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B o>xxupaHumn MaKPOBKOHOMquCKOﬁ CTaTUCTUKN

OdepenHoli OTpULIATENBHBIA JCHBb. Bemymime aMepuKaHCKHUE WHACKCHl 3aBepHIAOT RTS-3.09

CECCHIO YeTBEepra B OTHOCUTEIILHOM CITOKOHCTBHUH, 3aKPBIBIIUCH B HEOOIBIIIOM MUHYCE.
Bo3M0XHO, BHHMaHHE WHBECTOPOB OOpalIeHO Ha BBIXOJ MaKPOIKOHOMUYECKOU
cratuctuku B CIIIA B 16:30.

[To uTtoram BeuepHeil ceccuu OONBIIMHCTBO (DBIOYEPCHBIX KOHTPAKTOB MOKA3alid POCT B
paiione 2%. DTo BHOJIHE OOBSICHUMO IOCJE JHEBHOTO CHIDKEHHS. OcoO0ro BHUMAHWMS
TpeOyeT yBelnueHrne 000poTa B BEYCPHIOIO CECCHIO Ha HE(TSHBIX KOHTPAKTaxX, a TAKXKe
M3MEHEHUE KOJUYECTBA OTKPBITHIX MO3UIUNA HA HUX.

Yro kacaeTcst OMIIMOHOB, TO 3aMETHO YBEJIMYMBACTCS KOJTMUYECTBO OTKPBITHIX MO3UIIMIA HA
onuuoHsl Put Ha unnexc PTC co crpaiikom 35000, a Takke co crpaiikamu Huke 11000 Ha
onuuoHax Ha Jlykoui.
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Cyl1ecTByeT BEpOSITHOCTD, YTO HHBECTOPHI OKUIAAIOT CHUKEHHUSI KOTUPOBOK HUKE TEKYIIETO %BQQ@QQ%QQQ% QQ":) Qé QQQQQ QQQQQQQQQQQ QQQQQQ.QQQQ._QQQZQ%Q%QQ@Q'QQ@QQq, o’
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YPOBHS.
Bripouem, nanpHeHIIIE pe3ynbTaThl BO MHOTOM OYAyT 3aBHCETh OT TMHAMHKH 1IeH Ha HE(Th,
a TaKIKEC npononxcaromeﬁ HOCTyrIaTB HETaTUBHOHW CTATUCTHUKH KaK U3 CH_IA, TaK U U3
EBp0o30HBI. U3meHeHne
Ha oTKpBITHHM MBI OJKHIa€M BSUIOW TUHAMUKHU Ha ypoBHE £1% OT BEUEpHETO 3aKPHITHS. 3akpbitie | % Bpems
_ DJ Industrial 8179,67 -0,25% | 23:53:37
LleHa LleHa B :"32‘:’(“;' Kon-Bo % nam O6opoT % S&P 500 839,7 -0,35% | 23:53:32
bbloyepca Ha en. 6as. Ha " | oTk.nos. OTK. no:;.. O6oporT (py6.) K DAX 30 4336,73 -1,94% | 20:31:18
23:50 aKTMBA | 47,45 | (KOHTP.) AHEBHOMY | "CAC 40 299588 -1,84% | 20:29:21
RTS-3.09 55545 555,45 214 | 199162 -1,96% | 4950 979 779 25,97% | | FTSE 100 412111 1,42% | 19:45:32
ROSN-3.09 11120 111,20 2,69 27516 0,22% 3 663 398 4,77% | | Hang Seng 13242,96 -3,37% | 19:11:31
LKOH-3.09 10285 1028,50 2 116318 0,03% 109 629 218 9,36% Nikkei 225 8023,31 -4,92% | 19:11:31
GAZR-3.09 11015 110,15 2,87 | 258812 1,09% 292 900 569 12,34% | | BOVESPA Brazil 3914227 3,06% | 23:24:00
GMKR-3.09 16100 1610,00 1,66 4556 -0,96% 13 437 134 12,32% | | Gold 817,22 0,70% | 23:53:38
SBRF-3.09 2104 21,04 3,39 | 277348 -0,13% 32 761 665 10,01% | | Silver 10,57 0,28% | 23:53:10
SNGR-3.09 13939 13,94 2,81 13574 -0,12% 2 866 797 4,13% | | Palladium 176,5 -1,94% | 23:47:38
VTBR-3.09 3137 0,0314 2,18 163164 0,01% 416 813 1,81% Platinum 922.,5 -1,13% | 23:38:39
BR-2.09 47,29 47,29 0,21 10334 | 150,22% 277702170 | 180,54% | | Brent Crude Oil
UR-2.09 46,33 46,33 0,06 602 | 2050,00% 26735753 | 263,97% | | 0209 44,69 -0,87% | 23:27:20
GOLD-3.09 822 821,70 0,88 22348 3,98% 163 612 897 47,87% | | RTSI 569,12 -3,76% | 18:00:00
Si-3.09 35367 35,37 1,25 | 337466 2,26% 765 728 117 18,66% | | RTSI_DEREX 559,58 -1,82% | 18:45:00
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400000 + 6000
Yucno caenok no onuuoHam O60opOoThI U OTKPbIThLIE MO3ULUN
no cpbtoyepcam FORTS P
350000 - mmEN Kor-BO OTK.MO3. 5000
—@— O6opoT
SUC000k | 277 348

+ 4000
RZ cpenok PUT 15 250000 +

1

RIZ cpenok CALL 17 200000 |

-+ 3000

163 164

GAZR cpenok PUT 1 150000 +

116 318 -+ 2000

GAZR cpenok CALL l 3
100000 +

LKOH cgernok PUT |0 11000

50000 +

LKOH cgenok CALL {1

RTS- ROSN- LKOH- GAZR- GMKR- SBRF- SNGR- VTBR- BR-  UR- GOLD- Si-3.09
309 3.09 309 309 309 309 309 309 209 209 3.09

060GALD dLiouepciM Bey. ceccus
2.5% 11,5%
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