KommenTapuii mo Beuepueii Toprosoii ceccun FORTS

Derfvative EXpert

MI/IpOBaﬂ IKOHOMUKA 3aMeaJIdaeTCa E=06vem —3naverme (hproyepC Ha MHAEKE RTS
B uyeTrBepr 4 aBrycra Bce MUPOBBIE PBIHKA MPOJEMOHCTPUPOBAIIA PEKOPAHOE MAJCHUE: TTOUYTH BCE
KJIIOUEBBIE MHIEKCHl YBEPEHHO CKaTWIMCh B KpacHyto 30HYy: DJ Industrial cocrasun 11383,68 nmyHk-
Ta (-4,31% 3a BeuepHIowo ToproByto ceccuto), S&P500 1200,07 mynkra (-4,78%),FTSE100 5393,14
nyHkTa (-3,43%), CAC40 3320,35 nynkra (-3,9%), DAX30 6414,76 nynkros (-3,4%). U uedts, u
30J10TO TIozemieBenn. [Toxoxke, Bce UTpoku pbiHKa yBepeHbl, uTo CIIIA, a 3HaUuT, BMECTE C HUMHU U | #
BECb MU, CKaTbIBAIOTCS B PELIECCHUIO.
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Yro KacaeTcs pOCCHIUCKHX PHIHKOB, TI0O CPABHCHHIO C 3alaHBIMU MBI BBIIJISIIUM JTOBOJBHO yCTOM-
YHBO, OJTHAKO TYT BaXKHO MOAYEPKHYTh, UTO €CIIM TaKas TCHICHIIHS Oy/leT MPOJ0KaThCs, TO U yBe-
pPEHHO ToiiieM BHU3. MTak, 110 UTOraM BEUEPHHUX TOPTOB B UeTBEPT [ 'a31mpoM 3aKphuICs ¢ N3MEHEHH-
eMm B —2,72%, a Jlykoin —1,79%. KoHTpakTel Ha BadlOTHBIE Taphl MOJIAp-pyONib B €BPO-PYOSIb | 11800

o o N 11700
caBunyuch Ha +0,44% u +0,35%, akiuu Begynux OAHKOBCKUX KOMIIAHUN TakuX, kak COepOaHK U | 11600

BTb n3menunmcek Ha —2,13% u —2,42%.

I 17005,55

173000 0

¢blouepc Ha nHAeKc RTS Standard

20110802 20110803 20110804
LleHa Kon-Bo
hblovepca UeHa B en. 6as. | % usm. K.3aKp. Ha OTK.NO3. % u3m. oTK. 060poT (py6.) O6opoT %k 3akpoine |Mamenenne %|Bpemn

Ha 23:50 akmiea 18:45 (KOHTP.) nos. RHEBHOMY | [BOVESPA Brazil 52811,36 '5,72%|00:20:32
RTS-9.11 179590 1795,90 -2,11| 882 892 135,20%| 42 103 383 023 124,89%||CAC 40 3320,35 -3,90%|19:35:19
ROSN-9.11 22226 222,26 -1,60 50 890 47,12% 29 487 608 15,52%| [DAX 30 6414,76 -3,40%|19:35:33
LKOH-9.11 17144 1714,40 -1,79] 111 084 46,77% 148 879 636 15,63%||DJ Industrial 11383,68 -4,31%|00:37:55
GAZR-9.11 18270 182,70 -2,72| 731 066 78,54% 1246 193 812 26,40%]||FTSE 100 5393,14 -3,43%|19:35:32
GMKR-9.11 70818 7081,80 -1,04 37 570 135,14% 31 195 990 18,52%||Hang Seng 20799,67 -4,96%|10:35:18
SBRF-9.11 9700 97,00 -2,13| 1141 848 38,14% 963 343 327 37,06%] |Nikkei 225 9299,88 -3,72%|10:00:07
VTBR-9.11 7855 0,0786 2,42 306 384 3566,63% 44 532 379 66,63%]| [S&P 500 1200,07 -4,78%|00:06:15
GOLD-9.11 1648 1648,3000 -2,09] 128 358 120,43% 1 846 565 354 5589,44%| |Brent Crude Oil 0711 17,1 0,00%01:10:18
Si-9.11 28320 28,32 0,44| 2022 284 12302,09% 1 575 518 525 2695,71%||Gold 1660,63 0,78%]10:35:22
Eu-9.11 39962 39,96 0,35 118 520 -74,66% 18 548 640 0,47%]| [Palladium 730,25 -1,54%|10:34:58
ED-9.11 1,41 1,41 -0,05] 282598 1080,64% 4 626 910 684| 24932,12%||Platinum 1692,5 -1,47%)|10:33:25
SBPR-9.11 7753 77,53 -1,81| 123 256 -42,68% 14 146 915 1,19%] |RTSI 1.828,71 -1,45%|23:50:00
RTSS-9.11 10820 10820,00 -1,90 34 614 -31,45% 108 512 950 19,76%||RTS_Standard 10 771,83 -1,89%|23:50:00
BR-8.11 108 107,60 -3,03 13 498 -59,57% 516 039 529 5525,81%| [RTSI_DEREX 1883.00 -2.78%|18:45:00
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Beuepuss ceccust

% VI3MeH.SaKp.|KOJ'I—BO oTk.no3. |[O6opot Pacu. uena
RTS-9.11 -2,11 882892 42103383022,55 179590
ROSN-9.11 1,6 50890 29487608,00 22226
LKOH-9.11 1,79 111084 148879636,00 17144
GAZR-9.11 -2,72 731066 1246193812,00 18270
GMKR-9.11 -1,04 37570 31195990,00 70818
SBRF-9.11 2,13 1141848 963343327,00 9700
VTBR-9.11 -2,42 306384 44532379,00 7855
GOLD-9.11 -2,09 128358 1846565354,26 1648,3
Si-9.11 0,44 2022284 1575518525,00 28320
Eu-9.11 0,35 118520 18548640,00 39962
ED-9.11 -0,05 282598 4626910683,77 1,4118
SBPR-9.11 -1,81 123256 14146915,00 7753
RTSS-9.11 -1,9 34614 108512950,00 10820
BR-8.11 -3,03 13 498 516039529,49 107,6

/IlneBHAas ceccusi

|% namen.3akp.|Kon-so otk.nos. |O6opot Pacu. ueHa
RTS-9.09 1,42 375 378 33712923752,00 106 500
ROSN-9.09 1,45 34 590 189953759,00 20 140
LKOH-9.09 1,18 75 684 952454903,00 16 002
GAZR-9.09 0,25 409 478 4720165290,00 16 427
GMKR-9.09 1,1 15 978 168466309,00 34 223
SBRF-9.09 3,72 826 566 2599351513,00 4 923
SNGR-9.09 -0,94 8 356 66832296,00 25786
VTBR-9.09 1,12 58 230 33036662,00 4 390,00
GOLD-9.09 0,6 16 306 58445322,80 955
Si-9.09 0,03 467 760 3969232519,00 31929
Eu-9.09 -0,31 23 936 18558032,00 45660
ED-9.09 -0,17 215 036 1186585721,79 1
BR-9.09 1,34 50 492 549103769,14 71
SBPR-9.09 2,83 33 384 9338717,00 2866
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Derivative EXpert
OnuuoHbl Ha uHAeKc PTC, nionb
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OnuunoHbI Ha JIyKoiA, UKo/ib
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O60poT no ¢brouepcam seuy. ceccus 060poTbl M OTKPbITbIE NO3MuMK nNo pbiouepcam FORTS
M RTS-9.11 M LKOH-9.11 4000000000,00
WGAZR9.11  WSBRF-9.11
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