Foreign Exchange Position
Positions as at: 29 July 2016

By Product and Intention to Clear

Non-deliverable Forward 55,110.89 1,194,286.16 1,249,397.06
Total 55,110.89 1,194,286.16 1,249,397.06

Non-deliverable Forward 4,169 107,701 111,870
Total 4,169 107,701 111,870

By Product and Currency

Non-deliverable Forward 391,382.60 28,113.14 122,628.55 355,716.16 96,734.51 29,623.20 193,119.06 32,079.84 1,249,397.06
Total 391,382.60 28,113.14 122,628.55 355,716.16 96,734.51 29,623.20 193,119.06 32,079.84 1,249,397.06

Non-deliverable Forward 24,609 4,448 12,397 29,258 11,758 5,695 19,459 4,246 111,870
Total 24,609 4,448 12,397 29,258 11,758 5,695 19,459 4,246 111,870

By Product and Residual Maturity

Non-deliverable Forward 898,624.33 186,938.80 90,992.38 45,611.98 20,251.36 6,827.84 150.37 1,249,397.06
Total 898,624.33 186,938.80 90,992.38 45,611.98 20,251.36 6,827.84 150.37 1,249,397.06

Non-deliverable Forward 89,535 10,688 5,760 3,082 1,871 898 36 111,870
Total 89,535 10,688 5,760 3,082 1,871 898 36 111,870

Foreign Exchange Rate

AED 3.673 UAE Dirham

AFN 68.88 Afghani

ALL 121.75 Lek

AMD 474.7 Armenian Dram
ANG 1.77 Netherlands Antillean Guilder
AOA 165.063 Kwanza

ARS 14.988 Argentine Peso

AUD 1.316 Australian Dollar
AWG 1.79 Aruban Florin

AZN 1.5841 Azerbaijanian Manat
BAM 1.7592 Convertible Mark
BBD 2 Barbados Dollar
BDT 78.32 Taka

BGN 1.7503 Bulgarian Lev

BHD 0.377 Bahraini Dinar

BIF 1652.2 Burundi Franc

BMD 1 Bermudian Dollar
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Interest Rate Position
Positions as at: 29 July 2016

By Product and Intention to Clear

Basis Swap 122,457.76 247,465.54 369,923.30
Floating vs. Fixed 1,532,464.37 5,464,705.14 6,997,169.51
Overnight Index Swap 56,357.46 1,369,090.23 1,425,447.69
Total 1,711,279.59 7,081,260.91 8,792,540.51

Basis Swap 1,615 3,424 5,039
Floating vs. Fixed 32,217 140,559 172,775
Overnight Index Swap 173 10,987 11,160
Total 34,005 154,969 188,974

By Product and Currency

Basis Swap 96,487.13 0.00 3,741.31 6,437.47
Floating vs. Fixed 1,318,008.66 626,411.04 160,552.22 12,255.78
Overnight Index Swap 135,547.30 0.00 161,631.03 6,931.30
Total 1,550,043.09 626,411.04 325,924.57 25,624.56

113,307.82 20,712.70 129,236.87 369,923.30
700,608.08 832,939.10 3,346,394.63 6,997,169.51

70,767.97 0.00 1,050,570.08 1,425,447.69
884,683.87 853,651.80 4,526,201.58 8,792,540.51

Basis Swap 1,215 0 91 92
Floating vs. Fixed 32,909 24,340 2,426 289
Overnight Index Swap 312 0 291 12
Total 34,436 24,340 2,808 393

By Product and Residual Maturity

1,367 594 1,680 5,039
11,470 27,851 73,492 172,775
169 0 10,376 11,160
13,006 28,444 85,548 188,974

Basis Swap 91,452.00 56,609.36 134,757.66 67,582.09
Floating vs. Fixed 2,586,860.40 1,409,401.74 1,950,049.74 844,946.29
Overnight Index Swap 1,264,984.13 65,323.75 87,911.18 5,993.81
Total 3,943,296.53 1,531,334.86 2,172,718.57 918,522.20

11,339.18 5,406.79 2,776.22 369,923.30
114,133.46 41,388.05 50,389.82 6,997,169.51
935.48 226.71 72.63 1,425,447.69
126,408.12 47,021.55 53,238.67 8,792,540.51

Basis Swap 613 592 1,794 1,248
Floating vs. Fixed 34,244 28,766 63,268 35,411
Overnight Index Swap 3,814 1,640 5,434 221
Total 38,671 30,998 70,496 36,880

Foreign Exchange Rate

AED 3.673 UAE Dirham

296 231 265 5,039
5,170 2,461 3,456 172,775
29 15 7 11,160
5,495 2,707 3,728 188,974
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Foreign Exchange Turnover
Turnover for the period: July 2016

By Product and Intention to Clear

Non-deliverable Forward 42,153.38 716,623.30 758,776.69
Total 42,153.38 716,623.30 758,776.69

Non-deliverable Forward 4,654 78,746 83,400
Total 4,654 78,746 83,400

By Product and Currency

Non-deliverable Forward 162,786.25 16,561.98 101,013.72 209,684.94 70,538.71 28,082.90 154,204.61 15,903.58 758,776.69
Total 162,786.25 16,561.98 101,013.72 209,684.94 70,538.71 28,082.90 154,204.61 15,903.58 758,776.69

Non-deliverable Forward 10,805 3,227 11,235 23,848 10,109 5,035 16,811 2,331 83,400
Total 10,805 3,227 11,235 23,848 10,109 5,035 16,811 2,331 83,400

By Product and Residual Maturity

Non-deliverable Forward 669,769.23 53,947.25 15,046.26 9,013.93 9,933.67 1,036.35 30.01 758,776.69
Total 669,769.23 53,947.25 15,046.26 9,013.93 9,933.67 1,036.35 30.01 758,776.69

Non-deliverable Forward 78,571 2,714 910 491 614 95 7 83,400
Total 78,571 2,714 910 491 614 95 83,400
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Interest Rate Turnover
Turnover for the period: July 2016

By Product and Intention to Clear

Basis Swap 11,019.60 136,277.80 147,297.40
Floating vs. Fixed 190,160.72 1,086,567.23 1,276,727.95
Overnight Index Swap 22,546.05 500,790.77 523,336.83
Total 223,726.36 1,723,635.80 1,947,362.17

Basis Swap 167 3,874 4,041
Floating vs. Fixed 3,297 19,220 22,517
Overnight Index Swap 44 2,964 3,008
Total 3,508 26,058 29,566

By Product and Currency

Basis Swap 49,033.33 0.00 8,587.96 2,633.72
Floating vs. Fixed 374,833.87 66,324.74 57,798.50 2,790.63
Overnight Index Swap 61,805.00 0.00 143,724.41 9,449.55
Total 485,672.20 66,324.74 210,110.87 14,873.90

9,012.86 3,492.73 74,536.80 147,297.40
90,658.37 139,044.00 545,277.84 1,276,727.95
23,824.91 0.00 284,532.95 523,336.83

123,496.14 142,536.73 904,347.58 1,947,362.17

Basis Swap 1,037 0 260 172
Floating vs. Fixed 4,425 1,620 613 115
Overnight Index Swap 77 0 211 19
Total 5,539 1,620 1,084 306

By Product and Residual Maturity

236 94 2,242 4,041
1,228 3,884 10,632 22,517
40 0 2,661 3,008
1,504 3,978 15,535 29,566

Basis Swap 25,810.49 19,554.93 57,849.41 27,902.58
Floating vs. Fixed 359,318.58 246,077.84 369,764.98 217,921.13
Overnight Index Swap 466,243.13 36,101.89 18,097.99 2,620.90
Total 851,372.19 301,734.67 445,712.38 248,444.61

13,598.25 1,303.42 1,278.33 147,297.40
59,851.27 9,325.97 14,468.17 1,276,727.95

178.01 38.73 56.17 523,336.83
73,627.52 10,668.13 15,802.67 1,947,362.17

Basis Swap 326 233 872 1,054
Floating vs. Fixed 2,849 2,611 7,292 6,089
Overnight Index Swap 1,180 462 1,180 177

Total 4,355 3,306 9,344 7,320

500 297 759 4,041
2,260 402 1,014 22,517
3 2 4 3,008
2,763 701 1,777 29,566



