KoMmMenTapuii no BeuepHeii Topropoii ceccuu FORTS

Derfvative EXpert

TpeBoXHBIE HACTPOEHHSA TOJIBKO YCHIUBAKOTCS
Kopotko 0 HoBocTsAX u3 3anana: [Ipembep-munuctp I'peruu ['eopruc Ilananapey yXOOUT B OTCTAB- | ==0owen —aiene guiodepc uaungexc RTS
Ky. loxonHocTes 10-neTHUX rocoOnuranuii NpeBbICUIIA IICUXOJOTUYECKH BAaXKHYIO OTMETKY B 7% , | w00
CJIeIyeT 3aMETHTh, 4YTO Yy MTanuu moxomHOCTh OOHIOB €Ille HUKOTIa He Obliia TaKoW BhICOKOH. H-
nekc BoslatuiabHOCTH VIX BeIcTpenui moutu Ha 32%, AEMOHCTPUPYS BBICOKUN YPOBEHD TPEBOKHO-
cTu Ha (poHA0BOM phiHKe. Ha Qone manmuyeckux HactpoeHuid, ponaoBbie poiHkd CIIA u EBpombr |
3aKOHYMIM ceccuto B cuiibHOM MuHyce: FTSE100 —1,92%, DAX —2,21%, CAC40 —2,17% u Dow- | 00
Jones —3,20%, S&P500 -3,67% .
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®prouepc Ha He(Th Mapku Brent k koHIy aHs coctaBua $112,27 3a 6appeib. 30J10TO ¢ TOCTaBKOM B (A TR —I
nexabpe Ha COMEX coctaBmiio $1760,25 3a TpOWCKYIO YHIIUIO. e
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dbrouepc Ha uHaeKc RTS Standard

ITo utoram aHst poccuiickue Oupxku npocenu 6osnee yem Ha 3%: MMBB - (-3,29%, 1470,80 myHk- | 10600
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Ha 23:50 axmea ' (KOHTP.) nos. AHEBHOMY | BOVESPA Brazil 57549,74 -2,50%)]00:12:30
RTS-12.11 147225 1472,25 -1,82| 795 886 -0,47%| 34 567 026 904 16,14%]| |CAC 40 3075,16 -2,17%| 19:35:18
ROSN-12.11 21998 219,98 -1,09 98 744 -0,08% 25 722 049 2,88%]| |DAX 30 5829,54 -2,21%]19:35:31
LKOH-12.11 17520 1752,00 1,24 151612 -1,07% 148 927 885 5,63%] |DJ Industrial 11780,94 -3,20%00:42:54
GAZR-12.11 17897 178,97 -1,75| 349 206 -2,04% 649 414 231 8,13%| [FTSE 100 5460,38 -1,92%]19:35:22
GMKR-12.11 55082 5508,20 1,51 137 362 0,14% 43 250 965 6,10%| [Hang Seng 19128,25 -4,43%|10:19:17
SBRF-12.11 7830 78,30 1,07 942 002 1,17% 790 686 544 6,58%] |Nikkei 225 8518,75 -2,70%]09:00:03
VTBR-12.11 7085 0,0709 1,65 90 006 -5,13% 27 558 832 11,67%| |S&P 500 1229,1 -3,67%]00:02:19
GOLD-12.11 1780 1780,3000 0,72 81934 2,11% 313 851 109 27,24%||Brent 12.11 112,27 -0,04%(01:09:18
Si-12.11 30934 30,93 0,39 1638 200 0,56%| 2148 472 885 4,72%||Gold 1760,27 -1,75%|10:19:18
Eu-12.11 41903 41,90 0,15| 124786 0,08% 13 498 102 11,99%| |Palladium 644,6 -1,57%]10:19:25
ED-12.11 1,35 1,35 0,37 73 542 1,82% 979 329 625 18,01%] [Platinum 1620,5 -1,41%](10:18:11
SBPR-12.11 6212 62,12 -1,19 54 728 -1,08% 6 093 657 8,13%]| [RTSI 1502,28 -0,70%|23:50:00
RTSS-12.11 9889 9889,00 1,33 72 922 0,06% 27 936 175 3,39%| [RTS_Standard 9 910,40 -0,97%|23:50:00
BR-12.11 108 107,80 2,80 3222 -44,45% 32 770 034 18,44%| [RTSI_DEREX 1479,74 -3,42%|18:45:00
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Beuepnsisi ceccust

% W3MeH.3akp. |Kon—Bo otk.no3. [O6opot Pacu. uena
RTS-12.11 -1,82 795886 34567026903,79 147225
ROSN-12.11 -1,09 98744 25722049,00 21998
LKOH-12.11 1,24 151612 148927885,00 17520
GAZR-12.11 1,75 349206 649414231,00 17897
GMKR-12.11 -1,51 137362 43250965,00 55082
SBRF-12.11 -1,07 942002 790686544,00 7830
VTBR-12.11 -1,65 90006 27558832,00 7085
GOLD-12.11 -0,72 81934 313851108,60 1780,3
Si-12.11 0,39 1638200 2148472885,00 30934
Eu-12.11 0,15 124786 13498102,00 41903
ED-12.11 -0,37 73542 979329624,97 1,3538
SBPR-12.11 -1,19 54728 6093657,00 6212
RTSS-12.11 -1,33 72922 27936175,00 9889
BR-12.11 2,8 3222 32770034,49 107,8
J/IHeBHAadA ceccus
|% M3MEH. 3aKp. |Kon-Bo OTK.MO3. |O6op0T Pacu. ueHa
RTS-12.11 -5,09 799628  214117980041,94 149950
ROSN-12.11 -2,28 98828 891732547,00 22241
LKOH-12.11 -1,86 153248 2645532605,00 17740
GAZR-12.11 1,3 356468 7987523226,00 18216
GMKR-12.11 -5,21 137170 709518230,00 55925
SBRF-12.11 -6,52 931076 12016536598,00 7915
VTBR-12.11 1,43 94868 236189750,00 7219
GOLD-12.11 -0,37 83698 1152001581,56 1793,2
Si-12.11 1,47 1629030 45483470030,00 30813
Eu-12.11 -0,32 124688 112580269,00 41840
ED-12.11 -1,63 72230 5436197726,59 1,3588
SBPR-12.11 4,74 55326 74935596,00 6290
RTSS-12.11 -3,66 72878 822871385,00 10022
BR-12.11 -2,01 5 800 177747644,57 112,05
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OnuunoHbl Ha uHAeKc PTC, oKTabpb
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—d— 110,94 | 101,36 | 92,387 | 84,235 | 77,051 | 70,882 | 65,654 | 61,116 | 56,788 | 52,395 | 49,034 | 47,828 | 48,473 | 50,4 | 53,226 | 56,698 | 60,634 | 64,896 | 69,37 | 73,964 | 78,601

OnuuoHbl Ha C6epbaHK, OKTABPbL

184 ' 2400

182,11[150,58 | 137,28| 123,44 | 109,68 | 96,608 84,745 | 74,511| 66,167 59,781 55,155 | 51,927 | 50,59 |51,855| 55,271 |60,266| 66,424 73,411 | 80,947 88,792
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OnuuoHbl Ha JlyKoin, oKkTA6pb

500

126,885

118,006 109,483 101,517 94,262 87,817 82,213 77,389

73,151 69,131 65,017 61,472 59,68

130

122

OnuuoHbl Ha MNa3npom, OKTAGPb
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0O6opoT no pbrouepcam seu. ceccus O60pOTbl M OTKPbITbIE NO3ULUU No pbloyepcam FORTS
M RTS-12.11 B LKOH-12.11 1800000 4800000000,00
M GAZR-12.11 M SBRF-12.11 1638 200 4400000000,00
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