M
|=‘||l\.f“"'-l:”Ek

% THOMSON REUTERS Nurturing Markets,
Widening Horizons

FIMMDA-THOMSON REUTERS-MUMBAI INTER-BANK OFFERED
CURRENCY SWAPS

EXPLANATION:

Mumbai Inter-bank Offered Currency Swaps <MIOCS=>: - FIMMDA - THOMSON
REUTERS USD/INR Currency Swaps rates - The benchmark has 18 market
participants. The participants are polled at 1615 IST. The rates are then averaged
after eliminating the layer (one highest and one lowest). The contributed quotes are
released on page <CRS01>. The page will also enlist the average rate at the bottom of
the page <CRS01>.
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