Derivatives market risk parameters

- Futures contracts Basic IM size *

Indices

e FTSE/JSETop4OIndex14% ............
HSIF.Hangsenglndex_lzo/o ............
e TR
A MICEXIndex20% ............
e v

GDAI EDaimIerAG ordinary shares 14%

GDBK Deutsche Bank AG ordinary shares : 14%

LKOH éLUKoiI Holdings ordinary shares 30%

MEXCMoscowExchangeordmaryshares35% ............
L MoblleTeIeSystemsordlnaryshares35% ............
NOTKNOVATEKordmaryshares35% ............
ROSNRosneftordmaryshares30% ............
RTKMRostelecomordmaryshares35% ............
SBRFSberbankofRuss|aord|naryshares30% ............
P SberbankofRussmpreferredshares30% ............




SNGR :Surgutneftegas ordinary shares 30%

TATN :Tatneft ordinary shares 35%

s TRANSNEFTpreferredshares35% .............
e Uralkaluordlnaryshares35% .............
ey TBBankordmarysharesSO% .............
MOEXMoscowExchangeordlnaryshares35% .............
MGNTMagmtordmaryshares35% .............
Currency ............................................................................................................................................
TR UD/USDExchangeRatelO% .............
e EUR/USDExchangeratelO% .............
s EUR/RUBExchangeratezo% .............
Fr GBP/USDExchangeRatelO% .............
P USD/RUBExchangeratezo% .............
e CHF/USDExchangeratelO% .............
v JPY/USDExchangeratelO% .............
TR UAH/USDExchangerateBO% .............
e
A TwoyearRussmnFederatlongovernmentbonds10% .............
e FouryearRussmnFederatlongovernmentbonds12% .............
e SlxyearRusslanFederatlongovernmentbonds14% .............
e TenyearRusslanFederatlongovernmentbonds15% .............
P FlfteenyearRu55|anFederatlongovernmentbonds16% .............
e TR
e
o TherateoftheovernlghtRUONIAcredlt(deposn) ..................... S —
MOPRTherateoftheSmMosPrlmecredlt(depOS|t)18% .............
P
T e pyam
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BR BRENT oil 12%

**ruble value is calculated as max(2700; 15*Sqrt(N)*2*1000000/36500), where N is a number of days of
maturity period of futures, Sqrt - square root



