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20 ceHTA6psa 2010 roaa

MHAMKaTOPbI pbIHKA 33 Heaento*

CDS EM 5Y 11155 +0.60% Ha npoweawen Heaene Ha POCCUNCKOM
CDSRussia5Y - 164.3333  -0.0%% ' 1 \ike  Habnoganach pasHOHanpaBAeHHas
US Tsys 10Y 3.16% +0.65%
EUR/USD 13048  +291%  OMHAMMKa KOTMPOBOK. CDS Ha 5-Tn netHui
USD/IPY 8576 L% BepEHHbIN A0 HE3HAUNTENbHO BbIPOCAM
EUR/GBP 0.83422 -1.03% yBep A P !
Hedtb (Brent) 778 -059%  KaK M [JOXOA4HOCTb no obauraumam Poccua-7.
3onoT0 1277.3 +2.53% H 6
Meas 1700 42 86% €0XUnAaHHOe pe3Koe CHUXeHue Kypca pybns
Hukens 23257 +338% | cnocobCTBOBANO  HEraTMBHOM  AMHaMUKe
S&P 500 1126 +1.46%
VIX 246 +173  Pbtodepca Ha uHgekc PTC. Jingepamu pocta B
DIIA 10520 +1.22% 1 «nepBOM  3lWIENOHe» 33 HeAeNtlo  CTanu
Topix 846 +0.12%
Shanghai 2508689  -2.42% PbloYepcbl Ha MNPUBUAETMPOBAHHbIE AKLMMU
DJ EURO 2752.85 -0.93% C ~

rytHedTerasa. B aytcangepax 3aKOHUMAU
PTC Unpekc 1464.18 -1.54% ypry d) Y AEP
PTC Gbiouepc 146175  -1.96% = Hedento  ¢dbioyepcbl  Ha  akuumm  TMK

Hopwunbcknin Hukenb 1 06bIkHOBEHHbIe akumn CypryTHedTerasa. OTKpbITbIN
MHTepec B AeKabpbckux dbloyepcax pPoC MO Mepe POSNMPOBaAHUA
NHBECTOpPamMu.

BHYTpeHHsiA BONATUABLHOCTb Ha AeKabpbCKMX OMUMOHAX «Ha AeHbrax» K
KOHLY Heaenu 6bina B6an3N ypoBHA 27.5%. BpemeHHas CTPyKTypa HOCUT
NAOCKUI XapaKTep. [ekabpbckuii dbloyepc TOpryetcs B HE3HAUYUTENbHOM
63akBOpAaLUM.

PasHMUa BO BHYTPEHHEW BONATUABHOCTM Ha onunoHax 90%-110%

HaXo4WTCA HA OTHOCUTENbHO HM3KOM YypoBHe. Cnpen BHYTPEHHEWN
BONAaTMABLHOCTU MHAEKca Dow Jones Eurostoxx 600 n nHaekca PTC octaeTtcA

Ha MUHUMYMaX.

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

68.27
418.68

+7.12%
+0.92%
0.36 +0.00%
162.16 -1.42%
4,946.37 -5.08%
1.61 -1.53%
0.05 -7.42%
1,704.18
28.13
3.22 -2.45%
256.37

-0.71%
+2.54%

+0.49%
99.55 -1.00%
234.13 +2.82%
1.55 -3.00%
1,383.16 -1.96%
459.88 +5.99%
153.65 +0.46%
201.69 -1.96%
135.71 +2.82%
82.12 -1.38%
-2.36%
-4.59%
-4.01%

+1.42%

58.87
117.97
29.48
14.46
145.73
34,193.77
142.72

+0.63%
+0.24%
-2.80%
1.21 +7.66%
0.09 -1.61%

114.27 +7.80%

*Ha 18:30 mck 17-09, no gaHHbIM

Bloomberg
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Utorm ToproB no ¢blouepcam 3a Hepgenw (ANA BaNlOT U CbipbeBbIX
KOTMPOBOK - AaHHble ¢ Gupxk 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
RIZO | 1000 12/14/2010 146705 358134 486756 1.68% | -26.42%
NHaekc PTC
RIHO | 1000 3/15/2011 146140 357332 486756 2.17% | -26.59%
WHaexc PTC- RSZ9 1 12/14/2010 9765 8330 5680 “1.60%
CraHgapT
RSHO 1 3/14/2011 #N/A N/A 8330 5680 -
O6bIKHOBEHHbIE GMZ9 10 12/14/2010 49719 24308 20046 -5.30%
akumm TMK
y GMH 10 3/14/2011 #N/A N/A 24308 20046 | -
«Hopunbckum
2]
OBbIKHOBEHHbE Gzz9 | 100 12/14/2010 16414 415956 521170 0.82% | -20.19%
aKuwm Fasnpom GZHO | 100 12/14/2010 16414 415956 521170 0.82% | -20.19%
OBbIKHOBEHHbE LKZ9 10 12/14/2010 17317 109290 174312 0.15% | -37.30%
aku HR Jlykonn g™ 1 3/14/2011 17360 109290 174312 | - 237.30%
OBbIKHOBEHHbIE RNZ9 | 100 12/14/2010 20520 31872 48946 2.06% | -34.88%
aKkumu PochedTs RNHO | 100 3/14/2011 20500 31872 48946 | - 34.88%
OBbIKHOBEHHbIE SNz9 | 1000 9/14/2010 | #N/AN/A 8736 3826
aKkuum
SNHO | 1000 12/14/2010 30225 8736 3826 3.73%
CyprytHedTeras
OBbIKHOBEHHbE SRZ9 | 100 12/14/2010 8334 659090 1117282 | -0.96% | -41.01%
akumm Coepbark SRHO | 100 3/14/2011 8422 659090 1117282 | -0.74% | -41.01%
Npuennernposantsie | SPZ9 | 100 12/14/2010 6030 102300 196598 136% | -47.96%
akumm Coepbank SPHO | 100 12/14/2010 6030 102300 196598 1.36% | -47.96%
OBbIKHOBEHHbE VBZ9 | 100000 | 12/14/2010 8932 95968 76540 1.26%
aKuwum BTb VBHO | 100000 | 12/14/2010 8932 95968 76540 1.26%

2 Omutpnii Kynewos dkuleshov@russ-invest.com 20 ceHTs6ps 2010 roga
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OBbIKHOBEHHbIE PzZ9 10 12/14/2010 14100 222 #N/AN/A | -0.73% | -
akuum flonioc-301010 75714 10 12/14/2010 14100 222 #N/AN/A | -0.73% | -
OBbIKHOBEHHbIE TNZ9 1 9/14/2010 | #N/AN/A 4102 3720
akuun TparcHedte "oy 1 12/14/2010 34463 4102 3720
OBbIKHOBEHHbE TT29 | 100 12/14/2010 14570 1468 3194 -54.04%
aKuuy TatHedTo TTHO | 100 6/14/2011 | #N/AN/A 1468 3194 -54.04%
OBbIKHOBEHHbE CHz9 | 100 9/14/2010 | #N/AN/A 1692 1318
akuyn Cesepcrane  Fepyn T 100 12/14/2010 41835 1692 1318
HedTb «BpeHT» COVOo 10 9/15/2010 78.91 738152 #N/A N/A -
coz0 1 11/15/2010 78.8 738152 | #N/AN/A | -0.77% | -
GCVO 1 10/27/2010 1272.2 597207 521667
3onoto
GCZ0 1 12/29/2010 12738 597207 521667
MnatuHa PL2 1 1/27/2011 1617 35581 30260
PL3 1 4/27/2011 1619.4 35581 30260
Nannaguit PAVO 1 10/27/2010 548.4 23799 20366
PAZO 1 12/29/2010 549.35 23799 20366
EDV9 1 14.09.2009 74.575 10283 5308 -3.53%
EUR/USD EDZ9 1 14.12.2009 1.3076 166978 226867 -26.40%
Siu9 1 14.09.2009 3.254 35346 32807
RUB/USD Siz9 1 14.12.2009 3.183 35346 32807 -0.50%
3 Omutpnii Kynewos dkuleshov@russ-invest.com 20 ceHTs6ps 2010 roga
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bakBopaauua ¢blouepc-6asmnc no nHaekcy PTC
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YcpeaHeHHaa 60-AHeBHAA BHYTPEHHAA BONAaTUAbHOCTb NO MHAEKCY PTC m
MHAEKcy eBponenckux akuumn DOW Jones Eurostoxx 600.
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Bpemsa, GMT CrpaHa [aHHble MNepuog | MporHo3 Mpown.

09/20/2010 08:00 EC ECB's Trichet Speaking in Tallinn, Estonia 23-Apr
09/20/2010 08:30 IR ECB's Honohan Speaks at Conference in 23-Apr
09/20/2010 08:30 UK Major Banks Mortgage Approvals AUG 46K 47K
09/20/2010 08:30 UK M4 Money Supply (MoM) AUG P 0.20% 0.40%
09/20/2010 08:30 UK M4 Money Supply (YoY) AUG P -- 2.30%
09/20/2010 11:25 EC Trichet in Tallinn, Estonia 23-Apr
09/20/2010 14:00 us NAHB Housing Market Index SEP 14 13
09/20/2010 15:00 us U.S. Fed to Purchase Notes/Bonds 23-Apr
09/20/2010 15:30 us U.S. to Sell USD29 BIn 3-Month Bills 20-Sep
09/20/2010 15:30 us U.S. to Sell USD29 BIn 6-Month Bills 20-Sep

21-21 SEP us FOMC Meeting 21-Sep
09/21/2010 05:00 IN Coincident Index Cl JULF -- 101.8
09/21/2010 05:00 IN Leading Index CI JULF -- 98.2
09/21/2010 06:00 IN Machine Tool Orders (YoY) AUGF -- 170.00%
09/21/2010 08:30 UK Public Finances (PSNCR) AUG 8.1B -4.1B
09/21/2010 08:30 UK Public Sector Net Borrowing AUG 12.5B 3.2B

09/21/2010 PO Bank of Portugal Publishes Statistical 21-Sep

19-21 SEP GE German Chancellor Angela Merkel Travels 23-Apr
09/21/2010 12:30 us Housing Starts AUG 550K 546K
09/21/2010 12:30 us Housing Starts MOM% AUG 0.70% 1.70%
09/21/2010 12:30 us Building Permits AUG 560K 565K
09/21/2010 12:30 us Building Permits MOM% AUG 0.20% -3.10%
09/21/2010 13:00 us Fed's Open Market Committee Meets on 21-Sep
09/21/2010 18:15 us FOMC Rate Decision 21-Sep 0.25% 0.25%
09/21/2010 20:30 us API U.S. Crude Oil Inventories 17-Sep -- 3333K
09/21/2010 20:30 us API Cushing Crude OK Inventory 17-Sep -- -76K
09/21/2010 20:30 us API U.S. Distillate Inventory 17-Sep -- -1524K
09/21/2010 20:30 us API U.S. Gasoline Inventories 17-Sep -- -963K
09/21/2010 21:00 us ABC Consumer Confidence 19-Sep -- -43

12-22 SEP us Denver Gold Forum 22-Sep
09/22/2010 04:30 IN All Industry Activity Index (MoM) JUL 1.00% 0.10%
09/22/2010 05:00 IN Supermarket Sales (YoY) AUG -- -1.20%
09/22/2010 08:30 UK Bank of England Minutes 22-Sep
09/22/2010 09:00 EC Industrial New Orders SA (YoY) JuL 16.20% 22.60%
09/22/2010 09:00 EC Industrial New Orders SA (MoM) JUL -1.40% 2.50%
09/22/2010 11:00 us MBA Mortgage Applications 17-Sep -- -8.90%

20-22 SEP us UN General Assembly Annual Meeting 23-Apr
09/22/2010 14:00 EC Euro-Zone Consumer Confidence SEP A -10 -11
09/22/2010 14:00 us House Price Index MoM JuL -0.10% -0.30%
09/22/2010 14:30 us DOE U.S. Crude Oil Inventories 17-Sep -- -2489K
09/22/2010 14:30 us DOE U.S. Gasoline Inventories 17-Sep -- -694K
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09/22/2010 14:30 us DOE U.S. Distillate Inventory 17-Sep -- -340K
09/22/2010 14:30 us DOE U.S. Refinery Utilization 17-Sep -- -0.60%
09/22/2010 14:30 us DOE Cushing OK Crude Inventory 17-Sep -- -581K
09/22/2010 14:30 us DOE Crude Oil Implied Demand 17-Sep -- 14956
09/22/2010 14:30 us DOE Gasoline Implied Demand 17-Sep -- 9229.7
09/22/2010 14:30 us DOE Distillate Implied Demand 17-Sep -- 4609.6
09/22/2010 15:00 us U.S. Fed to Purchase Notes/Bonds 23-Apr
09/23/2010 06:00 GE Economist Magazine Conferences: Berlin 23-Apr
09/23/2010 07:30 GE PMI Manufactﬁring SEP A 57.6 58.2
09/23/2010 07:30 GE PMI Services SEP A 57.2 57.2
09/23/2010 08:00 EC PMI Composite SEP A 55.7 56.2
09/23/2010 08:00 EC PMI Manufacturing SEP A 54.5 55.1
09/23/2010 08:00 EC PMI Services SEP A 55.5 55.9
09/23/2010 08:30 UK BBA Loans for House Purchase AUG 34000 33698
09/23/2010 12:30 us Geithner Speaks in Dallas to U.S. Hispanic 23-Apr
09/23/2010 12:30 us Initial Jobleés Claims 18-Sep 450K 450K
09/23/2010 12:30 us Continuing Claims 11-Sep 4492K 4485K
09/23/2010 14:00 us Existing Home Sales AUG 4.10M 3.83M
09/23/2010 14:00 us Leading Indicators AUG 0.10% 0.10%
09/23/2010 14:00 us Existing Home Sales MoM AUG 7.10% -27.20%
09/23/2010 14:30 us EIA Natural Gas Storage Change 17-Sep -- 103
09/23/2010 14:40 us Fed's Evans Gives Welcome Remarks at 23-Apr
09/23/2010 17:00 us Former Fed Chair Volcker Speaks at Chicago | 23-Apr
09/23/2010 20:00 us RPX Composite 28dy YoY JUuL -- 0.16%
09/23/2010 20:00 us RPX Composite 28dy Index 31-Jul -- 197.09
09/24/2010 01:35 CH MNI Business Condition Survey SEP -- 62.16
09/24/2010 06:00 GE Import Price Index (MoM) AUG 0.30% -0.20%
09/24/2010 06:00 GE Import Price Index (YoY) AUG 8.70% 9.90%
09/24/2010 08:00 GE IFO - Business Climate SEP 106.4 106.7
09/24/2010 08:00 GE IFO - Current Assessment SEP 108.7 108.2
09/24/2010 08:00 GE IFO - Expectations SEP 104 105.2
21-24 SEP us Clinton Global Initiative 23-Sep
09/24/2010 12:30 us Durable Goods Orders AUG -1.00% 0.30%
09/24/2010 12:30 us Durables Ex Transportation AUG 1.00% -3.80%
09/24/2010 12:30 us Cap Goods Orders Nondef Ex Air AUG 4.00% -8.00%
09/24/2010 12:30 us Cap Goods Ship Nondef Ex Air AUG -- -1.50%
09/24/2010 13:00 us Fed's Duke Gives Opening Remarks at 23-Apr
09/24/2010 13:15 us New York Fed's Cumming Speaks at Chicago 23-Apr
09/24/2010 14:00 us New Home Sales AUG 295K 276K
09/24/2010 14:00 us New Home Sales MoM AUG 6.90% -12.40%
09/24/2010 15:00 us U.S. Fed to Purchase Notes/Bonds 23-Apr
09/24/2010 17:00 us Fed's Lacker Speaks on Economic Outlook in 15-Jan
09/24/2010 17:00 us Baker Hughes U.S. Rig Count 24-Sep -- --
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09/24/2010 20:30 us Fed Chairman Bernanke Speaks in Princeton ‘ 23-Apr ‘

3aaBneHue 06 orpaHNMYeHUU OTBETCTBEHHOCTU: HacToslime 0630pbl NOArOTOBAEHbI B
NHPOPMaLMOHHBIX Lensx. OHU HU B KOEM C/lyYae He ABAAIOTCA U He SO/IKHbI
paccmaTpuBaTbCA Kak NpeanoXeHne KynuTb an NpoaaTb COOTBETCTBYIOLME LEeHHble
6ymarun. MHbopmaLma, cogepKallanca B AaHHbIX 0630pax, NoyYeHa U3 Bbi3blBAOLMX
[0BepUs OTKPbITbIX UICTOYHMKOB. HecmoTpA Ha To, 4To Npu noarotoske 0630poB 661N
npegnpuHAaTbl HeobxogMmble Mepbl AN NOJYYeHUA AOCTOBEPHOM MHPopmauunm, UK
PYCC-UHBECT He ucKkto4aeT BO3MOXKHOCTb BKAOYEHUA B 0630p owmbouHom
MHbOPMaL MK, NPeaOCTaBAEHHOW COOTBETCTBYOLLMMM UCTOYHUKAMM, U HE HECET 3a 3TO
oTtBeTcTBeHHOCTU. UK PYCC-UHBECT, ero paboTHUKK U KAUEHTbI MOTYT bbITb
3aMHTepecoBaHbl B MOKYNKE UAW NPoAaKe LEeHHbIX bymar, ynomaHyTbIX B 0630pax.

WWW.russ-invest.com

Mocksa CaHkT-MeTepbypr Camapa

Ten: +7(495) 363-93-80 Ten: +7(812) 337-55-37 TenedoH: +7 (846) 262-75-52

dakc: +7(495) 363-93-90 dakc: +7(812) 337-55-37 dakc: +7 (846) 262-75-52

E-mail: mail@russ-invest.com E-mail: spb@russ-invest.com E-mail: sam@russ-invest.com

Aapec: Mocksa, 119019, 5-3/12 Appec: 190002, CMb, HabepeskHas p. Appec: 443067, Camapa, yn. larapwvHa,
HalLoKMHCKMI nepeynok ®oHTaHKK, 52 Aom 95

2007 | OAO «MK PYCC-UHBECT»

Nnuensuna GCPHP Ne077-08757-000100 1 Ne077-08755-001000
Nnuensuna GCPHPP Ne177-06310-100000 n Ne177-06312-010000
NnueHsuna ®COP Ne906
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