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Notice No.: TRDG-2015-004 Issue Date: February 16, 2015

Subject: Amendment to Listing of Spreads in Indian Rupee (DINR) Futures

Notice to all Members,

Subject: Amendment to Listing of Spreads in Indian Rupee (DINR) Futures

In pursuance of DGCX By-Laws, the Clearing Rules of the DCCC, Notice No.TRDG-2014-014
dated April 16, 2014, Notice No. COMP-2010-017 dated September 01, 2010 and Notice No.
TRDG-2008-043 dated October 27, 2008 the following amendments are hereby notified on the
following.

(A) Nine new spread contracts will be available for trading in DINR Futures:

Third month ('M3’) versus the fourth month ('M4’) Spread (‘M3 - M4").

Fourth month ('M4") versus the fifth month (‘M5’) Spread ('M4 - M5’).

Fifth month ("M5’) versus the sixth month ('M6’) Spread (‘M5 - M6").

Sixth month ('M6’) versus the seventh month ('M7’) Spread (‘M6 - M7°).
Seventh month ('M7’) versus the eighth month (‘M8’) Spread ('M7 - M8).
Eighth month ('M8’) versus the ninth month ('M9’) Spread ('M8 - M9").

Ninth month ('M9’) versus the tenth month (‘M10’) Spread ('M9 - M10").

Tenth month ('M10’) versus the eleventh month (‘'M11’) Spread ('M10 - M11").
Eleventh month ('"M11’) versus the twelfth Month (‘M12’) Spread ('M11 - M12’).
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(B) Suspension of six existing spread contracts listed below.

First month ("M1’) versus the sixth month ('M6’) Spread (‘M1 - M6").
First month ("M1") versus the ninth month (‘M9") Spread ('M1 - M9’).
First month ('M1’) versus the twelfth month ('M12") Spread ('M1 - M12").
Third month ('"M3") versus the sixth Month (‘M6") Spread ('M3 - M6’).
Third month ('"M3") versus the twelfth month (‘'M12") Spread ('M3 - M12").
Sixth month ('M6’) versus the twelfth Month (‘M12") Spread ('M6 - M12").
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Members may also note that 100% Initial Margin benefit is offered on all Calendar Spread
Positions as per Contract Specifications of DINR Futures.

The above amendments in the Listing of Indian Rupee (DINR) Futures outlined above shall be
effective from Thursday, February 26, 2015.

Members are requested to take note of the revisions above.
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