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853 BN ₽

10,1 %YOY

48,1% 51,9%

HFT

OTHER

48,5%

36,4%

8,8%

4,7%1,6%

NON-RESIDENTS

INDIVIDUALS

DEALERS

INSTITUTIONALS

ASSET MANAGERS

TOTAL TRADING VOLUME DYNAMICS,BN ₽

EQUITY MARKET: JANUARY 2018 HIGHLIGHTS

TOTAL TRADING VOLUME OF 
SHARES, DEPOSITARY RECEIPTS, 
MUTUAL FUNDS, ETFs

MAIN MODE TURNOVER BY CLIENT GROUP

SHARE OF HFT IN MAIN MODE TURNOVER

225 231 238 245 269 279 282 
302 310 

89 90 91 98 100 101 113 113 116 
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NUMBER OF INDIVIDUAL INVESTMENT ACCOUNTS OPENED
CUMULATIVELY, THOUSANDS OF UNITS
NUMBER OF ACTIVE CLIENTS, THOUSANDS OF CLIENTS*

ACTIVE CLIENTS AND IIA*DYNAMICS CLOSING AUCTION TRADING VOLUME DYNAMICS, BN ₽

REFERENCE:
Number of orders per trading session
HFT –more than 10 000;  Other – less than 10 000 

ANNUAL HIGHEST AND LOWEST YIELD STOCKS

46

47

67

110

205

NORNICKEL

MAGNIT

LUKOIL

GAZPROM

SBERBANK

TOP 5 LIQUID STOCKS , BN ₽

*Clients who have made at least one equity market transaction within a month
*Individual investment accounts
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BN ₽

41,0%

21,1% 4,7%

20,4%

12,8%

63,5%
14,1%

9,9%

9,1%

3,4%

30,5%

35,0%

10,3%

7,5%

16,7%

5,6
BN ₽

560 
BN ₽

GOVERNMENT 
39,5%

CORPORATE
41,3%

SUBFEDERAL
3,0%

EUROBONDS
16,2%

TOTAL TRADING VOLUME BY CLIENT GROUP

DEALERS NON-RESIDENTS INDIVIDUALS ASSET MANAGERS INSTITUTIONALS

321 317

584 601
389

672
490

624 675 696 599 600 560

215 258

451 347

314

345

323

442 308 311
265 368
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GOVERNMENT CORPORATE SUBFEDERAL

FI MARKET: JANUARY 2018 HIGHLIGHTS

FI MARKET VOLUME STRUCTURE BY NOMINAL

GOVERNMENT BONDS CORPORATE BONDS

TOTAL TRADING VOLUME DYNAMICS , BN₽

TOP 6 LIQUID BONDS

GOVERNMENT 
BONDS (₽)

CORPORATE 
BONDS (₽)

24,96
trillion ₽

EUROBONDS($)

EUROBONDS

OFZ-PD 26222

OFZ-PD 26221

Veb-23

RUS-28

RosneftBO-07

RosneftBO-07

0,4

0,6

6,1

8,5

24,8

26,6

4,1%

4,2%

7,6%

7,6%

7,4%

7,0%

COMPARISON OF GOVERNMENT AND CORPORATE BONDS MAIN MODE AND NEGOTIATED TRADES, BN ₽

GOVERNMENT BONDS CORPORATE BONDS

YIELD TO MATURITY, NOMINAL CURRENCY TRADING VOLUME MAIN MODE, BN ₽
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41%
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NEGOTIATED TRADES MAIN MODE

67% 65% 75%
67%

71% 61% 61% 50%
54%

33% 35% 25%

33%

29% 39%
39%

50%

46%

314
345 323

442

308 311
265

368
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