
MONTHLY REPORT - DERIVATIVES Feb-14

In the year 2013, 17,883,872      USD 27.64 billions*

In the year 2014TD, 2,739,693        USD 4.56 billions*

Contracts Notional (USD M) Contracts Notional

FTSE RIOB Index futures 30                    1.11$                   126% 103%

FTSE100 Index futures -                   -$                     

FTSE SLQ Index futures 1,265               67.76$                 100% 100%

OBX Index futures 66,671             555.2$                 11% 30%

Norwegian stock futures 389                  1.515$                 100% 100%

IOB DR stock futures 17,727             14.85$                 454% 519%

IOB DR Dividend futures -                   -$                     

TOTAL FUTURES 86,082             640.4$                 12% 51%

FTSE RIOB Index options 360                  14.5$                   92% 71%

FTSE100 Index options 10                    0.7$                     -98% -98%

OBX Index options 20,047             165.0$                 29% 51%

Norwegian stock options 122,161           191.9$                 121% 105%

IOB DR stock options 973,812           847.0$                 -17% -32%

TOTAL OPTIONS 1,116,390        1,219.2$              -11% -20%

GRAND TOTAL DERIVS 1,202,472        1,859.6$              -9% -4%

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

2014 TD Contracts Contracts /trade Noti./trade(USD M) Trades

FTSE RIOB Index futures 231                  21                        0.85$                11                  

FTSE100 Index futures -                   -                       -$                 -                

FTSE SLQ Index futures 3,036               5                          0.28$                577                

OBX Index futures 163,229           19                        0.16$                8,583             

Norwegian stock futures 409                  91                        0.36$                5                    

IOB DR stock futures 64,131             2,420                   2.71$                27                  

IOB DR Dividend futures -                   -                       -$                 -                

TOTAL FUTURES 231,035           25                        0.18$                9,201             

FTSE RIOB Index options 480                  34                        1$                     14                  

FTSE100 Index options 20                    10                        1$                     2                    

OBX Index options 49,627             99                        0.8$                  502                

Norwegian stock options 271,968           191                      0.3$                  1,425             

IOB DR stock options 2,186,563        4,201                   4$                     521                

TOTAL OPTIONS 2,508,658        1,019                   1$                     2,463             

GRAND TOTAL DERIVS 2,739,693        235                      0.39$                11,664           

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

Feb-13 Feb-14 %Diff Feb-13 Feb-14 %Diff

GAZPROM 530,435           496,617               -6% 485$       417$                 -14%

ROSNEFT OJSC 124,758           35,972                 -71% 107$       26$                   -76%

JSC VTB BANK 122,780           279,554               128% 48$         65$                   37%

SBERBANK 57,519             65,586                 14% 84$         69$                   -18%

LUKOIL OAO 22,922             20,251                 -12% 156$       123$                 -21%

MMC NORILSK NICKEL 69,284             49,134                 -29% 131$       72$                   -45%

SURGUTNEFTEGAZ 41,175             4,207                   -90% 43$         3$                     -92%

TOTAL 968,873           951,321               -2% 1,054$    775$                 -26%

OTHER OPTIONS 33,581             22,491                 -33% 111$       72$                   -36%

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 - HIGHLIGHTS
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Note : all statistics are for both on/off-screen. The open interest for Norwegian products is for both Oslo & LSE
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APPENDIX 2- IOB DR stock options traded (USD notional)

2013 2014TD
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