MOSCOW

EQUITY MARKET: SEPTEMBER 2017 HIGHLIGHTS
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MAIN MODE TURNOVER BY CLIENT GROUP
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ACTIVE CLIENTS AND [IS* DYNAMICS

B NUMBER OF INDIVIDUAL INVESTMENT ACCOUNTS OPENED
CUMULATIVELY, THOUSANDS OF UNITS
B NUMBER OF ACTIVE CLIENTS, THOUSANDS OF CLIENTS*
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*Clients who have made at least one equity market transaction within amonth
*Individual investment accounts

CLOSING AUCTION TRADING VOLUME DYNAMICS, BN 2

closing auction share in total trading volume
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REFERENCE:
Number of transactions per trading session
Trading algorithms: 201-1000, HFT: more than 1000



MOSCOW BOND MARKET: SEPTEMBER 2017 HIGHLIGHT
EXCHANGE 0 > 0 GHLIGHTS

BOND MARKET VOLUME STRUCTURE BY NOMINAL TOTAL TRADING VOLUME DYNAMICS, BN £
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TOTAL TRADING VOLUME BY CLIENT GROUP
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COMPARISON OF GOVERNMENT AND CORPORATE BONDS MAIN MODE AND NEGOTIATED TRADES, BN £

GOVERNMENT BONDS CORPORATE BONDS

B NEGOTIATED TRADES B MAIN MODE 451

442
672 675
584 601 45 624 30% [Eald 314 345 323 EEHA 308
0,
359 I34% 46% ol 55 28 sa%il. ., 5 25 -
321 317 59% o 34%
34% I 11% 70% 67%
65% Il 66% 54% 51% 62% 5 66% I 7 I 65% Il 7 5% 71%
66% 599, 41% 71% [°6%

JAN17 FEB17 MAR17 APR17 MAY17 JUN17 JUL17 AUG17 SEP17 JAN17 FEB17 MAR17 APR17 MAY17 JUN17 JUL17 AUG17 SEP17

TOP 6 LIIQUID BONDS
YIELD TO MATURITY, NOMINALCURRENCY  TRADING VOLUME MAIN MODE, BN P

GOVERNMENT 5 2% D
BONDS (©) OFZ-PD 29006 2% !
OFZ-PD 26207 7,6% 24,9
CORPORATE PSCapital BO-PO1 11,3% 6,3
BONDS (P)
Horus Finans 01 13,4% 4,8

EUROBONDS ($) VTB Eurasia DAC 19
e
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