O630p BeuepHeu ToproBomn ceccum ot Derivative Expert
OnTMMn3Ma He xBaTaerT

OuepenHas MOMBITKA MMOJPOCTH OMATHh HE yBeHUAIach ycrexoM. Kasamoch Obl, 1 CTaBKy
NOHU3WIM, W KBOTHI MO J00bIYe HE(PTH ype3anu, OJHAKO MOAOOHBIE MEphl YK€ He

// Derivative EXpert

RTS-3.09
CITOCOOHBI TOMEHSTH MUPOBO33PEHNE HHBECTOPOM.
CHuzuB ctaBky 10 0-0,25%, @PC nummio ceds eme 0JHOr0 MHCTPYMEHTA yIpPaBICHUS = <voL>
° = 73000 — <CLOSE> - 30000
CJIOKMBIICUCA CUTYalUCH. 79500 L
Benymue amepukaHCKUEe MHIEKCHI B CPeAy MOKa3aJIM OTPULIATENIBHYIO IUMAaHUKY. Topru 29000 - 25000
BO BpeMsI BEUEpHEH CeCCHU TaKXe IMPOJEMOHCTPUPOBAIN CHIDKCHHE IO OOJBITUHCTBY 71500 |
JIMKBUIHBIX KOHTPAKTOB. 71000 4 20000
3amMeTHOE HM3MEHEHHE OTKPBITOIO HHTEpeca NpOoM3omIIo Ha (proyepcax Ha HETh, 70500 | | | ’ ' | 15000
nocieHui yian Ha 8-9%. 70000 - ! ‘ )
[TocteneHHo mosBIsIETCA OTKPBITHIM MHTEpeC Ha onuuoHax Put Ha mHIekce, Jlykoilne u 69500 - ’ ‘ ‘ m - 10000
["a3npome Ha cTpaifkax, KOTOpBIE ceiiuac HaXOIATCS HIKE IICHBI (prouepca. 69000 | | 5000
DTO MOXKET CBHUACTCIIBCTBOBATh, YTO K HMHBECTOPAM OIIATh BO3BpAIIaCTCAa CTpax 68500 H H
HpOI[OJDKeHI/IHHaI[CHI/ISI,BCBSIBI/IC‘-IGM OHHU OTKpBIBaIOTHO3BIHaOHLII/IOHaXPutBHe,Z[eHeI‘. 68000 mmHmmm”m”m”mmmmHHM“‘"‘"MHmmmHHHHHHHHH
Ha oTKpbITHM MBI HE 05KHJJAEM CEPBE3HOT0 I31a. Bo3MokHO cHukeHue B npeaenax 1%. @6@,56’00@6QQ@GQZG’QZ@Q@@@QQQQ’QQ@‘91691691696@%691691@1@1@1@1@0
IO T IBT DT (BT LT N BT BT AT QT N BT T 0T TR N
MN3meHeHue
3akpbiTne | % Bpems
Llena LieHa B .{32?; Kon-80 | o . 06opoT % S&P 500 _ 904,42 -1,12% | 00:04:40
hbloyepca Ha en. 6as3. Ha * | oTK.noa. oK. no:;. OGoporT (py6.) K DJ Industrial 8824,34 -0,96% | 00:04:41
23:50 aKTMBa 1745 (kOHTP.) AHEBHOMY DAX 30 4708,38 -0,46% | 20:31:17
RTS-3.09 68615 686,15 1,95 | 129638 2,42% | 4720130767 3517% RTSI_DEREX 690,36 0,35% | 18:44:49
ROSN-3.09 11302 113,02 2,3 4948 0,37% 8 938 182 36,40% RTSI 687,94 -0,18% | 17:59:39
LKOH-3.09 10210 1021,00 -1,61 46520 -0,56% 71132173 17,22% CAC 40 3241,92 -0,30% | 21:26:13
GAZR-3.09 11340 113,40 2,17 | 148754 -5,17% 327 742 855 28,28% FTSE 100 4324,19 0,35% | 19:46:02
GMKR-3.09 18300 1830,00 -0,95 3092 -0,90% 6 759 571 19,51% Nikkei 225 8612,52 0,52% | 15:08:12
SBRF-3.09 2262 2262 | 1,57 | 209240 1,16% 38 935 919 17,98% Hang Seng 15460,52 2,18% | 15:08:12
SNGR-3.09 18111 18,11 -0,55 2684 -3,66% 2977 537 20,59% BOVESPA Brazil 39947,43 -0,12% | 23:12:33
VTBR-3.09 3330 0,333 | -1,48 | 147256 0,05% 2 422 860 20,45% Brent Crude Oil
BR-1.09 45,85 45,85 -2,97 10324 -8,81% 142 063 753 54,53% 0109 44,56 -0,04% | 15:08:12
UR-1.09 43,10 4310 | 561 588 |  -9,82% 19884422 | 8248% Gold 867.1 9,68% | 00:14:03
GOLD-3.09 874 874,00 | 013 | 15078 |  635% | 188451098 |  54,50% Silver_ 11,37 0,18% | 00:13:29
Si-3.09 30199 30,20 | -019 | 334358 0,68% 114 519 722 17,94% Palladium 175,5 -2,00% | 00:06:19
Platinum 864,5 4,00% | 00:13:10
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Derivative EXpert
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—=— BonamnsHocTs —=— BonamwmnbHocTs
120000 180 200 140
1 160 J00 - M
100000 | 11
i 1 140 =
200 | -+ 100
80000 120
00 A
+ 100 T 80
60000 - 200
i 1 80 T 60
00 -
40000 60
00 A 1 40
+ 40
20000 - 2001 P
+ 20 700 A
o““=-““‘I:|T-=‘-=-““=u‘““o 01 | I B
O D S P P PP P I P VDN N PP P O PP O PN OP IO SS S S O ® & & 8 8 O &8 O O O8O 8 O8O © O O & & &
O T F T T PF I TP T T VTIPS EFT TSNS S SS S O O O X O O X OO OO OO
LT T ST LTSNS NSNS OO
PESHT P PSS EICAOE ES P F OSSP IR TS FFE PSP EEE S P
mmm OTKpbITbIX no3vumii Call
GAZR-3.09
== OTKpbLITLIX NO3nLMIA Put Yucno CAenoK no onuuoHam
—a— BonamnbHocT
60000 160
4 140
50000 ==
RIZ coenok PUT
4120
40000
1 100 RIZ coenok CALL
30000 + T80 GAZR cpenok PUT
+ 60
20000 - GAZR cpenok CALL
+ 40
10000 LKOH cpenok PUT
+ 20
0 =1L H ” I, J:l Iﬂﬁﬂlﬁ#ﬁl ———1 0 LKOH caerok CALL
o O O O O O O O o o
o O O O O O 9O O 9O o
o 1 O 1B O v O uvu O o

10500
11500
12000
12500
13000
13500
14000
14500
15000
15500
16000
16500
17000
20000
25000
32000

CenyHoB Anekceit www.derex.ru 18.12.2008



O630p BeuepHeu ToproBomn ceccum ot Derivative Expert

400000 O6OPOTHI U OTKPBIThIE NO3NLMM T 5000 O6opoT no ¢lovepcam Beu. ceccus
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