E)XeaHeBHbIN 0630p MMPOBOro pbiHKa aKuui

Ha pbiHkax akuuii CLUA B cpeay KOTMPOBKM BHOBb PYXHY/IM A0 MWUHUMYMOB
noHepenbHuKka. MHaekc S&P 500 noHusunca Ha 4.42%, NHAEKC akuuii manon
2000 — Ha 5.16%.
¢duHaHcoBoro cektopa (-6.99%) u npombilneHHOro cektopa (-4.88%).

Kanutanmsaumm Russell B ayrvcalpepax 6bian  akumum

B ueHTpe BHMMaHMA MHBECTOPOB OblM CAYXM O HemnaaTerkecnocobHoCcTU paaa
KPYMNHbIX GMHAHCOBBIX yupexaeHuii Esponbl. Ontosbie 3anacbl B CLUA Bbipocan
Ha 0.6%, HWXe oXupaaHuih B 1%, YTO HECOMHEHHO OKaKeT MOoHUMKaTeNbHoe
NaBneHne Ha AMHaMUKy nHauKaTopa BBIM B Il kBapTane (0.2-0.4%).
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3anacbl cblpoit HepTU HEOXKUAAHHO PYXHYAU 33 Heaento Ha 5225 Tbic. Gappenelt
NPOTMB NporHo3a pocta Ha 1350 6app. Cnpoc Ha cbipyto HedTb Bbipoc Ao 15375
TbiC. bappeneit, Ha 6eH3nH — g0 9498.6 Tbic. bappenen.

B CLLIA Tak»e npowno pasmelLeHume 10-neTHmx obaunraumii co ctaBkom 2.14%.
EBpPO 3aKOHUYMA AeHb OKONO YpoBHA 1.42 no oTHOWeHMIO K gonnapy CLUA.

MpoaonXKnnca ceaoH oT4eTHOCTU. B uenom, us 422 komnaHuin, onyba1MKoBaBLINX
oTyeTbl 3a |l KBapTan, npubbiIab Ha akuMio 319 KomnaHW OKasanacb Ayywe
OXMpaHun. B EBpone COOTHOLWEHME «BbIWE-HUXKE OXMUAAHWUM» cocTaBuno 106-
118.

Ha naTMHoaMepuKaHCKMX pbiHKax Habaaancs poct KOTUPOBOK — BPasnabCKUi
nHaekc Bovespa npnbasun 0.48%.

pYCC-UHBECT

MHBECTHUUMOHHAR
KOMNaHUA

11 asrycra 2011r.

OcHOBHbIE WHAMKATOPbI PbIHKA

CDSHY5Y

ITX Crossover Euro|
CDS Japan 5Y
CDS EM 5Y

CDS Russia 5Y

US Tsys 10Y

US Tsys 5Y

Brazil 10Y
Germany 10Y
EUR/USD

USD/IPY

EUR/GBP

Oil Brent

Gold

Copper

Nickel

S&P 500

Russell 2000
Bovespa

Topix

Shanghai Comp
S&P/ASX 300
Sensex 30
Bovespa

DJ Euro Stoxx 50 Fu
CAC Futures

DAX Futures

CBOE Put/Call
CBOE Buy/Write M
VIX

VSTOXX

688.42
508.29
93.77
108.60
181.22
2.73%
1.35%
3.49%
2.05%!
14266
77.06
0.8718
102.82
17694
8781
21208
1124
650.96
48668.29
768
2,526.07
4,034.80
16,857.91
48,668.29
2240
3091
57495
1.08
725.17
48

533325

+18.32%

+6.19%

+0.34%

-0.32%

-0.89%

-2.88%

-5.61%

+1.15%

-8.91%

-8.08%

-0.78%

-0.03%

+1.22%

-0.78%

-8.08%

-2.57%

-1.14%

-3.57%

+16.13%

-6.63%

+50.00%

+17.72%

*Ha 10:00 mck,no gaHHbiMmBloomberg
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Ha a3maTckux pblHKax B yeTBepr Habnogaetca ¢net. FToHKOHrckuii HangSeng
notepan 0.7%, anoHckmit Nikkei — 0.63%. AscTpanuitcknin S&P/ASX 200 He
n3meHusnca no utoram gHa. Kopencknin KOSPI npubasun 0.62%. UHAEKCHI
LLIAHXalCKoM BUpn B cpeaHem npnbasunnm 1.0%.

B EBpone B Hayane gHA HabaoAaeTcA PoOCT KOTUPOBOK. Pblodepc Ha MHAEKC
Dow Jones Stoxx 50 npubasun 2.27%, Ha DAX — 2.85%. ®blouepc Ha UHAEKC
S&P 500 K 3akpbiTHio npmubasmna 1.89%.

CerogHa B CLUA B 16:30 MCK BbliigyT eXXeHeae/ibHble JaHHbIE MO 3aaBKaM Ha
nocobue no 6espabortuue.

2 OmuTtpuit Kynewos dkuleshov@russ-invest.com

FEDERATED INV-B 1691 -9.23%
COMPUTERSCIENCE 2824 -8.43%
PULTEGROUP INC 424 -7.83%
COMERICAINC 2422 -1.77%
HUDSON CITY BNCP 6.1 7.72%
MONSTERWORLDV| 835 -7.43%
ZIONS BANCORP 16,06 -7.33%
VULCAN MATERIALS  30.18 -7.28%
CAPITALONEFINA | 4105 +9.09%
SLMCORP 13,08 19.18%
HCP INC 3144 9.28
WILLAMSCOSINC | 2638 +9.73%
POLORALPHLAURE 12528 19.74%
CABOTOIL & GAS 66.7 +12.48%
MENCELECMATER| 604, +21.29%
M
SBP 500 Vaw
CCNS DISCRET 2857 -1376%
ANSSTAPLS 29747 -594
ENERGY 4638 -17.36
ANANDAS 16274 -180%
HEATTHCARE 3346 -1018%
INDUSTRIALS 2549 -1418
INFOTEH 3897 -11.45%
MATERALS 1935 -158%
THEOMSRV 11522 -84
UnLmEs 15293 83%
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Hanbonee aktMBHble akuKu B EBpone*
KaneH,a,apb MaKpOSKOHOMVI‘-IeCKOl\/Il cTaTUCTUKN* ‘

Date Time Event Survey Actual Prior
08/01/2011 08:00 EC PMI Manufacturing JULF 50.4 -- 50.4 S0C CENERALE 2 e
08/01/2011 08:30 UK PMI Manufacturing JuL 51 -- 51.3 INTESA SANPAOLO 1132) A3.72%
08/08/201108:30 | EC | Sentix Investor Confidence AUG - -- 53 ESSAR ENERGY 2621 -1200%
08/08/2011 13:30 EC | ECBAnnounces Bond Purchases CREDITAGRICOLE | 6073| -1181%
08/08/2011 15:00 us U.S. Fed to Purchase USD0.25-0.50 E.ON AG 13.82] -10.98%
08/08/2011 23:01 UK RICS House Price Balance JuL -- -- -27% ADECCO SA-REG 345 -10.78%
08/09/2011 UK NIESR GDP Estimate JuL -- -- 0.10% AXA 10.04| -10.64%
08/09/2011 02:00 CH Producer Price Index (YoY) JuL 7.30% -- 7.10% UBI BANCA SCPA 249 -1017%
08/09/201102:00 | CH | Industrial Production YTD YoY JUL | 14.40% -- 14.30% BRENNTAG AG cogol  +3.08%
08/09/2011 02:00 CH Industrial Production (YoY) JuL 14.70% -- 15.10% MAN GROUP PLC 1872 o0
08/09/2011 02:00 CH Consumer Price Index (YoY) JUL 6.30% -- 6.40% KESKO OYL-B . [
08/09/2011 02:00 CH Fixed Assets Inv Excl. Rural YTD YoY JuL 25.50% -- 25.60% BURBERRY GROUP 1302 e
08/09/2011 02:00 CH Retail Sales YTD YoY JuL 17.00% -- 16.80% )
08/09/2011 02:00 CH Retail Sales (YoY) JuL 17.70% -- 17.70% KERRY GROUPA - E—
08/09/2011 06:00 GE Exports SA (MoM) JUN -- -- 4.30% RANDGODRESLTY 638 oo
08/09/201106:00 | GE | Imports SA (MoM) JUN - - 3.70% M 1683] 5.29%
08/09/2011 06:00 GE Current Account (EURO) JUN -- -- 6.9B
08/09/2011 06:00 GE Trade Balance JUN -- -- 14.8B
08/09/2011 08:30 UK Industrial Production (MoM) JUN -- -- 0.90%
08/09/2011 08:30 UK Industrial Production (YoY) JUN -- -- -0.80%
08/09/2011 08:30 UK Manufacturing Production (MoM) JUN -- -- 1.80% Eurostoxx
08/09/2011 08:30 UK Manufacturing Production (YoY) JUN -- -- 2.80% 5 33637 S e1e
08/09/2011 08:30 UK Visible Trade Balance GBP/Mn JUN -- -- -£8478 xap 479 58 13 795
08/09/2011 08:30 UK Trade Balance Non EU GBP/Mn JUN -- -- -£5109 Sx6p 2513 10.82%
08/09/2011 08:30 UK Total Trade Balance (GBP/Min) JUN -- -- -£4060 Sx7p 144.94 12.30%
08/09/2011 11:30 us NFIB Small Business Optimism JUL -- -- 90.8 SX2EP 102.16 15.54%
08/09/2011 12:30 US | Unit Labor Costs 2P | 1.80% - 0.70% sxap 16835  -13.66%
08/09/2011 12:30 us Nonfarm Productivity 2QP -0.10% -- 1.80% SXAP 276 18.46%
08/09/2011 14:00 us IBD/TIPP Economic Optimism AUG -- -- 41.4 SXDP 364.76 -10.78%
08/09/2011 16:00 us DOE Short-Term Crude Outlook AUG -- -- 102.5 SXEP 269.41 -15.62%
08/09/2011 16:00 us DOE Short-Term Mogas Outlook AUG -- -- 3.65 SXFP 208.77 -14.32%
08/09/2011 16:00 us DOE Short-Term Diesel Outlook AUG -- -- 3.95 SXIP 125.96 -13.44%
08/09/2011 16:00 us DOE Short-Term Ht Oil Outlook AUG -- -- 4.04 SXKP 235.29 -8.42%
08/09/2011 16:00 US | DOE Short-Term NatGas Outlook AUG -- -- 12.18 SXMP 143.6] -10.96%
08/09/2011 17:00 US | U.S.toSell 3-Year Notes SXNP 258.87) -1310%
08/09/2011 18:15 US | FOMC Rate Decision 9-Aug | 0.25% -- 0.25% SXOP 217.17f -11.05%
08/09/2011 20:30 US | APIU.S. Crude Oil Inventories 5-Aug = - - SXPP 442.03] -16.94%
08/09/2011 20:30 us API Cushing Crude OK Inventory 5-Aug -- -- -- Sxap 37123 A
08/09/2011 20:30 us API U.S. Distillate Inventory 5-Aug -- -- -- SKRP 219.18 EA3%
SXTP 102.79 -10.66%
SXXP 225.59| -12.21%
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08/09/2011 20:30 us APl U.S. Gasoline Inventories 5-Aug -- --
08/10/2011 02:00 CH Trade Balance (USD) JUL $28.55 $22.278B
08/10/2011 02:00 CH Exports YoY% JuL 17.70% 17.90%
08/10/2011 02:00 CH Imports YoY% JuL 23.00% 19.30%
08/10/2011 06:00 GE Consumer Price Index (MoM) JULF -- 0.40%
08/10/2011 06:00 GE Consumer Price Index (YoY) JULF -- 2.40%
08/10/2011 06:00 GE CPI - EU Harmonised (MoM) JULF -- 0.50%
08/10/2011 06:00 GE CPI - EU Harmonised (YoY) JULF -- 2.60%
08/10/2011 11:00 us MBA Mortgage Applications 5-Aug -- --
08/10/2011 14:00 us JOLTs Job Openings JUN -- 2974
08/10/2011 14:00 us Wholesale Inventories JUN 1.00% 1.80%
08/10/2011 14:30 us DOE U.S. Crude Qil Inventories 5-Aug -- --
08/10/2011 14:30 us DOE Cushing OK Crude Inventory 5-Aug -- --
08/10/2011 14:30 us DOE U.S. Distillate Inventory 5-Aug -- --
08/10/2011 14:30 us DOE U.S. Gasoline Inventories 5-Aug -- --
08/10/2011 14:30 us DOE U.S. Refinery Utilization 5-Aug -- --
08/10/2011 14:30 us DOE Crude Oil Implied Demand 5-Aug -- --
08/10/2011 14:30 us DOE Distillate Implied Demand 5-Aug -- --
08/10/2011 14:30 us DOE Gasoline Implied Demand 5-Aug -- --
08/10/2011 17:00 us U.S. to Sell 10-Year Notes
08/10/2011 18:00 us Monthly Budget Statement JUL -- -$43.1B
08/11/2011 08:00 EC ECB Publishes Aug. Monthly Report
08/11/2011 12:30 us Continuing Claims 30-Jul -- --
08/11/2011 12:30 us Initial Jobless Claims 5-Aug -- --
08/11/2011 12:30 us Trade Balance JUN -$47.6B -$50.2B
08/11/2011 13:45 us Bloomberg Consumer Comfort 7-Aug -- --
08/11/2011 14:30 us EIA Natural Gas Storage Change 5-Aug -- --
08/11/2011 17:00 us U.S. to Sell 30-Year Bonds
08/12/2011 09:00 EC Euro-Zone Ind. Prod. wda (YoY) JUN -- 4.00%
08/12/2011 09:00 EC Euro-Zone Ind. Prod. sa (MoM) JUN -- 0.10%
08/12/2011 12:30 us Advance Retail Sales JuL 0.50% 0.10%
08/12/2011 12:30 us Retail Sales Less Autos JUL 0.20% 0.00%
08/12/2011 12:30 us Retail Sales Ex Auto & Gas JUL -- 0.20%
08/12/2011 13:55 us U. of Michigan Confidence AUG P -- 63.7
08/12/2011 14:00 us Business Inventories JUN 0.60% 1.00%
08/12/2011 17:00 us Baker Hughes U.S. Rig Count 12-Aug -- --
09-16 AUG GE Wholesale Price Index (MoM) JUL -- -0.60%
09-16 AUG GE Wholesale price Index (YoY) JUL -- 8.50%
10-15 AUG CH Actual FDI (YoY) JUL -- 2.80%
10-17 AUG UK Nationwide Consumer Confidence JUL -- 51
11-15 AUG CH New Yuan Loans JUL 550.0B 633.9B
11-15 AUG CH Money Supply - MO (YoY) JuL -- 14.40%
11-15 AUG CH Money Supply - M1 (YoY) JuL 13.20% 13.10%
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11-15 AUG ‘ CH ‘ Money Supply - M2 (YoY) ‘ JuL ‘ 15.80% -- ‘ 15.90% ‘

Komnanua Tukkep Aara Bpemsa MNepuop ®dakr KoHceHcyc
PostNL NV PNL NA 8/8/2011 Bef-mkt S12011

Hannover Rueckversicherung AG HNR1 GR 8/8/2011 5:30 Q2 2011 1.263
KBC Groep NV KBCBB 8/9/2011 5:00 Q2 2011 1.765
Synthes Inc SYST VX 8/9/2011 5:00 S12011 3.84
Intercontinental Hotels Group PLC IHG LN 8/9/2011 6:00 $12011

Andritz AG ANDR AV 8/9/2011 Q2 2011 0.855
Andritz AG ANDR AV 8/9/2011 S12011

Danske Bank A/S DANSKE DC 8/9/2011 Q2 2011 1.578
International Power PLC IPR LN 8/9/2011 S12011 0.121
Kloeckner & Co SE KCO GR 8/10/2011 5:00 Q2 2011 0.481
Adecco SA ADEN VX 8/10/2011 5:00 Q2 2011 0.67
Symrise AG SY1 GR 8/10/2011 5:00 Q2 2011 0.348
Nestle SA NESN VX 8/10/2011 5:15 S12011 1.482
Oriflame Cosmetics SA ORI SS 8/10/2011 5:15 Q2 2011 0.488
OMV AG OMV AV 8/10/2011 5:30 Q2 2011 0.95
Sampo OY)J SAMAS FH 8/10/2011 Q2 2011 0.544
CSM CSM NA 8/10/2011 S12011 0.55
Aurubis AG NDA GR 8/10/2011 Q32011

Commerzbank AG CBK GR 8/10/2011 Q2 2011 0.058
Brenntag AG BNR GR 8/10/2011 Q22011 1.44
GDF Suez GSZ FP 8/10/2011 S12011 1.047
Henkel AG & Co KGaA HEN3 GR 8/10/2011 Q22011 0.8
E.ON AG EOAN GR 8/10/2011 Q2 2011

Dragon Oil PLC DGO ID 8/10/2011 S12011

Standard Life PLC SL/ LN 8/10/2011 S12011 0.074
TUI Travel PLC TT/LN 8/10/2011 Q32011

Zurich Financial Services AG ZURN VX 8/11/2011 4:45 $12011

Gjensidige Forsikring ASA GJF NO 8/11/2011 5:00 Q2 2011 1.531
RWE AG RWE GR 8/11/2011 5:00 Q22011

Lanxess AG LXS GR 8/11/2011 5:30 Q2 2011 1.879
Bilfinger Berger SE GBF GR 8/11/2011 5:30 Q2 2011 13
Swisscom AG SCMN VX 8/11/2011 5:30 Q2 2011 9.953
Novozymes A/S NZYMB DC 8/11/2011 6:00 Q22011 7.435
GN Store Nord A/S GN DC 8/11/2011 6:00 Q2 2011 0.578
Salzgitter AG SZG GR 8/11/2011 Q2 2011 0.737
Anheuser-Busch InBev NV ABI BB 8/11/2011 $12011 1.67
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Celesio AG

Stada Arzneimittel AG
Dufry Group

Aegon NV

K+S AG

Nobel Biocare Holding AG
ThyssenKrupp AG

Fugro NV

Aker Solutions ASA
Schibsted ASA

Anheuser-Busch InBev NV

KomnaHus

CareFusion Corp

Tyson Foods Inc

Scripps Networks Interactive Inc

International Flavors & Fragrances Inc

Sempra Energy
Walt Disney Co/The

Harman International Industries Inc

Polo Ralph Lauren Corp
Computer Sciences Corp
News Corp

Cisco Systems Inc
Macy's Inc

Kohl's Corp

Sara Lee Corp

NVIDIA Corp

Nordstrom Inc

DeVry Inc

Autodesk Inc

Estee Lauder Cos Inc/The
JC Penney Co Inc

OmunTpuit Kynewwos

CLS1 GR
SAZ GR
DUFN SW
AGN NA
SDF GR
NOBN VX
TKA GR
FUR NA
AKSO NO
SCH NO
ABI BB

Tukkep
CFN US
TSN US
SNI US

IFF US
SRE US
DIS US
HAR US
RL US
CSC us
NWSA US
CSCO US
M US
KSS US
SLE US
NVDA US
JWN US
DV US
ADSK US
EL US
JCP US

dkuleshov@russ-invest.com

8/11/2011
8/11/2011
8/11/2011
8/11/2011
8/11/2011
8/12/2011
8/12/2011
8/12/2011
8/12/2011
8/12/2011
8/12/2011

Darta
8/8/2011
8/8/2011
8/9/2011
8/9/2011
8/9/2011
8/9/2011

8/10/2011

8/10/2011

8/10/2011

8/10/2011

8/10/2011

8/10/2011

8/11/2011

8/11/2011

8/11/2011

8/11/2011

8/11/2011

8/12/2011

8/12/2011

8/12/2011

4:45
5:30

Bpems
Aft-mkt

Bef-mkt
Bef-mkt
13:00
20:15
12:00
12:00
12:30
20:00
Aft-mkt

11:00
14:00
20:20
Aft-mkt

Q2 2011
Q2 2011
$12011
Q2 2011
Q2 2011
Q2 2011
Q3 2011
$12011
Q2 2011
Q2 2011
Q2 2011

KoHceHcyc

0.305

0.52

-0.035

0.684

0.164

0.653

1.526

3.222

0.979
0.501
0.405
0.717
0.96
0.993
0.725
0.4
1.464
0.693
0.295

0.383 0.38
0.486

1.003 0.99
0.203
0.308
0.739
1.041

0.408 0.39
0.242

0.064 0.06
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3aaBaeHue 06 orpaHnYeHUn OTBETCTBEHHOCTU: HacToAwme 0630pbl NOArOTOB/EHb! B
MHPOPMALMOHHDBIX Lenax. OHU HU B KOEM C/ly4Yae He ABAAIOTCA U He JO/IKHbI
paccMaTpmMBaTbCA Kak NpeasioXKeHne Kynutb Uan NpogaTh COOTBETCTBYIOLWMNE LIEHHbIe
b6ymarun. UHdopmaums, cogeprralanca B aHHbIX 0630pax, Nosly4yeHa M3 Bbi3blBaKOLLMX
[0BEpPUA OTKPbITbIX UCTOYHUKOB. HecMOTpA Ha TO, YTo Npu noarotoske 063o0pos bblin
npeanpuUHATLHI He0b6XoAMMbIE Mepbl AR NOAYyYeHUA focToBepHOM nHGopmauum, UK
PYCC-UHBECT He ucknto4aeT BOSMOXKHOCTb BKIHOYEHUA B 0630p owMB60YHOM
MHbOPMaLMK, NPeSoCTaBAEHHOW COOTBETCTBYOLWMMM MCTOYHUKAMM, U HE HeCeT 3a 3TO
otBeTcTBeHHOCTU. K PYCC-UHBECT, ero paboTHUKM M KANEHTbI MOTYT bbiTb
3aMHTEepecoBaHbl B MOKYMKEe MAWN NpoAaKe LeHHbIX Bymar, ynomaHyTbiX B 0630pax.

WWW.russ-invest.com

MockBa CaHkr-NMetepbypr Camapa

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