O630p BeuepHeu ToproBomn ceccum ot Derivative Expert
PocT Ha pblHKe

Ha poccuiickuii OMpKeBBIX IUIONIAZKAX TOPTOBBIA JI€Hb IpoIIea MO3uTHBHO. Hawaio
HpGI[HOBOFO,Z[HCﬁ HCACIINM Ha CIHOT PBIHKEC IPONUIO B IMO3UTHUBHOM KIIIOYC, 4YCrO HC

// Derivative EXpert

RTS-3.09
CKaXXCIIb O CPOYHOM PEBIHKC. KOHG‘IHO, CTOUT OTMETUTH, YTO JOJHCBHYIO CECCHUIO
(bBroUYepcHl MPOBEIH Ha MOJOKUTEIBLHON TEPPUTOPUHU, HO C HaYaJIOM TOProB B AMepHKe, ==<voL>
OTEYECTBEHHBIE JEPUBATUBBl YCTPEMUIIUCH BCIIE 3a aMEPUKAHCKUMU UHJIEKCAMU BHU3. 70000 - <CLOSE> - 35000
+ 30000
ITo urtoram TOproBoil CECCUM MEHBIIIE BCETO aMEPUKAHCKUN HETaTUB OKa3asl BIMSHHUE Ha 68600
¢brouepcsl Ha akuumu lasmpoma, kotopsle motepsiin B Bece 0,47%. A B mmumepax [ 25000
CHIDKEHHsI OaHKOBCKHUH CEKTOp, SIPKHU TIPEACTAaBUTEIh KOTOPOTrO, (pbroYepc Ha aKIUuu ALY L 20000
BTB, noneruan cerogus ax Ha 3,05%
65800 | - 15000
JIOBOJIBHO HEMPUITHO 3aKaHYMBATh BEUEp HA HETaTHBHOW HOTE, HAOJI0/1asi KOPPEKLUIO Ha [ ey
POCCHIICKOM pBIHKE JCpUBATHBOB, OCOOEHHO HaOmIOmass 3a  JHEBHBIM POCTOM Ha 644001 | 5000
OTEUYECTBEHHOM CIIOT pbIHKE. BuHON BceMy kanmpu3(WiM B3BEILLICHHBIE pELICHUs) s3000 WLLALLALLARALARRARLARLAALLALLET A TIALLALIATRELDCRLLAL LA LAALIALEAL AALUALTNEEY o
aMepukaHckux koyuier. Kak Obl TO HHM OBIJIO, WTOTH BEUEpPHEH TOPTOBOM CECCHUH, N N N N TN
OKpAIllCHHBIE KPACHBIM, HEABYCMBICIIEHHO HaMEKalOT Ha YTPEHHEE OTKPBITHE Ha CIIOTE. ST BT TP TR TR TR N PR N
Koneuno, Bpsii 11 Mbl YBHIUM CHJIBHBIN TSI BHH3, HO OTKPBITHE CKOpEE BCETrO OyIeT
IIPOXOJUTH Ha OTPULIATEIEHON TEPPUTOPHH. . . NameHeHne
3akpbiTne | % Bpewms
Llena Uewas | 2"3M- | yonso | , 06opoT % S&P 500 871,63 -0,69% | 00:05:07
hbloyepca Ha en. 6as3. K 3::')' OTK.No3. oﬁ("ig:; OGoporT (py6.) K DJ Industrial 8519,69 -1,83% | 00:40:10
23:50 akTmBa | ;.5 | (KoWTp.) T AHeBHOMY DAX 30 4639,02 -1,23% | 20:31:18
RTS-3.09 63755 637,55 1,24 | 136014 -3,21% | 2296 029 333 22,69% RTSI_DEREX 690,36 0,35% | 18:44:49
ROSN-3.09 10700 107,00 1,21 12128 -2,71% 5 527 364 6,22% RTSI 687,94 -0,18% | 17:59:59
LKOH-3.09 9746 974,60 -2,26 72196 1,26% 48 306 548 4,60% CAC 40 3151,36 -2,31% | 20:53:16
GAZR-3.09 10801 108,01 0,47 | 181428 -0,55% 194 139 702 14,69% FTSE 100 4249,16 -0,88% | 19:35:31
GMKR-3.09 17415 1741,50 1,14 4506 -3,51% 4301378 11,74% Nikkei 225 8723,78 1,57% | 10:00:19
SBRF-3.09 2273 22,73 1,82 | 206608 -2,63% 22 672 200 11,64% Hang Seng 14622,39 -3,34% | 11:16:01
SNGR-3.09 16801 16,80 1,52 3870 0,31% 1 507 354 4,79% BOVESPA Brazil 37626,83 -3,84% | 00:43:32
VTBR-3.09 3180 0,0318 | -3,05| 153358 -0,29% 2 635 749 7,75% Brent Crude Oil
BR-1.09 41,65 41,65 -5,56 9110 30,74% 82 232 057 53,11% 0109 44,56 0,00% | 05:49:58
UR-1.09 40,00 40,00 | 558 1142 | 0,88% 6806947 |  33,00% Gold 846,95 10,10% | 00:46:32
GOLD-3.09 854 853,50 0| 13072| 1,07% | 44880701 | 17,57% Silver_ 10,825 0,02% | 00:40:08
Si-3.09 30870 30,87 012 | 391988 -0,65% 87 876 353 8,11% Palladium 170 -4,00% | 00:33:46
Platinum 848,5 1,50% | 00:26:07
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LKOH-3.09
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Yucno caenok no onuvMoHam

RIZ cpenok PUT

82

RIZ cpenok CALL

GAZR caenok PUT 3

GAZR cpenok CALL |0

LKOH cgernok PUT |0

LKOH cpenok CALL |0

80

o
-
o

www.derex.ru

90

23.12.2008



O630p BeuepHeu ToproBomn ceccum ot Derivative Expert

O6opoT no pbloYepcam BeY. ceccus

450000 1 O6OpOTbl M OTKPbITbI€ NO3ULUN A ROSN
200000 | no pbroyepcam FORTS 391 988 GAZRGOLD Si 0,2%
I Kon-BO OTK.No3. 1,6% | 3,1%

350000 |- + 2000 6,9% LKOH
—@— Ob6opoTt 1,7%
300000 + GMKR
+ 1500 0,2%

250000 1 / SETF
206 608 / Sglgé

200000 |- 181 428 7 0,1%

153 358 - 1000 \

VTBR

150000 1 0,1%

100000 + 1 500 \ o
50000 + 2,9%

9110 1 14213 072
04 -0 UR
RTS- ROSN- LKOH- GAZR- GMKR- SBRF- SNGR- VTBR- BR- UR- GOLD- Si-3.09 0.2%

309 309 309 309 309 309 309 309 1.09 1.09 3.09
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