London

MONTHLY REPORT - DERIVATIVES Sep-13 Stock Exchange
In the year 2012, 31,630,302 contracts traded, for a total notional of USD 50.24 billions*
In the year 2013TD, 13,110,069 contracts traded, for a total notional of USD 19.31  billions*
. Sep-13 2013TD vs 2012TD
Overview
Contracts  Notional (USD M) Open Interest Contracts Notional

FTSE RIOB Index futures 268 $ 11.37 54 & -91% <+ -92%
FTSE100 Index futures - % - - [& -100% & -100%
OBX Index futures 104,210 $ 805.0 81,420 v 9% A 5%
Norwegian stock futures 120,576 $ 7.861 562,590 [4*  62% * 12%
IOB DR stock futures 50,455 $ 120.77 50,731 |+  33% T 94%
IOB DR Dividend futures -3 - 87,808 [  -64% & -86%
TOTAL FUTURES 275,509 $ 782,603 W
FTSE RIOB Index options - % - 316 [ -98% & -98%
FTSE100 Index options - % - 1,230 & -83% & -81%
OBX Index options 14,816 $ 113.0 47,264 [+ 1% @+~ 28%
Norwegian stock options 62,053 $ 86.3 464,458 [Ny -39% <+ -32%
IOB DR stock options 1,091,456 $ 1,164.9 4,805,369 [\  -52% & -60%
TOTAL OPTIONS 1,168,324 $ 5,318,637 ! !
GRAND TOTAL TQ DERIVS 1,443,833 $ 6,101,240 ' s

Note : all statistics are for both on/off-screen. The open interest for Norwegian products is for both Oslo & LSE

2013 TD Contracts Contracts /trade Notional (USD M) Noti./trade(USD M) Trades
FTSE RIOB Index futures 2,594 25 (% 106 | $ 1.04 102
FTSE100 Index futures - - $ - $ - -
OBX Index futures 757,954 211 $ 5619 $ 0.16 35,831
Norwegian stock futures 427,439 5,896 | $ 56 | $ 0.77 73
I0B DR stock futures 103,823 2,806 | $ 163 | $ 4.42 37
IOB DR Dividend futures 53,720 4477 [ $ 1.72( $ 0.14 12
TOTAL FUTURES 1,345,530 37 $ 5,946 $ 0.16 36,055
FTSE RIOB Index options 1,371 431 % 58| % 2 32
FTSE100 Index options 2,285 121 $ 238 $ 1 189
OBX Index options 181,859 105 | $ 1,321 $ 0.8 1,728
Norwegian stock options 571,338 138 | $ 894 [ $ 0.2 4,146
IOB DR stock options 11,007,686 3,516 | $ 10,849 | $ 3 3,131

TOTAL OPTIONS 11,764,539 13,360 $ 1

GRAND TOTAL TQ DERIVS 13,110,069 19,307 $ 0.43

Note : all statistics are for both on/off-screen

. . Contract terms Notional (USD, M)
Single stock options - -
Sep-12 Sep-13 %Diff Sep-12 Sep-13 %Diff
GAZPROM 382,356 452,943 [+ 18% $ 402 $ 388 |21 -3%
ROSNEFT OJSC 280,708 88,232 [\ -69% $ 187 $ 69 & -63%
JSC VTB BANK 251,702 210,841 [ -16% $ 85 $ 59 [&  -30%
SBERBANK 487,274 145,570 L -70% $ 572 $ 174 & -70%
LUKOIL OAO 11,104 32,374 [ 192% $ 69 $ 206 [+ 199%
MMC NORILSK NICKEL 55,378 134,615 |1 143% $ 93 $ 203 [+ 118%
SURGUTNEFTEGAZ 103,179 7,953 [ -92% $ 94 $ 6 [ -93%
TOTAL 1,571,701 1,072,528 ! $

OTHER OPTIONS 52,089 18,928 ! $

Note: the selected names are available on-screen. Statistics are for both on and off-screen trading. * At current exchange rates
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APPENDIX 1- HISTORICAL DATA GRAPHS
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Thousands contracts Norwegian stock futures
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Note : all statistics are for both on/off-screen. The open interest for Norwegian products is for both Oslo & LSE
APPENDIX 2- IOB DR stock options traded (contracts)
2012 2013TD
SURGUTNEFT LUKOIL OTHERS LUKOIL OTHERS
EGAZ 2% 4%
NORILSK 3% SURGUTNEFT
NICKEL EGAZ
5% 5% NORILSK
SBERBANK _— | NICKEL
o 8%
9%
TB BANK SBERBANK
ROSNEFT 12% 9% ROSNEFT/ VTB BANK
24% 13% 27%



