MOSCOW DERIVATIVES MARKET

BY sz

FUTURES

JANUARY 2020 HIGHLIGHTS

OPTIONS

VOLUME STRUCTURE ADTV*, USD

= COMMODITIES

ADTV DYNAMICS, BN

VOLUME STRUCTURE

ADTV, USD

ADTV DYNAMICS, BN

=COMMODITIES |
5.65 o W 0.38«
[ ] | ]
aINDICES 5 65 = CURRENCY
4.61 4.43 '
mSHARES =|INDICES
0.33 0.33
=SHORT TERM % MOM wSHARES % MOM
INTEREST " Nov-19 Dec-19 Jan-20 " Nov-19 Dec-19 Jan-20
Ol STRUCTURE ADOI, USD ADOI DYNAMICS, BN Ol STRUCTURE ADOI, USD ADOI DYNAMICS, BN
=COMMODITIES
@‘ ¥ COMMODITIES %W
6.83 &~ 3.49 e
" = CURRENCY .
=INDICES 8.20 7.78 [X:%] 3.59
=|INDICES
=SHARES 0 Sk
46% - % MOM uSHARES - % MOM
" Nov-19 Dec-19 Jan-20 . Nov-19 Dec-19 Jan-20
FUTURES DYNAMICS — ﬁqOD’YICNéngTlES — ggﬁgggw OPTIONS DYNAMICS mmmm—— COMMODITIES — mmmmmmm CURRENCY INDICES SHARES ADOI
s SHORT TERM INTEREST RATES ADOI
10 1 10
g 818, 8
i = - :
E [ || | ] || g’ E 0 g
< <| < <
i i N ifni = 5 B = = :
0 Jan-19 Feb-19 Mar-19 Apr-19 May-19 Jun-19 Jul19 Aug-19 Sep-19 Oct19 Nov-19 Dec-19 Jan-20 Jan-19 Feb-19 Mar-19 Apr-19 May-19 Jun-19 Ju-19 Aug-19 Sep-19 Oct19 Nov-19 Dec19 Jan-20
TOP GROWING SECTORS — ADTV, BN USD TOP 5 FUTURES — ACTIVE CLIENTS, TH
40 *Abbreviations:
INDICES (F) INDICES (F) INDICES (O) 35 #2019-11 ®m2019-12 %2020-01 ADTYV - Average Daily Trading Volume;
s0 ADOI - Average Daily Open Interest;
4 . 7 % MOM ;g MOM - Mo.nth-on-Month; FX‘- Foreig'n. .
W 15 Exchange; IR - Interest Rate; BN - Billion;
e 1.529 INDICES (O) 0.229 0186 10 TH - Thousand
' Lon 5 III derivatives@moex.com
50.3 :
Nov-19 Dec-19 Jan-20 . % MOM Nov-19 Dec-19 Jan-20 Si BR RTS SBRF GAZR Copyright © Moscow Exchange, 2011 - 2019



mailto:derivatives.report@moex.com?subject=Subscribe
http://moex.com/ru/derivatives/

