
SEARCHING  
RTS DATA IN 
BLOOMBERG

USER’S MANUAL

To subscribe to RTS real-time market data you need:
1)	 EIS RTS <GO> Click 96) Request Products -->  
	 Real-Time Product Access.
2)	 Enter Bloomberg login name and password.
3)	 Choose product that you need.
4)	 Click 97) Start Access.



RTS FORTS
To search for RTS derivatives type in the command line CEM RTS <GO>
The list of RTS contracts, page 1 of 2:



By clicking on a contract the menu with options may appear:



CT FUNCTION (CONTRACT TABLE)

Use CT to monitor a series of futures contracts for a selected contract type. CT allows you to gauge changes in price trends and 
determine the supply/demand relationship. You can also display futures spreads and strategies available for trading on futures 
exchanges around the world. CT allows you to track all the spreads available for a given underlying.



OMON FUNCTION (OPTIONS MONITOR)

Use OMON to display real-time pricing for a selected exchange-listed security’s call and put options. You can customize multiple 
templates according to the option information you need, such as implied volatility levels, risk measurements, and historical volatility.  
You can also filter the options according to center price, strike price, and exchange criteria you choose.



DES FUNCTION (DESCRIPTION)

On any instruments invoke a detailed description by typing DES in the command line:



GP FUNCTION

GP is a function for drawing charts on any selected instrument:



GV FUNCTION

Use GV to chart the historical volatility and prices/yields for up to four securities. GV allows you to compare volatility for different 
measures of option strikes and terms over time. The function also allows for historical comparison of at the money volatility, and 
provides history of three measures of adjusted strike data: percent money, sigma, and delta.



OVME FUNCTION

Use OVME to price and structure equity options and strategies for single name stocks, equity indices, and funds. You can use OVME 
to price listed or OTC plain vanilla options, listed or OTC warrants, and/or exotic option types such as variance swaps. You can also 
use OVME to price options and strategies on short term interest rate futures (STIRs) and bond futures.



OSA FUNCTION

Use OSA for real-time risk management, including stress-testing of various option strategies with scenarios. You can create your own 
scenarios when you enter your own assumptions about underlying price, horizon (also called scenario) date, interest rates, and implied 
volatility. You can also hedge your portfolio by evaluating potential and current option scenarios and strategies. OSA displays the 
current (market) P/L for the entire portfolio.

To see the list of all available functions for a particular instrument type MENU in the command line.  
Click on the function in the functions list or type the function name in the command line.



Use MDM to display the best bids and offers, last trades, and key market indicators for a security on the selected exchange.

MDM FUNCTION



To find specific stock that trading on RTS type its ticker with RU Equity at the end.  
For example, SBERS RU Equity DES <GO>

RTS EQUITIES



To see Index Constituents type MEMB after Index symbol. For example, RTSI$ Index MEMB <GO>



Use BLP to make your own desktop.

To receive preset Launchpad page please contact data@rts.ru  using your Bloomberg account.
Some functions may not work if you didn’t subscribe to RTS online data. To subscribe to RTS you need:
1)	 EIS RTS <GO> Click 96) Request Products -->  Real-Time Product Access.
2)	 Enter Bloomberg login name and password.
3)	 Choose product that you need.
4)	 Click 97) Start Access.

BLP FUNCTION

mailto:data%40rts.ru?subject=


RTS – RUSSIAN TRADING SYSTEM STOCK EXCHANGE
FORTS – FUTURES AND OPTIONS ON RTS

«Russian Trading System» Stock Exchange is one of the major trading platforms in Russia and Eastern Europe, providing trading 
services on both the spot (stocks, bonds, funds) and derivatives markets (futures and options contracts) based on advanced 
technologies employed worldwide. 

Established in 1995, as the first regulated stock market in Russia, RTS Stock Exchange now trades the full range of financial 
instruments from cash equities to commodity futures.

The RTS Index first calculated on September 1, 1995, has since become the main benchmark for the Russian securities industry and is 
based on the Exchange’s 50 most liquid and capitalized shares.

TODAY’S RTS PRODUCT LINE INCLUDES:

•	 RTS Standard, a new front-rank equity market for the most liquid Russian securities characterized by absence of 100% asset 
depositing, standard T+4 settlement in roubles, use of CCP technology, consolidated cash position on RTS Standard and on 
FORTS, RTS derivatives section and portfolio-style approach to margining spot and derivatives markets positions. 

•	 RTS Classica, the only trading platform in Russia that allows for settlement in both rubles and foreign currency.  RTS Classica is 
equally accessible to both Russian and foreign investors. The standard settlement cycle is T+4 DVP. There are no requirements to 
deposit securities and cash before a trade. Over 500 securities are trading on this market.

•	 RTS T+0 Market, securities trading for retail investors with full preliminary deposit of assets and ruble settlement. 

•	 RTS Board, the quote-driven market for unlisted stocks and bonds. 

•	 FORTS, futures and options market with ruble settlement. Trading since 2001. Today, 47 contracts are offered (34 futures and 
13 options) on shares of Russian companies, bonds, short term interest rates, currency, RTS Indices, oil, oil products, metals and 
sugar. The most active contract is futures on the RTS Index.



RTS – RUSSIAN TRADING SYSTEM STOCK EXCHANGE
FORTS – FUTURES AND OPTIONS ON RTS

RTS Group operates the central counterparty, the settlement securities depository and the settlement house for rubles  
and foreign currencies.

International members of RTS include Deutsche Bank, CSFB, UBS, Morgan Stanley etc.

Both the RTS Stock Market and the FORTS market are traded on robust international standard electronic platforms  
which allow for direct market access and algorithmic trading.

The core of the RTS Group is Open Joint Stock Company RTS where the trading is facilitated. The key shareholders  
include global investment banks, like UBS, Credit Suisse, Deutsche Bank. 

RTS website — http://www.rts.ru/en/

CONTACTS: 

Denis Avetisyan, Head of Market Data, e-mail: avetisyan@rts.ru

Dmitry Golov, Head of International relations, e-mail: golov@rts.ru

Rufina Baybulatova, Lead specialist of International relations, e-mail: rufina@rts.ru

For additional information please contact international@rts.ru

Address: 	 38 Dolgorukovskaya Str, Bld 1, 127006, Moscow, Russia  

Phone: 	 +7 (495) 705-9031

Fax: 		  +7 (495) 733-9703

http://www.rts.ru/en/
mailto:avetisyan%40rts.ru?subject=
mailto:golov%40rts.ru?subject=
mailto:rufina%40rts.ru?subject=
mailto:international%40rts.ru?subject=

