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6 asrycra 2010 roga

MHAMKaTOPbI pbIHKA 33 Heaento*

CDSEMSY 1113315 +071% Ha npoweawein Hejene cuTyauma  Ha
CDS Russia 5Y - 166.316  -5.11% | hheemiickom pbiHKe HaBA04ANCA YBEPEHHbIN
US Tsys 10Y 3.18% -0.30%

EUR/USD 1286  +0.84% | POCT KOTMPOBOK aKkumm 6naropapa
USD/IPY Bhad A OCTYNAGHMIO XOPOLIMX HOBOCTEN C 3anagHbIx
EUR/GBP 0.8324 -1.40% Y P A
He¢ro (Brent) 7571 -1.27%  pblHKOB. CDS MpaKTUYeCcKn He W3MEHWUCH,
3ono0T0 1245.9 +1.05% 6 p 7
Mezo 2635 230, AOXOAHOCTM  no  obauraumam occun-
Hukenb 21595 +2.85% | cOKpaTuAucCb. Jlnaepamm pocTa B «MNepBoOM
S&P 500 1097.49 +3.10%

VIX s258 863 OWENOHE» 3a Hedento ctanu obtouepcbl Ha
DIIA 10375 +231%  gkumm  CyprytHedTerasa u  CbepbaHKa.
Topix 826 +0.18% .

Shanghai 26553904 +1.71% OTKPbITbIA  MHTEpec BO ¢bloyepcax Ha
DJEURO 273862 +432% 1 punekebl PTC u PTC-CTaHAapT poc, Kak M BO
PTC Unpekc 1465.47 +3.10%

PTC Gbiouepc 146870  -0.12% = ¢btoyepcax Ha BTB, CyprytHedTteras wu

C6epbaHK. BHyTpeHHAA BONATUABLHOCTb Ha CEHTABPLCKMX OMLMOHAX «HA
AeHbrax» K KOHUy Heaenn 6oina 86113n ypoBHA 27%, Ha AeKabpbCKUX —
26.7%. Taknm o06pasom, BpeMeHHasa CTPYKTypa HOCUT MAOCKUIA XapaKTep.
®bloyepc HaKaHyHe 3KCNMpPaLLMK BbILEN B KOHTAHrO.

PasHMua BO BHYTPEHHEN BONATMIBHOCTM Ha onuumoHax 90%-110%
He3HauMTeNbHO BbLIPOCAA, A KpMBaA NpuUHANa bonee KpyTyo ¢opmy B
npeaasepumn skcnMpaunmn 1 Ha GoHe pocTa MHBECTOPOB K KONN-OMLMOHAM.
Ha mumHMMymax cnpen BHYTPEHHel BONATUNBHOCTM MHAeKca Dow Jones

Eurostoxx 600 n nugekca PTC.

Akuum PTC-CTaHAapT, M3M. 33 Hegento*

AFLT RX
CHMEF RX
FEES RX
GAZP RX
GMKN RX
HYDR RX
IUES RM
LKOH RX
MAGN RX
MSNG RX
MTSI RX
NLMK RX
NOTK RX
OGKC RX
PLZL RX
PMTL RX
RASP RX
ROSN RX
RTKM RX
SBERO3 RX
SBERPO3 RX
SIBN RX
SNGS RX
SNGSP RX
TATN3 RX
TRNFP RX
URKA RX
URSI RX
VTBR RX
VTEL RX

63.00 +3.28%
393.90 +6.01%
0.36 +2.82%
162.75 +2.71%
5,273.43 +1.46%
1.64 +3.59%
0.04 +1.95%
1,674.38 +0.51%
27.26 +4.18%
3.19 +0.92%
248.94 +0.31%
95.59 +4.06%
218.97 +1.63%
1.57 +1.82%
1,442.08 +3.76%
405.29 +13.25%
154.73 +5.60%
202.44 +2.67%
122.12 +11.28%
81.68 +5.91%
58.09 +5.10%
118.40 +1.72%
30.27 +6.91%
13.57 +6.57%
145.09 +3.61%
32,986.25 -1.06%
145.98 +2.98%
111 +6.15%
0.08 +6.46%
105.37 +5.11%

*Ha 18:00 mck 03-09, no gaHHbIM

Bloomberg
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Utorm ToproB no ¢blouepcam 3a Hepgenw (ANA BaNlOT U CbipbeBbIX
KOTMPOBOK AaHHble ¢ 6upxk CLLA)

OTKpbITbIA U3m.
P
. TukKke asmep Data PacuetHas uHTepec(koHTp.) U3m. OTKP-
Ba3oBbiv aKTUB KOHTpPakK UHTepeca
o] 1a nUcnonHeHunA ueHa AHA Ha aary 1 Heaenio UeHbl
o630pa Hasag
RIU9 | 1000 9/15/2010 147045 539058 486756
NHaekc PTC
RIZO | 1000 12/14/2010 146400 539058 486756
WHaexc PTC- RSU9 1 9/15/2010 9664 9238 5680
CraHgapT
RSZ9 1 12/14/2010 9300 9238 5680 -
O6bIKHOBEHHbIE GMU 10 9/14/2010 52885 16684 20046 -16.77%
akumm TMK Q
y GMz9 | 10 12/14/2010 52765 16684 20046 | - 16.77%
«Hopunbckum
OBbIKHOBEHHbE GzU9 | 100 9/14/2010 16294 509554 521170 2.23%
aKuwm Fasnpom Gzz9 | 100 9/14/2010 16294 509554 521170 2.23%
OBbIKHOBEHHbE LKU9 10 9/14/2010 16771 138998 174312 20.26%
akum HR Jlykonn 7971 19 12/14/2010 16833 138998 174312 | - 220.26%
OBbIKHOBEHHbIE RNU9 | 100 9/14/2010 20260 37156 48946 24.09%
aKkumu PochedTs RNZ9 | 100 12/14/2010 20281 37156 48946 | - 24.09%
OBbIKHOBEHHbIE SNU9 | 1000 9/14/2010 30286 4480 3826
aKkuum
SNZ9 | 1000 12/14/2010 30400 4480 3826
CyprytHedTeras
OBbIKHOBEHHbE SRU9 | 100 9/14/2010 8180 1295370 | 1117282
akumm Coepbark SRZ9 100 12/14/2010 8235 1295370 | 1117282
Npuennernposantbie | SPUS | 100 9/14/2010 5813 148914 196598 24.25%
akumm Coepbank SPz9 | 100 9/14/2010 5813 148914 196598 24.25%
OBbIKHOBEHHbE VBU9 | 100000 | 9/14/2010 8430 103482 76540
aKuwum BTb VBZ9 | 100000 | 9/14/2010 8430 103482 76540
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OBbIKHOBEHHbIE PZU9 10 9/14/2010 14404 534 #N/A N/A -
akuum flonioc-301010 577 10 9/14/2010 14404 534 #N/A N/A -
OBbikroserbe | TNU9 1 9/14/2010 32963 3392 3720 -0.59% | -8.82%
aKkuun TpaHcHedTe [Ty 7g 1 12/14/2010 33380 3392 3720 -0.06% | -8.82%
OBbIKHOBEHHbE TTU9 | 100 9/14/2010 14541 1850 3194 -42.08%
aKuuy TatHedTo TTZ9 | 100 12/14/2010 14589 1850 3194 - -42.08%
OBbikhosenne | CHU9 | 100 9/14/2010 39463 1384 1318
akuun Cesepcranc oz 100 12/14/2010 39100 1384 1318 -
HedTb «BpeHT» COVOo 10 9/15/2010 76.93 817549 #N/A N/A -
coz0 1 11/15/2010 77.76 817549 | #N/AN/A -
GCVO 1 10/27/2010 1252.1 582029 521667
3onoto
GCZ0 1 12/29/2010 1253.4 582029 521667
MnatuHa PL2 1 1/27/2011 1556.6 31494 30260
PL3 1 4/27/2011 1558.2 31494 30260
Nannaguit PAVO 1 10/27/2010 524.3 20809 20366
PAZO 1 12/29/2010 525.25 20809 20366
EDV9 1 14.09.2009 75.025 8267 5308 -2.23%
EUR/USD EDZ9 1 14.12.2009 1.281 240774 226867
Siu9 1 14.09.2009 3.253 37091 32807
RUB/USD Siz9 1 14.12.2009 3.23 37091 32807
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bakBopaauua ¢blouepc-6asmnc no nHaekcy PTC
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BHYTpeHHAA-UcTopruYecKan BonatuabHocTb, 30 AH.
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BpemeHHas cTpyKtypa ETF Market Vectors Russia
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KaneHaapb Makpo3KOHOMUYECKOW CTaTUCTUKN* \

Bpemsa, GMT CrpaHa [aHHble Mepuog | MporHo3 Mpown.
09/06/2010 04:00 IN BoJ Monetary Policy Meeting 6-Sep
09/06/2010 UK New Car Registrations (YoY) AUG -- -13.20%
09/06/2010 08:30 EC Sentix Investor Confidence SEP 9 8.5
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09/06/2010 09:00 EC ECB's Stark Speaks in Berlin 23-Apr
06-10 SEP UK Halifax House Price 3Mths/Year AUG 4.40% 4.90%
06-10 SEP UK Halifax House Prices sa (MoM) AUG -0.50% 0.60%

09/06/2010 16:01 CH China Manpower Survey 4Q -- 27%
09/06/2010 23:01 UK BRC August Retail Sales Monitor 6-Sep
09/06/2010 23:50 IN Official Reserve Assets AUG -- $1063.5B
09/07/2010 05:00 IN Leading Index CI JULP 98.2 99
09/07/2010 05:00 IN Coincident Index Cl JULP 101.8 101.3
09/07/2010 06:00 EC ECB's Bini Smaghi Speaks in Beijing 23-Apr
09/07/2010 10:00 GE Factory Orders MoM (sa) JuL 0.50% 3.20%
09/07/2010 10:00 GE Factory Orders YoY (nsa) JuL 20.60% 24.60%

09/07/2010 EC ECB's Reserve Maintenance Period Ends 23-Apr

09/07/2010 IN BOJ Target Rate 7-Sep 0.10% 0.10%
09/07/2010 15:00 us U.S. Fed to Purchases Notes/Bonds 23-Apr
09/07/2010 15:30 us U.S. to Sell USD30 Bln 3-Month Bills 7-Sep
09/07/2010 15:30 us U.S. to Sell USD30 BIn 6-Month Bills 7-Sep
09/07/2010 17:00 us U.S. to Sell USD33 BIn 3-Year Notes 7-Sep
09/07/2010 17:30 EC ECB's Stark Speaks in Wiesbaden 23-Apr
09/07/2010 21:00 us ABC Consumer Confidence 5-Sep -- -45
09/07/2010 23:01 UK BRC August Shop Price Index 7-Sep
09/07/2010 23:50 IN Machine Orders (MoM) JUL 2.00% 1.60%
09/07/2010 23:50 IN Machine Orders YOY% JUuL 8.10% -2.20%
09/07/2010 23:50 IN Current Account Total JUuL ¥1534.6B | ¥1047.1B
09/07/2010 23:50 IN Adjusted Current Account Total JUuL ¥1362.9B | ¥1362.1B
09/07/2010 23:50 IN Trade Balance (BoP Basis) JUL ¥865.0B ¥769.0B
09/08/2010 04:30 IN Bankruptcies (YoY) AUG -- -23.10%
09/08/2010 05:00 IN Eco Watchers Survey: Current AUG 49.9 49.8
09/08/2010 05:00 IN Eco Watchers Survey: Outlook AUG 46.4 46.6
09/08/2010 06:00 GE Trade Balance JUuL 13.0B 14.1B
09/08/2010 06:00 GE Imports SA (MoM) JUuL 0.10% 1.90%
09/08/2010 06:00 GE Current Account (EURO) JUL 11.5B 12.98
09/08/2010 06:00 GE Exports SA (MoM) JUL 0.00% 3.80%
09/08/2010 08:30 UK Industrial Production (MoM) JUL 0.40% -0.50%
09/08/2010 08:30 UK Industrial Production (YoY) JUuL 2.00% 1.30%
09/08/2010 08:30 UK Manufacturing Production (MoM) JUuL 0.30% 0.30%
09/08/2010 08:30 UK Manufacturing Production (YoY) JuL 4.90% 4.10%
09/08/2010 10:00 GE Industrial Production MoM (sa) JUL 1.00% -0.60%
09/08/2010 10:00 GE Industrial Prod. YoY (nsa wda) JUL 12.50% 10.90%
09/08/2010 11:00 us MBA Mortgage Applications 3-Sep -- 2.70%

09/08/2010 UK NIESR GDP Estimate AUG -- 0.90%
09/08/2010 15:30 us U.S. to Sell 4-Week Bills 8-Sep
09/08/2010 16:00 us DOE Short-Term Crude Outlook SEP -- 83.5
09/08/2010 16:00 us DOE Short-Term Diesel Outlook SEP -- 3.14
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09/08/2010 16:00 us DOE Short-Term Ht Oil Outlook SEP -- 3.12
09/08/2010 16:00 us DOE Short-Term NatGas Outlook SEP -- 12.34
09/08/2010 16:00 us DOE Short-Term Mogas Outlook SEP -- 2.92
09/08/2010 16:00 LX Mersch, Juncker, Maystadt Speak At Event 23-Apr
09/08/2010 17:00 us U.S. to Sell USD21 BIn 10-Year Notes 8-Sep
09/08/2010 18:00 us Fed's Beige Book 23-Apr
09/08/2010 18:00 us Fed Releases Beige Book Economic Report 8-Sep
09/08/2010 19:00 us Consumer Credit JuL -$4.8B -$1.3B
09/08/2010 20:30 us API U.S. Crude Oil Inventories 3-Sep -- 4765K
09/08/2010 20:30 us AP| U.S. Gasoline Inventories 3-Sep -- -589K
09/08/2010 20:30 us APl U.S. Distillate Inventory 3-Sep -- -1860K
09/08/2010 20:30 us API Cushing Crude OK Inventory 3-Sep -- -503K
09/08/2010 23:50 IN BSI Large All Industry (QoQ) 3Q -- 4
09/08/2010 23:50 IN BSI Large Manufacturing (QoQ) 3Q -- 10
09/09/2010 05:00 IN Consumer Confidence AUG -- 43.4
09/09/2010 05:00 JN Consumer Confidence Households AUG 43.6 43.3
09/09/2010 06:00 GE Consumer Price Index (MoM) AUGF 0.00% 0.00%
09/09/2010 06:00 GE CPI - EU Harmonised (MoM) AUGF 0.00% 0.00%
09/09/2010 06:00 GE CPI - EU Harmonised (YoY) AUGF 0.90% 0.90%
09/09/2010 06:00 GE Consumer Price Index (YoY) AUGF 1.00% 1.00%
09/09/2010 08:00 EC ECB Publishes Sept. Monthly Report 9-Sep
09/09/2010 08:30 UK Visible Trade Balance GBP/Mn JUuL -£7500 -£7401
09/09/2010 08:30 UK Trade Balance Non EU GBP/Mn JUuL -£4300 -£4262
09/09/2010 08:30 UK Total Trade Balance (GBP/Min) JUuL -£3300 -£3260
09/09/2010 11:00 UK BOE Asset Purchase Target SEP 200B 200B
09/09/2010 11:00 UK BOE ANNOUNCES RATES 9-Sep 0.50% 0.50%
09/09/2010 12:30 us Trade Balance JuL -$47.3B -$49.9B
09/09/2010 12:30 us Initial Jobless Claims 4-Sep 470K 472K
09/09/2010 12:30 us Continuing Claims 28-Aug 4435K 4456K
09/09/2010 14:30 us EIA Natural Gas Storage Change 3-Sep -- 54
09/09/2010 15:00 us U.S. Fed to Purchases Notes/Bonds 23-Apr
09/09/2010 15:00 us DOE U.S. Crude Oil Inventories 3-Sep -- 3425K
09/09/2010 15:00 us DOE U.S. Gasoline Inventories 3-Sep -- -212K
09/09/2010 15:00 us DOE U.S. Distillate Inventory 3-Sep -- -739K
09/09/2010 15:00 us DOE U.S. Refinery Utilization 3-Sep -- -0.70%
09/09/2010 15:00 us DOE Cushing OK Crude Inventory 3-Sep -- -503K
09/09/2010 15:00 us DOE Crude Oil Implied Demand 3-Sep -- 14792
09/09/2010 15:00 us DOE Gasoline Implied Demand 3-Sep -- 9584
09/09/2010 15:00 us DOE Distillate Implied Demand 3-Sep -- 4603.6
09/09/2010 EC ECB's Mersch Presents BCL's Second 9-Sep
09/09/2010 17:00 us U.S. to Sell USD13 BIn 30-Year Bonds 9-Sep
09/09/2010 17:00 SP ECB's Ordonez Speaks in Madrid 23-Apr
09/09/2010 23:50 IN Gross Domestic Product (QoQ) 2QF 0.40% 0.10%
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09/09/2010 23:50 IN GDP Annualized 2QF 1.50% 0.40%
09/09/2010 23:50 JN Domestic CGPI (MoM) AUG -0.10% -0.10%
09/09/2010 23:50 JN Domestic CGPI (YoY) AUG -0.20% -0.10%
09/10/2010 CH Trade Balance (USD) AUG $26.80B $28.73B
09/10/2010 06:40 EC Austria's WIFO Reports Final Quarterly 10-Sep
09/10/2010 CH Exports YoY% AUG 34.50% 38.10%
09/10/2010 CH Imports YoY% AUG 27.00% 22.70%
09/10/2010 IN Cabinet Office Monthly Economic Report 23-Apr
09/10/2010 14:00 us Wholesale Inventories JUL 0.40% 0.10%

3aaBneHue 06 orpaHNUYeHUM OTBETCTBEHHOCTU: HacTosAwme 0630pbl NOArOTOBNAEHDI B
MHPOPMALMOHHbBIX Lenax. OHU HU B KOEM C/ly4ae He ABAAIOTCA U HE AO/KHbI
paccMaTpuBaTbCA KAk NpeanoXeHne KynuTb AN NpoaaTbh COOTBETCTBYIOLLME LEHHbIE
6ymaru. MHdopmaums, cogeprkallancs B AaHHbIX 0630pax, Nnosy4yeHa U3 Bbi3blBaOLLNX
[0BepPUA OTKPbITbIX UCTOYHWKOB. HeCcMOTps Ha To, YTo Npu NoarotToske 0630poB 6bian
npeanpuHATbI HeObXoAMMblE MepPbl AR NOAYYEHUA AOCTOBEPHON MHbOpMaumn, UK
PYCC-UHBECT He uckato4aeT BO3MOXKHOCTb BK/KOYEHUA B 0630p OWMGOYHOM
nHopmaL MK, NpesocTaBNEHHOM COOTBETCTBYHOLWMMMU UCTOYHUKAMM, U HE HECET 33 3TO
otBeTcTBeHHOCTU. K PYCC-UHBECT, ero paboTHMKM U KIMEHTbI MOTYT ObITb
3aMHTEpPeCcOBaHbl B MOKYMKE UM NPOAAXKe LLeHHbIX Bymar, ynoMaHyTbIX B 0630pax.

WWW.russ-invest.com
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