Foreign Exchange Position
Positions as at: 30 June 2016

By Product and Intention to Clear

Non-deliverable Forward 54,828.64 1,259,548.25 1,314,376.89
Total 54,828.64 1,259,548.25 1,314,376.89

Non-deliverable Forward 4,124 108,717 112,841
Total 4,124 108,717 112,841

By Product and Currency

Non-deliverable Forward 444,455.65 33,516.18 128,720.81 379,738.07 93,348.12 28,689.70 167,889.03 38,019.34 1,314,376.89
Total 444,455.65 33,516.18 128,720.81 379,738.07 93,348.12 28,689.70 167,889.03 38,019.34 1,314,376.89

Non-deliverable Forward 28,056 4,895 14,745 28,187 11,159 5,107 16,817 3,875 112,841
Total 28,056 4,895 14,745 28,187 11,159 5,107 16,817 3,875 112,841

By Product and Residual Maturity

Non-deliverable Forward 938,499.43 184,894.87 107,766.60 55,723.12 20,757.93 6,564.77 170.17 1,314,376.89
Total 938,499.43 184,894.87 107,766.60 55,723.12 20,757.93 6,564.77 170.17 1,314,376.89

Non-deliverable Forward 89,320 10,399 6,660 3,577 1,970 877 38 112,841
Total 89,320 10,399 6,660 3,577 1,970 877 38 112,841

Foreign Exchange Rate

AED 3.673 UAE Dirham

AFN 68.32 Afghani

ALL 122.72 Lek

AMD 475 Armenian Dram
ANG 1.77 Netherlands Antillean Guilder
AOA 165.06 Kwanza

ARS 15.03 Argentine Peso

AUD 1.333 Australian Dollar
AWG 1.79 Aruban Florin

AZN 1.542 Azerbaijanian Manat
BAM 1.7573 Convertible Mark
BBD 2 Barbados Dollar
BDT 78.28 Taka

BGN 1.7563 Bulgarian Lev

BHD 0.377 Bahraini Dinar

BIF 1640.8 Burundi Franc

BMD 1 Bermudian Dollar
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Interest Rate Position
Positions as at: 30 June 2016

By Product and Intention to Clear

Basis Swap 114,350.39 227,048.98 341,399.37
Floating vs. Fixed 1,421,360.44 5,840,899.36 7,262,259.81
Overnight Index Swap 49,002.44 1,190,865.24 1,239,867.68
Total 1,584,713.27 7,258,813.59 8,843,526.86

Basis Swap 1,506 3,349 4,855
Floating vs. Fixed 29,613 135,894 165,506
Overnight Index Swap 150 7,955 8,105
Total 31,269 147,198 178,466

By Product and Currency

Basis Swap 81,757.20 0.00 2,874.02
Floating vs. Fixed 1,811,444.37 616,458.04 138,275.42
Overnight Index Swap 127,908.90 0.00 134,366.76
Total 2,021,110.47 616,458.04 275,516.21

6,138.07 107,219.22 19,329.38 124,081.47 341,399.37
12,032.27 676,659.24 901,883.19 3,105,507.28 7,262,259.81
5,358.18 64,459.77 0.00 907,774.07 1,239,867.68
23,528.52 848,338.23 921,212.57 4,137,362.83 8,843,526.86

Basis Swap 1,120 0 55
Floating vs. Fixed 30,781 24,256 2,221
Overnight Index Swap 284 0 252
Total 32,185 24,256 2,528

By Product and Residual Maturity

75 1,309 561 1,735 4,855
268 10,987 29,140 67,854 165,506
9 164 0 7,396 8,105
352 12,460 29,701 76,985 178,466

Basis Swap 91,451.82 53,997.41 119,433.22
Floating vs. Fixed 2,802,696.36 1,625,355.39 1,881,851.78
Overnight Index Swap 1,113,232.51 52,650.48 67,735.43
Total 4,007,380.69 1,732,003.27 2,069,020.43

59,009.63 9,938.62 4,915.81 2,652.85 341,399.37
769,061.47 102,112.60 37,264.12 43,918.09 7,262,259.81
4,938.07 1,081.33 157.45 72.42 1,239,867.68
833,009.17 113,132.55 42,337.38 46,643.36 8,843,526.86

Basis Swap 559 574 1,671
Floating vs. Fixed 33,363 28,425 60,569
Overnight Index Swap 2,852 1,182 3,865
Total 36,774 30,181 66,105

Foreign Exchange Rate

AED 3.673 UAE Dirham

1,233 310 228 280 4,855
32,998 4,661 2,391 3,100 165,506
158 30 11 7 8,105
34,389 5,001 2,630 3,387 178,466
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Foreign Exchange Turnover

Turnover for the period: June 2016

By Product and Intention to Clear

Non-deliverable Forward 37,449.27 797,180.93 834,630.20
Total 37,449.27 797,180.93 834,630.20

Non-deliverable Forward 4,175 83,570 87,745
Total 4,175 83,570 87,745

By Product and Currency

Non-deliverable Forward 155,049.36 66,611.89 111,389.08 255,533.37 67,037.11 25,746.92 128,535.14 24,727.33 834,630.20
Total 155,049.36 66,611.89 111,389.08 255,533.37 67,037.11 25,746.92 128,535.14 24,727.33 834,630.20

Non-deliverable Forward 10,448 4,213 15,760 24,746 10,124 4,879 14,721 2,856 87,745
Total 10,448 4,213 15,760 24,746 10,124 4,879 14,721 2,856 87,745

By Product and Residual Maturity

Non-deliverable Forward 720,557.93 72,574.90 20,373.39 6,144.31 14,434.79 529.25 15.63 834,630.20
Total 720,557.93 72,574.90 20,373.39 6,144.31 14,434.79 529.25 15.63 834,630.20

Non-deliverable Forward 79,735 5,680 995 422 750 149 15 87,745
Total 79,735 5,680 995 422 750 149 15 87,745



Interest Rate Turnover

Turnover for the period: June 2016

By Product and Intention to Clear

Basis Swap 19,167.18 126,086.00 145,253.19
Floating vs. Fixed 262,184.24 1,489,443.91 1,751,628.16
Overnight Index Swap 14,238.59 525,358.97 539,597.55
Total 295,590.01 2,140,888.88 2,436,478.89

Basis Swap 239 3,758 3,997
Floating vs. Fixed 4,283 21,103 25,386
Overnight Index Swap 16 1,376 1,392
Total 4,538 26,237 30,775

By Product and Currency

Basis Swap 27,435.06 0.00 8,709.41
Floating vs. Fixed 714,877.68 126,241.27 63,150.64
Overnight Index Swap 90,428.00 0.00 131,054.85
Total 832,740.74 126,241.27 202,914.90

1,992.85 16,591.21 4,777.35 85,747.30 145,253.19
2,044.17 106,426.17 101,833.18 637,055.04 1,751,628.16
6,318.33 42,669.56 0.00 269,126.81 539,597.55
10,355.35 165,686.94 106,610.53 991,929.16 2,436,478.89

Basis Swap 826 0 263
Floating vs. Fixed 5,990 2,665 917
Overnight Index Swap 92 0 254
Total 6,908 2,665 1,434

By Product and Residual Maturity

136 305 151 2,316 3,997
102 1,403 2,937 11,373 25,386

9 51 0 986 1,392
247 1,759 3,088 14,675 30,775

Basis Swap 43,315.62 21,052.02 44,534.12
Floating vs. Fixed 531,778.74 346,257.57 495,930.46
Overnight Index Swap 490,016.49 27,996.81 16,801.83
Total 1,065,110.86 395,306.40 557,266.41

20,653.77 13,938.61 824.93 934.11 145,253.19
286,272.75 66,851.92 7,828.67 16,708.04 1,751,628.16
3,909.47 753.58 80.77 38.59 539,597.55
310,836.00 81,544.12 8,734.37 17,680.74 2,436,478.89

Basis Swap 250 285 771
Floating vs. Fixed 2,887 2,806 8,544
Overnight Index Swap 484 264 512

Total 3,621 3,355 9,826

1,109 523 309 751 3,997
6,690 2,608 528 1,324 25,386

114 13 3 2 1,392
7,913 3,144 840 2,077 30,775



