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PBLIHOK IEPUBATHUBOB B MUPE

Mepwuopg, H2 2016 H2 2017 H2 2017 H2 2016 H2 2017 H2 2017
All

contracts 482 422 531912 100% 14 948 10 956 100%
Interest

rate

contracts 385514 426 649 80% 10 636 7 579 69%
Foreign

exchange

contracts 78 781 87117 16% 3324 2293 21%
Equity-

linked

contracts 6 253 6570 1% 477 575 5%

NcTounuk: BIS survey of OTC Derivatives Market, (www.bis.org)




PBIHOK BUPKEBBIX TIEPUBATUBOB

Exchange-traded futures and options, by location of exchange
Notional principal, in billions of US dollars

< Q2 2018 Open interest Daily average turnover
Level: Dec 2017 Mar 2018 Jun 2018 2016 2017 Feb 2018 Mar 2018 Apr2018 May 2018 Jun 2018
= Futures
[ All markets 33,669 44,676 38,697 51525877 9,763 8584 5939 8270 7,176
[ North America 22222 31415 26,635 3,633 3952 7232 6232 4145 5433 4,506
[ Europe 8700 10292 9422 1,236 1,636 2214 1971 1512 2479 2,290
[ Asia and Pacific 1749 1956 1730 216 208 226 288 196 227 268
[ Other Markets 998 1,013 909 68 81 91 94 86 131 112
& Options
[ All markets 47,315 61060 54,631 1,502 1,696 2,877 2119 1562 1,807 1,720
[ North America 36,156 46980 39,751 1,256 1,413 2527 1821 1305 1297 1336
[ Europe 10262 13223 14,142 230 260 330 269 239 488 354
B Asia and Pacific 22 17 14 6 6 7 5 8 7 7
[ Other Markets 875 839 724 9 17 13 24 11 16 24

NcTounuk: BIS survey of OTC Derivatives Market, (www.bis.org)




PBIHOK BUPKEBBIX TEPUBATHUBOB - 2

Exchange-traded futures and options, by currency
MNotional principal, in billions of US dollars

< Q2 2018 Open interest Daily average turnover
Level: Dec 2017 Mar 2018 Jun 2018 2016 2017 Feb 2018 Mar 2018 Apr 2018 May 2018 Jun 2018
[ Interest rate 80,572 105,331 92,907 6,535 7,444 12,480 10,538 7,367 9,909 8,716
E Foreign exchange 412 405 421 119 130 160 165 135 168 180
Australian Dollar 15 18 16 8 8 11 10 8 9 10
Brazilian Real 86 94 117 21 24 30 28 31 34 33
Canadian Dollar 16 17 20 6 6 7 9 6 7 9
Swiss Franc 13 8 14 3 4 4 - 3 - 5
Renminbi 6 7 6 2 2 2
Danish Krone 0 0 0 0 0 0 0 0 0 0
EUR 145 141 135 33 38 43 56 38 57 63
Pound Sterling 36 35 32 11 11 14 15 11 12 15
Hong Keng Dollar 0 0 0 0 0 0 0 0 0 0
Forint 0 0 0 0
Indian Rupee 11 10 12 7 3 11 8 11 13 13
Yen 42 37 37 19 20 23 22 16 18 19
Won 9 8 3 3 3 3 3 3 3 4
Mexican Peso 14 13 10 2 2 2 2 2 2 3
Norwegian Krone 1 1 1 0 0 0 0 0 0 0
New Zealand Dollar 3 4 4 2 2 2 2 2 2 2
Zloty 1 1 0 0 0 0 0 0 0 0
Russian rouble 9 6 4 4 3 2 3 3 2 2
Swedish Krona 1 1 1 0 0 0 0 0 0 0
Singapore Dollar 0 0 0 0 0 0 0 0 0 0
Mew Turkish Lira 2 3 2 0 0 0 1 1 1 1
New Taiwan Daollar 0 0 0 0 0 0 0 0 0 0
US Dallar 391 386 402 17 127 57 161 133 166 177
Rand 13 10 9 0 1 1 1 0 1 1
Other currencies 10 10 9 1 1 1 1 1 2 2

NcTounuk: BIS survey of OTC Derivatives Market, (www.bis.org)




PBIHOK OTC TEPUBATHUBOB: BAJIIOTHBIE

«<H2 2017 Notional amounts outstanding Gross market value
Level: H12016 H22016 H12017 H22017 H12016 H22016 H12017 H2 2017
All contracts 552925 482422 542,439 531912 21119 14948 12683 10,956
& Foreign exchange contracts 85,867 78,781 88429 87117 3,578 3,324 2,626 2,283
& By instrument
Qutright forwards and forex swaps 47,738 44226 51,754 50,847 1,714 1,515 1,259 1,111
Currency swaps 25160 22971 24532 25535 1,549 1,510 1,160 989
Options 12913 11,533 12,088 10,67 315 299 208 192
Other products 56 50 55 56
= By counterparty
Reporting dealers 35139 33,027 36,521 36,128 1,431 1,426 1,112 936
& Other financial institutions 39,659 352091 40,258 39,084 1,549 1,304 1,036 918
Central Counterparties 1,327 1,754 2,119 2,100 7 7 68 65
Non-financial customers 11,013 10413 11,594 11,849 599 594 479 439
= By maturity
Upto 1 year 68,220 60,146 659461 68,083
Between 1 and 5 years 12,606 12997 13346 13474
Owver 5 years 4,984 5,587 5,566 5,504
= By currency
Us dollar 75422 70,550 77,044 74756 3,104 2,947 2,299 1,974
Euro 26473 24,334 27826 28,280 917 871 929 782
Yen 15400 14146 14904 14,838 916 714 405 300
Pound (sterling) 10,528 9,080 11,070 12257 667 367 346 305
Swiss franc 3,909 3,541 4,120 4,257 134 112 113 91
Canadian dollar 3,511 3,350 4,068 4,088 125 111 140 107
Swedish krona 1775 1,812 2,038 2,268 47 46 55 47
Other currencies 34716 30,748 35789 33,490 1,245 1,479 964 979

NcTounuk: BIS survey of OTC Derivatives Market, (www.bis.org)




PBHIHOK OTC TEPUBATUBOB: ITIPOIIEHTHHIE

76,763 63,183 75414 68,334 382
Swaps 334,144 289,103 321,813 318,871 14,623 9;444 8,131 6,74?
Options 35,407 32,823 37,641 39,112 1,411 949 786 719
Other products 148 404 338 332
S EBycounterparty
Reporting dealers 50,310 43,557 42,682 40,720 3,673 2,497 2,122 1,963
0 COther financial institutions 383,876 329,893 379,505 371,868 11,857 7,450 6,290 5,002
MNaon-financial customers 12,128 11,660 12,681 13,729 886 688 633 614
S EBymatrity
Up to 1 year 198,751 165,888 199,179 191,445
Between 1 and 5 years 143,436 128,978 141,853 140,035
Over 5 years 104,127 90,243 93,835 94,836
S EBycumency
Us dollar 154,185 143,290 159,034 156,507 4,080 2,356 1,850 1,434
Euro 128,987 105,594 126,553 121,891 6,992 4,815 4,155 3,561
Yen 50,739 41,800 40,975 38,772 1,467 753 630 491
Pound (sterling) 46,384 34,034 36,684 37,570 2,446 1,701 1,490 1,292

Swiss franc 4120 4,168 4799 4107 152 102 84 62
Canadian dollar 9,030 8471 9,849 10,944 129 128

Swedish krona 5,807 4,652 6,156 5,985 96 a7

Cther currencies 47,211 43,506 51,655 50,874




PBHIHOK OTC TEPUBATUBOB: HA AKITUAX

Forwards and swaps
Options

Reporting dealers
M Other financial institutions

MNan-financial customers

Up to 1 year

Between 1 and 5 years
Ower 5 years

US equities

European equities
Japanese equities
Other Asian equities
Latin American equities
Other equities

154
720

221
663

199
727

244
634

2,589 2,574 2,903 3,210 175 160 184 197
4,173 3,679 4,061 3,360 348 317 340 378
2,414 2,120 2,297 1,685 177 147 160 163
3,790 3,489 3,991 4,161 275 255 287 321
558 644 676 724 71 76 77 o1
4,295 4,016 4,555 4,088
2,100 1,922 2,086 2,121
367 315 323 361
2,963 2,782 2,767 2,823 215 198 217 239
2,265 2,082 2,668 2,227 151 134 149 159
309 251 305 309 37 28 28 33
351 255 297 333 21 18 19 20




PBIHOK OTC TEPUBATHUBOB: CDS

Credit default swaps, by rating category
Notional amounts outstanding, in billions of US dollars

Other financial institutions

«<H2 2017 T Reporting Banks and Insurance and SHUE .NDH:
ol ealers Total CCPs securities financial SPCc Hedge fm_ancllal
: . and  funds institutions
Level: firms guaranty firms SPEs
ETotal CDS contracts
Bl Investment grade 6,008 1,457 4,438 3,525 269 55 61 203 325 113
Bl Below investment grade 2,049 500 1,487 1,085 87 23 g§ 110 175 61
B Non-rated 1,216 342 836 521 98 32 7 63 115 38
[ Single-name instruments
Bl Investment grade 3,224 1,128 2,053 1,512 1594 31 36 114 166 43
Bl Below investment grade 985 355 621 441 56 6 5 65 47 8
B Non-rated 303 136 161 75 31 9 6 14 26
& Multi-name instruments
Bl Investment grade 2,784 329 2,385 2,013 75 24 25 83 158 70
Bl Below investment grade 1,064 145 866 643 31 17 3 44 128 53
B Non-rated 913 206 675 446 67 22 2 49 90 31

NctouHuk: BIS survey of OTC Derivatives Market, (www.bis.org)




PBIHOK OTC NEPUBATHUBOB: CDS-2

Credit default swaps, by type of position
In billions of US dollars

Other financial institutions

<« H2 2017 Reporting Banks and Insurance and SEuE .NDn:
Total Gealers Total CCPs securities  financial SPCc Hedge fm.ancllal
. . and  funds institutions

Level: firms  guaranty firms SPEs
ETotal CDS contracts

Bl Notional amounts outstanding 9,254 2,321 6,816 5,135 487 124 76 375 618 216

B Gross market values 304 68 227 164 14 6 4 19 21 9

B Net market values 85 18 61 23 8 3 2 10 13 7
& Single-name instruments

B Notional amounts outstanding 4,570 1,633 2,876 2,029 306 59 47 193 241 62

B Gross market values 130 41 87 56 8 3 2 8 8 2
& Multi-name instruments

B Notional amounts outstanding 4,784 688 3,941 3,106 181 65 29 182 377 155

B Gross market values 174 27 140 108 6 2 1 10 13 7
& of which index products

B Notional amounts outstanding 4,441 588 3,710 3,024 146 55 23 130 330 143

NctouHuk: BIS survey of OTC Derivatives Market, (www.bis.org)




CPOYHDLIN PBLIHOK B P®: YYACTHUKUA

CTtaTUCTUKA NO KNUEHTaM CPOYHOro pbiHKa MocKoBCKOM Bupxu

ExeMecA4YHaa CTaTUCTUKA NO KNWEHTaM CPOYHOro pbiHKa NO COCTOAHMIO Ha 28.09.2018:

Kon-Bo aKTUBHbIX M3MeHeHHe Kon-Bo aKTUBHbIX M3MeHeHHe
Tun KNMEHTOB CYETOB KNUEHTOB | K Npeablf. MecALy | YHMKanbHbIX KNMEHTOR | K Npeabla. Mecaly

(Mecay 2018-09) (Mecay 2018-09)
KnWeHTbl, Nepefasllne cBOU cpedcTea B OY 149 2213 128 24.27
dusndeckre nuua 51041 3.72 43824 3.61
HepesngeHThl 728 0.41 599 0.67
CobcTeEeHHbIE CpeacTEa YY4acTHUKOE 83 12.16 3 14.81
HKpuan4veckie nuua 658 9.67 359 13.97
Bcero 52659 3.80 44941 3.70

NctouHuk: MockoBckasa bupika - https://www.moex.com/s1411




CPOYHHBIN PBIHOK B P®: ®bIOYEPCHI

PEHOHEPCHI
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NcTouHnk: MockoBckada bupxa - https://www.moex.com/s1960




CPOYHBIN PHIHOK B P®: OIIINOHLI

OMUMOHBI
OBbEM TOPIOB ADTV, PYE. [IMHAMUKA ADTV, MNP
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CPOYHBLIN PBIHOK B P®: TMHAMUKA

CAMBIE AMHAMMWYHBLIE CEKUMW — ADTV, MAPA PYB.
MPOLEHTHBIE () [MPOLIEHTHbBIE (d) BAKOTHbIE (0)

-I_ 2 507 2 MOM

BAJTKOTHBIE (O)
0.00

MH2N 18 ABM 1B -|- 9 3 % r"f‘ll::'r";] MHIH 18 M 18 ABI 18

TGI'I 5 PLEIOHEPCOB MO KOAMHECTBY AKTMBHBIX KAMEHTOB, ThIC.
*CoxpalleHKa:

ADTV - cpeaHegHeBHOKW 0bben TOProe;
ADODI - cpeoHeNHeBHOR OTKDBITEIA MHTEPEC:

MOM - MameHeHKWe 3a Mecal
KonTakme: derivatives.reportidmosex.com
MNoanKcka: nUcokMo © Temor 'subscribe' Ha

Copyright © Mockoeckan Bupxa, 2011-2018

BHOHTE EHOITI1E EAB

NcTouHnk: MockoBckada bupxa - https://www.moex.com/s1960




JINMHAMHNKA BA3OBLIX AKTUBOB 2014-2018
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PBIHOK CTAHIAPTU3NPOBAHHBIX IIOU: IIPOIIYKTHI

B cooteeTcTBUM C pewweHem OAD Mockoeckan bBupwka ([Npukas MNpeacenartens MNpasnedna Ne 220-o0a o1 25 10 2013 ) K 3aKNKYEHWIO Ha PhIHKE
CraHnaptuanpoeadHelX [NOW HaurHaa ¢ 10:00 no mockoBCKoMy BpemeHi 28 oktabpa 2013 r gonyckawTea cnegyrwme 0oroBop.l:

= [oroeop BankTHLIM CBON, Ko aoroeopa FXSWAPR,

= [loroBop NpoUeHTHEIA ceon, Kog aoroeopa OIS,

= [oroeop NpoUeHTHEIA cBon, Kog goroeopa IRS,

= [loroeop BANKTHO-NPOUEHTHEIA cBON, Ko aoroeopa XCCY.
= BanTHelA (erodepcHeld goroeop (FWD)

T T N

Bupxesble caenku ¢ LleHTpaneHbIM KOHTpareHToM
FWD (USD/RUB)
OIS (RUONIA)
IRS (MOSPRIME/LIBOR)
CROSS CURRENCY (USD/RUB)
FX (USD/RUB)
BreGupxeBble caenku ¢ LleHTpanbHEIM KOHTRAreHTOM
IRS (MOSPRIME/LIBOR)
OIS (RUCNIA)
FX (USD/RUB)
FWD (USD/RUB)
FXOPTOTC (USD/RUB)

CywecTeyeT cnegyrlMe TUNbI COSNOK:

« BUPXXEBAA C UEHTPANBHBIM KOHTPAFEHTOM
= BHEBUPXEBAA C LEHTPAIIbHLIM KOHTPATEHTOM

* - PbIHOK cTaHOapTU3nMpoBaHHbIX [P (6onee npmebidHOE HadBaHme: pbiHOK OTC ¢ LleHTpanbHbiM KoHTpareHTom
(L4K)) ©bin cosgaH ans peanu3auumn kommioHmke G20 B 2009 roay

NcTouHmk: MockoBckast bupxa - https://www.moex.com/s942




PBIHOK CTAHIAPTU3UPOBAHHLIX IIOU: OB BEM CAEJIOK

Tun MHCTPpYMeHTa

FX
IRS
FWD
XCCY
OIS

O6wunit utor

Tun MHCTpyMmeHTa

FX
IRS
FWD
XCCY
OIS

O6wuin utor

py6
284.6

10.0
0.0
0.0
0.0

294.55
Konuyectso caenok
(wrT.)

o O O B~ Bk

2

py6
19852.7

0.0
0.0
0.0
20100.0

39 952.69
Konuuectso caenok
(wr.)

15
0
0
0
2

17

O6bvem caenokK, maH O6bvem caenok, maH O6bem caenok, MaH

py6
13161.1

10.0
342.9
0.0
1750.0

15 263.98
Konuyectso caenok
(wrT.)

NcTouHnk: MockoBckada bupxa - hitps://www.moex.com/s959




JINJTEPLI PLIHKA CPOYHBIX KOHTPAKTOB, CEHT 18

NcTtouHnk: MockoBckas bupxa -
https://www.moex.com/ru/derivatives/members-rating.aspx

Nupaepbl GUPHEBOro peIHKA CPOUHBIX Nugepkl TOBAPHOTO PhIHKA CEKUMM (PBIOUYEPCOE M
HOHTPaKTOB ONUMOHOE No obbemy coenok
No3nymua [HammeHoeBaHWe pacdeTHOH GdUpmbl MNo3vyma |HammeHoBaHWE pacyeTHOH upmbl
1|000 "KomnaHwa BKC" 1|Mpynna komnaHwia "PETMIOH"
2|Mpynna komnadmia "PETMOH" 2|000 "KomnaHma BHC"
A0 "@HMHAM": AOD "MHBECTHUWOHHAA
3|Ipynna baHka "MK OTRpbITHE" 3|vomnanma "MHMHANM"
AD "DMHAM"; AD "WMHBECTHMUMOHHAEA
4|vomnandma "OHMHAM" 4|lpynna BaHka "OK OTHpbITHE"
5|PeHeccaHc HanuTtan 5|ChepbaHk
6|AD "WK "AK T MHBECT" 6|fpynna BTB
7|Chepbank 7|AD "ANBDA-BAHK"
&[lpynna BTE 8|PeHeccaHc Hanuran
9|AD "ANbDA-BAHK" S(000 "ATOH"
AO WK "LLEPMX KanwuTan
10{MeHepsmeHT" 10(A0 "MK "AR Tn MHBeCT"
11|rK "anop"
Nuaepsbl pblHKa $bHOUYEPCOB M ONUHMOHOB NO YHCTY
12|NAC AKB "MeTtannuMHeecTbaHr" 3aPErUCTPUPOBAHHBIX KNMEHTOB
13|MAC "Bank "Canur-NMerepbypr"” Mozuuma (HammeHoBaHWe pacueTHOH Gupmel Honuuecreo
A0 "@HMHAM": AOD "MHBECTHUWOHHAA
14|NAO "MpomceAazsbaqk"” 1|komnaHma "MKMHAN" 300 774
15|000 "ATOH" 2|Chepbanu 182 150
16|KMT @uHaHc (AO) 3|Mpynna baHka "@K OTHpbITHE" 167 919
17|000 "WYH "MHcTpoliMHBECT" 4|lpynna BTE 135936
13|NAO "Bect 3d¢dopTc BanHk" 5|000 "KomnaHma BEC" 120177
153|000 "OK "MHTPACT" 6|MAD "bect 3ddopTc BaHK" 32440
20(¥YHWMBEP Kanutan QOO0 7K "anop” 28009
8|HWT @uHaHc (AO) 15 661
9|AD MK "LLEPMX KanuTan MeHemsmeHT" |15591
10|A0 "ANBDA-BAHK" 15512




KPUBBIE CDS Poccun, 2015-2018
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KPUBBIE IRS RUB 11 USD, 2016-2018
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http://cbonds.ru/indexes/search.php




NDF-CCS 1 NFEA FX SWAP, 2016-2018

AeT
ﬁ T T T T T T T T T
1] 1 2 3 | 9 b 7 g a 10
—B- MDF-CCS RUB {okT 16) <. MDF-CCS RUB {okT17) s MO F-CC5 RUB {087 18}
= = =} FEA FX Svap Rate USD {okT16) --:B.. NFEA FX Swap Rate USD {okr17) —— MFEA FX Swap Rate USD {okr13) @

http://cbonds.ru/indexes/search.php




CIIACUBO 3A BHUMAHUE!

Bacunres KoncranTux

IIapTHEp, 3aMmecTuTe b reaepaabaoro aupexropa Cbonds, k.9.H.
Ten/daxc: +7 (812) 336 9721, 106.105. e-mail: kv@cbonds.info

194044, Caukr-Ilerepoypr, Iluporosckasa uab., 1. 21, aut A, B1I «HoGen».
000 «Cbonds.ru»

http:/cbonds.ru/pages/Cbonds




