E)xegHeBHbIN 0630p MMPOBOro pbiHKA aKLuUMn

Ha pblHKax akumii CLUA B nATHMUY Habnoganocb YBEPEHHOE CHUMKeHMe
KOTMpoBOK. MHaekc S&P 500 noHusunca Ha 2.67%, WHAEKC aKuuii manom
2000 - Ha 3.02%.
¢duHaHcoBoro cektopa (-3.13%), HedTerasosoro cektopa (-3.3%).

Kanutanusaumm Russell B aytcampepax 6binn akumm
MHaeKc
BonatunbHocTK VIX Bbipoc Ha 12.24% po 38.52 n. OxngaHua xyalero cueHapus
pa3BuTUA cobbITUIM B EBpOne cnocobCcTBOBaNM yBEPEHHbIM NPOAaKam PUCKOBbIX

dKTUBOB.

OnToBble 3anachkl B Uto/ie Bbipocaun Ha 0.8% m/m, 4yTb Bbile nporHo3sa 0.7%.
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Mapa eBpogonnap pyxHyna ao yposHs 1.35 B xoae asmatckoi ceccun — CammuT
«rpynnbl CeMn» He NpUHEC KaknMx-nmbo 3Ha4YMmbIX UToros. bonee Toro, MuHucTp
3KOHOMMKM [epmaHmMmn coobwmn o BoamoKHocTu aedonta Fpeunm Kak ogHoro
U3 CLLeHapM1eB BbIXO4a M3 TEKYLLel CUTyaumm.

Ha a3uaTtckux pbiHKax B NoHeAenbHWK npeobnagan neccMmusm. FTOHKOHICKUMA
0.45%. Nikkei 2.31%.
Asctpanuiticknin S&P/ASX 200 notepan 3.72%. KOSPI noHuswuncs Ha 1.83%.
NHaeKebl waHxackon bupxun B cpeagHem notepann 0.2%. BHewHWe gaHHble no

HangSeng noTtepsn ANoOHCKMIA NOHU3MUACA Ha

ToproBomy 6anaHcy Kntas HeoXMAaHHO NOKa3anu 3HaYMTe/IbHbIM POCT MMMOPTa
(Ha 30.2%) u cokpalyeHue npodurumTa fo $17.76 mapa,

pYCC-UHBECT

MHBECTHUMOHHAR

KOMNAaHMUA

12 ceHTA6pna 2011 .

OCHOBHbIE MHAWKATOPbI PbIHKa

CDSHY5Y

ITX Crossover Euroj|
CDS Japan 5Y
CDSEM 5Y

CDS Russia5Y

US Tsys 10Y

US Tsys 5Y

Brazil 10Y
Germany 10Y
EUR/USD
UsD/IPY
EUR/GBP

Qil 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

732.75

689.63

110.81

108.27

213.76

2.49%

1.20%

3.16%

1.46%

1.3539

77.14

0.8555

1114

1848.5

8821

21129

1145.25

673.96

55778.39

733

2497.75

4048.20

16512.41

55778.39

2071

29745

51855

0.86

757.13

38.52

49.7943

+7.80%

+6.43%

+2.19%

-0.86%

+0.61%

+0.539

-1.21%

-0.59%

-3.23%

-4.21%

-1.10%

-3.02%

-3.20%

-1.94%

-0.05%

-3.49%

-2.10%

-3.20%

-4.21%

-3.53%

-4.08%

+19.44%

-1.12%

+12.24%

+19.61%

*Ha 10:00 mcK,no aaHHbimBloomberg
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B EBpone B Hayane gHA npogonrKaetcA naHuka. ®Obtovepc Ha MHaekc DAX
NOHKU3MACA Ha 2.62%, Dow Jones Eurostoxx 50 — Ha 3.14%. ®blouepc Ha MHAEKC
S&P500 notepsan 1.3%.

B CLUA cerogHAa 3HauMMbIX AaHHbIX He oxupaertca. B 0:00 mcK HauHeTcA

BbicTynneHue yneHa ®PC duwepa.

MuHdUH pasmecTut 3-neTHux obauraumii Ha $32 mnpa.

2 OmunTpuii Kynewos dkuleshov@russ-invest.com

Eurostoxx
600
SX3P 356.48 -0.29%
SX4P 481.36 -2.50%
SX6P 254.62 2.119‘:
SX7P 138.27 -4.24%
SX86P 111.13 -1.36%
SX8P 185.16 -2.485’:
SXAP 268.53 -4.60%
SXDP 391.69 -1.67%
SXEP 286.08 2.339‘:
SXFP 225.45 -1.77%
SXIP 128.16 3.83%
SXKP 240.75 -1.86“/:
SXMP 151.94 -2.48%
SXNP 269.25 -3.02%
SXOP 222.23 -3.64%
SXPP 462.13 -2.85%
SXQp 392.1 -1.58%
SXRP 228.03 -1.61%
SXTP 106.04 -1.76%
SXXP 233.11 2.449

Haunbonee aktuBHble akuum B EBpone*

BANK IRELAND 0.071 -12.35%
VERBUND AG 22.2 -10.74%
ALPHA BANK

A.E. 1.77 -10.61%
RENEWABLE

ENERGY 7.8 -10.24%
SOC GENERALE 17.45 -9.98%
BARCLAYS PLC 144 -9.97%
DEUTSCHE

BOERSE 40 -9.92%
COMMERZBANK 1.671 -9.63%
SWISS PRIME -

REG 73.35 +2.37%
ARYZTA AG 39.15 +2.62%
ARM HOLDINGS 580.5 +2.83%
WM MORRISON

SUP 299.8 +3.59%
GEMALTO 35 +4.20%
RANDGOLD RES

LTD 7070 +4.28%
FRESNILLO PLC 2150 +4.52%
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NoanHAaekc
KaneHpapb MaKpoO3KOHOMMUYECKOW CTaTUCTUKM® S&P 500
Date Time Event Survey Actual Prior CONS
DISCRET 278.86 -4.60%
09/12/2011 17:00 us U.S. to Sell USD32 BIn 3-Year Notes CONS
09/12/2011 20:00 us Fed's Fisher Speaks on Monetary STAPLES 308.94 | -2.62%
09/13/2011 05:01 CH China Manpower Survey 4Q -- -- 19% ENERGY 479.28 | -4.55%
09/13/201111:30 | US | NFIB Small Business Optimism AUG 88.4 -- 89.9 fnancias | 16221 | 6.46%
09/13/2011 12:30 us Import Price Index (MoM) AUG -0.80% -- 0.30%
HEALTH CARE | 368.58 | -3.63%
09/13/2011 12:30 us Import Price Index (YoY) AUG 12.50% -- 14.00%
INDUSTRIALS | 259.62 | -5.37%
09/13/2011 14:00 us IBD/TIPP Economic Optimism SEP 37.5 -- 35.8
09/13/2011 17:00 US | U.S.toSell USD21 BIn 10-Year INFOTECH | 375.94 | -2.94%
09/13/2011 18:00 us Monthly Budget Statement AUG - -- -$90.5B MATERIALS 207.95 -4.76%
TELECOM
09/13/2011 20:30 US | APIU.S. Crude Oil Inventories SEP9 -- -- -2968K SERV 11015 | -2.71%
09/14/2011 09:00 EC Euro-Zone Ind. Prod. sa (MoM) JUL 1.50% -- -0.70%
UTILITIES 165.11 | -2.84%
09/14/2011 09:00 EC Euro-Zone Ind. Prod. wda (YoY) JUL 4.60% -- 2.90%
09/14/2011 09:00 EC ECB Announces Allotment in 7-Day
09/14/2011 12:30 US | Producer Price Index (MoM) AUG | -0.10% -- 0.20% HanGonee aktuBHble akunn & Espone™
09/14/2011 12:30 us PPl Ex Food & Energy (MoM) AUG 0.20% -- 0.40%
09/14/2011 12:30 us Advance Retail Sales AUG 0.20% -- 0.50% B
BANK IRELAND 0.071 12.35%
09/14/2011 12:30 us Retail Sales Less Autos AUG 0.20% -- 0.50% -
09/14/2011 12:30 us Retail Sales Ex Auto & Gas AUG 0.30% -- 0.30% VERBUND AG 222 10'74/?
09/14/2011 12:30 us PPl Ex Food & Energy (YoY) AUG 2.60% -- 2.50% ALPHA BANK A.E. 1.77 | 10.61%
RENEWABLE -
09/14/2011 12:30 us Producer Price Index (YoY) AUG 6.40% -- 7.20% ENERGY 78 | 10.24%
09/14/2011 12:30 us Secretary Geithner Speaks at
SOC GENERALE 17.45 -9.98%
09/14/2011 14:00 us Business Inventories JUL 0.50% -- 0.30%
- - BARCLAYS PLC 144 -9.97%
09/14/2011 14:30 us DOE U.S. Crude Oil Inventories SEP9 -- -- -3963K DEUTSCHE
09/14/2011 14:30 us DOE U.S. Distillate Inventory SEP9 -- -- 709K BOERSE 40 | -9.92%
09/14/2011 14:30 us DOE U.S. Gasoline Inventories SEP9 -- -- 199K COMMERZBANK 1.671 -9.63%
: . e — — FETY SWISS PRIME -
09/14/2011 14:30 us DOE U.S. Refinery Utilization SEP9S 0.20% REG 73.35 | +2.37%
09/14/2011 17:00 us U.S. to Sell USD13 BIn 30-Year
ARYZTA AG 39.15 +2.62%
09/15/2011 07:00 EC ECB's Bini Smaghi Speaks in Rome
09/15/2011 07:30 EC ECB's Praet Moderates Panel at ARM HOLDINGS 2805 | +2.83%
WM MORRISON
09/15/2011 08:00 EC ECB Publishes Sept. Monthly Sup 299.8 | +3.59%
09/15/2011 09:00 EC Euro-Zone CPI (MoM) AUG 0.20% -- -0.60% GEMALTO 35 | +4.20%
09/15/2011 09:00 EC | Euro-Zone CPI- Core (YoY) AUG 1.20% -- 1.20% RANDGOLD RES
LTD 7070 +4.28%
09/15/2011 09:00 EC Euro-Zone CPI (YoY) AUG 2.50% -- --
FRESNILLO PLC 2150 +4.52%
09/15/2011 09:00 EC Eurozone Employment (QoQ) 2Q -- -- 0.00%
09/15/2011 09:00 EC Eurozone Employment (YoY) 2Q -- -- 0.10%
09/15/2011 12:30 us Empire Manufacturing SEP -4 -- -7.72 Hanbonee akTusHble akumm B CLUA*
09/15/2011 12:30 us Consumer Price Index (MoM) AUG 0.20% -- 0.50%
09/15/2011 12:30 us CPI Ex Food & Energy (MoM) AUG 0.20% -- 0.20% -
PALL CORP 42.47 13.01%
09/15/2011 12:30 us CPI Ex Food & Energy (YoY) AUG 1.90% -- 1.80% .
GENWORTH FINANCI 5.82 10.74%
VULCAN MATERIALS 31.81 10.62%
HOSPIRA INC 41.23 -9.60%
3 Omutpuii Kynewos dkuleshov@russ-invest.com
REGIONS FINANCIA 3.97 -9.15%
CABOT OIL & GAS 70.19 -8.99%
MONSTER

WORLDWID 7.91 -8.87%
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09/15/2011 12:30 us Consumer Price Index (YoY) AUG 3.60% 3.60%
09/15/2011 12:30 us Consumer Price Index NSA AUG 226.26 225.922
09/15/2011 12:30 us CPI Core Index SA AUG -- 225.463
09/15/2011 12:30 us Current Account Balance 2Q - -
09/15/2011 12:30 us Continuing Claims SEP3 3705K 3717K
09/15/2011 12:30 us Initial Jobless Claims SEP 10 411K 414K
09/15/2011 12:45 us Fed's Bernanke Gives Brief

09/15/2011 12:45 us The Arﬁerican Enter;:;rise Institute

09/15/2011 12:45 us ‘i’he Féderal Reserve Board holds a

09/15/201113:15 | US | Industrial Production AUG | 0.10% 0.90%
09/15/2011 13:15 us Capacity Utilization AUG 77.50% 77.50%
09/15/2011 13:45 us Bloomberg Economic Expectations SEP -- -34
09/15/2011 13:45 us Bloomberg Consumer Comfort SEP 11 -- -49.3
09/15/2011 14:00 us Philadelphia Fed. SEP -15 -30.7
09/15/2011 14:30 us EIA Natural Gas Storage Change SEP 9 -- 64
09/15/2011 16:30 AS ECB's Stark Speaks in Vienna

09/15/2011 17:45 us Fed's Tarullo Speaks at Systemic

09/15/2011 18:00 EC Trichet Speaks at Eurofi Forum in

09/16/2011 06:00 EC EU 25 New Car Registrations JUL -- -8.10%
09/16/2011 06:01 EC EU 25 New Car Registrations AUG -- --
09/16/2011 08:00 EC Euro-Zone Current Account nsa JUL -- -3.3B
09/16/2011 08:00 EC ECB Euro-Zone Current Account SA JUL -- -7.4B
09/16/2011 09:00 EC Euro-Zone Labour Costs (YoY) 2Q -- 2.60%
09/16/2011 09:00 EC Euro-Zone Trade Balance sa JUL -- -1.6B
09/16/2011 09:00 EC Euro-Zone Trade Balance JUL 2.0B 0.9B
09/16/2011 10:30 EC EU Finance Ministers, Central

09/16/2011 12:45 us The Federal Reserve Board holds a

09/16/2011 13:00 us Total Net TIC Flows JUL -- -$29.58
09/16/2011 13:00 us Net Long-term TIC Flows JUL $15.0B $3.7B
09/16/2011 13:55 us U. of Michigan Confidence SEP P 56.6 55.7
09/16/2011 16:00 us Flow of Funds

09/17/2011 07:00 EC EU Finance Ministers, Central

09/19/2011 09:00 EC Construction Output SA MoM JUL -- -1.80%
09/19/2011 09:00 EC Construction Output WDA YoY JUL -- -11.30%
09/19/2011 14:00 us NAHB Housing Market Index SEP -- 15
09/20/2011 06:00 GE Producer Prices (MoM) AUG -- 0.70%
09/20/2011 06:00 GE Producer Prices (YoY) AUG -- 5.80%
09/20/2011 09:00 EC ZEW Survey (Econ. Sentiment) SEP -- -40
09/20/2011 09:00 GE Zew Survey (Current Situation) SEP -- 53.5
09/20/2011 09:00 GE ZEW Survey (Econ. Sentiment) SEP -- -37.6
09/20/2011 12:30 us Housing Starts MOM% AUG -2.70% --
09/20/2011 12:30 us Building Permits MOM% AUG -1.80% -3.20%
09/20/2011 12:30 us Housing Starts AUG 588K 604K
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09/20/2011 12:30 us Building Permits AUG 590K 597K
09/20/2011 20:30 us API U.S. Crude Oil Inventories SEP 16 -- --
09/21/2011 02:00 CH Conference Board China July
09/21/2011 14:00 us Exisfing Home Sales MoM AUG -0.40% -3.50%
09/21/2011 14:00 us Existing Home Sales AUG 4.65M 4.67M
09/21/2011 14:30 us DOE U.S. Crude Qil Inventories SEP 16 -- --
09/21/2011 14:30 us DOE U.S. Distillate Inventory SEP 16 -- 709K
09/21/2011 14:30 us DOE U.S. Gasoline Inventories SEP 16 -- --
09/21/2011 14:30 us DOE U.S. Refinery Utilization SEP 16 -- --
09/21/2011 14:30 us DOE Crude Oil Implied Demand SEP 16 -- --
09/21/2011 14:30 us DOE Distillate Implied Demand SEP 16 -- --
09/21/2011 14:30 us DOE Gasoline Implied Demand SEP 16 -- --
09/21/2011 18:15 us FOMC Rate Decision SEP 21 -- 0.25%
09/22/2011 09:00 EC Industrial New Orders NSA (YoY) JUL -- 11.10%
09/22/2011 09:00 EC Industrial New Orders SA (MoM) JUL -- -0.70%
09/22/2011 12:30 us Initial Jobless Claims SEP 16 -- --
09/22/2011 12:30 us Continuing Claims SEP 10 -- --
09/22/2011 13:45 us Bloomberg Consumer Comfort SEP 18 -- --
09/22/2011 14:00 EC Euro-Zone Consumer Confidence SEP A -- -16.5
09/22/2011 14:00 us Leading Indicators AUG 0.20% 0.50%
09/22/2011 14:00 us House Price Index MoM JUL -- 0.90%
09/22/2011 14:30 us EIA Natural Gas Storage Change SEP 16 -- --
09/22/2011 17:00 us U.S. to Sell 10-Year TIPS Reopening
09/23/2011 07:30 GE PMI Manufacturing SEP A -- 50.9
09/23/2011 07:30 GE PMI Services SEP A -- 51.1
09/23/2011 08:00 EC PMI Composite SEP A -- 50.7
09/23/2011 08:00 EC PMI Manufacturing SEP A -- 49
09/23/2011 08:00 EC PMI Services SEP A -- 51.5
09/23/2011 18:00 us Fed's Dudley to Speak on Panel in
09/24/2011 14:00 us International Monetary Fund-
09/26/2011 08:00 GE IFO - Business Climate SEP -- 108.7
09/26/2011 08:00 GE IFO - Current Assessment SEP -- 118.1
09/26/2011 08:00 GE IFO - Expectations SEP -- 100.1
09/26/2011 12:30 us Chicago Fed Nat Activity Index AUG -- -0.06
09/26/2011 12:30 us Fed's Raskin Speaks on Loan
09/26/2011 14:00 us New Home Sales AUG -- 298K
09/26/2011 14:00 us New Home Sales MoM AUG -- -0.70%
09/26/2011 14:30 us Dallas Fed Manf. Activity SEP -- -11.4
09/26/2011 10/04 GE Retail Sales (MoM) AUG -- 0.00%
09/26/2011 10/04 GE Retail Sales (YoY) AUG -- -1.60%

10-15 SEP CH Actual FDI (YoY) AUG -- 19.80%

16-17 SEP EC EU Finance Ministers, Central

22-25 SEP CH HSBC Flash China Manufacturing SEP -- 49.9
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25-28 SEP ‘ CH ‘Leadinglndex ‘ AUG ‘ -- ‘ -- ‘ 102.25 ‘

3anBseHMe 06 OrpaHNYEHNN OTBETCTBEHHOCTU: HacTosAwmMe 0630pbl NOArOTOBAEHbI B
MHPOPMaLMOHHBIX Lenax. OHWM HU B KOEM C/ly4ae He ABAAKTCA U He A0/XKHbI
paccmaTpuBaTbCA KaK NpegoxeHne KynuTb an NpoaaTb COOTBETCTBYIOLME LEeHHbIe
6ymarn. MHPopmaLma, coaepKallanca B AaHHbIX 0630paXx, NONyYeHa U3 BbI3bIBAOLLLMX
[0BepuA OTKPbITbIX UCTOYHUKOB. HecmoTpa Ha To, 4To Npu noarotoske 0630poB HbiM
npeanpuHATLI HeobxoauMble Mepbl ANA NONyYeHUA focToBepHOl nHbopmaumu, UK
PYCC-UHBECT He 1CKAto4aeT BO3MOXKHOCTb BK/IOYEHMA B 0630p owmnbovHoM
nHpopmaLmmn, NpeoCcTaBIEHHON COOTBETCTBYOWMMU UCTOYHUKAMMU, U HE HECET 3a 3TO
oTtBeTcTBeHHOCTU. UK PYCC-UHBECT, ero paboTHUKM U KANEHTbI MOTYT ObITb
3aMHTepecoBaHbl B NOKYMNKe WK NPoAaxe LeHHbIX bymar, ynomaHyTbiX B 0630pax.

WWW.russ-invest.com

Mocksa CaHKT-lMeTepbypr Camapa
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