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PARAMETERS OF THE FUTURES-STYLE OPTIONS
on deliverable futures contracts for shares of the Russian issuers 

	№
	Contract name
	Underlying assets
	Underlying asset code*
	Tick
	Tick value

	1. 
	Futures-style option on futures on Gazprom ordinary shares  
	Futures on Gazprom ordinary shares 
	GAZR-xx.yy
	1 RUB
	1 RUB

	2. 
	Futures-style option on futures on Rosneft ordinary shares
	Futures on Rosneft ordinary shares
	ROSN-xx.yy
	1 RUB
	1 RUB

	3. 
	Futures-style option on futures on Sberbank ordinary shares
	Futures on Sberbank ordinary shares
	SBRF-xx.yy
	1 RUB
	1 RUB

	4. 
	Futures-style option on futures on LUKoil ordinary shares
	Futures on LUKoil ordinary shares
	LKOH-xx.yy
	1 RUB
	1 RUB

	5. 
	Futures-style option on futures on Surgutneftegas ordinary shares
	Futures on Surgutneftegas ordinary shares
	SNGR-xx.yy
	1 RUB
	1 RUB

	6. 
	Futures-style option on futures on MMC Norilsk Nickel ordinary shares 
	Futures on MMC Norilsk Nickel ordinary shares
	GMKR-xx.yy
	1 RUB
	1 RUB

	7. 
	Futures-style options on futures on Transneft preferred shares
	Futures on Transneft preferred shares
	TRNF-xx.yy
	1 RUB
	1 RUB

	8. 
	Futures-style options on futures on JSC VTB BANK ordinary shares
	Futures on JSC VTB BANK ordinary shares
	VTBR-xx.yy
	1 RUB
	1 RUB



*xx – futures settlement month, yy – futures settlement year
[bookmark: _GoBack]For example, «GAZR-12.14» code means that the futures contract on Gazprom ordinary shares, the underlying asset of the futures-style option, is to be settled in December 2014.
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