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IKOHOMNHYECKUE UUKIIbI

/ onrocpoyHble (umknbl KoHaopaTteeBa) — 50-70 net
7 == N A p (4 ap )

CpeaHecpoyHble (unknbl XKworngapa) — 7-12 ner

KpaTkocpouHble - ~40 mec.



BO3MOXXHbI/ CLULEHAPUI

dasza cnaga — nageHue pybns,
POCT CTOMMOCTM KpeauTa

da3za pocTta

2008 2013 2018



LIEHA HE®TW Brent
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Kypc pybnsa = 3100* py6 / Brent

3100* pyd6 — cTOMMOCTb
bappensa HedTn, Heobxoanmas
ansa 6anaHcMpoBKKU BroaXXeTa
2016



OVNVHAMUWKA MEXXOYHAPOOHbIX PESEPBOB P®
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OVNHAMUKA PO3HWUYHbBIX NMPOOAX
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BIIMAHWE OOJINOBOIO PbIHKA

http://moex.com/ru/index/MICEXMBITR/technical/

01-05-2015 MICEXMBITR : Omapermae: 181,15, Maxc: 184,88, Mue 2 181,13, Zaepemee: 183,05, O6wiu: 4 367 820 000
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PACKOPPEJNALMNA S&P500 U RTS

Last Price E - - SPREAD SUMMARY
=Ml RTSI$ Index 1222.40 BN - -
=l SPX Index  1890.90 Al f klaeztn _?gg'gggg

Off Avg -507.9736
Median -129.15
StDev 234.3734
StDev from mean -2.1674
Percentile 3.6468
High 04/03/12 268.4194
Low 03/14/14 -778.66

Low: 1062.47

M Correlation(SPX Index,PR005,120,0) (RTSI$) 0.3172 |

RTSI$ Index (Russian Trading System Cash Index) Copyright® 2014 Bloomberg Finance L.P. 03-Apr-2014 11:16:43




HEOBWXWMOCTb P®, USD

NHaeke ctomMocTi xunbsa ($/kB.M.) (wWww.irn.ru)
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1. CBOOOAOHLIN KypC pybns ctabunusnposan®
brogKeT. YCTOMYMBOCTb (PMHAHCOBOW CUCTEMBI
Bblipocna.

2. BonatunbHocTb (KonebaHua LeH) Bo3pocna U
Ha BantOTHOM, 1 HA OHOOBOM PbIHKE.

3. MNoBbiweHne ctaBok PPC oTpasnTcs Ha
CTOMMOCTM BCEX BantoT U aKTUBOB.



