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Ch #92. Stocks, 1D ret & volume vs 1Y 12-May-2025
@CBRSunnyMorning, Source: MOEX

Ch #93. Stocks, 1Y ret & vols, 13-May-2024:12-May-2025

Ch #94. Stocks, 1Y ret & vols 13-May-2024:12-May-2025

8 ‘ Annual returns
| 80
7 © gsom |
| ®SGZH
i
6 : e
| CRRSRNE
5 o Rilstb i
= | -60 T
= bl i SRS R Ey N OE ST ENZ OS0GRS QPSR ZLREY SFIXP g pikk
S @ | CNBEEL SN E NS NI SR LRRARLOERSeXGSH=EN ©
i % i %155&5%5%9’55;ggggaéggggggma;z;&mg == E ®AFKS ®0Z0N
L8 Q& | Annual volatilities S
g3 g O oazp | 8 g o OMOMKIG & 1w cBOM ®AFLT
| <<
T MG, cwaR L VA, ot
> O PHOR (-1 TNR§N§F§
1 £ O snese TREFRAO - L B 30 R o o erLzL
£ O FiXp b [
5 \ P 22 Q‘L(f%%‘
0 £ 5 2 20
S © ozon S [
= T OPZL = 0 TovnZuxFSSOMOXIZZERNNNLEXra T dZoa XraXTO0 -80 -60 -40 -20 0 20 40 60
4 ] S S o A el N ot dnlifeAn o)
2 45 4 05 0 05 1 15 2 25 3 8““%862‘%&5%8;@%3%EE?%EGEEESRQEE%%%?EEEE Annual returns
Volume, number of std from mean @Cé_RSunnyMornmg, Source: MOEX @CBRSunnyMorning, Source: MOEX
Ch #95. MOEX stocks beta, 13-May-2024:12-May-2025 Ch #96. MOEX vs sectors, norm, (1D, %)12-May-2025 Ch #97. MOEX Sectors' ret and vol, annual 13-May-2024:12-May-2025
o Annual returns
----- MOEX(2.8%) MetMining(2/4%) — — — — Transp.(2.6%) —
0ilGas(2.8%) Finance(3%)| IT(2.4%) E - - .
25 Utilit(2%) --4--c %) 4%) 50 -11.9 133 137
Telecom(2.3%) Chemic(0.5%) 22
-27.5
2 40 -38.1
-50.6 §
15 e F & & S ©
. & G & S
; Q@&«&@\x"o&&“e@@*
S Anfiual volatilites
1 A P 50
v
W\# 40
<
0.5 *
20
0 10
% 2021 2022 2023 2024 2025 0 o PURFR s o o
¥ K& < S
» & & & S F &f 5
@CBRSunnyMorning, Source: MOEX @CBRSunnyMorning, Source: MOEX A @CBRSunnyMorrﬂﬁg, Source: MOEX
%E #98. MOEX Sectors' ret vs vol, ann 13-May-2024:12-May-2025 Ch #99. MOEX sectoral monthly price retums, 6M till @?2;:2?15:‘ns;ﬁ::nr;e,szz:::nﬁgéi
®REstate 12-May-2025 24 - :
40 Bond Dec.2d |Jan.25 |Feb.25 Apr.25 |May.25 22
1 |MOEX 1145 423 937 -155 330 20
eTransp. 2 |QiGas 1430 264 813 -0.51 306 18
#Telecom 3 |um 652 | 574 | 440
T 16
#MetMining 4 | Telecom 1488 649 917
. ®Finance i 14
it q\./%lg?s 5 |MetMining 349 418 1286
6 |Finance 1387 448 1054 12
eConsumers 7  |Consumers 7863 497 590 -1.83 10
8 |Chemic 594 179 -254
20 #Chemic 8
9 | Transp. 16.04 3% 1381
6
15 10 |IT 39% 409
-60 -50 -40 -30 -20 -10 0 10 11 |REstate 1113 10
Annual returns o o © 0 0 o 2 9 2 2
: Years 2 8 8 R 2R & £ 2 B 2 &
@CBRSunnyMorning, Source: MOEX @CERSunnyMoring, Source: MOEX B8 8 8 R R R R R BR




