E>xeaAHeBHbIN 0630p
PoccuMCKOro pbiHka AepMBaTUBOB /

Derivative EXpert
3a 04.06.2008

H dbroyepcbl Ha aKUMUM U MHAEKCbI
(MIOHDB):

Kog BA LeHa Him-e 0D beM Him-e Otekp.nos:.  Him-e

RT=l 233503 -306%) 437813 31579 242703 0,60%
LKCH 24 613 -5,44% 186 626 130,43%| 2144200 2507%
SBER g 291 -124% 140832 152379 T30 632 3,92%
GATR 34 255 -3.80%) 1171892 57 90% ) 260940 4 24%
LIR=I 1332 -0, 22% G0 235 a6 52% | 124 383 24 44%
wTH 9235 -2,24% 2905 43 48% ) 268 340 1,06%
RS 27413 -3,83% 14 094 1 81% 49132 -13,33%
GhikER G5 313 -2,29% 12172 -18,527% 241000 40,15%
SHGR 27 303 -3,94% 7an 25 BE% g9 122 0,54 %
RTS0 M3 -3,32% 274 191 ,43% 34 180 -0,18%
PLIL 13 403 -3,10% 1434 -4,11% 12 326 -3,13%
TRMF F3 630 -2, 28% 161 G52% 1634 -2,23%
SBPR 3130 -2 36% 137 166,10% 4 5335 -213%
RTHM 26 a0 -0,85% 107 11 ,46% G:a0 -051%
WT=I 29 650 -1,56% 43 -81,33% 3060 -0,33%
MY TH 20 235 -2 90% 20 100,00% 102 G,29%
RTSe 342 -1,44% 13 F33,33% 24 -52,00%

B Banrota (6nmkHue pbrouepcol)

BA/bupxa Hen-e | Uena Wim-e  Obvew MHim-e | Omip.nos. Him-e
EURCIRUR J CMBE | 13 wioH 3674 -0,35% I - I -
USDIREUR FRTC  1BwioH 23 818,00 008% 16419 S642% | 347448 | -4 09%

Derivative Expert E-mail: info@derex.ru
Tenedon: (495) 981-53-81 http://www.derex.ru
E¢pumos Buranuii
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B PbIHOK MHAEKCHbIX AEPUBaTUBOB U AEPWUBaAaTMBOB Ha aKLUUWN: UTOIMN
TOpros

dbroyepcbl (MIOHbCKMe): *

Koo BA Hen-e
GhikR 16 1oH
GAFR 16 1oH
LkCOH 16 1oH
MTZ1 16 1oH
MATH 16 1oH
PLIL 16 1oH
RT=c 16 1oH
RT=1 16 1oH
RiCSM 16 1oH
RT=o 16 1oH
RTHM 16 1oH
ShGR 16 wioH
SHPR 16 wioH
SHER 16 wioH
TRMF 16 wioH
LR=] 16 wioH
WTH 16 wioH
GhikR 15 cen
GATFR 15 cen
LKOH 15 cen
MTSI 15 cen
MATH 15 cen
PLTL 15 cen
RTSe 15 cen
RTSI 15 cen
RSN 15 cen
RT=0 15 cen
RTHM 15 cen
SHER 15 cen
SRR 15 cen
SHER 15 cen
TRMF 15 cen
LRSI 15 cen
WTH 15 cen

Uena
G5 815
34 255
24 615
29 630
20 235
15 403
342
235 505
2743
33
26 750
27 505
5130
8291
35 650
1332
92495
67 250
34 501
250
30 202
u}

16 001
u}
237 000
27 500
u}
u}
&4 000
25 000
u}
36 670
1325
9435

Him-e
-2,25%
-3,30%
-5,44%,
-1, 56%
-2,90%
-5,10%
-1,44%
-3, 06%
-3,85%
-5,32%
-0,95%
-3,94%
-2, 36%
-1,54%
-2,28%
-0,22%
-2,24%
-2,32%
-4,03%
-5,22%

0,34 %
-0,06%,
-3,14%
-4 GE%

-100,00%
-0,35%
-3,95%
-100,00%
-1,03%
-2 BE%
-2 71%

Low
66 337
34 000
24 322
29 575
20232
15402
342
233925
27033
3
26 620
27 206
5100
G167
35350
1 286
9200
B7 235
34 000
24 684
30101
0
15911
0
235 440
27 350
0
0
84 000
28 000

36189
1315
9383

High
B8 300
35 952
26 021
30 200
20 395
16 400

342

243 385

28 GO0

376
27 340
28 700
5 243
& 450
37 000
1357
9557
B8 GO0
36 000
26 300
3 445
0

16 001
0

245 250

25 201
0
0
&5 000
29 030

37 200
1390
9590

OB bem
12172
117192
186 626
45

20
1494
13

437 813
18 094
2718
107
7511
157
140952
161

B0 253
29015
EE
13853
4020
16

]

2

]

20 386
532

]

]

g

1420

]

35

393
1597

* [loxoaHoOCTb cnoT-dblovepc ¢ yyetom MO

Him-e

-18,57%
EY 90%
130 ,45%
-81,33%
100,00%
-411%
333,33%
=1 57%
2 81%
191 43%
11 46%
28 BE%
166,10%
152,37%
5,62%
56,82%
43 48%
-80,12%
214 55%
922 80%
F00,00%

100,00%
453 07%
45 71%
-100,00%
50,00%
-6 55%
-100,00%
94 44%,
118,33%
64 26%

OTHR.MO ;.
24100
260 940
214 420
3080
102

12 526
24

242 705
49152
54180
630
89122
4 535
750 652
1 654
124 395
265 340
515

31 654
9284
162

10

264

0
22192
2116

4

g

112

14 956
12

132
1420
37 592

Him-e

40 ,18%
4 24%
25 ,07%
-0,33%
B 25%
-5,15%
-52 00%
0 50%
-15,33%
-0,158%
0619
0,54%
213%
5.92%
-2.25%
24 44%
1, 06%
21A7%
237 .25%
81,33%
B 58%
0,00%
-1,49%
35,58%
43 ,75%
0,00%
0,00%
0,00%
19,32%
0,00%
37 50%
32 46%
5,00%

Baiuc

(Ha 1 en. BA)

26 51
0,08
0,50
0,30
1,37

1,0
-3 56
1,56
0,53
152
2,51
0,02
0,20
0,41

100,00

0,02
0,00
70,01
2,51

41,10
5,52
48,79
16,51
1,70

Him-e
-50,00%
-83,33%
176.92%
-35,38%
=237 B2%
-236 57%
5100 ,00%
207 41%
ST 5%
-1029 B3%
B0 26%
-1900,00%
2813%
-146 51%
900, 00%
3333%
40 02%
-53 43%
2.75%
T2727%

451 01%

-5 ,55%
53 5E%

Derivative Expert

Tesedon: (495) 981-53-81
E¢pumos Buranuii

E-mail: info@derex.ru
http://www.derex.ru

LoX-Te
CnoT-o*
10,81%
0,53%
0,55%

2 58%
18,01%
-18,78%
-7,09%
1,94%
5,21%
-3,31%
-24 B2%
-1,48%
-10,28%
13,49%
-7 40%
32,10%
5,20%
3,32%
2.27%
5,13%
5,.72%

9,55%
2 40%
1 96%
5,74%,
5,51%
7,90%

210%
5,57%
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B OnuMoHbl (MIOHbCKME):

bA

GAHZR-mM.m S 175
GMKR-Mm.rr 3 070
LKOH-mM. rr 28 267
ROSM-mm.r 0

LeHa v
140
385
30

1830

LeHa v
150

17

35

LeHa v
Foo
1EH

2532

LeHa v

oo o o o

DbbemfMIMBEHEHWE
call Put call
-5% 7 057 -49%, 561 026 0%
137 % 261 RCELS 164 918 1%,
217338% |1 012 TAEYs 296 g22 20%
-- a -- 13870 0%
GAZR-mmIT
Purt
0bver | OTHp. MNos Strike O1p. Mo
2183 155 306 33000 1480 234
1 045 S9014 34 000 77276
1082 24 350 35000 45 064
249 a9 548 36 000 B 748
37 000 13108
5 000 9492
LKOH-mm.rr
Purt
0bbwem | OTkp. Mos Strike OTp. Mo
2 34232 20000 45 206
490 E7 184 21 000 04 458
1 40124 22000 45 408
363 28736 23000 3 458
24 000 5094
25000 a6 458
GMER-MM.IT
Purt
0bvem | OTHp. MNo: Strike O1p. Mo
a 3936 BS 000 2E10
a 10 314 B 500 3238
2 BSE 70000 14 538
1] M2 72500 4104
1] 272 75000 34110
1] 45 7 a0n 12112
ROSH-mm.IT
Purt
0bvem | OTHp. MNo: Strike O1p. Mo
1 BB 20000 0
1 54 21 000 14
1 £ 030 22000 5 205
1] 15 204 23000 5432
1] 20 24 000 2216

OTKPBITBIX NO3WLHAMIMBEHEHWE
Put

1410090
141 054
451 015
22324

Call
06 beM
32
55
2423
;s
1 456
357

'}

Call
06 beM
2
04

'}

1

300
284
27 536

Call
06 beM
105
304
2230

v

368

Call

0o bvemM v

oo o o o

0%
0%
0%
213%

PutfCall
Ratio
1,36
0,09
0,04

Lena
1 350
451
220
75
35
15

Lena
4 500
3600
3100
1 800
o0
241

Lena
2379
00
300
187
30
a0

Lena

oo o o o

Derivative Expert

Tesedon: (495) 981-53-81

E¢pumos Buranuii

E-mail: info@derex.ru

http://www.derex.ru

H¥ 10 Days
15,70%
21,02%
25,86%

17 96%



rEX

Derivative EXpert

B PblHOK BaJIlOTHbIX AepUBaTUBOB: UTOMM TOPros

B Obloyepcbl Ha Jonnap/Pybnb *

Basuc
Bupxa Hcn-e LeHa Him-e Low High 0o bpem Him-e OTEp.No;:. Him-e {Ha 1 en. BA)
PTC |16 wmoH | 23 815,00 0,05% 2I3FIT 00 2352100 16419 SE,42% | 34T 445 -4 09% 0,033
PTC | 15cen 2388500 0,06% 2386000 2389500 6015 3367% 1838 440 -4 92% 0,100
* Mo Bcem bupxam, kpome MMBB, 06beM OTKpbITbIX NO3ULMIA YABOEHHbIN
B Obloyepchl Ha EBpo/Py6nb
Basmc
Bupxka Hen-e  Uena Him-e Low High 00 beM Him-e Otkp.noi. Him-e | [Ha1 en. GA)
CMNBE 13moH 3674 -035% 0,00 0,00 0 -- 0 -- -0,015
Derivative Expert E-mail: info@derex.ru

Tenedon: (495) 981-53-81 http://www.derex.ru
E¢pumos Buranuii

Him-e

-Td,71%
-4, 57 %

Him-e
-20 97%



