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Daily volume FX derivatives IR derivatives
April 2012 $4.8 bin. $270 min.
July 2012 $4.8 bin $96 min.
Oct 2012 $4.8 bin $186 min.
Jan 2013 $4.1 bin. $231 min.
Apr 2013 $6.1 bin. $250 min.
July 2013 $4.4 bin. $207 min.
Aug 2013 $5.0 bin. n.a

FX derivatives: FX swaps(longer than spot), Forward outrights + NDF, FX options
IR derivatives: Cross currency swaps, Interest rate swaps, OIS

I * Do . "Derivatives in Russia 2013" NFEA-EBRD-ISDA Conference
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* * | MTA** | Rounding***
USD
RUR
USD
* - Threshold

** - Minimum Transfer Amount

*** - The Delivery Amount and the Return Amount will be rounded up and down, in each case,
to the nearest integral multiple of Rounding

*** - The Delivery Amount rounded up, the Return Amount is rounded down, to the nearest
multiple of Rounding
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$ 1 0,02 0,01 0,005 0,06 0,07 0,1
% 1 5 0,03 0,05 0,005 0,08 0,07 0,12
! 5 0,04 0,075 0,015 0,1 0,08 0,15
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Scanning Risk Scenarios:

No. of Scenario

Scenario

Underlying unchanged, volatility up

Underlying unchanged, volatility down

Underlying up 1/3, volatility up

Underlying up 1/3, volatility down

Underlying down 1/3, volatility up

Underlying down 1/3, volatility down

Underlying up 2/3, volatility up

Underlying up 2/3, volatility down
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Underlying down 2/3, volatility up

=
o

Underlying down 2/3, volatility down

[
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Underlying up 3/3, volatility up

=
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Underlying up 3/3, volatility down

=
w

Underlying down 3/3, volatility up
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Underlying down 3/3, volatility down

=
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Underlying up extreme (cover 45% of loss)

=
o

Underlying down extreme (cover 45% of loss)
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1. o 48,5; 10 : ; # 16.12.2014

e 25 . ; 0,3%; ! 6,5%; "  45,095;

# 16.12.2014;
e 25 . ; 0,25%; ! 6,4%; "  44,994;

# 30.12.2014;
3. ;
e 30 . 5 . 0,1%; ! 6,2812%; " 1-33,175;
" 2-34,1975; # 02.06.2014;
e 30 . 5 . 0,5%; ! 9,1423%; " 1- 35,06;
" 2-38,09; # 04.06.2015;
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