489 861 90 13 90,361



Interest Rate Turnover

Turnover for the period: September 2016

By Product and Intention to Clear

Basis Swap 36,612.88 177,894.12 214,507.00
Floating vs. Fixed 398,775.71 2,063,784.44 2,462,560.15
Overnight Index Swap 35,668.87 540,713.03 576,381.91
Total 471,057.46 2,782,391.59 3,253,449.05

Basis Swap 356 4,699 5,054
Floating vs. Fixed 6,793 24,766 31,559
Overnight Index Swap 339 1,773 2,112
Total 7,488 31,238 38,725

By Product and Currency

Basis Swap 44,994.75 0.00 7,999.46 2,552.64
Floating vs. Fixed 977,341.90 53,643.36 95,909.69 2,181.49
Overnight Index Swap 75,416.65 0.00 154,624.31 15,139.81
Total 1,097,753.30 53,643.36 258,533.46 19,873.95

39,279.54 4,762.80 114,917.80 214,507.00
328,127.57 169,997.36 835,358.77 2,462,560.15
70,672.23 0.00 260,528.92 576,381.91
438,079.33 174,760.16 1,210,805.49 3,253,449.05

Basis Swap 976 0 353 202
Floating vs. Fixed 6,369 1,505 1,203 144
Overnight Index Swap 129 0 240 25
Total 7,474 1,505 1,796 371

By Product and Residual Maturity

446 191 2,886 5,054
3,672 4,480 14,188 31,559
99 0 1,620 2,112
4,216 4,671 18,694 38,725

Basis Swap 46,290.27 28,794.68 83,600.34 34,418.77
Floating vs. Fixed 860,307.32 385,628.07 675,604.81 363,001.46
Overnight Index Swap 511,434.07 31,231.26 24,056.76 8,224.20
Total 1,418,031.66 445,654.02 783,261.91 405,644.43

18,068.57 1,809.44 1,524.92 214,507.00
135,269.99 12,997.60 29,750.89 2,462,560.15
1,243.51 62.84 129.27 576,381.91
154,582.07 14,869.88 31,405.08 3,253,449.05

Basis Swap 404 316 1,178 1,369
Floating vs. Fixed 2,935 3,652 9,007 9,179
Overnight Index Swap 709 280 571 524

Total 4,047 4,248 10,755 11,072

635 336 817 5,054
3,934 917 1,936 31,559
19 4 6 2,112
4,588 1,257 2,759 38,725



