KommenTapuii mo Beuepueii Toprosoii ceccun FORTS

I1o3uTHBHBIN IeHb HA POCCUIICKOM PBIHKE

Poccuiickue miomanku B cpeay B JHEBHYIO CECCHUIO OKA3aJuCh B HEOOJIBIIIOM IUIIOCE, IIEHBI POCIU
pU MOAJACPKKE aMEPUKAHCKUX PHIHKOB, B BEUEPHIOI CECCHUIO MPEBAIUPOBAIM MMO3UTUBHbBIC TEH-
neHiuu. AMepuxkaHckue uHiAEKChl DowlJones 1 S&P u3menwnuch k 3akpeiTiio Ha +0.31% wu
+0.32%, BEpOATHO, PHIHKU C yTPa OTKPOIOTCS I'IIIOM BBEPX B CBSI3U C MO3UTUBHOW JMHAMUKOMN TOP-

roB Ha ¢prouepc S&P. Unnexc RTSI Derex k koHIly AHEBHBIX TOproB Bbipoc Ha 0.7% 10 ypoBHS B
1804,46 nyHkra.

Ha BeuepHux Toprax rocrnojcTBOBaJIM YMEPEHHBIE IMO3UTHUBHbIE TeHJEeHIUHU. MoHbCcKkuil (brouepc
Ha ungexkc PTC Beipoc Ha 0,58%. Uronbckue dprouepcsl Ha Brent Beipociu Ha 1.31%, Tak 4to Ko-
TUPOBKaM He(TEra3oBbIX KOMIIAaHWN ObUIa OKa3aHa MOIJCPXKKA, YTO PHIHOK BOCIPHUHSII MOJIOKH-
TEJIBHO, 32 YeM IOCIIE0BAIO HECUIIBHOE JIBIKEHHE KOTUPOBOK HEe(TEra30BhIX KOMIIAHUN BMECTE C
PBIHKOM, HIOHECKHE (pprouepchl Ha I'asnpom u JIVKOMII neunymick Ha +0,55% 1 +0,63%. Kon-
TPaKkThl Ha BAJIIOTHBIE Mapbl JOJUIap-pyOSib U €Bpo-pyOiib C MOCTABKOW B HMIOHE JABUHYJIUCH Ha -
0,18% u -0,10%, uTo MOBIEKIIO 32 COOOM MBIMXKEHUE 1IeH Ha OymMaru 0aHKOB: KOTUPOBKH OJMKHUX
¢rrouepcoB Ha 00. akuuu Coepbanka u BTh uzmenunuce Ha +0.38% u +0.56%. D10 npousouuio
Ha (OHE IBMXKEHUSI MIOHBCKUX KOHTPAKTOB Ha 30710T0 Ha -0.10%.
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Hena LleHa B ea. 6a3. | % u3m. k 3akp. Ha Kon-8o % N3M. OTK. O6opoT % K
dbloyepca . OTK.no3. O6opoT (py6.)
aKTuBa 18:45 nos. AHEeBHOMY
Ha 23:50 (koHTp.)

RTS-6.11 180735 1807,35 0,58 855 900 2,48%| 20 848 441 588 15,72%
ROSN-6.11 23402 234,02 0,83 46 588 -3,81% 13 250 698 3,12%
LKOH-6.11 17590 1759,00 0,52 154 310 -3,29% 74 505 985 6,14%
GAZR-6.11 19822 198,22 0,55 567 016 5,21% 355 506 396 5,01%
GMKR-6.11 71290 7129,00 0,63 46 522 -0,10% 21 597 636 3,95%
SBRF-6.11 9593 95,93 0,38| 1240 002 -0,08% 388 314 607 6,70%
VTBR-6.11 8639 0,0864 0,56 262 354 -2,20% 10 128 078 4,93%
GOLD-6.11 1528 1527,7000 -0,10 92 712 -7,76% 228 582 773 12,82%
Si-6.11 28450 28,45 -0,18] 1 389 200 1,66% 621 666 691 2,91%
Eu-6.11 40060 40,06 -0,10 112 432 0,42% 1722 503 0,80%
ED-6.11 1,41 1,41 0,04 129 234 -3,21% 1074 514 241 12,86%
SBPR-6.11 6580 65,80 0,47 262 390 -0,84% 1 553 423 1,95%
RTSS-6.11 11032 11032,00 0,47 8 874 -3,33% 11 662 925 3,19%
BR-6.11 115 114,73 1,31 155 900 66,43% 675 072 416 14,81%

20110523 20110524 20110525
3akpbiTue (M3meHeHue % |Bpems
BOVESPA Brazil 63388,44 0,08%|00:12:31
CAC 40 3928,99 0,31%]19:35:18
DAX 30 7170,94 0,28%|19:35:31
DJ Industrial 12394,66 0,31%]00:50:10
FTSE 100 5870,14 0,20%|19:35:30
Hang Seng 22885,78 0,61%|10:05:17
Nikkei 225 9562,05 1,48%]|10:00:04
S&P 500 1320,47 0,32%]00:05:00
Brent Crude Oil 0611 112,73 0,00%|01:10:09
Gold 1529,99 0,39%]10:05:13
Palladium 748 -0,03%|10:04:46
Platinum 1781 0,24%]10:00:10
RTSI 1 813,95 0,32%|23:50:00
RTS_Standard 11 015,94 0,40%]23:50:00
RTSI_DEREX 1804,46 0,70%|18:45:00
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Beuepuss ceccust

% VI3MeH.SaKp.|KOJ'I—BO oTk.no3. |[O6opot Pacu. uena
RTS-6.11 0,58 855900 20848441588,19 180735
ROSN-6.11 0,83 46588 13250698,00 23402
LKOH-6.11 0,52 154310 74505985,00 17590
GAZR-6.11 0,55 567016 355506396,00 19822
GMKR-6.11 0,63 46522 21597636,00 71290
SBRF-6.11 0,38 1240002 388314607,00 9593
VTBR-6.11 0,56 262354 10128078,00 8639
GOLD-6.11 -0,1 92712 228582773,08 1527,7
Si-6.11 -0,18 1389200 621666691,00 28450
Eu-6.11 -0,1 112432 1722503,00 40060
ED-6.11 0,04 129234 1074514241,39 1,4074
SBPR-6.11 0,47 262390 1553423,00 6580
RTSS-6.11 0,47 8874 11662925,00 11032
BR-6.11 1,31 155900 675072416,30 114,73

/IlneBHAas ceccusi

|% namen.3akp.|Kon-so otk.nos. |O6opot Pacu. ueHa
RTS-6.11 1,79 835214  132625430062,96 178145
ROSN-6.11 2,58 48432 425226965,00 22831
LKOH-6.11 1,05 159562 1214062915,00 17227
GAZR-6.11 2,68 538912 7096592117,00 19594
GMKR-6.11 1,6 46570 546842349,00 70280
SBRF-6.11 2,15 1240948 5799177205,00 9399
VTBR-6.11 3,07 268260 205572742,00 8358
GOLD-6.11 0,75 100514 1783466818,69 1527,6
Si-6.11 -0,35 1366470 21377843087,00 28435
Eu-6.11 0 111960 215668809,00 40060
ED-6.11 0,47 133526 8355613236,38 1,41
SBPR-6.11 2,09 264610 79730405,00 6462
RTSS-6.11 1,79 9180 366097440,00 10846
BR-6.11 2,22 93672 4558074346,28 112,09

Bosnkos Jlenuc http://www.derex.ru 5/26/2011




rEX

Derivative EXpert
OnuuoHbl Ha MHAEeKc PTC, ntoHb
I- 130000
51,78088
|
34,44755
M M M N e R he e e e M . . wm N ON . . o
v 54,325 | 48,959 | 44,202 | 40,057 | 36,518 | 33,566 | 31,171 | 29,29 | 27,842 | 26,646 | 25,278 | 24,156 | 24,12 | 24,763 | 25,847 | 27,272 | 28,983 | 30,937 33,1 35,443 | 37,937
OnuuoHbl Ha C6ep6aHK, UIOHb
102000
E 34,97833
3
o
o
32,645
—d— v 41,976 | 39,679 | 37,808 | 36,324 | 35,15 | 34,107 | 32,797 | 31,715 | 31,605 | 32,08 | 32,927 | 34,057 | 35,421 | 36,986 | 38,723 | 40,608 | 42,619 | 44,737
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OnuuoHbI Ha JIYKOiiA, UIOHDb

73,05388 20000
- 63000
3
E 46,38722
2 28000
2 4194277
21000
—i— v 56,515 | 51,036 | 46,187 | 41,912 | 38,155 | 34,88 | 32,095 | 29,858 | 28,253 | 27,335 | 27,109 | 27,526 | 28,515 | 29,992 | 31,882 | 34,113 | 36,623 | 39,359
OnuunoHbl Ha Na3npom, UoHb B
o | [
72000

37,743|35,568| 33,84 | 32,489 31,362|30,098|28,916| 28,711| 29,191| 30,102| 31,342 32,855| 34,603| 36,554 |38,681| 40,96 |43,368| 45,887 |48,496|51,179
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O6opoTno ¢pbrouepcam Bey. ceccun 1800000 O60poTbl U OTKPbITbIE NO3ULMK No pblouepcam FORTS 40000000000,00
H RTS-6.11 ELKOH-6.11

900000 32
600000

M GAZR-6.11 B SBRF-6.11 35000000000,00
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