pYyCC-UHBECT

HWHBECTHLWOHHAR
EQMMaHWA

APBEUTPAXHbIA MOHUTOP

4 oKTA6pa 2010 ropa

ExxeHeaenbHbI 0630p NO PbIHKY AEPUBATUBOB

T 7 ;
CDS EM 5Y 113.0229  +0.19% Ha npoweawen Hepgene Ha pPOCCUUCKOM

CDS Russia5Y  160.8413 2.50% AFLT RX 66.97 +1.67%
ussia . -2.50%
bIHKe npeobnana acTywasn MHAMMKA -0.945
US Tsys 10Y 297%  s06a% P p pacTyuy A CHMF RX 453.80 0.94%
EUR/USD 13764  +1.99%  AWHAMMWKA KOTUPOBOK. CDS Ha 5-Tm netHui FEES RX 0.37 +2.79%
USD/JPY 83.21 +1.20% o 9
EUR;GBP 08toss  1osy CYBEPEHHbI Aonr cHusuauch. Cutyaums Ha GAZP RX 16145 2d4%
: IR . . GMKN RX 5,269.00 +4.27%
Hegrb (Brent) 8325  +558% = BAJIlOTHOM  pPbIHKE  HOCMAA  CMOKOMHbIN )
30n010 13208 +1.71% HYDR RX 158 +0.57%
Meab 8014 +0.87% | XAPaKT€P,  npu  3TOM  3HAYUTENbHOrO IUES RM 005  +3.49%
Hukenb 23406 +2.09%  ykpenneHuAa pybna K ponnapy CLWA He LKOH RX 1,756.09 -2.41%
S&P 500 1146.24 -0.26% B
VIX 9334 47400, Habnoganoch. Jlugepamy pocta B «nNepBom MAGN RX 3020 A%
0 MSNG RX 3.51 +8.86%
DIIA 10790 +0.06% ' 31enoHe» 3a Heaeno cTann ¢brovepcbl Ha
Topix 830.5 +0.42% MTSI RX 249.80 -1.51%
Shanghai 2655.658  +2.47% aKuumm  PocHedtm wn  TMK  «Hopunbckmi NLMK RX 112.74 +8.00%
DJEURO 274487 -170% | Hypenby. B ayTcaligepax 6b1amn pbroyepchbl Ha NOTK RX 239.00  +0.50%
PTC UHpekc 1532.12 +2.92%
CDS EM 5Y 113.0229  +0.19% = akummn Cesepcranu. OGKC RX 165 +0.98%
PLZL RX 1,400.00 +1.36%
BHYTpEHHAA BONATUABbHOCTb Ha AeKabpbCKMX OMUMOHAX «Ha AeHbrax» K PMTLRX 458.66 -5.35%
KOHLY HeAenu 6bina B6AM3M ypoBHA 23.8%. BpemeHHan CTpyKTypa Hocut | TASPRX 17110 e
o ROSN RX 211.61 +4.85%
NNOCKUIN XapaKTep.
RTKM RX 133.89 +0.35%
o SBERO3 RX 89.12 +5.11%
PasHnua BO BHYTpeHHen BONATUABHOCTM Ha onumoHax 90%-110%
SBERPO3 RX 62.35 +1.93%
HaXoAMTCA HaA OTHOCMTENIbHO HU3KOM ypoBHe. Cnpea BHYTpPeHHeM SIBN RX 118.90 040%
BONATUNbHOCTM nHAeKca Dow Jones Eurostoxx 600 n nuaekca PTC octaeTca SNGS RX 29.57 +3.78%
Ha MUHMMYMaX. SNGSP RX 14.75 +3.65%
TATN3 RX 149.20 +2.24%
TRNFP RX 33,950.00 -1.57%
URKA RX 134.22 -2.20%
URSI RX 1.19 +0.85%
VTBR RX 0.09 +2.37%
VTEL RX 114.96 +1.84%

*Ha 18:30 mck 1-10, no gaHHbIM
Bloomberg
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ExxepHeBHbIV 0630p

Utorm ToproB no ¢blouepcam 3a Hepgenw (ANA BaNOT U CbipbeBbIX
KOTMPOBOK - AaHHble ¢ Gupxk CLLA)

OTKpbITbIA U3m.
P
. TukKke asmep Data PacuetHas uHTepec(koHTp.) U3m. OTKP-
Bba3oBbi aKTUB KOHTpaK MHTepeca
o] 1a nUcnonHeHunA ueHa AHA Ha aary 1 Heaenio UeHbl
o630pa Hasag
RIZO | 1000 12/14/2010 150715 460356 486756 5.42%
NHaekc PTC
RIHO | 1000 3/15/2011 150375 460356 486756 5.42%
Wnaekc PTC- RSZ9 1 12/14/2010 9799 6662 5680
CraHgapT
RSHO 1 3/14/2011 9999 6662 5680
O6bIKHOBEHHbIE GMZ9 10 12/14/2010 51524 26778 20046
akumm TMK
y GMH 10 3/14/2011 #N/A N/A 26778 20046
«Hopunbckum
2]
OBbIKHOBEHHbE Gzz9 | 100 12/14/2010 16053 708544 521170
aKuwm Fasnpom GZHO | 100 12/14/2010 16053 708544 521170
OBbIKHOBEHHbE LKZ9 10 12/14/2010 17420 152850 174312 295% | -12.31%
aku HR Jlykonn g™ 1 3/14/2011 17460 152850 174312 12.31%
OBbIKHOBEHHbIE RNZ9 | 100 12/14/2010 20350 37628 48946 23.12%
aKkumu PochedTs RNHO | 100 3/14/2011 20240 37628 48946 23.12%
O6bIKHOBEHHbIe SNZ9 | 1000 9/14/2010 | #N/AN/A 7404 3826
aKkuum
SNHO | 1000 12/14/2010 29360 7404 3826
CyprytHedTeras
OBbIKHOBEHHbE SRZ9 | 100 12/14/2010 8640 952652 1117282 14.73%
akumm Coepbark SRHO | 100 3/14/2011 8678 952652 1117282 -14.73%
Npuennernposantsie | SPZ9 | 100 12/14/2010 6167 191738 196598 2.47%
akumm Coepbank SPHO | 100 12/14/2010 6167 191738 196598 2.47%
OBbIKHOBEHHbE VBZ9 | 100000 | 12/14/2010 8796 76640 76540
aKuwum BTb VBHO | 100000 | 12/14/2010 8796 76640 76540
2 OmuTpuii Kynewos dkuleshov@russ-invest.com 4 okTA6ps 2010 roaa
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OBbIKHOBEHHbIE PzZ9 10 12/14/2010 14080 188 #N/A N/A -
akuum flonioc-301010 75714 10 12/14/2010 14080 188 #N/A N/A -
OBbIKHOBEHHbIE TNZ9 1 9/14/2010 | #N/AN/A 5542 3720
akuun TparcHedte "oy 1 12/14/2010 34169 5542 3720 -2.37%
OBbIKHOBEHHbE TT29 | 100 12/14/2010 14700 1650 3194 -48.34%
aKuuy TatHedTo TTHO | 100 6/14/2011 | #N/AN/A 1650 3194 - -48.34%
OBbIKHOBEHHbE CHz9 | 100 9/14/2010 | #N/AN/A 3482 1318
akuyn Cesepcrane  Fepyn T 100 12/14/2010 45173 3482 1318 -
HedTb «BpeHT» COVOo 10 9/15/2010 #N/A N/A 817269 #N/AN/A | #N/A -
coz0 1 11/15/2010 82.59 817269 | #N/AN/A ry -
GCVO 1 10/27/2010 1307.8 612454 521667
3onoto
GCZ0 1 12/29/2010 1309.6 612454 521667
MnatuHa PL2 1 1/27/2011 1658.6 37808 30260
PL3 1 4/27/2011 1689.1 37808 30260
Nannaguit PAVO 1 10/27/2010 571.25 23802 20366
PAZO 1 12/29/2010 571.25 23802 20366
EDV9 1 14.09.2009 73.65 7429 5308 #N/A
EUR/USD EDZ9 1 14.12.2009 1.3634 187493 226867 ey -17.36%
Siu9 1 14.09.2009 | #N/AN/A 35369 32807 | #N/A
RUB/USD Siz9 1 14.12.2009 3.26 35369 2807 | - 03
3 OmuTpuii Kynewos dkuleshov@russ-invest.com 4 okTA6ps 2010 roaa
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bakBopaauua ¢blouepc-6asmnc no nHaekcy PTC

6000
4000

2000 n
0 T
-2000 ‘ﬂ

-4000

® S S ¢ o
@@@@@ﬁ@@@@

PasHuua BHyTpeHHeN BonaTuabHocT 90%-110% no nuHaekcy PTC

25
20
15
10 -
5
0 | : —
= I

-10
-15

S D OSSO S O
o o o o o o o o
RN QIS QAN S O P\ N

BHYTpeHHAA-UcTopruYecKan BonatuabHocTb, 30 gH.

70
60
40 ~
30 -
20 -
10

0 T T T T T T T T T
" QO O QO L O 9O O 9O O
\'» N '\, ,\"\, ,\’N, QN, %Qx '9'\’ N Q'\,
o \%\ \%\ RO A MR RO\

4 Omutpuii Kynewos dkuleshov@russ-invest.com

4 okTA6ps 2010 roaa



MHuBectnumoHHaa komnanua UK «PYCC-UHBECT »

WWW.russ-invest.com

ExxepHeBHbIV 0630p

YcpegHeHHaa 60-AHeBHAA BHYTPEHHAA BONAaTUAbHOCTb NO MHAEKCY PTC m
MHAEeKcy eBponenckux akummn DOW Jones Eurostoxx 600.
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Bpemsa, GMT CrpaHa [aHHble MNepuog | MporHo3 Mpown.
10/04/2010 01:30 IN Labor Cash Earnings YoY AUG 0.70% 1.30%
10/04/2010 04:00 IN BoJ Monetary Policy Meeting 4-Oct
10/04/2010 08:30 EC Sentix Investor Confidence oCcT 8 7.6
10/04/2010 08:30 UK PMI Construction SEP 51.4 52.1
10/04/2010 09:00 EC Euro-Zone PPI (MoM) AUG 0.20% 0.20%
10/04/2010 09:00 EC Euro-Zone PPI (YoY) AUG 3.60% 4.00%

10/04/2010 us CONF - Iron Ore & Coal World Shipping 23-Apr
10/04/2010 13:30 EC ECB Calls for Bids in 7-Day Tender 23-Apr
10/04/2010 14:00 us Factory Orders AUG -0.40% 0.10%
10/04/2010 14:00 us Pending Home Sales MoM AUG 2.80% 5.20%
10/04/2010 14:00 us Pending Home Sales YoY AUG 0.90% -20.10%
10/04/2010 15:30 us U.S. to Sell USD29 Bln 3-Month Bills 4-Oct
10/04/2010 15:30 us U.S. to Sell USD29 Bln 6-Month Bills 4-Oct
10/04/2010 15:30 us NY Fed's Sack to Speak at CFA Conference 23-Apr
10/04/2010 19:00 us Bernanke Speaks with College Students in 23-Apr
10/04/2010 19:00 us Bernanke Speaks With Rhode Island College 4-Oct
10/04/2010 23:30 us Bernanke Speaks on Fiscal Sustainability in 23-Apr
10/04/2010 23:30 us Bernanke Spéaks in Providence, Rhode 4-Oct
10/05/2010 02:30 CH China HSBC Services PMI SEP -- 57.6

04-05 OCT us NY Equity Options Conference 5-Oct

10/05/2010 IN BOJ Target Rate 5-Oct 0.10% 0.10%
10/05/2010 07:55 GE PMI Services SEPF 54.6 54.6
10/05/2010 08:00 EC PMI Composite SEPF 53.8 53.8
10/05/2010 08:00 EC PMI Services SEPF 53.6 53.6
10/05/2010 08:30 UK PMI Services SEP 51 51.3
10/05/2010 08:30 UK Official Reserves (Changes) SEP -- S754M
10/05/2010 09:00 EC Euro-Zone Retail Sales (MoM) AUG 0.20% 0.10%
10/05/2010 09:00 EC Euro-Zone Retail Sales (YoY) AUG 1.30% 1.10%
10/05/2010 09:15 EC ECB Announces 7-Day Tender Allotment 23-Apr
10/05/2010 10:00 PO ECB's Kranjec talks at press conference in 23-Apr
10/05/2010 14:00 us ISM Non-Manf. Composite SEP 52 51.5
10/05/2010 15:00 us U.S. Fed to Purchase Notes/Bonds 23-Apr
10/05/2010 15:30 us U.S. to Sell 4-Week Bills 5-Oct
10/05/2010 20:30 us AP1 U.S. Crude QOil Inventories 1-Oct -- -2415K
10/05/2010 20:30 us API Cushing Crude OK Inventory 1-Oct -- -399K
10/05/2010 20:30 us API U.S. Distillate Inventory 1-Oct -- -2814K
10/05/2010 20:30 us API U.S. Gasoline Inventories 1-Oct -- 3018K
10/05/2010 21:00 us ABC Consumer Confidence 3-Oct -- -45
10/05/2010 23:01 UK BRC September Shop Price Index 5-Oct

05-06 OCT us World Business Forum, Radio City Music 6-Oct

10/06/2010 UK New Car Registrations (YoY) SEP -- -17.50%
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10/06/2010 09:00 EC Euro-Zone GDP s.a. (QoQ) 2QF 1.00% 1.00%
10/06/2010 09:00 EC Euro-Zone GDP s.a. (YoY) 2QF 1.90% 1.90%
10/06/2010 09:00 EC Euro-Zone Household Cons (QoQ) 2QF 0.50% 0.50%
10/06/2010 09:00 EC Euro-Zone Gross Fix Cap (QoQ) 2QF 1.80% 1.80%
10/06/2010 09:00 EC Euro-Zone Govt Expend (QoQ) 2QF 0.50% 0.50%
10/06/2010 10:00 GE Factory Orders YoY (nsa) AUG 17.20% 17.70%
10/06/2010 10:00 GE Factory Orders MoM (sa) AUG 0.90% -2.20%
10/06/2010 11:00 us MBA Mortgage Applications 1-Oct -- -0.80%
10/06/2010 11:30 us Challenger Job Cuts YoY SEP -- -54.50%
10/06/2010 12:15 us ADP Employment Change SEP 23K -10K
10/06/2010 13:00 us Treasury's Geithner at Brookings Institution 23-Apr
10/06/2010 14:30 us DOE U.S. Crude Oil Inventories 1-Oct -- -475K
10/06/2010 14:30 us DOE U.S. Gasoline Inventories 1-Oct -- -3469K
10/06/2010 14:30 us DOE U.S. Distillate Inventory 1-Oct -- -1265K
10/06/2010 14:30 us DOE U.S. Refinery Utilization 1-Oct -- -2.00%
10/06/2010 14:30 us DOE Cushing OK Crude Inventory 1-Oct -- -399K
10/06/2010 14:30 us DOE Crude Oil Implied Demand 1-Oct -- 14635
10/06/2010 14:30 us DOE Gasoline Implied Demand 1-Oct -- 9593.6
10/06/2010 14:30 us DOE Distillate Implied Demand 1-Oct -- 4666.7
10/06/2010 15:00 us U.S. Fed to Purchase Notes/Bonds 23-Apr
10/06/2010 23:50 IN Official Reserve Assets SEP -- $1070.1B
05-07 OCT us Unconventional Gas Conference 7-Oct
10/07/2010 05:00 IN Coincident Index Cl AUG P 103.5 103
10/07/2010 05:00 IN Leading Index CI AUG P 99.1 100
10/07/2010 06:00 IN Machine Tool Orders (YoY) SEP P -- 170.00%
10/07/2010 08:30 UK Industrial Production (MoM) AUG 0.20% 0.30%
10/07/2010 08:30 UK Industrial Production (YoY) AUG 4.10% 1.90%
10/07/2010 08:30 UK Manufacturing Production (MoM) AUG 0.20% 0.30%
10/07/2010 08:30 UK Manufacturing Production (YoY) AUG 5.80% 4.90%
10/07/2010 10:00 GE Industrial Prod. YoY (nsa wda) AUG 9.80% 10.90%
10/07/2010 10:00 GE Industrial Production MoM (sa) AUG 0.50% 0.10%
10/07/2010 PO Bank of Portugal Publishes Autumn 7-Oct
10/07/2010 11:00 UK BOE Asset Purchase Target oCT 200B 200B
10/07/2010 11:00 UK BOE ANNOUNCES RATES 7-Oct 0.50% 0.50%
10/07/2010 11:45 EC ECB Announces Interest Rates 7-Oct 1.00% 1.00%
04-07 OCT UK Halifax House Price 3Mths/Year SEP 3.90% 4.60%
04-07 OCT UK Halifax House Prices sa (MoM) SEP -0.20% 0.20%
10/07/2010 12:30 EC Trichet Speaks at ECB Monthly News 7-Oct
10/07/2010 12:30 EC Trichet Speaks at ECB Monthly News 7-Oct
10/07/2010 12:30 EC TricHet Speaks at ECB Monthly News 7-Oct
10/07/2010 12:30 us Initial Jobless Claims 2-Oct 450K 453K
10/07/2010 12:30 us Continuing Claims 25-Sep 4450K 4457K
10/07/2010 UK NIESR GDP Estimate SEP -- 0.70%
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10/07/2010 14:30 us EIA Natural Gas Storage Change 1-Oct -- 74
10/07/2010 14:30 us ICSC Chain Store Sales YoY SEP 2.90% 3.20%
10/07/2010 17:20 us Fed's Fisher Speaks on Economic Conditions 23-Apr

10/07/2010 17:30 us Fed's Hoenig Speaks at Forum in Nebraska 23-Apr

10/07/2010 19:00 us Consumer Credit AUG -$3.3B -$3.6B
10/07/2010 23:50 IN Current Account Total AUG ¥1023.0B | ¥1675.9B
10/07/2010 23:50 IN Adjusted Current Account Total AUG ¥1082.0B | ¥1463.6B
10/07/2010 23:50 IN Trade Balance (BoP Basis) AUG ¥254.5B ¥916.1B
10/08/2010 04:30 IN Bankruptcies (YoY) SEP -- -14.30%
10/08/2010 05:00 JN Eco Watchers Survey: Current SEP 44.5 45.1
10/08/2010 05:00 IN Eco Watchers Survey: Outlook SEP -- 40
10/08/2010 06:00 GE Exports SA (MoM) AUG -0.30% -1.50%
10/08/2010 06:00 GE Imports SA (MoM) AUG 0.40% -2.20%
10/08/2010 06:00 GE Current Account (EURO) AUG 7.0B 9.0B
10/08/2010 06:00 GE Trade Balance AUG 11.5B 13.5B
10/08/2010 08:30 UK PPI Input NSA (MoM) SEP 0.40% -0.50%
10/08/2010 08:30 UK PPI Input NSA (YoY) SEP 8.60% 8.10%
10/08/2010 08:30 UK PPI Output n.s.a. (MoM) SEP 0.10% 0.00%
10/08/2010 08:30 UK PPI Output n.s.a. (YoY) SEP 4.30% 4.70%
10/08/2010 08:30 UK PPI Output Core NSA (MoM) SEP 0.20% 0.10%
10/08/2010 08:30 UK PPI Output Core NSA (YoY) SEP 4.30% 4.60%
10/08/2010 12:30 us Change in Nonfarm Payrolls SEP 0K -54K
10/08/2010 12:30 us Change in Private Payrolls SEP 77K 67K
10/08/2010 12:30 us Change in Manufact. Payrolls SEP 2K -27K
10/08/2010 12:30 us Unemployment Rate SEP 9.70% 9.60%
10/08/2010 12:30 us Avg Hourly Earning MOM All Emp SEP 0.20% 0.30%
10/08/2010 12:30 us Avg Hourly Earning YOY All Emp SEP 1.70% 1.70%
10/08/2010 12:30 us Avg Weekly Hours All Employees SEP 34.2 34.2
10/08/2010 14:00 us Wholesale Inventories AUG 0.50% 1.30%
10/08/2010 17:00 us Baker Hughes U.S. Rig Count 8-Oct -- 1659
10/08/2010 18:25 us Fed's Tarullo Speaks on Regulation on Panel 23-Apr

3aaBneHue 06 orpaHMYEeHUU OTBETCTBEHHOCTU: HacToslime 0630pbl NOArOTOBAEHbI B
MHPOPMALMOHHDIX Lensax. OHU HU B KOEM C/lyYae He ABAAIOTCA U HE SO/TIKHbI
paccmaTpmBaTbCA Kak NpeasioXKeHne KynuTb AW NpogaTh COOTBETCTBYIOLIME LIEHHbIe
6ymarun. MHbopmaLma, coaepKallanca B AaHHbIX 0630pax, NoyYeHa U3 BbI3bIBAOLMX
[0BepUsA OTKPbITbIX UCTOYHMKOB. HecmoTpA Ha To, 4To Npu noarotoske 0630poB 661N
npeanpuHATbI HeobxoanMble Mepbl 411 Noy4eHna gocTtoBepHon nHdopmaumm, MK
PYCC-UHBECT He ucKkto4aeT BO3MOXKHOCTb BKAOYEHUA B 0630p owmbouHom
MHbOpPMaLLMK, NpesoCTaBNEHHON COOTBETCTBY MMM UCTOYHUKAMU, U HE HECET 33 3TO
oTtBeTcTBeHHOCTU. UK PYCC-UHBECT, ero paboTHUKN U KAWEHTbI MOTYT bbITb
3aMHTEepecoBaHbl B MOKYNKE UAW NPOAaKe LEeHHbIX bymar, ynomaHyTbIX B 0630pax.
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Mocksa

Ten: +7(495) 363-93-80

dakc: +7(495) 363-93-90
E-mail: mail@russ-invest.com
Agpec: Mocksa, 119019, 5-3/12
HawoKMHCKMIA nepeynok

© 2007 | OAO «MK PYCC-UHBECT»

CaHKT-MNeTepbypr

Ten: +7(812) 337-55-37
dakc: +7(812) 337-55-37
E-mail: spb@russ-invest.com

Appec: 190002, CMB, HabepeskHas p.

®DOHTaHKK, 52

Jinuensmna ®CPP Ne077-08757-000100 n Ne077-08755-001000
Jinuensma ®CPP Ne177-06310-100000 n Ne177-06312-010000

JlnueHsuna CPP Ne906
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Camapa

TenedoH: +7 (846) 262-75-52

dakc: +7 (846) 262-75-52

E-mail: sam@russ-invest.com

Appec: 443067, Camapa, yn. larapuHa,
nom 95
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