MOSCOW
EXCHANGE

DERIVATIVES MARKET
SEPTEMBER 2017 HIGHLIGHTS

FUTURES OPTIONS
VOLUME STRUCTURE ADTV* USD ADTV DYNAMICS, BN VOLUME STRUCTURE ADTV, USD ADTV DYNAMICS, BN
mFX mFX “
= INDEX 5,5 2 BN = INDEX 0,48 BN
= COMMODITY ] 048
. N = COMMODITY A
=R +1 2 % MOM mEQUITY +25 76 MOM

JuL17 AUG 17 SEP 17

JuL17 AUG 17 SEP17

OI' STRUCTURE ADOI*, USD

ADOI DYNAMICS, BN

OI' STRUCTURE

ADOI, USD

ADOI DYNAMICS, BN

uFX mFX
- 7.67 7.97
9 BN m INDEX BN
= COMMODITY 7.6 77
= COMMODITY
BEQUITY + 1 ‘ 7.2 2
. % MOM =EQUITY -
JUL17 AUG17 SEP17 JuL17 AUG17 SEP17
FUTURES DYNAMICS — X mm— NDEX E— COMMODITY OPTIONS DYNAMICS s (Y emm (NDEX — mmssssm COMMODITY s EQUITY ADOI TOTAL
— CQUITY R ADOITOTAL
8 10 0.6 10
o) 8 o) 05 8 n
3° .3 | 3os o 2
% 4 Z & 03 &
: 4 = =~ 4 =
g, 8 |50 g
<< 2 < << 01 2 <
0 0 00 0
SEP16 OCT16 NOV16 DEC16 JAN17 FEB17 MAR17 APR17 MAY17 JUN17 JUL17 AUG17 SEP17 SEP16 OCT16 NOV16 DEC16 JAN17 FEB17 MAR17 APR17 MAY17 JUN17 JUL17 AUG17 SEP17
TOP GROWING SECTORS — ADTV, BN USD TOP 5 FUTURES — ACTIVE CLIENTS, TH *Abbreviations:
30 ADTV - Average Daily Trading Volume;
EQUITY (F) EQUITY (F) COMMODITY (O) 25 BIULT mAUGTT BSERTY ADOI - Average Daily Open Interest;
A 20 MOM - Month-on-Month; FX - Foreign Exchange;
-I_ % MOM 15 IR - Interest Rgte:.BN - Billion; TH - Thousand
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