JIHEeBHOI POCT, Be4epHssi KOPPeKUusi

Poccuiickue momaaku B cpey BCIO JHEBHYIO CECCHI0 HAXOAWJIMCH BO BJIACTH MO3UTHBHBIX
HACTPOEHMI, B BEUEPHIOIO CECCHUIO MO3UTUBHBIE HACTPOEHUSI CMEHUJIMCh HETaTUBHBIMU U PHIHOK T10-
kazain ciaboe najgenue. Kak MOXXHO BUIETh, 3TO MPOU30ILIO HA (POHE TOTO, YTO aMEPUKAHCKUE WH-
JIEKCHI K 3aKPBITHIO MIOKA3aJIH POCT, OKa3aBIINCh B YMEPEHHOM IUTIOCE, YTO JOHKHO OBLIO CIIOCOOCT-
BOBaTb POCTY KOTUPOBOK Ha POCCHICKHMX PBIHKAX B MO3JAHIOID JHEBHYIO CECCHUIO M YCUIIUTh POCT B
BEUEPHIOIO CECCHIO, Yero He mpou3oiuio. B urore amepukanckue unjaekcel DowJones u S&P u3me-
HUJIUCH K 3aKpbiTUiO HA 0.69% u 0.71%. Uunexc RTSI Derex k KOHIly JHEBHBIX TOPTOB BHIPOC Ha
1.00% no ypoBHs B 1587,86 myHkra. ®akTopoM, MOBIUSABILINM HA PHIHOK B BEUEPHIOIO CECCHIO OKa-
3a51ach pacTymias 1eHa Ha He(Thb.

Ha BeuepHHMX TOprax rocroacTBOBaIM HETAaTUBHBIC TCHACHIINH. TeKaOpbCKuil (hbrouepC HaA WH-
nexkc PTC ynan na 0,13%. JlekaOpnckue dorouepesl Ha Brent Beipociu Ha 0.14%, Tak 4TO KOTUPOB-
KaM He(Tera3oBbIX KOMIAHUM ObLTa OKa3aHa MOJCPIKKA, YTO PHIHOK «HE MPUHSII K CBEIICHUIO», B
pesyibrare 4yero gekabpbckue (brouepchl Ha I'asmpom u JIYKOMII msmenumucek Ha -0,12% u -
0,11%. KonTpakTsl Ha BaldtOTHBIE Maphl A0UIAP-pyOIIh U €BpO-pyOiIb C TOCTABKOM B Jiekadpe ABUHY-
muck Ha 0,01% u -0,02%, Ha 4To oTYacTH OBUIO OOpAIlEHO BHUMAHUE HA PHIHKE: KOTUPOBKH OJIMXK-
HUX ¢prodepcoB Ha 00. akuuu Coepbanka u BTh n3menumnucs Ha +0.04% u —0.20%. 310 npousoi-
710 Ha (poHEe ABMKEHUS AEKAOPbCKUX KOHTPAKTOB Ha 30510TO Ha -0.12%.
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Uena LleHa B ea. 6a3. | % n3M. k 3akp. Ha Kon-so % n3m. OTK. O6GopoT % k
¢dbloyepca . OTK.Nos3. O6opoT (py6.)
aKTuBa 18:45 nos. AHe BHOMY
Ha 23:50 (KOHTP.)

RTS-12.10 158900 1589,00 -0,13 468 230 1,15%| 11 490 249 098 12,27%
ROSN-12.10 21350 213,50 0,21 37 262 0,80% 11 906 660 5,95%
LKOH-12.10 17891 1789,10 -0,12 170 414 -0,02% 26 410 629 2,46%
GAZR-12.10 16522 165,22 -0,11 752 700 0,23% 118 193 360 4,33%
GMKR-12.10 53808 5380,80 0,01 28 326 -0,20% 6 571 051 2,58%
SBRF-12.10 9180 91,80 0,04 1 045 382 -0,20% 303 115 719 4,81%
VTBR-12.10 9204 0,0920 -0,20 88 826 0,18% 2 261 848 2,13%
GOLD-12.10 1375 1375,1000 -0,12 58 136 -13,70% 397 922 289 22,11%
Si-12.10 30222 30,22 0,01 843 212 -0,34% 422 168 327 2,50%
Eu-12.10 42140 42,14 -0,02 128 204 -0,02% 5 353 721 1,69%
ED-12.10 1,40 1,40 0,19 246 262 6,45%| 2 342 524 557 24,36%
SBPR-12.10 6598 65,98 0,17 220 456 0,09% 2 765 209 1,25%
RTSS-12.10 10212 10212,00 -0,13 8 454 118,79% 4 083 705 64,69%
BR-12.10 85 85,05 0,14 3892 -54,05% 1102 461 0,14%
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3akpbitne |U3meHeHune %|Bpems
BOVESPA Brazil 71674,9 1,03%|06:02:43
CAC 40 3828,34 2,12%]05:34:53
DAX 30 6434,52 2,06%|06:24:26
DJ Industrial 11096,08 0,69%|00:50:57
FTSE 100 5747,35 1,51%|04:01:58
Hang Seng 23704,7 1,05%]08:30:02
Nikkei 225 9583,51 1,91%]|10:08:01
S&P 500 1178,1 0,71%{09:41:49
Brent Crude Oil 0910 74,85 -0,35%)03:47:43
Gold 1379,37 0,54%|(10:12:36
Palladium 598,25 1,24%|10:12:29
Platinum 1708 0,34%|10:12:29
RTSI 1 590,58 0,11%|23:50:00
RTS_Standard 10 205,28 0,02%|23:50:00
RTSI_DEREX 1587,86 1,00%]|18:45:00
10/14/2010
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Beuepuss ceccust

% VI3MeH.3aKp.|KOJ'I—BO otk.no3. |O6opoT Pacu. ueHa
RTS-12.10 -0,13 468230 11490249098,20 158900
ROSN-12.10 0,21 37262 11906660,00 21350
LKOH-12.10 -0,12 170414 26410629,00 17891
GAZR-12.10 -0,11 752700 118193360,00 16522
GMKR-12.10 0,01 28326 6571051,00 53808
SBRF-12.10 0,04 1045382 303115719,00 9180
VTBR-12.10 -0,2 88826 2261848,00 9204
GOLD-12.10 -0,12 58136 397922289,32 1375,1
Si-12.10 0,01 843212 422168327,00 30222
Eu-12.10 -0,02 128204 5353721,00 42140
ED-12.10 0,19 246262 2342524557,10 1,3956
SBPR-12.10 0,17 220456 2765209,00 6598
RTSS-12.10 -0,13 8454 4083705,00 10212
BR-12.10 0,14 3892 1102460,65 85,05
/IlneBHAas ceccusi
|% wamen.sakp.[Kon-so ot.nos.  |O6opor Pacu. ueHa
RTS-12.10 1,22 462914 93639256432,47 159100
ROSN-12.10 -0,21 36966 200254061,00 21305
LKOH-12.10 1,46 170448 1071452305,00 17913
GAZR-12.10 1,09 750976 2731548691,00 16540
GMKR-12.10 0,19 28382 254918170,00 53800
SBRF-12.10 0,43 1047454 6303360228,00 9176
VTBR-12.10 1,58 88670 106014605,00 9221
GOLD-12.10 1,81 67362 1799332738,26 1376,8
Si-12.10 -0,19 846088 16888356555,00 30218
Eu-12.10 0,78 128232 317189427,00 42150
ED-12.10 0,72 231344 9617014400,79 1,393
SBPR-12.10 2,17 220266 222057434,00 6587
RTSS-12.10 1,01 8470 764855355,00 10225,5
BR-12.10 1,24 3864 6313037,52 84,93
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OnuuoHbl Ha MHAEKc PTC, nekabpb
70,787 80000
- ‘ _ -
33,287 30000
B B B EEIEETI B Y BN B BT B N B 'E N e e e
—a— v 62,464 | 59,001 | 55,396 | 51,735 | 48,102 | 44,571 | 41,205 | 38,055 | 35,159 | 32,543 | 30,219 | 28,186 | 26,434 | 24,934 | 23,65 | 22,536 | 21,574 | 20,804 | 20,318 | 20,168 | 20,341
OnuyuoHbl Ha C6epbaHK, aeKabpb
58,853 16000
E 38,853
3
&
33,853
56,915|54,896|52,715|50,431|48,103| 45,788 | 43,54 | 41,4 |39,399| 37,55 |35,852|34,291|32,852|31,543 30,417 29,559 29,034 |28,853|28,981 29,369
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OnuunoHbl Ha JlyKoiin, aeKkabpb

80,085 2 16000
42,585

74,067 | 65,246 | 57,217 | 50,063 | 43,791 | 38,367 | 33,737 | 29,853 | 26,679 | 24,188 | 22,354 | 21,143 | 20,505 | 20,378 | 20,693 | 21,38 | 22,374 | 23,613

nuuoHbl Ha NA3Npom K

o OnumnoHbl Ha Ma3npom, aekabpb 30000
32,951

64,458 | 59,496 | 57,276 | 53,406 | 47,926 | 41,461 | 34,98 29,42 | 25,431 | 23,293 | 22,951 | 24,089 | 26,257 | 28,993 | 31,911 | 34,737 | 37,298 | 39,512

http://www.derex.ru 10/14/2010




rEX

Derivative EXpert

060poTbl U OTKPbITbIE NO3nL UK No pbrouepcam FORTS

O60poT no ¢pblouepcam Beu. ceccua 100000000000,00

ERTS-12.10

1200000
B LKOH-12.10

1080000 90000000000,00

ki GAZR-12.10

8 SBRF-12.10 1047 454

LR ANLY I WEN

50000000000,00

600000
480000 40000000000,00

360000 30000000000,00
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