KommenTapuii mo Beuepueii Toprosoii ceccun FORTS

/IHeBHOe MajieHue, BeYePHHI POCT.
Poccuiickue miuomaaky B cpeay B JTHEBHYIO CECCUIO HAXOJUJIUCh BO BJIACTH HETaTUBHBIX Ha-
CTPOCHUH, OJIMKE K KOHILY 1IEHbI CKOPPEKTUPOBAIUCH BBEPX Ha (hOHE BHIXOJA B IIEJIOM HEHTpasb-
HOM CTAaTUCTUKU U Ha (POHE OTKPBHITUS aMEPUKAHCKUX PHIHKOB B IUIIOCE, B BEUEPHIOIO CECCHUIO Tpe-
BaJIMPOBAJIM MO3UTHUBHBIE HACTpOoeHUs. B nrore amepukanckue nnaexcsl DowJones u S&P nsmenu-
muck K 3akpbiThio Ha +0.27% u +0.48%. Ununexc RTSI Derex k KOHIy JHEBHBIX TOProB ynaji Ha

0.71% no yposus B 1702,76 myHkTa.

Ha BeuepHHX TOprax rocrnojacTBOBaIM IO3UTUBHbIE TEHACHIIMU. MapTOBCKUil (pprouepc Ha UH-
nexc PTC Beipoc Ha 0,41%. MaproBckue dprouepcel Ha Brent Beipociu Ha 0.75%, Tak 4TO KOTH-
pOBKaM He(Tera3oBbIX KOMIIaHUN OblIa OKa3aHa MOJJEPXKKA, YTO PHIHOK BOCIPHUHSI B LIEJIOM He-
IPONOPIUOHATILHO CJIa0BIM JABM)KEHUEM KOTHPOBOK BBEPX, B pE3yJbTaTe MPOU30LIEN POCT KOTUPO-
BOK He(pTera3oBBIX KOMIIAHMH, nekabphckue (prodepcsl Ha T'asmpom n JIYKOWJI neunymuck Ha
0,34% wn 0,40%. KoHTpaKThl Ha BATIOTHBIC MMAPHI TOJUIAP-PYOITh B €BpO-pyOIIh C TOCTAaBKOM B eKa0-
pe aBuHynuck Ha -0,19% wu -0,03%, Ha 4yTO OBUTIO OOpANIEHO BHUMAHWE HA PBIHKE: KOTUPOBKHU
OonmmxHUX (prouepcoB Ha 00. akuuu Coepbanka u BTB m3menunuck Ha +0.25% u +0.23%. D10
IPOU30LLIO0 HA (POHE ABMKEHUS 1€KaOPbCKUX KOHTPAKTOB Ha 3071070 Ha +0.35%.
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Uena LleHa B ea. 6a3. | % n3m. k 3akp. Ha Kon-so % U3M. OTK. O6opoT % K
¢ blouepca . OTK.No3. O6oporT (py6.)
aKTMBa 18:45 nos. AHe BHOMY
Ha 23:50 (KOHTP.)

RTS-3.11 173900 1739,00 0,41 362 610 -5,18%| 11 578 455 043 13,97%
ROSN-3.11 22150 221,50 0,11 28 352 11,85% 2 347 280 1,14%
LKOH-3.11 17605 1760,50 0,40 89 280 6,94% 29 168 477 2,64%
GAZR-3.11 19666 196,66 0,34 355 576 5,31% 114 517 609 2,33%
GMKR-3.11 66900 6690,00 0,15 12 376 -5,84% 6 956 969 0,95%
SBRF-3.11 10647 106,47 0,25 483 318 22,62% 216 479 235 3,17%
VTBR-3.11 10308 0,1031 0,23 56 804 15,31% 5203 722 3,11%
GOLD-3.11 1388 1387,8000 0,35 54 664 11,59% 132 576 470 5,65%
Si-3.11 31035 31,04 -0,19 799 060 5,65% 613 311 517 3,88%
Eu-3.11 40739 40,74 -0,03 119 934 71,63% 15 484 191 2,64%
ED-3.11 1,31 1,31 0,19 189 442 -5,69% 1 505 546 431 16,82%
SBPR-3.11 7727 77,27 0,03 150 688 6,36% 733 650 0,70%
RTSS-3.11 11355 11354,50 0,20 11 688 242,29%) 1 588 880 0,14%
BR-3.11 93 92,55 1,09 58 2900,00% 313 878 554,27%
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3akpbitne |U3meHeHune %|Bpems
BOVESPA Brazil 66624,1 0,33%|06:02:49
CAC 40 3722,15 1,22%|05:35:10
DAX 30 6221,52 0,93%|06:23:53
DJ Industrial 10415,24 0,27%]|00:33:08
FTSE 100 5494,16 1,19%|07:42:54
Hang Seng 21159,3 -0,04%)08:30:04
Nikkei 225 9208,45 1,21%|09:05:33
S&P 500 1104,18 0,48%|01:26:43
Brent Crude Oil 0910 74,85 -0,35%)03:47:43
Gold 1246,95 0,20%09:05:14
Palladium 519,75 0,10%|09:05:30
Platinum 1547,5 -0,05%]|09:05:30
RTSI 1 746,55 0,40%|23:50:00
RTS_Standard 11 309,55 0,22%]|23:50:00
RTSI_DEREX 1732,24 -0,71%|18:45:00
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Beuepuss ceccust

% VI3MeH.3aKp.|KOJ'I—BO otk.no3. (O6opot Pacu. ueHa
RTS-3.11 0,41 362610 11578455043,07 173900
ROSN-3.11 0,11 28352 2347280,00 22150
LKOH-3.11 0,4 89280 29168477,00 17605
GAZR-3.11 0,34 355576 114517609,00 19666
GMKR-3.11 0,15 12376 6956969,00 66900
SBRF-3.11 0,25 483318 216479235,00 10647
VTBR-3.11 0,23 56804 5203722,00 10308
GOLD-3.11 0,35 54664 132576469,61 1387,8
Si-3.11 -0,19 799060 613311517,00 31035
Eu-3.11 -0,03 119934 15484191,00 40739
ED-3.11 0,19 189442 1505546431,34 1,3123
SBPR-3.11 0,03 150688 733650,00 7727
RTSS-3.11 0,2 11688 1588880,00 11354,5
BR-3.11 1,09 58 313878,43 92,55
/IlneBHAas ceccusi
|% uamen.3akp.|Kon-so otk.nos.  |O6opot Pacu. ueHa
RTS-3.11 0,3 382428 82853562438,05 175315
ROSN-3.11 -1,02 25348 206551267,00 21974
LKOH-3.11 0,51 83488 1106753101,00 17659
GAZR-3.11 -0,85 337640 4909346238,00 19770
GMKR-3.11 1,12 13144 728645715,00 67850
SBRF-3.11 0,52 394168 6820597385,00 10840
VTBR-3.11 -0,65 49264 167295741,00 10240
GOLD-3.11 -0,58 48988 2346962872,13 1395,5
Si-3.11 -0,01 756356 15811163101,00 30968
Eu-3.11 0,3 69878 586849954,00 41315
ED-3.11 -0,23 200878 8953256908,33 1,3346
SBPR-3.11 -0,15 141680 104916471,00 7758
RTSS-3.11 0,28 4824 1145994030,00 11435
BR-3.11 0,37 2 56629,31 91,35
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OnuunoHbl Ha JlyKoiin, mapTt

23,668 45000

22,33466

22,654 | 22,651 | 22,648 | 22,644 | 22,64 | 22,634 | 22,627 | 22,618 | 22,606 | 22,588 | 22,561 | 22,515 | 22,425 | 22,234 | 21,973 | 21,818 | 21,746 | 21,707

2769 OnuunoHbl Ha NA3Npom, mapT

70000

27,23428

35,008 33,654|32,391 31,232 30,189 29,27 | 28,48227,831|27,325| 26,972 26,786 26,787|26,986| 27,346 | 27,767 | 28,189 28,611| 29,051 | 29,52 |30,024

Bomkos Jlennc http://www.derex.ru 12/21/2010




rEX

Derivative EXpert

050p0T no d)bloqepcaM BeyY. ceccusa 060poTbl U OTKpPbITbIE NO3nLU UK No pbrouepcam FORTS

756 356 90000000000,00

M RTS-3.11 E LKOH-3.11

M GAZR-3.11 B SBRF-3.11 711111,1 80000000000,00

394 168
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