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CopepxaHue

- MHpOPMALMOHHOE MOKPbLITUE N aHaNMUTUKA NO CPOYHOMY
PbIHKY B Peutep

- AMHaAMUWKa N3MEHEHMUS LIEH Ha pbIHKE dpbopBapaoB
- TEXHMKA 3akntoveHuns caenok Yepes Reuters Dealing

- HOBble BO3MOXHOCTU Anga caenok Ha CME no BantoTHbIM
dobtovepcam Yyepes Reuters Dealing

- cO30aHne 6aHKOBCKUX Toprosbix rnoptanos ana FX/MM
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OO0wee nHpopMaLuMOHHOE NOKpPbITHUE
BarllOTHOro pbliHKAa

REUTERS ROUEBLE MONEY MARKETS MULTI CONTRIBUTOR OVERWIEW
Guides <RUSSIA>, <RUB/1>-2, <O#RU-FXMM> MONEY NEWS [M-RU] DOMESTIC [RU]
VEKSEL YLDs <MOSIBOR=> 1D, 1W, 1M, 3M STOCK & BOND INDICES

RTRS MICEX INDEX 42315.56 -41.01 17:16 URL-E
3 Month 7.03 RTS INDEX 4890,960 -19,180 17:15 59,.52/9.54
& Month 7.18 DI INDU AVERAGE 00:02

RUS BONDS IDX 4158, 85 +8, 00 17:10
SWAPS CTEB SELT, CB Fix & Depo SPOT, FRWD, CROSSes
RUBOND= : : . W 2275/28.,2295 13: RIBER= 28,2224/28,2312 '
RUBTHND= : ‘ : 28.1925/28,.1950 16 59 NS 28.2000/28,.2100 17:10
RUB1WD= : 3 : 35.1300/35.2310 11 : 25 BRIl 28.1850/28.1925 17:09
RUBSWD= . . : 35,1800/35,1945 13 58 ISR 28.1850/28,1925 17:09
RUB2WD= : . COSIIEIER 28, 2108/ 1221 GBS 28.19/28.20 Sfdis
RUB1MD= . : RSPl ELRRUB [cisieh by SRR RIUB1MOR= 28.16/28.19 17:15
RUB2MD= 5 : Hksl CHFRUE [ iy S AR RUB2ZMOR= = o B ot s L iRk
RUB3MD= : - (14 UEGIANEY S5, 8829/ I Sal RIB3MOR= 28.15/28.19 1 7 B
RUBEMD= : : (2SLeaNilE) 21,0144/ IEVEN RBGMOR= 28.15/28.20 1B
RUB1YD= g ; : CB OfN i/ RReEY RIUB1YOR= 28.27/28.34 17:15
RUBON= : 0.5/ iR ELJRRUB= 35.2430/35,2530 17:16
RUBTN= HEECB S/N 0.5/ 10: 26 RAAGEES 8 ST AT A B Y R
RUBSW= : CB 1l 1.0/ : GBPRUB= 51.96/52.00 17:16
RUB1M= : ’ CHFRUB= 22.8370/22.8470 17:16
RUBZ2M= -550/-350 15: 35 [e=pmwdll : UAHRUB= 0.1767/0.1779 17:09

RUB3M= -550/150 IRy CB 1M ; KITRUB= 4,754/4,764 1k bl
RUBGM= -650/150 3L : i
RUB1Y= 55041350 15: i
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KotupoBku cpopBapAaHbIX LleH U pac4eTHOU
AOXOOHOCTU

Non-Deliverable Forwards View

I Wyya Vvl RIBER TOM FIXING

erm Bid Offer Source Time Start Maturity Outright

RUB1WID 3. 7. : : : USD/RUB Forwards
RUB2WID 3.80 5.60 DBHMP 16:54 28.17/8.18 EGUEES
RUBIMID 3.40 4.20 DBMP 16:54 28.15/8.17 Q=102
RUB2MID 3.60 4.00 DBMP 16:54 28.13/8.16 B IZRELANI=ES
RUB3MID 3.70 4.00 DBMP 16:48 28.14/8.17 Q=S
RUBGMID 4.10 4.30 DBMP 16:54 28.14/8.19 EELIEARSES
RUBSMID 4.30 4.50 DBMP 16:54 28.18/8.24 EGUp]EES
RUBLYID 4.50 4.70 DBMP 16:39 28.25/8.32 AR IES
RUB18SMI 4.70 5.20 DBMP 16:07 28.40/8.5]1 =N ANERS
RUB2YID 5.00 5.30 DBMP 16:54 28.63/8.78 PSRN
RUB3YID 5.30 5.80 DBMP 16:14 29.00/9.40 <RUBVIEWS
RUB4YID 5.90 6.20 DBMP 14:08 29.90/0.20 <RUSMKT=>
RUBSYID 6.30 6.50 DBMP 16:51 30.70/1.00 :

<0#FRUB=>
IND ICATORS

<RIBER=>
<USDRUBFIX=>*
<RUBMCMEEMTA=>
<MOSIBOR=>
<MOSPRIME=>
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OnHamunka nameHeHNs KOTUPOBOK MO
dopBapaam

¥ Reuters 3000 Xtra - [rouble.kof]
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AHanunTu4yeckKkue mogenu no BaJIOTHOMY PbIHKY B
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Model Browser

" Calculates the broken date values for a wide range of instrument types. Displays the underlying instruments used for the calculation.

i Support; 7 095 961 01 11 /7 095 775 12 22 | Delayed Data OFF
Russia | Customer Zone | UserPreferences | You are logged in as 002C41

¥ caps and Floors 3.2.1.148
Calculate the premium, volatility and greeks for Caps, Floors and Collars, Calculates Zero Cost Collars.

&

Currency Options 4.2.1.94
Calculates the premium and greeks for up to nine vanilla currency options positions.

=)

¥ Currency Swap 3.2.0.161
Calculates the net present value and second leg rate for a range of currency swaps with different structures.

©

Deposit Analysis 3.2.0.206
Calculate the cross, swap and deposit rates for a currency pair and the synthetic values through the US Dollar.

&

Forwards from FRAs 1.2.0.2
Calculate forward FX rates from FRAs.

e

3| Forwards from Futures 3.2.3.138
Calculate forward FX rates from financial futures,

()

FRA Arbitrage 1.2.1.20
This model calculates synthetic FRAs to be used in arbitrage spotting.

e

FRA Pricing 3.2.1.171
Calculates a FRA rates from deposit rates, futures or a zero coupon curve.

&

Future Options List 4.2.0.59
Find and view all options for an underlying future and their implied volatility, greeks and other statistics.,

e

Futures Switch Matrix 1.2.0.11
Hedging matrix for money market and bond future contracts.

=)

FX Exotic Options 2.2.1.99
Calculates the premium and greeks for vanilla, exotic and strategic FX options.

©

) FX volatility 2.2.1.60
View the cone volatility and spread between historical and implied volatility for FX options.

&=

Interest Rate Swap 2.2.0.138
Calculate the NPY of a olain vanilla swap. linear amaortisation and residual value swao or other amortizina swao structure, Price an
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3akKkrn4veHue chopBapaHbIX cOerioK yepes
Reuters Dealing

3000

RUB 10 OUTR_1H
2?.:}300 28.2200

TO CONFIRH AT 28.2200 I BUY 10 HIO USD
0CT2005

vaL 11

STANDARD INSTRUCTIONS
AGREED?

ALL AGREED
STANDARD INSTRUCTIONS
THANKS AND BYE

THANKS POKAAA

#END REHOTE#

Ticket Editor

NO CALLS -

13:51GMT 06Sep2005 RTMC REUTERS MOSCOW c363 <USRA> EXTRACTED
1 User Data il FX/Base Rates —Create Ticket——
OUTRIGHT 1M usD / |RUB SELL 28.2200 < |<points> > [<spot basis> New z ‘
RUB  282.200.000.00 USD 10.000.000.00 e
TUE 110CT2005 TUE 110CT2005 USRA ‘ ; Eved ”
STANDARD INSTRUCTIONS STANDARD INSTRUCTIONS  <comment-1> | -
<comment-2> -~ Tickets — =
p o 5 Ere Hewt |
End | Lot | e | Confim| k| wieng | e
\
1M SELL
Jena | 10 MIO USD
CallList | Broadeast || 28.2200 USD/RUB
Ticket/Cony Text Totalise Dynamic Dlg

Tradelogs

REUTERS MO i v ep 1349 USRA
REUTERS MOSCOW RTMC 06 Sep 1351 USRA RUB 1M BUY USD
REUTERS v RTMC ep 1351 USRA RUB 1M SELL USD

UB M
RUB 1M ouT UusD

28.2200

10MIO c03
10MIO

110CT2005

STANDA & STANDA

AL A]2 M new_test A demo5 A Match1 A Match1-2 7
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HoBble Bo3amoxxHocTn Pentep — goctyn K CME FX

Toproena Ha CME FX Tenepb Takxke goctynHa 4yepe3 Reuters Dealing 3000

Baw Reuters Dealing 3000 moxeT BKnro4vaTb naHenb ueH ¢ CME FX, rae CME FX
¢dbroyepcbl OyayT npeacTaBreHbl B hopme BHEOUPXKEeBOU caesiku

Caoenkun BBogAaTcsa B hopme BHEOUPKEeBOU — B NepecyeTe CTaHA4APTHbLIX
KOHTPaKTOB B CMOT 3KBUBAaJeHT (LUeHbl Ha pbloYepCbl 32 MUHYCOM
chopBapAHbLIX MYHKTOB)
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ALC es - RTR2 User : BillPinfold Logged In [DEMO)] - Microsoft Internet Explorer I |
Logout | Open Orders | Market Grid | Archive Mail Box | Preferences Help |‘_L_,_|
Select...Z Name Bid Yol. Spot Eq. Bid Spot Eq. Ask Ask Vol. Contract Size Time Pts Bid Futures Bid Futures Ask Pts Ask b aturity Best Bid Vol. Best Bid Best t__]
EURZ4 EUR/USD 781 12721604 12723604 581 125,000 EUR  10:08:01 -1.60 1.2720 4 127224 160 15-Dec-04
JPYZ4 USD/JPY 1251 106.37411 106.38531 221 12,500,000 JPY  10:08:01 -26.20 0009423 1 00094241 -26.20 15-Dec04
GBPZ4 GBP/USD 301 1.830bs01 183073804 941 62,500 GBP  10:08:01 -60.80 1.8245 1 1.8247 4 -60.80 15-Dec-04
CHFZ4 USD/CHF 1461 12046311 [pyyemeenyss —Tolx]}-Dec04
AUDZ4 AUD /fUSD 011 0.74773904 -Dec-04

EUR 7 USD
CaDz4 USD # CAD 571 1.223b0s51 -Dec-04
Name ID M aturity Bidd Fwds Ask 4 Fwds Time _I
- SELL cur/usp 511577 15DecD4 1272160 160 / 1.272360 160  10:0801 o
Ready Digchipn __ S0usoiiy Spot Paints hd On-Line | Trading Date : 28 Oct 2004 | 10:07 | OCIE
[ Sell EUR d 20.000.000 - 1.2723 : -1.60 : Submit Cancel i [
= B oo Buﬁlfﬁsoz 5;:54 Eﬁgggn Contracts) Hpoate I |
paet e e — el %125, ontracts s :
S| EEE KA YoM 7 Ticket SPOT Rate = 1.272260 REUTERS B
[_[CHE e “Harket g Feodt (el ko 2l Fuues Rate = 12721 Cme féé} S
1|eurfusd 1.272111.2723 R| Fuds Desk ID: = -
1z|usdijpy 106.364106.40 R
2 Order Filled Info  Close — " "
|2|gbpiusd 1.830611.8308 R bt Close 5 TULL FIN LoN_ |
4|usdichf 1.204611.2049 R |Waning: Applet Window | FB7.830 ] TULL FIN LON-
|5|audiusd 0.747610.7480 RxR 0.7476/0.7480 RxR 0.7225 | Ll_l
s|usdicad 1.2235/1.2238 RxR 1.2235:1.2238 RxR 1.3769

BUY 10MIO@106.35 USD /JPY RTRS LDN D3TEST BKC
# TO CONFIRM AT 106.35 I BUY 10 MIO USD
STANDARD INSTRUCTIONS

s
RECV SELL 1 0@106.35 USD /JPY RTRS LDN D3TEST BKC

Matching Deals

ECKX Sell 1of 1 1.2290 eur/usd

JPY 10 PLS
# 29 35

I BUY 10 AT 106.35

TO CONFIRM AT 106.35 I BUY 10 MIO USD
# STANDARD INSTRUCTIONS

CallList | Broadeast [
NO CALLS — SPOT - EXTRACTED
Ticket/Conv 'ﬂ, Text T Totalise T Dynamic Dig T Tradelogs
SELL
10 MIO USD

106.35 USD-JPY
SELL EUR 0 1MIC

SPOT BUY USD 106,35 10MIO cO303
SPOT  SELL USD 106,35 10MIO c0304 EXTR DXXX DXXX

O1NOVZ2004

STANDARD & 777

4[> [>T\ Fwds1 A AG_Spot_all_cur A Fwds1-2 ), CME /

R Staltl &? Dealing 3000 <DXx<> Us... | @Heulels Trading for Future... | @HLC Futures - RTR2 User ... | [guntilled - Paint ” =B Active Deals | 10:08




NopgkntoyeHue K CME FX yepe3 Peutep

NMpamon anekTpoHHbIN aoctyn K pbiHKy CME FX ocywecTBnseTcs
npv NOMOLLN aBTOPU3OBAHHON KIUPUHroBou komnaHmum Ha CME
yepe3 Peutep

War 1

+ Ha cante www.cmeonreuters.com HaxoaUTCA CNNCOK
aBTOPU3OBaHHbIX KITMPUHIoBbIX KOMMaHUMN

Lar 2
+ OTKpbITb CYET B KIIMPUHIOBOU KOMMaHUMU

War 3

+ Pewutep ocywectBut nogknrodeHue K CME FX yepe3 Baw Dealing
3000
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HoBble TexHonorum — Reuters Electronic Trading

Co30aHue 6aHKOBCKUX MOP208bIX Mopmasios

|/|HT6epHeT cucTeMa Ans BantoTHO-AEHEXHbIX onepauuii KNMeHToB
aHKa

AsTomaTtmnsaumnsa FX/MM 6usHeca c punnanamm u
KIMeHTamu

[Togaepkka CpoYHOro pbliHKa (BasoTHbIe dpopBapabl)
ABToMaTm3aums FX ueHoobpasoBaHUs 1 cOenok

Cuctema ynpaslrieHnda TIMMNTUpPoBaHHbIMU 3aABKaMU OT
CbI/IJ'IVIaJ'IOB N KIMTMEHTOB

MOHVITOpVIHF 3aABOK OTHOCUTEJIbHO PbIHKA

RET ncnonbayet 6onee nonoBuHbl 3 10 kpynHenwnx FX
nopTanos Mupa
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Mopenb paboTbl yepe3 Reuters Electronic Trading
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B By ~ B @ '~ @) | B)cet Going | K03 Spot Matching
Euro vs. British Pound Dealing 3000 Spot Matching

(1)
11X

EEEEE cUR/GBP ~v| One Currency | Two Currencies | G7 Today: ¢ Economic Indicators: K]
EUR/USD 1.3071/1.3072 GBP/USD 1.8815/1.882
Down 0.0006 on previous close Down 0.0006 on previous close

¥ Reuters Trading for FX: Client - farah.mansoor1 Logged In 17 27-]an-05 9:57:08
Logout A Island 18
Maers Rates: farah - Island Bank (ISBA) faah
Archive T New tiade 2| _ea _‘ﬁ' QO Spat @ Fowards Q Setup Account  Select Account - :
About EUR.USD EUR.GBP USD.JPY EUR.CHF -
SPOT | . 13258 | 13260 . | 069459 | 069461, 104.72 | 10475 15378 | 15381 ¢
ON 0.14 | 0.19 -075 | 073
TN 045 | 0Bb 1560 | 154 220 | 218
SN 016 | 018 0.00 | 0.00 -0.75 | 0.73 -0.61 | -060
W 136 | 1.38 3.00 [ 320 -536 | .32 -427 | 422
M 6.16 | 620 15.00 | 16.00 -23.74 | 2368 -1890 | -18.70
M 13.81 | 1391 30.70 | 3090 -46.95 | -46.75 -36.80 | -85.90
M 2559 | 2595 4748 | 4783 .| -76.00 | -75.80 5567 | -54.40 bricies | Regional Displays |
M 3664 | 37.23 63.22 | 63.71 . | -10290 | -102.40 7337 | -11.75 | Latest2 |Time2| Latest3 [Time3| NetChg | %
M 4847 | 48.76 7834 | 79.21 -13070 | 18020 | .-90.32 | -87.93 . . 59150 09:51 59150 0951 -0.0243 -0
M 63.30 | 63.78 95.44 | 9648 .| -16290 | -16215 | ~109.61 | -106.34, : - & .
oM 10420 | 10520 | 14260 | 14410, | 25550 | -25450 | -~162.80 | -157.10, 30080 09:50 30070 0926 0.0100 0
v 148.20 | 14920 187.06 | 189.35 -351560 | -350560 -212.90 | -207.80 - 245180 03:52. 245.180: 09:51: -0.3400. -0
31091 0947 31096 09:46 -0.0014 -0
11.2570 18:25 11.2630 17:47
) © 11.2350 20:58 11.2370 2035 1_|;_|
Al | 2 >
| Ready [ Trading Date: 24 Feb2005[ 0332 [ OO0@ & REUTERS )
[§warning: Applet Window “| B= jos:s7 il | REUTERS D

LHepuBaTnBbl Ha (PUHAHCOBOM pPbiHKe Poccuum REUTERS ) ’




¥ Reuters 3000 Xtra - [D3SpotMatching.kob {*}]

=8|

J@ File Edit View Insert Format Tools Favorites Window Help ContactUs -8 X l
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B B -8 @ a4~ )| K)Get Going K03 Spot Matching

¥ Reuters Trading for FX: Client - farah.mansoor1 Logged In

E l Logout '§ Island

Dealing 3000 Spot Matching
Two Currencies G7 Today: BT Economic Indicators: K7 ]

bank Select a Maker ~ |
DO\J Makers
Rates: IslandBank - Island Bank [(ISBA)
- — — IslandBank
LaSﬂ Archive & New trade ‘a L& ‘_.ﬁ- @ Spot O Forwards O Setup Account | Select Account _.J hg
About | EUR.USD | | EUR.GBP | | USD.JPY | | EUR.CHF | | USD.CAD |
1.32|(1.32 0.695|(0.695 104.|(104. 1.53((1.53 1.24|(1.24
61 ||63 09 (|11 - 75 ||78 - 78 |[81 52 [|55
Chart
| GBP.USD | | USD.CHF | | AUD.USD | EUR.JPY | | GBP.CHF | =
1.90|(1.90 1.15|(1.16 0.78|(0.78 138. | 138. 2.21(|2.21 1
80 (|82 . ~97 (|00 ~ 84 |(87 90 ||93 . ~27 ||30 ~
Deal ISBA:1788 : | Trade EUR vs USD 28-Feb-05 (SPOT) at 1.3260/63 with Island Bank (ISBA). Trading with RTFX AUTOTRADER x ISBA
EUR.USD SP &)
o o e L —
SellEUR BuyEUR Reject Stop an B
@ Allocation O Chat 7
| Trade EUR vs USD 28-Feb-05 (SPOT) at 1.3260/63 :
Select Account: 5
Q Spot/Outright QO Swap O TwoWay Spot/Outright O Two Way Swap
=
Value Date 1 = = 2]
| Trade EUR: | Sell EUR at | Buy EUR at
09:54 4,000,000.00 spat 1_.3260 1.3263
08:54
0954 | Trade USD:
Contra 5.304.000.00 5.305.200.00
09:53 -
-0
08:53
08:52 Status Accept or Reject new price 2
| |4
Ready [ Trading Date: 24 Feb 2005|0340 | OCIM & REUTERS )
Warning: Applet Window k :;b
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YTo MmoxeT npeanoxutb Pentep?

- IHpopMaLuKnoHHOe noaaepkka n aHanuTuka CpovYHOro
pbiHKka B 3000Xtra

- Toproens 4Yepe3 Reuters Dealing 3000 dpopBapaHbIiMK
KOHTpaKTamu

- docTtyn k Toproene gbrodepcamm Ha CME FX yepes
Reuters Dealing 3000

- CosgaHme BaHKOBCKUX NopTanoB Asi TOProenuv Ha
PbIHKE CnoT 1 popBapa
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[Mouyemy Peuntep?

- N1 nocTtaBLUuK Ansa paboTbl Ha BaNtOTHO-AEHEXHOM
DbIHKE

- MHOroneTHun onbIT N HAOEXHOCTb
- 'HHOBaUMKM N TeEXHONOIrMU

- Penytauuns
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