O630p BeuepHeu ToproBomn ceccum ot Derivative Expert
CHu)XeHue npoaoKaercs

CHuxaroluecs: 11eHbl Ha HeQTh cocoOCTBOBAJIM HETaTUBHOM TMHAMUKE, KOTOpas
[apuiia CeroJHs Ha OTEYECTBEHHBIX OUpKaXx.

Pe3ko moTepsiB HECKOJIBKO MPOIEHTOB YTPOM, BEAYIIHME POCCUUCKUE HHACKCHI
NPUOCTAHOBWJIM CBO€ TMaJIeHHEe K TONYJHIO M 3aKOHYWJIM TOPIOBBI JCHb
npubnusurenbHo Ha 3Tux ypoBHsix. Muaexkc PTC norepsin 2,87%, nunngexkc MMBB
causuiics Ha 0,53%.

BeuepHss ceccun mpoaeMOHCTpUpOBalia CHMXKEHUE T0 BeAyIIUM (PrrouepcaM Ha
akuun u ¢prouepcy Ha uHaekc PTC, B To Bpemsi Kak CbIpbEBble KOHTPAKTHI
3aKpBUIHCH B IIIOCE.

[Iponomxaer pactu ¢rrouepc Ha nowtap CIIA. Hamomuio, 4To mo JaHHOMY
KOHTPAKTY CEroJIHsI MPOU30IIIO0 ABOMHOE PACIIMPEHHE IIAaHOK.

AMEpHUKaHCKUE MHAEKCHI 3aBEPUIMJIM TOPTOBYIO CECCUI0 CHMXKEHHEM, HHBECTOPBI

HaxonATCs B 0kMAaHuM naHHbIX 0 BBII 3a weTBepThIiit kBapTail.
B nenom, Mbl paccunmThIBaeM YBHUACTh 3aBTpa ITO3UTHBHBIM JCHb, & OTKPBITHE

nporHosupyem Ha yposHe 0 - +1%.
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LleHa LleHa B Z";a'i“;' Kon-Bo % nam O6GopoT %
¢broyepca Ha en. 6as. Ha " | oTK.nmos. oTK. no:;. O6opoT (py6.) K

23:50 aKTMBa 1745 (kOHTP.) AHEBHOMY
RTS-3.09 51275 512,75 -1,9 224744 -1,52% | 2299 451 530 20,08%
ROSN-3.09 11223 112,23 -0,33 37914 0,79% 3615800 9,62%
LKOH-3.09 11510 1151,00 -0,78 175736 -1,20% 116 144 071 10,65%
GAZR-3.09 11326 113,26 -1,07 300394 0,57% 227 581 161 10,72%
GMKR-3.09 13550 1355,00 0,66 9566 3,73% 13 442 673 23,23%
SBRF-3.09 1651 16,51 -1,73 394158 3,60% 50 941 031 20,28%
SNGR-3.09 15597 15,60 3,71 13382 0,24% 1513 212 14,39%
VTBR-3.09 2211 0,0221 -1,08 157888 0,74% 3327 010 15,81%
BR-2.09 45,39 45,39 1,63 6982 -28,96% 149 689 563 42,78%
UR-2.09 43,91 43,91 2,56 344 10,26% 1 320 807 15,54%
GOLD-3.09 912 911,60 3,22 25558 15,17% 376 887 984 70,68%
Si-3.09 36642 36,64 1,3 358252 1,16% 602 197 945 12,28%

CenyHoB Anekceit
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MN3meHeHune
3akpbiTne | % Bpems

DJ Industrial 8149,01 -2,70% | 00:50:04
S&P 500 845,14 -3,31% | 00:45:39
DAX 30 4428,11 -2,01% | 00:05:34
CAC 40 3009,75 -2,15% | 20:23:38
FTSE 100 4190,11 -2,45% | 19:35:32
Hang Seng 13154,43 4,58% | 11:16:01
Nikkei 225 8251,24 1,79% | 10:00:17
BOVESPA Brazil 39638,42 -1,46% | 23:11:30
Gold 909,2 0,09% | 01:15:11
Silver 12,35 -0,04% | 01:14:29
Palladium 192 0,00% | 01:03:23
Platinum 973 0,05% | 01:16:59
Brent Crude Oil

0209 44,69 0,00% | 06:06:15
RTSI 530,7 -2,87% | 18:00:00
RTSI_DEREX 529,39 -3,25% | 18:45:00
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RTS-3.09 mmm OTKpbITbIX No3uuwii Call
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mmm OTKpbIThIX No3uumin Call

GAZR-3.09 .
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Yucno caenok no onuuoHam
RIZ coenok PUT 49
RIZ coenok CALL 206
GAZR cpenok PUT i 3
GAZR cpenok CALL [N 4
LKOH cpenok PUT 8
LKOH cpenok CALL 7
0 50 100 150 200 250
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O6GOpOTbI M OTKPbITbI€ NO3ULUN

B Kor-80 oTk.no3. > dbroyepcam FORTS

450(

350000 +

300000 +

250000 9

200000 +

150000 +

100000 +

50000 +

0 4

—8— O6opoT
400000

300 394

175 736

394 158

157 888

RTS- ROSN- LKOH- GAZR- GMKR- SBRF- SNGR- VTBR-

2 NN0 2 NN 2 Nn0 2 NN 2 NO

CenyHoB Anekceit

2 NN

2 Nn0

2 NN

BR-

Lol alel

UR-

e Nalel

- 2500

358 252

-~ 2000

- 15600

- 1000

- 500

GOLD-Si-3.09

2 Nn0

www.derex.ru

Si
O6opoT no ha{HAEpPcam BeY. ceccus

rEX

Derivative EXpert

ROSN
0,1%

LKOH
3,0%

GMKR
0,3%
SBRF
1.3%
//;Neﬁ
0,0%

VTBR
0,1%

BR
3,9%

UR
0,0%

30.01.2009



