KommenTapuii mo BeuepHeii Toprosoi ceccun FORTS

J/IHeBHOM POCT, BeuepHUii 00KOBHK
Poccniickne momagku B MOHEAECIBHUK BCIO JHEBHYIO CECCUI0 HAXOIWJIMCH IOJ Pa3HOHA- | oo 1272727
MPABJIICHHBIMHA HACTPOEHUSMU, B BEUEPHIOIO CECCUI0 HACTPOEHHS OCTaNUCh B criie. Kak MOXHO BU- sl
J€Th, ATO MPOU3OILIO0 Ha (POHE TOTO, YTO AMEPUKAHCKUE MHJIEKCHI C OTKPBITUS MOKA3ajdu CUJIbHBIN

89090,90

POCT, OKa3aBIIKCh B MOCIEACTBUH B XOPOIIIEM TUTIOCE K 3aKPBITUIO, YTO HEMHOIO MIOMOIJIO POCTY KO- | 146000 Je5363
TUPOBOK B JIHEBHYIO CECCHUIO U MOJEPKAIO0 PHIHOK B BEUEPHIOI CeCCUI0. B mTore amepukanckue 63636,36
uHjiekcel DowJones u S&P nzmenunuch Ha 1.24% u 1.32%. Munexc RTSI Derex Kk KOHIy THEBHBIX | 1450% 5090909

38181,81

Topros BeIpoC Ha 0.52% 1o yposus B 1473,41 myHkTa.

Ha BeuepHMX TOprax rocCHOACTBOBAIM pPa3HOHANpPABICHHBIE HAMNpaBlieHUs. PBIHOK ObLI
«BSUTBIM», BO MHOTOM 3TO OBLJIO CBSI3aHO C TE€M, YTO 0ObEMbI TOProB ObUTH HEOONBIIUMU. CEHTAOPD- | 1a5000
ckuii prouepc Ha unjgekc PTC Beipoc Ha 0,07%. CentsiOpbckue ¢prouepcshl Ha Brent ymamu Ha
0.07%, Tak 4TO KOTUpOBKaM He(Tera3oBbIX KOMMAHUI He ObUIO OKa3aHO MOICPKKH, YTO PHIHOK
IIPOMTHOPUPOBAJ, B pe3yJibTaTe 4ero ¢bprodepchl Ha ["a3mnpom u JIYKOWJI u3menniucs ua 0,06% u -
0,05%. KonTpakTsl Ha BaJIOTHBIC TIAPHI A0JUIAP-PYOIs U €BpO-pyOIIb C MOCTABKOW B CEHTSOpE JBU-
Hynuch Ha -0,06% u 0,10%, Ha 4TO Takke ObUTO OOpaIeHO BHUMAHUE HA PhIHKE: KOTUPOBKH ONMK-
HuX ¢prouepcoB Ha 00. akiuu Coepbanka u BTB Beipociu Ha 0.10% u 0.13%. 310 mpousomio Ha
¢done pocTa CeHTIOPHCKUX KOHTPAKTOB Ha 30710T0 Ha 0.06%.

9800

20910 30910 60910
eHa Kon-Bo
q)bli)qepca LleHa B en. 6as. | % nsm. K.3a|<p. Ha OTK.NO3. % N3M. OTK. O6opoT (py6.) O6opoT %K 3axporme [Viamenenne %|Bpems

Ha 23:50 axmea 18:45 (KOHTP.) nos. AHEBHOMY | [EGVESPA Brazil 66747,3 0,10%|04:16:27
RTS-9.10 147255 1472,55 0,07 451998 -0,49%| 1 807 005 998 2,68%| |CAC 40 3684,73 0,34%]05:35:14
ROSN-9.10 20228 202,28 -0,06 39 402 0,05% 465 046 0,33%| |DAX 30 6155,04 0,33%]06:23:43
LKOH-9.10 16683 1668,30 0,05 137918 0,03% 4199 614 0,90%||DJ Industrial 10447,93 1,24%)04:16:11
GAZR-9.10 16295 162,95 0,06] 411 460 -0,03% 25 252 650 1,43%]| [FTSE 100 5439,19 0,20%]04:16:27
GMKR-9.10 52237 5223,70 0,31 16 682 0,01% 1 824 846 0,61%]| [Hang Seng 21357,11 0,01%]08:30:04
SBRF-9.10 8195 81,95 0,10| 1266 758 -0,16% 59 639 582 1,76%| | Nikkei 225 9226 -0,81%)|10:00:03
VTBR-9.10 8491 0,0849 0,13 95 404 0,06% 722 295 1,12%]| [S&P 500 1104,51 1,32%|04:16:11
GOLD-9.10 1251 1251,0000 0,06 44 524 0,40% 5 630 847 0,92%| |Brent Crude Oil 0910 74,85 -0,35%|03:47:43
Si-9.10 30630 30,63 -0,06] 464 450 -0,18% 57 768 748 1,03%] |Gold 1249,2 0,02%]10:00:38
Eu-9.10 39490 39,49 0,10 62 438 0,04% 671 290 0,42%] [Palladium 525 0,13%| 10:00:30
ED-9.10 1,29 1,29 -0,04] 130 302 -0,07%| 205 893 764 5,44%] [Platinum 1558,6 0,21%]10:00:30
SBPR-9.10 5828 58,28 0,05/ 149 238 -0,01% 180 389 0,24%||RTSI 1 471,06 0,09%|23:50:00
RTSS-9.10 9661 9661,00 0,03 9110 -0,09% 386 440 0,21%||RTS_Standard 9 673,28 0,12%|23:50:00
BR-9.10 77 76,85 -0,07 36 294 -5,24%| 130 181 672 8,58%| |[RTSI_DEREX 1473,41 0,52%|18:45:00
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Beuepuss ceccust

% wn3meH.3akp.|Kon-8o otk.no3. [O6opoTt Pacu. ueHa
RTS-9.10 0,07 451 998 1807005998,38| 147 255,0
ROSN-9.10 -0,06 39 402 465046,00] 20 228,0
LKOH-9.10 -0,05 137 918 4199614,00[ 16683,0
GAZR-9.10 0,06 411 460 25252650,00f 16 295,0
GMKR-9.10 0,31 16 682 1824846,00 52 237,0
SBRF-9.10 0,10 1 266 758 59639582,00 8 195,0
VTBR-9.10 0,13 95 404 722295,00 8491,0
GOLD-9.10 0,06 44 524 5630846,54 1251,0
Si-9.10 -0,06 464 450 57768748,00 30 630,0
Eu-9.10 0,10 62 438 671290,00[ 39 490,0
ED-9.10 -0,04 130 302 205893763,51 1,29
SBPR-9.10 0,05 149 238 180389,00 5828,0
RTSS-9.10 0,03 9110 386440,00 9661,0
BR-9.10 -0,07 36 294 130181671,77 76,9

/IlneBHAas ceccusi

|% wamen.sakp.[Kon-so ot.nos.  |O6opor Pacu. ueHa
RTS-9.10 0,07 454202 67497710194,04 147180
ROSN-9.10 -0,08 39382 139229404,00 20240
LKOH-9.10 -0,47 137882 466503614,00 16661
GAZR-9.10 -1,01 411574 1766120726,00 16284
GMKR-9.10 -1,53 16684 297907453,00 52307
SBRF-9.10 0,09 1268778 3393530074,00 8191
VTBR-9.10 0,58 95348 64502183,00 8495
GOLD-9.10 0,42 44346 609137622,36 1249,3
Si-9.10 -0,16 465292 5604981885,00 30658
Eu-9.10 -0,03 62464 161440609,00 39467
ED-9.10 0,17 130390 3783841622,58 1,2879
SBPR-9.10 0,24 149260 74078048,00 5825
BR-9.10 1,25 9118 186825875,00 9679
RTSS-9.10 -0,06 38302 1516421042,46 76,97
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Derivative EXpert
OnuuoHbl Ha MHAeKc PTC, ceHTAGpb
137,467 80000
62,467 30000
—a— v 127,91 | 120,04 | 110,99 | 101,12 | 90,867 | 80,656 | 70,898 | 61,911 | 53,902 | 46,933 | 40,93 | 35,761 | 31,492 | 28,584 | 27,467 | 28,113 | 30,197 | 33,359 | 37,294 | 41,756 | 46,544
OnuyuoHbl Ha C6epbaHK, ceHTABPb
143,021 400000
3
&
68,021 150000
131,76123,31113,68103,25/92,44181,713| 71,485/ 62,093| 53,769 |46,651| 40,844 | 36,509 33,859 33,021 33,927 36,337 39,934 |44,398|49,441| 54,815
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OnuuoHbl Ha JIyKoiiN, ceHTAGpb

60,98042

100,507 | 100,018 | 99,408 | 98,621 | 97,479 | 94,892 | 87,002 | 69,496 | 46,925 | 32,409 | 33,017 | 43,026 | 53,111 | 59,086 | 61,435 | 61,87 | 61,598

70000

161558 OnuuoHbl Ha Ma3npom, ceHTAGPDL

120000

74,89133

172,35| 165,82 | 153,35| 134,77 | 112,05 | 88,501 | 67,406 | 50,79 | 38,807 | 31,612 | 31,558 | 37,795 | 47,747 | 59,461 | 71,604 | 83,3 | 94,021 103,49

http://www.derex.ru

rEX

Derivative EXpert

9/7/2010



rEX

Derivative EXpert

060poT No dpbloyepcam Bey. ceccus O60poTbl M OTKPbITbIE NO3MULMK NO pblovepcam FORTS AT

H RTS-9.10 H LKOH-9.10 1268 778

4 GAZR-9.10 B SBRF-9.10 70000000000,00

40000000000,00

30000000000,00
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