E)xepgHeBHbIN 0630p MMPOBOro pbiHKA aKLuUMn

Ha pbiHKax akumi CLUA B yeTBepr Habatoganca obsan KOTMPOBOK. B ayTcanaepax
6bln aKkuMm ropHomobbiBatowero (-6.2%) n HedTterazosoro cektopa (-4.76%).
NHpekc S&P 500 noHusmncs Ha 3.19%, MHAEKC aKuMi Masion KanuTtaamsauuu
Russell 2000 — notepsn 3.18%. NHaekc BonatunbHocTn VIX Bbipoc Ha 10.8% go
37.32 n.

B ycnoBuax NaHWKM OTHOCUTENbHO JUMHAHCOBOW cuTyaumm B EBpo3oHe
CTaTAaHHble He OKas3annm o0coboro BAMAHMA HA PbIHOK aKkumi. WHApeKc
oneperKalLWwmx SIKOHOMUYECKUX MHAMKATOPOB B aBrycTe HEOXUAAHHO BbIPOC Ha

0.3% npoTtme nporHo3a 0.1%.

UHAeKe onepeXalowmx 3KOHOMUYECKMX UHANKATOPOB
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Mapa eBpogonnap 3akoHYMAa AeHb B6n3m 1.35.

B xome a3uaTtckoi ceccum Habnoganocb yBepeHHOE CHUMKEHUE KOTUPOBOK.
AscTpanuiticknin S&P/ASX 200 notepsan 1.56%. MHAEKCbI WaHXalNCKoW BUpPKK B
cpegHem noHu3mamcb Ha 0.5%. FoHrkoHrckmin Hang Seng noHusunca Ha 0.85%.
Kopelickuin Kospi pyxHyn Ha 5.73%. CuTyaums HEMHOro yaydiimaacb nocne
20-Tn»
CKOOPAVHMPOBAHHOM nomowm EBpo3oHe.

nybavkaumm 3aasneHua  «lpynnbl OTHOCUTENbLHO HEobXxoaAMMOCTU

pYCC-UHBECT

MHBECTHUMOHHAR
KOMNAaHMUA

23 ceHTAbpsa 2011 r.

OCHOBHbIE UHAVKATOPbI PHIHKA

CDSHY5Y 72579
ITX Crossover Euroj 67431
CDS Japan 5Y 140.00
CDS EM 5Y 106.00
CDS Russia 5Y 287.14
US Tsys 10Y 243%
US Tsys 5Y 1.20%
Brazil 10Y 3.61%
Germany 10Y 1.40%
EUR/USD 1.3489
UsD/IrY 76.28
EUR/GBP 0.8762
QOil Brent 105.63
Gold 17277
Copper 7674
Nickel 18855
S&P 500 1129
Russell 2000 643.42
Bovespa 53280.28
Topix 7315
Shanghai Comp 240491
S&P/ASX 300 3908.10
Sensex 30 16 076.24
Bovespa 53280.28
DJ Euro Stoxx 50 Fy 1987
CAC Futures 27845
DAX Futures 51765
CBOE Put/Call 087
CBOE Buy/Write M 73547
VIX 41.35
VSTOXX 47781

+3.79%

+5.66%

+9.91%

1.13%

+22.16%

-0.09%

+H).26%

+0.13%

+.13%

-0.80%

-7.54%

-7.46%

+0.49%

-3.18%

-4.83%

-0.75%

-1.56%

-1.43%

-1.74%

-4.83%

-4.84%

-5.47%

-4.90%

+8.75%

-2.52%

+10.80%

+8.25%

*Ha 10:00 mck,no aaHHbimBloomberg
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B EBpone B Hayane gHA Habno4aeTCA OTCKOK KOTUPOBOK. Pbloyepc Ha MHAEKC
Dow Jones Eurostoxx 600 npubasun 1.11%, Ha DAX - 0.8%. ®Pbioyepc Ha
nHaekc S&P500 npmnbasmn 0.85%.

NoanHAaekc

S&P 500
CONS
DISCRET 277.89 -5.87%

CONS

HauyHeTcA BbicTynneHue rnasbl ELB XK.-K.Tpuwe. STAPLES | 305.54 | -3.85%

ENERGY 444.02 11.02%

B Espone un CLLUA 3HauMMbIX CTaTAAHHbIX cerogHA He oxupaetca. B 0:30 mck

FINANCIALS 155.68 10.35%

HEALTH CARE | 364.34 -4.22%

INDUSTRIALS 250.80 -8.71%

INFO TECH 383.06 -3.88%

MATERIALS 191.33 11.63%

TELECOM
SERV 119.02 -3.22%
UTILITIES 168.17 -1.64%

Haunbosiee akTmsHble akumu B CLUA*

CLIFFS NATURALR 55.19 = 21.83%
ALLEGHENY TECH 36.87 18.39‘%;
FREEPORT- -
MCMORAN 32.14 | 16.63%
US STEEL CORP 21.99 16.58‘%;
FRANKLIN RES INC 96.79 16.05‘%:
JOY GLOBAL INC 63.81 15.90‘V;
AK STEEL HLDG 6.74 15.86‘%;
FIRST SOLAR INC 66.85 15.60‘%;

NATL SEMICONDUCT 24,98 | +0.28%

INTERCONTINENTAL 1229 | +0.40%

PEPSICO INC 60.92 | +0.88%
HEWLETT-PACKARD 22.8 | +1.47%
RANGE RESOURCES 66.1 | +1.86%
CONAGRA FOODS 23.65 | +2.87%
RED HAT INC 41.49 @ +3.49%
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KaneHzapb MaKpO3KOHOMMYECKOMW 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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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. MHpopmaLuma, coaepKallanca B AaHHbIX 0630pax, NofyyeHa U3 Bbi3blBAOLWMX
[0BepUA OTKPbITbIX UCTOYHUKOB. HecmoTpa Ha To, 4TO Npu noarotoBke 0630pos Hbian
npeanpuHATbI HeobxoaMMble Mepbl AR NOYYeHUA 0CTOBEPHOM HPopmaLmm, UK
PYCC-UHBECT He uCK/o4aeT BO3MOXKHOCTb BKAKOUEHMA B 0630p ownboyHoM
MHbOPMaLMK, NPeaoCTaBAEHHOW COOTBETCTBYIOWMMM UCTOYHUKAMMU, N HE HEeCeT 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
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