MOSCOW DERIVATIVES MARKET
EXCHANGE DECEMBER 2020 HIGHLIGHTS

FUTURES OPTIONS
VOLUME STRUCTURE ADTV*, USD ADTV DYNAMICS, BN VOLUME STRUCTURE ADTV, USD ADTV DYNAMICS, BN
m X u X
239007
= INDEX 15% 7 ,25 BN » INDEX 0 / 303 &
INTEREST
o B -5,0% 5,1%
= COMMODITY
w COMMODITY /Y70 mom " 1470 MOM
w EQUITY m EQUITY
Oct 20 Nov 20 Dec 20 Oct 20 Nov 20
OI STRUCTURE ADOI, USD ADOI DYNAMICS, BN OI STRUCTURE ADOI, USD ADOI DYNAMICS, BN
u X ; " X
0%
23% |
= INDEX e 6,59 DX 2,55 &
., INTEREST 7%
RATE
(0] (o)
COMMODITY -
o COMMODITY 2,4 /0 MOM ] 9,4 /0 MOM
m EQUITY m EQUITY
Oct 20 Nov 20 Dec 20 Oct 20 Nov 20
FUTURES DYNAMICS OPTIONS DYNAMICS
10 8 0,6 5
3 s = — _ 880 ‘g
I | B m B BRE il P2
1 — I 4 = S 03 = [ ] — — —_— 5]
;g W [ m = = = - o gl —— . §
< - . - - < < 02 —_— <
BN i S N N | 1
i N [ 0 'l = Em DN mm N
Dec 19 Jan 20 Feb 20 Mar 20 Apr 20 May 20 Jun 20 Jul 20 Aug 20 Sep 20 Oct 20 Nov 20 Dec 20 Dec 19 Jan 20 Feb 20 Mar 20 Apr 20 May 20 Jun 20 Jul 20 Aug 20 Sep 20 Oct 20 Nov 20 Dec 20
u FX = INDEX m INTEREST RATE = COMMODITY m EQUITY @ ADOI BN USD m FX = INDEX m COMMODITY m EQUITY — ADOI BN USD
TOP GROWING SECTORS — ADTV, BN USD TOP 5 UA — ACTIVE CLIENTS, TH. *Abbreviations:
INTEREST RATE (F) EQUITY (F) 0 ADTV - Average Daily Trading Volume;
w ADOI - Average Daily Open Interest;
INTEREST RATE (F) MOM - Month-on-Month;
UA - Underlying asset;
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