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ADTV - Average Daily Trading Volume;                                                  
ADOI - Average Daily Open Interest;                                        
MOM - Month-on-Month; FX - Foreign Exchange;                           
IR - Interest Rate; BN - Billion; TH - Thousand                                                                                          
Contacts: derivatives.report@moex.com                                                                      
Subscription: email with subject 'subcribe' to

Copyright © Moscow Exchange, 2011 - 2017

0
1
2
3
4
5
6
7

0,0

0,1

0,2

0,3

0,4

0,5

0,6

MAY 16 JUN 16 JUL 16 AUG 16 SEP 16 OCT 16 NOV 16 DEC 16 JAN 17 FEB 17 MAR 17 APR 17 MAY 17

AD
O

I, B
N

 U
SD

AD
TV

, B
N

 U
SD

OPTIONS DYNAMICS FX INDEX COMMODITY EQUITY ADOI TOTAL

0

2

4

6

8

0

2

4

6

8

MAY 16 JUN 16 JUL 16 AUG 16 SEP 16 OCT 16 NOV 16 DEC 16 JAN 17 FEB 17 MAR 17 APR 17 MAY 17
AD

O
I, B

N
 U

SD

AD
TV

, B
N

 U
SD

FUTURES DYNAMICS FX INDEX COMMODITY

EQUITY IR ADOI TOTAL

52%

26%

18%

VOLUME STRUCTURE
FX

INDEX

COMMODITY

EQUITY

IR

5,25,3

6,3

MAY 17APR 17MAR 17

ADTV DYNAMICS, BN

60%19%

11%
10%

OI STRUCTURE
FX

INDEX

COMMODITY

EQUITY

IR

6,9

6,86,8

MAY 17APR 17MAR 17

ADOI DYNAMICS, BN

34%

63%

OI STRUCTURE
FX

INDEX

COMMODITY

EQUITY

6,1

5,55,4

MAY 17APR 17MAR 17

ADOI DYNAMICS, BN

31%

66%

VOLUME STRUCTURE
FX

INDEX

COMMODITY

EQUITY

0,5

0,6
0,5

MAY 17APR 17MAR 17

ADTV DYNAMICS, BN

MAY 17APR 17MAR 17

INTEREST RATE (F)

MAY 17APR 17MAR 17

COMMODITY (O)

0

5

10

15

20

25

30

35

Si BR RTS SBRF GAZR

MAR 17 APR 17 MAY 17


