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NDF

Currency Notional Dates Rates

Base Quote Currency Amount Maturity First Last High Low

USD BRL BRL 5,500,000.00 2020-07-15 5.39095 5.39095 5.39095 5.39095

USD BRL BRL 12,000,000.00 2020-08-03 5.3329 5.3329 5.3329 5.3329

USD BRL BRL 25,641.84 2020-08-04 5.3734 5.3734 5.3734 5.3734

USD BRL USD 100,000.00 2020-09-30 5.3345 5.3345 5.3345 5.3345

USD CNY CNY 109,000.00 2020-07-24 7.07318 7.07318 7.07318 7.07318

USD CNY USD 600,000.00 2020-08-31 7.0899 7.0899 7.0899 7.0899

USD CNY USD 800,000.00 2020-09-30 7.0995 7.0995 7.0995 7.0995

USD COP COP 5,901,448,000.00 2020-07-30 3,739.09 3,739.09 3,739.09 3,739.09

USD COP COP 2,650,357,000.00 2020-08-10 3,740.35 3,740.35 3,740.35 3,740.35

USD COP USD 30,089.50 2020-07-29 3,728.89 3,728.89 3,728.89 3,728.89

USD COP USD 8,404.50 2020-08-05 3,731.49 3,731.49 3,731.49 3,731.49

USD IDR IDR 22,839,056,000.00 2020-07-16 14,565.00 14,565.00 14,565.00 14,565.00

USD INR USD 8,000,000.00 2020-08-03 75.713 75.702 75.713 75.702

USD INR USD 25,000,000.00 2020-08-06 75.79979 75.806 75.806 75.79979

USD KRW KRW 550,000,000.00 2020-07-10 1,199.25121 1,199.25121 1,199.25121 1,199.25121

USD KRW USD 7,700,000.00 2020-08-03 1,202.14 1,202.01 1,202.14 1,202.01

USD PHP USD 2,000,000.00 2020-08-03 49.912 49.912 49.912 49.912

USD TWD TWD 81,000,000.00 2021-03-03 28.748 28.748 28.748 28.748

USD TWD TWD 76,000,000.00 2021-06-03 28.557 28.557 28.557 28.557

NDS

Currency Notional Dates Rates

Base Quote Currency Amount Maturity First Last High Low

USD BRL BRL 8,200,000.00 2020-08-06 77.90 77.90 77.90 77.90

USD PEN PEN 11,282,100.00 2020-08-10 19.00 19.00 19.00 19.00

Option

Currency Notional Dates Rates

Base Quote Currency Amount Maturity First Last High Low

.00

Report period: 2020-06-30 21:00 - 2020-07-01 21:00Page 2 of 2Confidential Data 360T Group, created at 21:15 01/07/2020


	Report Configuration

