pyCcC-UHBECT

MHBECTHUMOHHAR

E)xepgHeBHbIN 0630p MMPOBOro pbiHKA aKLuUMn

Ha pblHKax akuyuii CLUA BO BTOPHMK Habnoganocb CHUMEHME KOTUMPOBOK. B
ayTcangepax 6bian akumMm ropHogobbiBatowero (-1.13%), B nngepax — akuuum
MHpoekc S&P 500 noHusmnca Ha 0.17%,
WHAOEKC aKkumin manoi Kanutanusaumm Russell 2000 — notepan 1.75%. NHaekc

91EKTPO3HEpPreTn4eCKoro cCeKtopa.

BonaTunbHOCTK VIX Bbipoc Ha 0.4% o 32.86 n.

MNeccumnsm eBpOI'IeﬁCKOf;I ceccnnm pacceanca nocne nocCcrtynneHna Ha pPbIHOK

nHpopmaumum o Tom, uyto EBpoTpoitke M [peuum ypanocb AOCTUYL

NPOMEKYTOYHOIr0 KOMMNPOMMCCA B XOA4Ee NEepPeroBopHOro npouecca — Aeneratol
EspoTpoiikm npubyayt B Mpeuunto B Hayane okTabps. JaHHble Mo PbIHKY XWU/bs
OKa3a/IMCb XyXe NporHosa — ob6bemMbl HOBOCTPOEK B aBrycTe COKPATUAMCb Ha
5.0% v coctasnnun 571 TbIC.

O6bembl HOBOCTPOEK, ThbiC.
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Mapa eBpogonnap 3akoH4YMNa AeHb 861m3m 1.365.

B xope a3smatckoi ceccum npeobnagan ontummam. AnoHckmin Nikkei npnbasun
0.23%. AscTpanuiicknin  S&P/ASX 200 0.78%.

lUAaHXalCcKon 6up)KM B cpeaHeM noBbicMAUCb Ha 2.8% nocne nybavKauuu

NOBbLICUNICA Ha MHAaekcbl
ONTUMMUCTUYHDBIX AAHHbIX NO MHAEKCY 3KOHOMMYeCcKon akTmsHocTn CBOT China.
FoHrkoHrckunii Hang Seng notepsan 0.51%. Koperckunii Kospi npubasun 0.89%.

B EBpone B Hayane aHA HabaogaeTca pocT KOTUPOBOK. Pbloyepc Ha MHAEeKC Dow
Jones Eurostoxx 600 npubasun 0.28%, Ha DAX - 0.03%. ®btoyepc Ha MHAEKC
S&P500 npubasun 0.46%.

KOMNAaHMA

21 ceHTAbpsa 2011 r.

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

665.65

638.18

128.31

108.62

231.38

2.54%

1.24%

3.43%

151%

1.3692

76.29

0.8713

11061

1813.2

8305

21191

1201.75

689.95

56378.63

750

2513.33

4071.80

17 132.12

56 378,63

2118

28715

5556

0.63

767.34

32.86

42.7855

-1.27%

-0.52%

-0.49%

-0.38%

-0.04%

+0.40%

*Ha 10:00 mcK,no aaHHbimBloomberg



NuBecTtnumoHHaa komnanua UK «PYCC-MHBECT» WWW.russ-invest.com

ExxegHeBHbIV 0630p

B CLWA cerogHa B 18:00 BbliiAyT AaHHble NO AUHAMMUKE NPOJAXK Ha
BTOPMYHOM PbIHKE XW/1bA 32 aBrycT.

NoanHAaekc
B 22:15 ®PC onybaukyer pesynbtatbl 2-X [AHEBHOrO 3acegaHuA. st
bonbwKHCTBO Habnwaatenet oxugaer or beHa bepHaHKe HOBbIX DS;ZET 296.27 | +3.79%
HeCTaHAAPTHbIX Mep GUHAHCOBOM NOAAEPIKKU, Cpeau KOTOpbIX onepauus STAPLES | 316.98 | +2.26%
«TBUCTY - NPOAAXKMN KPAaTKOCPOUHbIX 06AMraumili B COYETaHMM C NOKYNKOM ENERGY 1 48829 | +1.O%%
AOII rOCpO‘IHbIX. FINANCIALS 168.81 +0.92%
HEALTH CARE 382.10 +2.36%
INDUSTRIALS 271.52 +2.49%
INFO TECH 400.84 +4.03%
MATERIALS 212.00 +1.13%
TELECOM
SERV 123.77 +2.03%
UTILITIES 174.26 +4.08%
ALPHA NATURAL RE 26.92 | -9.57%
CLIFFS NATURAL R 70.6 | -9.42%
MORGAN STANLEY 15.12 -8.09%
E*TRADE FINANCIA 10.7 -8.00%
NABORS INDS LTD 16.79 -7.65%
FIRST SOLAR INC 79.21 -7.57%
COVENTRY HEALTH 31.37 -7.46%
FREEPORT-
MCMORAN 38.55 -7.31%
BRISTOL-MYER SQB 31.49 +3.14%
APPLE INC 413.5 +3.23%
CERNER CORP 70.28 +3.66%
WHOLE FOODS MKT 72 +4.27%
STARBUCKS CORP 41.08 +4.80%
NEWMONT MINING 69.9 +6.36%
WATSON PHARM 71.98 +6.99%
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KaneHzapb MaKpO3KOHOMMUYECKOM CTaTUCTUKM®

Date Time Event Survey Actual Prior
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-
09/26/201108:00 | 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

25-28 SEP CH Leading Index AUG -- -- 102.25

Omutpuii Kynewos

dkuleshov@russ-invest.com
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ExxegHeBHbIV 0630p

3aaBneHune 06 orpaHNUYeHMM OTBETCTBEHHOCTU: HacToswmMe 0630pbl NOATOTOBNEHDI B
MHPOPMALMOHHBIX Lenax. OHWM HM B KOEM C/ly4ae He ABNAIOTCA U He AO0J/IKHbI
paccmaTpuBaTbCA KaK NpeanoXKeHne KynuTb Wav Npoaatb COOTBETCTBYIOLLME LEHHbIe
6ymarun. MHpopmaLma, coaepKallanca B AaHHbIX 0630pax, NosyyeHa U3 Bbi3bIBaOLNX
[0BepUA OTKPbITbIX UCTOYHUKOB. HecmoTpa Ha To, 4TO Npu noarotoBke 0630pos Hbian
npeanpuHATbI HeobxoaMMble Mepbl AR NOYYeHUA 0CTOBEPHOM HPopmaLmm, UK
PYCC-UHBECT He uckito4aeT BO3MOXKHOCTb BKIOYEHMA B 0630p owmnbouHowm
MHbOPMaLMK, NPeAOCTaBNEHHOM COOTBETCTBYIOWMMMN UCTOYHUKAMMU, U HE HECET 3a 3TO
oTtBeTcTBeHHOCTU. UK PYCC-UHBECT, ero paboTHUKM U KAUEHTbI MOTYT BbITb
3aMHTEepecoBaHbl B NOKYNKE MW NPOAAXKe LEeHHbIX bymar, ynomsaHyTbIX B 0630pax.

WWW.russ-invest.com

Mocksa CaHKrT-lMeTepbypr 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
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