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Oo0neqnnennblii Komurer mo Bamornoit [loantuke
JlonaoH

28 suBaps 2008
PesyabTaThl noyrogosoro 063opa 060poroB BaaTHOro peinka FX, oxkrsiops 2007

B oxTts16pe 2007, 30 ¢pnHAHCOBBIX MHCTUTYTOB aKTUBHO y4acTBYIOIIMX Ha pbiHKe FX
BenukoOputanuu B ceibMOM pa3 omyOIMKOBAIN TOJIYTOA0BOM 0030p 11t OObeTMHEHHOTO
Komurera no Bamtornoii [onutuke (JSC). Pe3ynbraTsl 0030pa npeacTaBieHbl B CBOJHBIX TaOIUIIAX
U IIPWIOXKEHUX. Pe3ynbTatel cneqyrommx 0030poB Oy1yT Ipoa0JIKaThCs IIeUaTaThesl Ha
LIECTUMECIYHOU OCHOBE.

OCHOBHBIE TIOTY4YE€HHBIE JaHHBIE CIICAYIOIINE:
e Cpennuii nuesHoi o6opot FX B Benukobpuranuu B okTss0pe coctasmi $1334 munnapa,
npubaBuB 7% k anpemnto 2007.
e CpenHuil nHeBHOW 000poT BennkoOpuTanuu no IpyruM BHEOUp:KeBBIM HHCTpyMeHTaM FX
cocraBui $138 muumapaoB B okTsi0pe 2007, mpubasus 6% k anpeinto 2007.
e  OO6mwuit gHeBHOI 000poT B 0KTsA0pe 2007 coctasmn $1472 mununapaa, Ha 7% BBIIIIE YeM B
ampene 2007 u HemHoruMm 6o1ee 38% roaom panee, B okTsaope 2006.

Tabmump! 1-5 HUXKE, TOKA3bIBAIOT PA3IMYHBIC CBOJIKH CPEIHUX JHEBHBIX MTOKA3aTEIICH M1l OKTAOPS
2007, B cpaBHeHuu ¢ okTsi0pem 2007, monHbli Habop naHHBIX i anpens 2007 npuBeaeH B
[Tpunoxenun A. [lepecmoTpennsie qanubie 1y anpess 2007 ObLIH TOMTyYeHBl HEAABHO U
conepkarcs B mpuioxkeHuu B. [lepecmorpeHHbie qannblie 11 okTsi0pst 2006 ObutH HEAaBHO
noJjy4deHsl u coaepxarcs B [Ipunoxenun C.

[Tog0GHBIE TONYTOAMYHBIE 0630pPbI ObLIH OITYOINKOBaHbI B OKTsIOpe 2007 s poinka Hero-Mopka
Hrro-Hopkckum Komuterom 1o Bamorsoit [Tonutuke, nis poiaka Cunramypa CHHramypckuM
Komuterom no Bamtornoit [Tonutrke u nisa Kanagckoro peinka Kanagckum Komurerom no
Bamtornoii [Tonuruke.

IIpumeyanue

JSC priHOUYHAs KOHTaKTHasA TpyIina, ocHoBaHHast B 1973 6ankamu u 6pokepamu peinka FX Jlonnona,
KaK (popyMm Ui 00CYyX/I€HUSI OCHOBHBIX CIIOPHBIX BOIIPOCOB U 3aIIUTHI 0011ero nHTepeca. bank
Awnrnun Bosriiasisier KoMuTeT, KOTOPBIN BKIIOYAET COTPYJHUKOB BBICIIETO YPOBHS OOJIBIINHCTBA
O0ankoB onepupytonux Ha peiHke FX Jlonaona u npeacrasieH OpokepamMu, KOPIOPaTUBHBIMU
kinueHTamu peiHka FX n FSA.

IToxa naHHbIE MIPEICTaBICHHBIE 31€Ch UMEIOT IPOCTYIO CTPYKTYPY VIS TOT'O, YTOOBI UX MOKHO OBLIO
cobupath TpexsieTHUM 0030poM BIS, Hanbosee yacTo ymoTpeOastomerocs, OJHaKO eCTh OJHO
MaJICHbKOE OTJINYME B METOAOIOTHH oT4eTHOCTH. OCHOBa oT4eTHOCTH JyIst 0630pa JSC
MECTOPACTIONOKEHHE YCTaHABIMBAIOIIETO IieHy auiiepa. OmHako, s TpexiaeTHero o63opa BIS 2004
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rojia, OCHOBOM OTYETHOCTH OBLIO M3MEHEHUE B MECTOPACIIOIOKEHUH Topryromiero sales desk.
Hudpsr nunoraoro 063opa JSC anpens 2004 rona, B cpaBHEHUHU ¢ TpexJeTHUM 0030poMm BIS B
anpene 2004 rona noka3pIBaloT, YTO aJIbTEPHATUBHAS OTUYETHOCTh UCIIOJB3YIOIIast ocHOBY BIS
MOTYT COJIepXaTh HEMHOTO 0oJiee HU3KUI ypoBeHb 000poTa peiHka FX Benukobpuranum.
Pesynpratsl TpexierHero o63opa BIS ans anpens 2007 roga 6yayT omyOIMKOBaHBI OCEHBIO.

duHaHCOBBIE HHCTUTYTHI, NPCACTABUBIINC I/IH(bOpMaI_II/IIO

ABN AMRO JP Morgan Chase

ANZ Lehman Brothers

Bank of America Lloids TSB

Bank of Tokyo-Mitsubishi UFJ Merrill Lynch

Barclays Morgan Stanley

BNP Paribas Rabobank

Citigroup Royal Bank of Canada

CALYON Royal Bank of Scotland

Credit Suisse Skandinaviska Enskilda Banken

Deutsche Bank Societe Generale

Goldman Sachs Standard Chartered

Hbos State Street

HSBC Toronto Dominion

HVB UBS

ING Bank Westpac Banking Corporation
Taoanna 1

OTtueTrnble 1aHHbIe 0 00bemMy pbiHKa FX u OTC FX nepuBatuBoB BenukoOpuranumn
B cpenneM 3a nens B Muiunapaax gosuiapos CHIA

HHcTpyMeHT Amnpeas 2007 | Oxrsaops 2007
Tpanzakiuu crot (Spot transactions) 335 423
®opsapasr ayTpait (Outright forwards) 109 113
Bamrotusie cBomns! (Foreign exchange swaps) 799 798

CyMMapHbIii 060pOT 10 TPATUIHOHHBIM
uncrpymentam FX (Total 'traditional’ foreign 1245 1334
exchange turnover)

Bamrotasie cBomnsl (Currency Swaps) 13 15

Bamrorasie onunons! (Foreign Exchange

Options) 118 123

CyMMapHbIii 000pOT M0 BHEOUPIKEBbLIM
nepuBatuBaM FX (Total OTC foreign 131 138
exchange derivatives turnover)
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Tabauna 2
OtueTHbIe JaHHBIE 110 00beMYy pbIHKa FX BetnkoOpUTaHUM 10 MHCTPYMEHTY U KOHTPAreHTy
B cpennem 3a nens B Mriuinapax gosuiapos CIHITA

Instrument/counterparty April 2007 October 2007
Spot transactions 335 423
with UK banks 103 138
with non-rcsidenl banks 150 186
of which with EU banks 50 63
with UK non-banks 17 21
with non-resident non-banks 65 78
of which with EU non-banks 17 18
Outright forwards 109 113
with UK banks 17 21
with non-resident banks 34 28
of which with EU banks 13 10
with UK non-banks 18 22
with non-resident non-banks 40 42
of which with EU non-banks 18 17
Foreign exchange swaps 799 798
with UK banks 273 264
with non-resident banks 335 354
of which with EU banks 167 175
with UK non-banks 77 76
with non-resident non-banks 115 104
of which with EU non-banks 39 41
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Tabauna 3
OTt4eTHblIe 1aHHBIE 10 00beMy pbiHKA FX n1epuBaTtuBoB BeslMKOOpUTAHUYM 0 HHCTPYMEHTY U
KOHTPAreHTy
B cpennem 3a nens B Mriuinapax gosuiapos CIHITA
Instrument/counterparty April 2007 October 2007
Currency swaps 13 15
With UK banks 5 6
With non-resident banks 4 6
of which with EU banks 2 4
With UK non-banks 1 1
With non-resident non-banks 4 2
of which with EU non-bunks 1 1
Foreign exchange options 118 123
With UK banks 35 46
With non-resident banks 37 45
of which with EU banks 11 25
With UK non-banks 4 4
With non-resident non-banks 42 28
of which with EU non-banks 6 2
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Taoaumna 4
PacnpenesieHue BaJIOT B 0TYETHBIX JaHHBIX 10 00bemy pbiHka FX u OTC FX nepuBaTtuson
BeankoOpurannu
B nponieHTax K cpeiHeEMY THEBHOMY 00beMy

Currency April 2007 October 2007
US dollar 85 84
Euro 42 45
Pound Sterling 22 20
Japanese yen 17 15
Other currencies 35 36
All currencies 201 201

Tadauua S

OtueTHble JaHHbIE 10 00beMy pbiHKa FX 1 OTC FX nepuBatusBoB BeankoOpuranuu mo
BAJIIOTHBIM NapaM
B cpenneM 3a nens B Mmuimnapaax gosutapos CHIA u B mpouieHTax

April 2007 October 2007
Currency pair ot Proportion of ot Proportion of
total (%) total (%)

USD/EUR 435 32 480 33
USD/GBP 231 17 203 14
USD/IPY 163 12 162 11
USD/CHF 55 4 67 5
USD/AUD 45 3 56 4
USD/CAD 33 2 52 4
EUR/GBP 43 3 61 4
EUR/JPY 31 2 38 3
EUR/CHF 33 2 32 2
GBP/JPY 13 1 14 1
Other currency pairs 293 21 304 21
All currency pairs 1374 100 1472 100
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Ipuioxenune A — cOBOKYNHbI 000poT, OKTSA0pPHL 2007
Bce mudpst B Mummnonax gosutapoB CIHIA B Mecsiil 1 KOPPEKTUPOBAHBI ABOWHBIM MOACUYETOM CACIIOK MEXIY YIaCTHUKaMH 0030pa

ANNEX A - AGGREGATE REPORTED TURNOVER IN OCTOBER 2007

All figunes an: monthly totals in millions of U5 dollars and have been adjusted for double counting of deals between survey contributors.

All other
Product EUR/USD | GBP/USD | USDJPY | USIVCHF | AUD/USD | USIVCAD | EUR/GBP | EURJPY | EUR/CHF | GBPAJPY | currency | TOTAL
patirs

Spot W15229 1774634 1064573 443275 W92 TR0GA2 §TI080 843035 413319 178671 1496306 | 9731722
Qutright GRE25S WS 187407 121102 74723 66353 140184 67059 80276 15289 2RO 2507784
Forwards

FX Swaps &415000 IRTORG 1937813 BO1089 728558 626677 628462 183128 174736 41743 IRJORES | 1KI44050
g:f:“ 97200 TEELS G218 4547 5545 4470 11199 L0478 2422 16376 61182 352570
FX Options §IT458 135201 JRORES 78186 BUS3IE 1271834 110370 0759 76607 S6033 764757 2RI2E13
TOTAL 11043230 | 4676670 | 3730894 1538348 1292065 1199985 1414204 BES157 747359 320011 02019 | 33849339
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All figumes an: monthly totals in millions of US dollars and have been adjpsted for double counting of deals between survey contributors.

All other
I;‘""' of . |EURUSD | GBP/USD | USDUPY | USDICHF A AUDAUSD | USD/CAD | EURGBP | EURJPY |EURICHF | GBPUPY | currency | TOTAL
ounterpart) pairs

E:L““'" UK | wyagnnz | 1ses3as | 1264194 | s16372 552192 | 425200 | 175568 249309 186174 6228 07156 | 10937950
With non-

. S120050 | 1701995 | 1525320 | 636663 | 495749 $14127 | 417668 | 365460 201719 | 113611 | 060058 | 14242429
resident banks
ofwhich EUbanks | 2821253 | T0RM6 | 373600 197929 121619 106406 |  258EET 164855 118807 3087 | 1436017 | 636576
::::L“‘ PO | a4 | 844428 1246 106117 48169 12989 250383 14163 16548 23600 730075 | 2820088
With non-
resident non- 1727007 | 62100 767018 270196 195086 217562 | 36157 226422 232002 Ju8S | 119330 | $827971
banks
afwhich EL non- G39230 4 1RES 1 4 £ 1
of b 307 136990 TIREGS 1644 1RORD 12841 179926 K801 & 609 9149 436111 | 1809260
TOTAL 1043218 | 4676871 | 3730808 | 1538348 | 1202066 | 1199077 | 1414102 | 88S384 247383 | 320014 | 6092019 | 33849308
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All figures are monthly totals in millions of US dollars and have been adjusted for double counting of deals between survey contributors.

Product “'Ii'hh::f;: Uk ":d’::'“::'nh af which EU bauks “'Ii“;];[;‘;m' HEEE“:; m- | A whish B o TOTAL
Spot 3174364 4282928 1440174 477587 1796351 09436 9731230
Outright 488354 644499 731337 503188 961533 198165 2597774
Forwards

FX Swaps SOTL3H0 §113844 H028880 1755474 2384308 935161 18344946
e 148894 144851 84146 12274 45550 12498 152469

Swva s

FX Options 1055043 1036305 S81187 81244 650225 54016 2822817
TOTAL 10937974 14242427 6365724 2830967 5837967 1809276 33649335




@ reumenance

IIpuio:xenue B - coBokynHblii 00beM, anpeans 2007
ANNEX B - AGGREGATE REPORTED TURNOVER IN AFRIL 2007

All figures are monthly totals in millions of US dollars and have been adjusted for double counting of deals between survey contributors.

All other
Product EUR/USD  GBF/USD | USDUPY | USIVCHF | AUD/USD | USIVCAD | EUR/GEBP | EURMJPY | EUR/CHF | GBPAJPY | curremcy | TOTAL
pairs

Spot 1925804 04043 706914 275047 201627 196959 121846 284194 EYLXTL! 90664 949932 6361302
Cutright 655816 772161 187424 72213 46461 49040 100296 54557 47757 24687 561566 2074985
Forwards

FX Swaps 5271390 201 7301 1725744 637282 406 59 344949 136065 114458 153183 47406 3154583 | 15188017
“;:’:r:’“? BSE13 40820 27940 1049 4251 2867 13865 JOBS 1271 187 52510 717757
FX Options 379162 162978 166158 SIRGR 60760 30050 41262 131716 05487 T5045 842817 2248526
TOTAL 8267986 4383202 | 2104376 1040458 853757 633782 £13433 SROO0E 622072 218188 5563427 | 26110586
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All figures are monthly totals in millions of U5 dollars and have been adjusted for double counting of deals between survey contributors.

All other

I,z"‘ of L | EURUSD | GBP/USD | USDUPY | USDICHF | AUD/USD | USD/CAD | EURIGBP | EURJPY | EURICHF | GBPUPY | currency | TOTAL

unterparty i
ﬂ::ﬂ“““ UK | sse7sm | 2007933 | 704846 | 319298 8714 190686 17727 121385 167324 51994 1422711 | 2146
With non-

t WM | 1387967 | 1438600 | 473273 61701 205207 241461 243430 262782 90714 2161623 | 10632980
resident hanks
ofwhich EUbaks | 1998875 | 584207 201 B4 198665 91827 0248 145922 98762 17771 16090 047354 | 4611566
::::ﬂ“‘ mom- | 461013 | 411360 121190 50846 33800 171 149042 25125 17886 16290 S40327 | 2204311
With non-
resident non- 1274360 | §75043 749736 187046 103850 110553 195654 189764 174074 49179 1428758 | 5030835
banks
afwhich £L5won- S04 2461 a4 IR 85T 5 19 IR § 3 5 a2
of wh 464734 150426 103133 24612 22178 28552 108458 01870 Wi 2084 472612 | 1510292
TOTAL K267086 | 4381203 | 2104381 | 1040463 | BSI764 | 633TTR §13433 89004 | 622066 28177 | 5563419 | 26110872
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All figures are monthly totals in millions of 1S dollars and have been adjusted for double counting of deals between survey contributors.

. . " . . With mon-
With other UK With non- B} . With UK non- E afwhich EL mon-
Product banks resident banks af which EU banks banks resident non- pink TOTAL
hian k=
Spot 1965564 2R51990 055744 316919 1226837 313863 6361310
Outright 120011 644495 240531 346670 63815 240556 074991
Forwards
FX Swaps 5195732 6350245 3167502 1455213 2177835 737361 15188028
Currency RUTES 67820 33891 12552 67597 11974 737757
Swa pa
FX Options 662357 TO438 213901 72972 BU3763 106538 2248530
TOTAL 233451 10632988 4611570 2204326 S030847 1510292 26110612
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Ipunoxenune C - COBOKYNHbIH 00beM, OKTAOpHL 2006

ANNEX C - AGGREGATE REFORTED TURNOVER IN OCTOBER 2006

All figures are monthly totals in millions of TS dollars and have been adjusted for double counting of deals between survey contributors.

All other
Product EURUSD  GBPRUSD | USDvIPY | USIMCHEF @ AUINVUSD | CAIVUSD | EUR'GEBP | EURJPY | EURCHF | GBPJPFY CUTenCY TOTAL
pairs

Spot 21BO2RN QEe424 Bod 55 2RBG S0 199681 202550 353109 26001 125675 55486 10EF707 GRS2633
Outright 425881 Ml5a2 142884 40608 20179 4132 BORS0 41704 42070 15033 450886 1542870
Forwards

FX Swaps 4612432 AR 1547134 GRARG] 481650 BT ) IB1 BG5S 104812 123084 S008G 2a044900 13111778
Currency

Swaps ’ 48470 20622 16593 1146 3905 103 14221 1003 ag9 X 14510 131856

FX Options 488242 133153 3oph422 49015 45165 4072 60027 62354 128947 5lal 443208 1824703
TOT AL TTod 405 1630193 2031 586 1012408 TSO580 TTAsT T 479273 G704 11606l 4571210 234463005
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All figures anz monthly totals in millions of U5 dollars and have been adjusted for double connting of deals between survey contributors.

All other

I;‘""‘ of .| EUR/USD | GBP/USD | USDOPY | USDICHF | AUD/USD | CAD/USD | EURGBP | EURPY | EURCHF | GBPUPY | currency | TOTAL

ounterpart) pairs
E:L““" UK | sysi168 | 1585302 | o604 184520 324417 284760 217148 136785 22783 11836 1307848 | THIS61S
L W65 | LME09 | 1118023 | 496829 w1242 150201 246169 201903 20165 1RR10 210118 | 10162611
resident banks | 00" - = = - AL AB163 - =
ofwhich Ebanks | 2134602 | 644797 | 306163 169261 R4702 84426 1 56948 KRO50 92504 14200 1332005 | 5199557
::::ﬂ”‘ mOM- | 402018 | 387430 14270 18140 24928 W09 120001 20200 27757 1008 228246 | 1515484
With non-
resident non- 1196667 | 69043 713282 191917 108990 1 24890 176660 120380 186057 26311 725004 | 3070161
banks
af wlich EL mon- 3 1 a2 & 100 R4 g 2 1 .
o whi 461818 68360 ARG 20678 17605 N8 98194 4309° 28438 5149 21816 127200
TOTAL 7764402 | 3630184 | 2031488 | 1012406 | 759577 770359 700068 479268 | 620762 116055 | 4571206 | 23463871
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All figures are monthly totals in millions of U5 dollars and have been adjusted for double counting of deals between survey contributors.

. - . . . With non-
With other UK With non- . . With Ukl non- ; afwhich EL7 non-
Product banks resident banka of which EU haunks hanks resident non- e TOTAL
b ks
Spot 222580 2006087 1210350 ATH42 1204631 IR 6B 520349
Outright ARISNG A2R0T0 192587 251180 ST 14 2240001 1542875
Forwards
FX Swaps 426111 BlAK145 151659 Bltg2s 1728087 A0 TR 13111778
e 37137 60344 EFLTT: 13808 20560 5912 131855
Swaps
FX Options BiG2R3 520081 242433 102634 156764 T1a54 1824762
TOT AL TR15627 10162627 5199560 151 5486 2070167 1027205 23462007




