
DERIVATIVES MARKET
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28%

67%

4% 1%

FX

INDEX

COMMODITY

EQUITY

58%

34%

2% 5%

FX

INDEX

COMMODITY

EQUITY

8,43 8,91 9,12

Sep 21 Oct 21 Nov 21

FUTURES

41%

28%

0% 25%

6%

FX

INDEX

INTEREST
RATE

COMMODITY

EQUITY

7,58 8,33
10,92

Sep 21 Oct 21 Nov 21

VOLUME STRUCTURE

 
10,92

48%

15%
0%

20%

16%

FX

INDEX

INTEREST
RATE

COMMODITY

EQUITY

OI STRUCTURE

ADTV DYNAMICS, BNADTV*, USD

ADOI DYNAMICS, BNADOI, USD

0

2

4

6

8

10

12

0

2

4

6

8

10

Nov 20 Dec 20 Jan 21 Feb 21 Mar 21 Apr 21 May 21 Jun 21 Jul 21 Aug 21 Sep 21 Oct 21 Nov 21

FX INDEX INTEREST RATE COMMODITY EQUITY ADOI BN USD

AD
TV

, B
N 

US
D

AD
OI

, B
N 

US
D

 
FX (F)

43,8%

2,89 3,10
4,46

Sep 21 Oct 21 Nov 21

FX (F)

0,101 0,125
0,172

Sep 21 Oct 21 Nov 21

FX (O)

FUTURES DYNAMICS

 
31,1%

 
2,3%

BN

 
9,12

MOM

BN

MOM

TOP GROWING SECTORS — ADTV, BN USD
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ADTV - Average Daily Trading Volume;
ADOI - Average Daily Open Interest;
MOM - Month-on-Month;
UA - Underlying asset;
BN - Billion;
TH - Thousand

ADOI DYNAMICS, BN


