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Subject: Introduction of additional spreads on Indian Rupee Futures

Notice to all Members,

Subject: Introduction of additional spreads on Indian Rupee Futures

In pursuance of DGCX By-laws, the Clearing Rules of the DCCC, and Notice No. TRDG-2007-019 dated
30 May 2007 and Notice No.TRDG-2008-043 dated 27 October 2008, the following is hereby notified:

Effective, Friday, 22 March 2013 two additional spreads shall be made available for trading in Indian
Rupee Futures. This is in addition to the currently available spread-front month (‘M1’) versus the second
month ('M2") spread (referred to as 'M1-M2’ e.g. DINR-20130328-20130426).

The two additional spreads available for trading shall be:

1. Second month ('M2’) versus the third month ('"M3’) Spread ((M2-M3");

2. Front month ('MY’) versus the third Month (‘M3’) Spread ('M1-M3’).

Thus, three spreads i.e. M1-M2, M2-M3 and M1-M3, shall be available for trading at all times.

Members may also note that execution as a result of trading in above spreads shall be eligible for Margin
offsets as per prescribed rules. Currently 100% Margin offsets are offered for Spread Positions in Indian
Rupee Futures Contracts.

Members are requested to take note of the same.
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