KoMmMenTapuii no BeuepHeii Topropoii ceccuu FORTS

Derfvative EXpert

Poccuiicknii poIHOK NMPOAEMOHCTPUPOBAJ 00BAJILHOE CHHKEHHUE
B nonenenbHUK TOPry 3aKpbUIMCH CO 3HAYNUTEIBHBIM CHHKEHUEM. OCHOBHBIE MHICKCHI 3AKOHUMIIA | S=00wn — diere dbiovepcha unaekc RTS
BEUEPHIOIO TOPTOBYIO CecCUI0 co ciaenyromumu uaMeHenussmu: DJ Industrial —2,11%, S&P 500 — | sss00
1,87%, a mo EBpone— FTSE100 —2,62%, DAX —3,35%, CAC40 -3,41%. "Cynepxomuret" KoH-
rpecca CIIIA Tak ¥ He CMOr MpPENCTABUTh COMIACOBAHHYIO MPOrpaMMy ONTHUMH3ALMU OIOIKETa
CIIA (mnan sxoHoMuM Ha 1,2 TpaH nomn). CraBku no rocoomuranusaM OpaHiuy HaYaJId pacTH, a | =
['epmanus o-npeXKHEMY BBICTYHAET IPOTUB paciiupeHus noimHomounit E1b. 145000 |

I 203561,1

| 1850555
b as0a4s
- 12953838
- 1110333
- 92527,77

143000 - - 7402222

Oprouepc Ha HePTh Mapku Brent K KOHIy BeuepHEW TOProBOM CECCHUU MOEIIEBEN, COCTaBUB B
$106,93 3a Gappenb. 30010 ¢ moctaBkoit B gekabpe Ha COMEX cocraBuino $1721,94 3a tpoii-
CKyI0 yHIIMIO. braromaps cTaOWIbHBIM IIeHaM Ha HE(PTh, POCCUIUCKUN PHIHOK MECTaMH COXpaHsSET
MO3UTUBHBIN TPEH]I, HECMOTPS Ha BHEIIHUIN HEOIaronpusTHoINA (OH.

- 55516,66

18505,55

dbrouepc Ha uHaeKc RTS Standard
10300

. o 10200
Poccuiickuii peIHOK 3aKOHYHJI CECCHIO OOBAJbHBIM CHHKEHHEM: B TeueHue qHs MMBB yman na (10100 “\y /)
4,79% (1 390,56 nyukra), a PTC na 4,74% (1424,977 nyHKTa), CHU3UBIINCH K KOHIIY BEUCpHEHU W
9800 \
ceccun eme Ha 0,99% (1410,93 myHkra). e -
9500 N
5300
CunbHee Bcero npocenu akuuu Cesepcranu (-8,78%), Ypankanus (-4,79%). Jlyuiie pblHKa BBITIISA- | 9200
nenu Akpon (+1,52%), Iomroc 3omoto (+1,54%).
20111117 20111118 20111121
LeHa o Kon-Bo o o
thbtovepca Llenz: ep;Gas. /oI/I3M.1I;-:;ast. Ha OTK.NO3. %o U3M. OTK. 060opoT (py6.) O6opoT %K 3aKkpbiTve |Nsmenenne %)|Bpems
Ha 23:50 ™8 - (KOHTp.) nos. AHEBHOMY | IBOVESPA Brazil 56284,59 -0,79%)|00:12:30
RTS-12.11 139960 1399,60 -0,41| 1008 760 -0,79%| 35798 677 668 20,25%||CAC 40 2894,94 -3,41%(19:35:18
ROSN-12.11 20400 204,00 0,10/ 101 492 0,20% 43 887 384 9,36%]| |DAX 30 5606 -3,35%]| 19:35:31
LKOH-12.11 16499 1649,90 0,32 171860 1,72% 183 698 626 10,75%||DJ Industrial 11547,31 -2,11%|00:42:54
GAZR-12.11 16842 168,42 -1,02| 404 806 2,59% 555 454 584 7,93%| |FTSE 100 5222,6 -2,62%| 19:35:22
GMKR-12.11 50899 5089,90 0,55 129 826 0,11% 30 369 076 4,60%| [Hang Seng 18119,21 -0,59%(10:19:17
SBRF-12.11 7540 75,40 -0,93| 1 004 666 -1,10% 1 043 923 340 11,18%| |Nikkei 225 8337,91 -0,12%09:00:03
VTBR-12.11 6345 0,0635 0,09] 130316 0,27% 40 431 751 18,86%| [S&P 500 1192,98 -1,87%|00:02:19
GOLD-12.11 1688 1688,0000 -1,38] 100 226 11,53% 773 406 857 48,13%| |Brent 12.11 112,39 0,45%|01:09:18
Si-12.11 31211 31,21 0,08| 1742148 0,70% 2 445 290 802 8,29%||Gold 1685 0,38%]10:19:18
Eu-12.11 42220 42,22 0,59 99 236 0,09% 23 519 450 18,79%] [Palladium 600,5 0,77%[10:19:25
ED-12.11 1,35 1,35 0,32 82 248 9,31% 1 033 957 671 33,79%| |Platinum 1585,9 -0,18%|10:18:11
SBPR-12.11 5883 58,83 1,08 64 058 -0,33% 6 896 921 14,99%| [RTSI 1410,93 -0,99%|23:50:00
RTSS-12.11 9500 9500,00 0,10 72 514 0,20% 26 503 770 3,67%||RTS_Standard 9 399,94 -1,16%(23:50:00
BR-12.11 107 106,90 0,00 30 270 -0,09% 221 717 459 27,99%| |[RTSI_DEREX 1485,72 -0,82%|18:45:00
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Beuepnsisi ceccust

% W3MeH.3akp. |Kon—Bo otk.no3. [O6opot Pacu. uena
RTS-12.11 -0,41 1008760 35798677668,29 139960
ROSN-12.11 -0,1 101492 43887384,00 20400
LKOH-12.11 -0,32 171860 183698626,00 16499
GAZR-12.11 -1,02 404806 555454584,00 16842
GMKR-12.11 0,55 129826 30369076,00 50899
SBRF-12.11 -0,93 1004666 1043923340,00 7540
VTBR-12.11 0,09 130316 40431751,00 6345
GOLD-12.11 -1,38 100226 773406857,06 1688
Si-12.11 0,08 1742148 2445290802,00 31211
Eu-12.11 0,59 99236 23519450,00 42220
ED-12.11 0,32 82248 1033957671,44 1,35
SBPR-12.11 -1,08 64058 6896921,00 5883
RTSS-12.11 -0,1 72514 26503770,00 9500
BR-12.11 0 30 270 221717459,38 106,9

J/IHeBHAadA ceccus

|% N3MEH.3aKp. |Kon-Bo OTK.NO3. |O6op0T Pacu. ueHa
RTS-12.11 -5,73 1016798 1,76775E+11 140530
ROSN-12.11 -5,64 101294 468670241 20420
LKOH-12.11 -3,86 168958 1709531499 16552
GAZR-12.11 -5,79 394598 7001539686 17015
GMKR-12.11 -5,38 129678 659523439 50620
SBRF-12.11 -5,4 1015880 9341200866 7611
VTBR-12.11 -6,9 129970 214366956 6339
GOLD-12.11 -0,75 89862 1607047300 1711,6
Si-12.11 0,71 1730078 29507382006 31186
Eu-12.11 -0,01 99142 125161063 41974
ED-12.11 -0,69 75242 3060218940 1,3457
SBPR-12.11 -5,07 64272 46022176 5949
RTSS-12.11 -4,9 72372 723131880 9509
BR-12.11 -1,56 30296 792058407,6 106,93
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OnumMoHbl Ha uHAeKc PTC, HOA6Pb
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—d— 75,68 | 71,566 | 67,855 | 64,55 | 61,634 | 59,066 | 56,779 | 54,681 | 52,691 | 50,812 | 49,206 | 48,093 | 47,563 | 47,565 | 48,001 | 48,778 | 49,821 | 51,072 | 52,487 | 54,029 | 55,667

OnuuoHbl Ha C6epbaHK, HOA6PbL
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79,56 | 75,452 71,683 | 68,233 |65,078| 62,204 59,607 57,306 | 55,333 | 53,727 52,513 | 51,696 | 51,261 51,176 51,402 | 51,896| 52,617 | 53,526/ 54,591 | 55,781
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XKymaranmesa AHryns

OnuuoHbl Ha JlyKoin, HoA6pb
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v 55,662 52,309 49,36 46,767 44,453 42,322 40,293 38,407 36,878 35,922 35,58 35,77 36,381

OnuuoHbl Ha Faznpom, HOAGpPDL
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60,11 |57,997 | 56,072 54,267 52,511 50,772 |49,132| 47,78 |46,872|46,434 |46,407 | 46,711 47,276 48,048 48,982 |50,045| 51,21 | 52,453 |53,756 |55,103
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0O6opot no dblodepcam sey. ceccus O60pOTbl M OTKPbITbIE NO3ULUU No pbloyepcam FORTS
 RTS-12.11 M LKOH-12.11 1800000 1742 148 4800000000,00
M GAZR-12.11  H SBRF-12.11 4400000000,00
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