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Pe3yabTaTsl moayrogosoro o63opa FX. Anpesan 2007

B ampene 2007, 30 ¢QuHAHCOBBIX WHCTUTYTOB aKTHBHO Yy4YacTBYIOIMX Ha pblHKe FX
BenukoOpuTanuu B 11ecToi pa3 omyOIMKOBAIX MOIYrofoBoit 0630p st O0benunenHoro Komurera
no BamotHoit Ilomutuke (JSC). PesynpTaThl 0030pa mpeacTaBieHbl B CBOJHBIX TaOMWIax H
NpWIOKEHUAX. Pe3ynpTaThl crienyrommx 0030poB  OyayT MpOdOJKAThCS —IedyaTaTbCcsl Ha
LIECTUMECIYHON OCHOBE.

OCHOBHBIE TIOTY4YEHHBIE JaHHBIE CIIEAYIOIINE:
e Cpennuii aueBHoit obopor FX B BenmkoOpuranwm B ampene Obur $1206 mumimapaos,
no6asuB 27% k oktsaopro 2006.
e Cpennuii AHEBHOM 000poT B Apyrux uHcTpyMeHTax FX 0but $131 mumuapa B anpene 2007,
n06aBuB 47% x okTsa0pro 2006.
e OOmmit gueBHOW 00opoT a ampene 2007 6but $1336 mMummapnoB, 4yyTh Oosiee 21% Bble
yeMm B amnpeiie 2006.

Tabmuier 1-5 HUKE TOKA3bIBAIOT pPa3jMYHbIC CBOJAKU CPEIHHUX THEBHBIX MMOKA3aTeNel Uil ampens
2007, B cpaBHeHnH ¢ okTsa0pem 2006, ogHako MOMHBIA HaOOp AaHHBIX 11 anpenst 2007 nmpuBeaeH B
[Tpunoxennn A. IlepecmorpenHble naHHble 111 OKTAOps 2006 OBUTM TOJTYy4eHBl HEJABHO U
comepxkarcsi B mnpuioxkenun B. Ilepecmorpennsie nannaple ms anpens 2006 ObLTM HEITaBHO
noJrydeHsl u conepxkarcs B [Ipunoxenun C.

[on06HbIE TOMyroaMYHbIe 0030psl ObLIH ONyOIHKOBaHBI B ampene 2007 mus peiaka Heio-Fopka
Heto-Mopkeknm Komurerom mo Bamotroii [Tonmutuke, mis poinka Cunramypa CHHTAIypCKHAM
Komurerom no Bamotnoit Ilomutuke m ansa Kanagckoro peiHka Kanaackum Komuterom mo
Bamortnoii [Tonutuke.

IIpumeuanue 1751 perakTopa

JSC poiHOYHAs KOHTaKTHasl rpymnmna, ocHoBaHHas B 1973 6ankamu u 6pokepamu peinka FX Jlonnona,
Kak (GopyM A oOCYXJIEHHUS OCHOBHBIX CIIOPHBIX BOIIPOCOB M 3alllUTHI OOIIEro MHTEpeca. baHk
Anrnuu Bo3riasiseT KoMUTET, KOTOpBIHA BKJIIOYAET COTPYIHMKOB BBICHIETO YPOBHS OOJBIIMHCTBA
O6ankoB omnepupymoomux Ha peiHke FX JloHmoHa u mpencTtaBieH OpokepamH, KOPIOPATUBHBIMU
knreHTamu pbiHka FX u FSA.

[Toka maHHbBIE MpPECTAaBIEHHBIE 3/1€Ch UMEIOT MPOCTYIO CTPYKTYPY ISl TOrO, YTOOBI UX MOXKHO OBLIO
cobuparb TpexieTHuM o63opom BIS, Hambonee yacTo ymoTpeONsIOIIErocs, OJHAKO €CTh OIHO
MaJIeHbKOE OTJIMYME B METOJOJIOTHU OT4eTHOCTH. OcHoBa oTdeTHOCTH st o63opa JSC
MECTOPACIOJIOKEHHUE YCTaHABIMBAIOIIETO IeHy auiepa. OqHako, As TpexieTHero o63zopa BIS 2004
rojila, OCHOBOM OTYETHOCTH OBUIO M3MEHEHHE B MECTOPACIIOJIOXKEHHMH Topryromiero sales desk.
udpsr nunotHoro o63opa JSC ampens 2004 roga, B cpaBHEHHH ¢ TpexJieTHUM o03opom BIS B
arpesnie 2004 roga mMokas3bpIBAIOT, YTO aJIbTEPHATHBHASI OTYETHOCTh MCHOJIb3YIOIIAas OcHOBY BIS
MOTYT COJepXaTb HEMHOro Oojiee HHU3KHHA YypoBeHb oOopoTa peiHKa FX BenukoOpuranum.
Pesynbratel TpexierHero o63opa BIS mis anpens 2007 roga OyayT onmyOIuKOBaHBI OCEHBIO.
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Tab6auna 1
OtuyeTHble 1aHHbIe 10 00beMy pbiHKa FX u OTC FX nepuBatuBam Benukxoopuranum
B cpennem 3a nens B Mriuinapax gosuiapos CIHIA

Instrument October 2006 | April 2007
Spot transactions 311 335
Outright forwards 70 109
Foreign exchange swaps 568 762
Total 'traditional’ foreign exchange turnover 950 1206
Currency Swaps 6 13
Foreign Exchange Options 8? 118
Total OTC foreign exchange derivatives

turnover 89 131




Taoauna 2
OtueTHbIe JaHHBIE 110 00beMYy pbIHKa FX BetnkoOpUTaHUM 10 MHCTPYMEHTY U KOHTPAreHTy
B cpennem 3a nens B Mriuinapax gosuiapos CIHITA

Instrument/counterparty October 2006 > April 2007
Spot transactions 311 335
with UK banks 101 103
with non-rcsidenl banks 136 150
of which with EU banks 55 50
with UK non-banks 15 17
with non-resident non-banks 59 65
of which with EU non-banks 10 17
Outright forwards 70 109
with UK banks 13 17
with non-resident banks 20 34
of which with EU banks 9 13
with UK non-banks 11 18
with non-resident non-banks 26 40
of which with EU non-banks 10 18
Foreign exchange swaps 568 762
with UK banks 198 268
with non-resident banks 267 317
of which with EU banks 153 158
with UK non-banks 35 74
with non-resident non-banks 68 102
of which with EU non-banks 20 36




Taoauna 3
OtueTHbIe JaHHBIE 110 00beMYy pbIHKa FX nepuBaTtnBoB BetukoOpUTAHNM IO MHCTPYMEHTY U
KOHTPAareHTy
B cpenneM 3a nens B Muiunapaax gosuiapos CHIA

Instrument/counterparty October 2006 * April 2007
Currency swaps 6 13
With UK banks 2 5
With non-resident banks 3 4
of which with EU banks 2 2
With UK non-banks 1 1
With non-resident non-banks 1 4
of which with EU non-bunks 0 1
Foreign exchange options 83 118
With UK banks 38 35
With non-resident banks 24 37
of which with EU banks 11 11
With UK non-banks 5 4
With non-resident non-banks 16 42
of which with EU non-banks 3 6
Tadauuna 4
PacnpenesieHue BaJIOT B OTYETHBIX JaHHBIX 10 00bemy pbiHka FX u OTC FX nepuBatuson
BeankoOpurannu
B nponieHTax K cpeiHeMy THEBHOMY 00beMy
Currency October 2006 April 2007
US dollar 86 85
Euro 44 42
Pound Sterling 20 22
Japanese yen 16 17
Other currencies 35 35
All currencies 200 201




Taoaunma 5

OtuyeTrHble JaHHBbIE 10 00beMy pbiHKa FX 1 OTC FX nepuBatusBoB BeankoOpuranuu mo
BAJIIOTHBIM NapaM

B cpennem 3a nens B muimnapaax nosutapos CHIA u B mporieHTax

October 2006 April 2007
Currency pair Amount Proportion of Armount Proportion of
total (%) total (%)

USD/EUR 343 33 420 31
USD/GBP 162 16 226 17
USD/IPY 131 13 160 12
USD/CHF 43 4 51 4
USD/AUD 34 3 44 3
USD/CAD 35 3 33 2
EUR/GBP 35 3 41 3
EUR/JPY 21 2 30 2
EUR/CHF 26 3 31 2
GBP/JPY 5 1 12 1
Other currency pairs 204 20 288 22
All currency pairs 1039 100 1336 100




IIpuioxenune A — cOBOKYNHbIi 00beM, anpeas 2007
Bce uudpsr B Mmunonax posnapos CIIIA B Mecsiil 1 KOppEKTHPOBaHbI ABOMHBIM IOACYETOM CIACIIOK MEXKAY Y4aCTHUKaMH 0030pa

All other
Product EUR/USD | GBP/USD | USDAPY | USD/CHF | AUD/USD | CAD/USD | EUR/GBP | EURJPY | EUR/CHF | GBPAIPY | currency | TOTAL
patirs

Spot 1925804 904943 706914 275047 201627 196959 321846 284194 323375 90664 040932 6361303
Outright

653816 272161 187424 72213 46461 49949 100396 54557 47757 24687 563566 2074985
Forwards
FX Swaps 4930099 2821913 1656920 563646 520882 331631 305849 102888 115695 43013 3068106 | 14470540
g::;‘;“q 85815 40820 27940 3049 4251 2867 13865 4985 1271 387 52510 237757
FX Options 370162 162978 366355 52868 60760 39059 41262 131716 96487 75045 842837 2248526
TOTAL 7976695 4292814 3035552 966823 842980 620465 783217 578338 584584 234694 5476950 | 25393110




All other

E}’"‘“* t“r_ . EUR/USD | GBP/USD | USDAPY | USD/CHF | AUD/USD | CAD/USD | EUR/GBP | EURJPY | EUR/CHF | GBPUPY | currency | TOTAL
ounterparty pairs

“I i‘hl other UK | 5500515 | 1003431 | 778865 311753 149926 186145 222605 131133 161655 51637 1420645 | 8135004
With non-

: 3517596 | 1349326 | 1404561 | 440465 158940 201844 231172 236369 247709 80871 2136847 | 10304700
resident banks
of which EU banks | 1912556 539202 283140 182742 88366 59003 136797 94100 97229 15994 1032337 | 4441556
With UK non- N 4 4 4 4 4
N 737935 400701 118107 57666 32971 16175 143049 2493 17327 44770 533061 2146694
With non-
resident non- 1193953 549357 734025 156943 101147 106296 186391 185899 157887 48406 1386389 | 4806693
banks
of wihich EL won- 438328 148207 102112 22938 21249 8088 101529 100529 29762 2082 464238 1459962
TOTAL 7976696 | 4292815 | 3035558 | 966827 842084 620460 783217 578333 584578 234684 | 5476942 | 25393091




With non-

1 With other UK | With non- _— With UK non- . of which EU non-

Product resident afwhich EU banks banks resident non- banks TOTAL
banks banks banks

Spot 1965564 2851990 955754 316919 1226837 113863 6361310
Outright 320011 644495 240531 346670 763815 3405 56 2074991
Forwards
FX Swaps 5007291 6030966 2997489 1297598 1944695 687032 14470550
Currency RO788 67820 13891 12552 67597 11974 237757
Swaps
FX Options 662357 709438 213901 72972 803763 106538 2248530
TOTAL 8135011 10304709 4441566 2146711 4806707 1 459063 25393138




IIpuio:xenue B - coBokynHblii 00beM, OKTAOPL 2006

All other
Product EUR/USD | GBP/USD | USDAPY | USD/CHF | AUD/USD | CAD/USD | EUR/GBP | EURJPY | EUR/CHF | GBPJPY | currency | TOTAL
parirs

Spot 2189380 056424 864554 288659 199681 292559 353109 269401 325675 55486 1057707 | 6832633
g““'igh* 425881 201562 142884 49698 29179 54132 89850 41704 42070 15033 450886 1542876
orwards

FX Swaps 4386772 2234578 1489768 557618 469206 366973 253117 92212 84756 36140 2520734 | 12500871
g:‘u‘;“‘?“ 48470 30622 16593 1146 3905 103 14221 1003 980 296 14510 131856
FX Options 488242 133153 360422 49015 45165 49072 60027 62354 128947 5161 443208 1824763
TOTAL 7538744 1556338 2874220 046135 747135 762838 770323 466673 582436 112115 4496044 | 22852008




All other

E}’"" :": ) EUR/USD | GBP/USD | USDAPY | USD/CHF | AUD/USD | CAD/USD | EUR/GBP | EURUJPY | EUR/CHF | GBPAUPY | currency | TOTAL
ounterparty pairs

“I “hl other UK | 5 o0ig | 1541276 | 036347 | 279007 | 322776 252288 234742 135708 192698 23049 1388251 | 7739387
With non-

! 3515665 | 1322511 | 1091572 | 465746 206650 | 354492 | 231930 106204 | 195896 17693 2195274 | 9903723
resident banks
of which EUbanks | 2071100 | 633182 | 384102 157693 §2311 82528 143330 §5325 83035 13441 13172190 | 5054355
“I “hl UKnon- | o005 | 341630 126384 36079 23155 29389 133494 19648 21426 25833 221865 | 1461108
With non-
resident non- 1108524 | 350913 719918 164399 104550 126671 170154 115017 | 172412 25534 600650 | 3748742
banks
of which EU non- 2 342 23 2 2 2 2 3 2
o wh 126475 64004 43420 19230 17140 20556 94285 40672 27000 5130 211160 | 960171
TOTAL 7538742 | 3536330 | 2874221 | 9046131 747131 762840 770320 | 466667 | 582432 112100 | 4496040 | 22852960




With non-

1 With other UK | With non- N With UK non- ' of which EU non-

Product resident afwhich EU banks banks resident non- banks TOTAL
banks banks banks

Spot 2232589 2996987 1210356 128432 1294631 229874 6852639
Outright 283509 438070 192587 251180 570116 229001 1542875
Forwards
FX Swaps 4349883 3879257 3371392 765061 1506667 432734 12500868
Currency 37137 60344 37588 13805 20569 5912 131855
Swaps
FX Options 836283 520081 242433 102634 156764 71654 1824762
TOTAL 7739400 9903739 5054356 1461112 1748747 969175 22852008




Ipuio:xenne C - coBOKynHbIii 00beM, anpes 2006

All vther
Product EUR/USD | GBP/USD | USDAPY | USD/CHF | AUD/USD | CADYUSD | EUR/GBP | EURJPY | EUR/CHF | GBPUPY | currency | TOTAL
pratirs

Spot 2068767 809443 785553 271770 198093 202465 315667 232236 239917 44560 815062 5981532
Outright

530129 194219 174154 75646 47766 57040 103515 50506 42680 30475 432288 1767414
Forwards
FX Swaps 3879998 1720948 1094724 510399 415735 368123 213386 86919 54408 23909 1959837 | 10328383
g:::@“‘? 27390 20262 8452 2477 1826 423 12950 370 1112 0 17220 92479
FX Options 504808 102878 291441 18408 72284 36392 57550 104162 50480 6692 3170284 1644386
TOTAL 7040090 2847749 2354323 898700 735703 664442 703076 474191 3188596 105635 1603690 | 19816193




All other

F"“ :"1 ) EUR/USD | GBP/USD | USDAPY | USD/CHF | AUD/USD | CAD/USD | EUR/GBP | EURUJPY | EUR/CHF | GBPAUPY | currency | TOTAL
ounterparty pairs

“I "hl other UK | 5005057 | 1250138 | 689388 270846 320774 216010 212275 125370 110808 27004 1003584 | 6910252
With non-

: 2023011 | 1001629 | 883341 416812 | 205036 208813 204256 176983 150057 28269 1661506 | 8042413
resident banks
of which EUbanks | 1761518 | 455987 | 288442 161399 66642 82528 134606 86147 78584 11348 §67617 | 3904818
“I i‘hl UK non- 410411 263043 132996 54876 24803 31516 123054 31918 15807 27628 213206 | 1329348
With non-
resident non- 1120711 | 332934 | 648600 147169 04187 118106 163484 139915 111026 22729 635305 | 3534166
banks
of which EU mon- 1922 3 30532 232 2 3 2 3
of wh 392207 30610 30532 15595 12327 16778 86506 54457 21785 4631 168192 | 842710
TOTAL 2040000 | 2847744 | 2354325 | 898703 735700 | 664445 703060 | 474186 | 388598 105630 | 3603691 | 19816179




With non-

1 With other UK | With non- N With UK non- . of which EU non-

Product resident afwhich EU banks banks resident non- banks TOTAL
banks banks banks

Spot 1914757 2592534 1082627 272869 1203372 222525 5083532
Outright 454469 426999 177087 241708 644229 228671 1767405
Forwards
FX Swaps 31825700 4513304 2493530 712655 1276727 125026 10328386
Currency 30561 17129 25146 7886 16899 6151 92475
Swaps
FX Options 684779 472450 216444 94222 392945 60338 1644396
TOTAL 6910266 8042416 1994834 1229340 1534172 842711 19816194




