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E>xeaHeBHbIM 0630p pblHKa akLUUK

KomMmeHTapuu no pbiHKY akuui

Topru Ha oHaoBLIX Brpxax CLUA B nepBbili AeHb neTa
3aBEpLUNIUCL CaMblM CUIbHBIM CHUXKEHWEM MHAEKCOB C aBrycra
2010 roga. MiHgekc BonatunbHocTh VIX (MHOEKC cTpaxa) B3neTen
BYepa Ha 18,5%. Yxoas ¢ pblHKa akUMin, MHBECTOPbI MCKanu 3awuTy B
Ka3Havenckux obnuraumax (qoxogHoctb 10-netHnx US Treasuries
BriepBble ¢ gekabps 2010 roga onyctunack Hwxe 3%). [IBa
nocrneaHux AHS BbIXOAWUNA yXXacHas MakpocTaTUCTUKA Mo
aMeprKaHCKOW 3KOHOMUKE, 1 ecriu 31 Masi pbIHOK ee NpPoMrHopupoBarn
13-3a hakTopa OKOHYaHWNs Mecsua, TO BYepa yaepXuBaTb PbIHOK Ha
nnaey 6b1ro npocto rmyno. Komnaxnma ADP coobuuna, 4To 3aHATOCTb

D MAA MANuAanacrt AL ua 2R TLIA NARALIIAVY MAAT UTA AVrasAannrL

3Ha4yeHne OCHOBHbIX MHOEKCOB

IMonHbIt mekem Ha 2 cmp.

3HayeHne A, geHb A, Hea A, mec A, ytd
WHpekc PTC 1876,81 -0,62% 3,80% -7,69% 36,61%
WHpekc MMBB 1650,68 -0,94% 2,22% -5,23% 24,53%
FTSE 5928,61 -1,02% 1,00% -2,33% 14,82%
S&P 500 1314,55 -2,28% -0,45% -3,43% 22,77%
Dow Jones Avg. 12 290,14 -2,22% -0,84% -4,04% 22,61%
Jlnpepsbl pocTa
Llena A, peHb A, mec A, ytd
YdaHedTexum, n. 24249 12,79% -10,19% 70,77%
TpaHcHedTb, M. 1450,0000 9,60% -1,69% 31,82%
asnpom 7,3250 9,33% -11,75% 34,03%
Maruut 142,0000 5,19% 7,33% 43,43%
Pacnapackas 6,2500 3,31% -5,87% 60,26%
Bepodapm 43,0000 2,38% -2,27% 28,36%
PocTtenekom 55000 1,85% -9,39% 48,25%
YdaHedTexmm 5,7000 1,60% -6,56% 17,53%
JIngepbl cCHUXKEHUA
LleHa A, geHb A, mec A, ytd
OAOQO BaHk CaHkT- 4,3000 -8,51% -13,65% 34,29%
LOanbHeBocTo4HOE MIT 0,5250 -4,37% -4,55% 20,69%
CeBepcranb-aBTo 19,2000 -2,54% -4,44% 16,36%
BawHedTb 54,0000 -2,00% -12,20% 51,05%
MNupekc MSCI
3Havenve A, geHb A, mec A, ytd
WHupekc MSCI EM 1166,72 -0,11% -3,30% 28,62%
MHupoekc MSCI BRAZIL 3597,89 -1,46% -4,31% 16,37%
MHupoekc MSCI RUSSIA 996,88 -0,56% -8,14% 36,44%
MHupgekc MSCI INDIA 505,94 0,89% -2,48% 14,85%
MHupgekc MSCI CHINA 68,81 -0,12% -0,41% 18,71%

NMPOCIIEKT

BPOKEPCKAS TPYNNOA
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O630p pblHKa

Topru Ha $oHg oBbIX 61prkax CLLA B nepBbii 4 eHb /1eTa 3aBepLUINIUCL CAMbIM CUJIbHBIM
CHUXEHNE MU HAEKCOB C aBrycTa 2010 roga. MHaekc BonatnabHocTh VIX (MHA ekc cTpaxa
BYepa Ha 18,5%. YX0AS C pblHKa aK LM, M HBECTOPbI MCKA/N 3aLLUTY B Ka3Haye MCKUX 0611
(80x0AHOCTbL 10-neTHUX US Treasuries BnepBble ¢ Aekabpsa 2010 roga onycTnaach Huxe
NOCIEA HUX AHS Bbl XOAM/IA YXKa CHa sl MaKpOCTaTUCTMKA MO aMe PUKaHCKOM 3 KOHOMUKE, U ¢
Masi PbIHOK e MPOUTHOPUPOBa/ M3-3a GaKTOpa OKOHYaHUS MeCAL3, TO BUEPA YAEPXKMBE
Ha naaBy bbls10 npocTo rayno. Komnanns ADP coobuyuna, 4To 3aHATOCTb B Mae NoAHsA/Ia
Ha 38 Tbic. pabounx MecT, YTo OKa3a/I0Cb CaMblM C1abbIM MPUPOCTOM C CEHTAOPSA 2010 o,
Mpon3BOACTBEHHDBIN MHA ekc ISM nokasas B Mae CHUXEHWe J,e/10BOM aKTUBHOCTU B
npounssoacTBeHHOM cekTope CLUA g0 53,5n. npoTus 60,4 N. Banpene. B utore Byepa mol
6e3annensiuMoOHHOe NaeHne 330K eaHCKOro PbIHKA aKLMM LWMpokMM ¢poHToM. Hanbok
CHUWXeHWe NMoka3san 6aHKOBCKUM CErMeHT akLm i (-3,5%), N10x0 0BCTOAN J ena TakxKe B ¢
NMPOV3BOAMTE I MaTepUaIOB U MPOMBILLJIEHHbIX KOMMaHNIA. [loBEpLUNIO AHEBHOW Hera
coobuyeHne areHTctBa Moody's 0 cHMeHUn penTuHra Mpewmm ot Ba go CAAL (MycopHbI
YPOBEHb) C HeraTUBHbIM MPOrHO30M.

PelweHue arenTctBa Moody's 0OTHOCUTE/IBHO K pe AUTHbIX 063aTe /b CTB peL nm BbI3BaC
Hebosbluoe ocnabneHne eBpo npoTuB gonnapa (EUR/USD 1,4350) n3-3a Toro, 4tocenya
ame p1KaHCKOM 3 KOHOMUKE COBCEM HeueM NoxXBacTaTb. MapassiesibHo CO CHUXeHUeM ok
nHaekcos B CLLIANpocenv n KoTUpoBKM He GTU Brent, KoTopble K yTpy YeTBepra ony cTus
ypoBHSA $114/6app. He AaloT NOBOAOB K POCTY LieH HAa SHEPFOHOCUTENN U MOCE AHME Aak
API: 3amacbl HepTun B CLUA BbIpoc/m Ha +3,46 MAIH. 6app., 3anackl 6eH3nHa +1,49 MAH. 63|
Cnegys npumepy LLITaToB, asMaTckme 61 pku CEroAHs TOPryOTCA B f1PKO K PaCHOM 30HE: |
-1,8%.

CeroZ Hsl Mbl XZAeM OTKPbITUSI TOPFrOB Ha POCCUMCKUX GOHAOBBIX GUPKaX C FIMOM BHU3 B I
1,5%. MNoBeeHre ameprKaHCKUX MHAEeK CoB, NoA06HOe BYepallHeMy 6b1/10 OTMEYeHO 1M
MO3TOMY, MPOBOASA aHA/1I0r UM C HAaLLMM PbIHKOM B TO BPeMSA MOXHO NPeAn0/I0XNTb, H4TO 1
nonpobyioT ceroHs BbIKYNUTb XOTS 6bl YaCTb yTpeHHel npocaaku. CeroAHs 1 3aBTpa Bt
MHOr 0 CTaTUCTUKM, KOTOPa s MOXeT MOMEHSTb HaCTpOeHUs Ha Brpxax. Mo3 Tomy B nepBb
TOproB MOXHO Nnonpo6oBaTb akkypaTHblE MOKY MKW MO JIUKBUAHbIM Bymaram (HeGTsHOM |
6aHKoBcKkuii cekTopa). CerogHs yTpoM Mbl XzeM Bo3BpaTa HAekca MMBB B paioH 162t
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Commodities
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OcHoBsHble ToBapbl, SPOT (LSE, NYSE

3HaveHne A 3a pgeHb, % A3aHen,% A3szawmec,% Avytd,%

Mepp, $/t 9 102,00 -1,23% 0,41% -2,34% 34,84%
Linnk, $/t 2 258,00 -0,35% 0,53% 0,49% 21,86%
Hukenb, $/t 23 250,00 -1,46% -0,64% -13,41% 13,41%
Onoso, $/t 27 595,00 -1,23% -0,38% -13,90% 55,03%
AntoMuHni, $/t 2 668,00 -0,26% 5,04% -3,60% 34,04%
CsuHeu, $/t 2 500,00 -0,83% -0,87% 0,36% 42,86%
Cepebpo, $/oz 36,85 -4,33% -2,81% -15,90% 99,89%
3onoro, $/0z 1 539,80 0,26% 0,95% -0,36% 25,63%
Hed1b Brent, $/ 114,31 -2,07% -0,77% -8,08% 58,39%

Hedtb Urals, $/ 112,07 -2,11% -0,81% -7,24% 60,74%
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Poccunucknn pbiIHOK akuum

Tukep LeHa 3akpbitua, $ A PTC A MMBBJ6bem Ha PTC, $ O6bem Ha MMBB, $ Kanutanusauusi, m$

AMEZ
BISV
BEGY
VSMZ
FESH
KHEL
MTLR
MOTZ
MOTZ
TNBP
SILM
SILV
SNTZ
JNOS
SVTZ
TAMZ
TNBP
UUAZ
CHMK
CHEP
UKUZ

BANE
GAZP
SIBN
LKOH
NVTK
ROSN
SNGS
SNGSP
TATN
TATNP
TRNFP

BEGY

IRGZ
LSNG
MSRS
OGKB
OGKC
OGKD
OGKE
MSNG
TGKE
TGKF

MGTSP
MTSS
RTKM

RTKMP
TTLK

AVAZ
GAZA
IRKT
KHEL
KMAZ
nfaz
omMzz

0,465
0,450
1,552
1851,067
0,524
3,624
26,124
0,088
0,078
3,160
0,305
1017,285
54,574
0,354
5,368
0,736
3,114
1,961
253,725
2,578
55,673

54,000
7,325
4,500

64,000

12,800
8,564
0,963
0,500
5,480
2,890

1450,000

1,550
0,735
0,670
0,045
0,048
0,047
0,079
0,086
0,089
0,000
0,000

15,250
8,200
5,500
3,300
0,008

0,913
42,500
0,321
3,615
2,078
11,000
3,440

0,00% -2,26%
0,00% 0,20%
0,00% 0,74%
0,00% 0,00%
0,00% -3,93%
0,00% 0,25%
0,00% | -3,44%
0,00% 0,27%
0,00% 0,00%
0,00% 0,00%
0,00% | -0,47%
0,00% 0,00%
0,00% -2,26%
0,00% 2,25%
0,00% -3,22%
0,00% 0,00%
0,00% -1,13%
0,00% -0,27%
0,00% | -0,35%
0,00% 0,04%
0,00% | -1,44%
HedTtb ¥ ras
-2,00% 0,00%
9,33% -0,26%
0,00% 0,08%
0,00% -4,41%
0,00% 0,00%
0,00% | -1,17%
0,00% 0,98%
0,00% 1,26%
0,00% 0,00%
0,00% 0,00%
9,60% 4,58%
OreKTpo3HepreTuka
0,00% 0,00%
0,00% | -0,87%
0,00% 0,41%
0,00% | -0,62%
0,00% 0,00%
0,00% | -5,08%
0,00% 0,00%
0,00% 0,03%
0,00% 0,07%
0,00% -0,04%
0,00% -1,65%
TenekoMmyHuUKauum
0,00% 0,00%
0,00% 0,00%
1,85% 0,72%
0,00% | -0,11%
0,00% -1,76%
MawwuHocTpoeHue
0,00% | -1,73%
0,00% 0,00%
0,00% | -0,50%
0,00% 0,00%
0,00% | -0,88%
0,00% 0,00%
0,00% 0,32%
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225418
25198
254 484
262 573
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8 465
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18 965
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PKK 3Heprus RKKE 286,327 0,00% 1,20% | 5447 322
Cesepcrarnb-aBTo SVAV 19,200 | -2,54% | -5,26% 19200 558 255 658
Cunosble MalLWHbI SILM 0,290 0,00% 0,00% 11629 2 526
YMMO UFMO 0,630 0,00% 0,00% 2016 179
MeTtannyprus
AM3 AMEZ 0,470 0,00% 0,00% 11750 234
BCMIMO VSMO 135,000 0,00% 0,24% 27000 2 394 906 1556
Meuen MTLR 26,900 0,00% 0,00% 26900 11 198
MMK MAGN 0,918 0,00% | -0,27% 13770 1675692 10 258
HITMK NLMK 3,750 0,00% | -1,21% 37500 7291769 22 475
HopHukenb GMKN 254,000 0,00% 0,50% 6463625 130 336 583 48 419
MonumeTann PMTL 17,400 0,00% | -1,22% 143196 6728 773 6 989
Montoc 3onoTo PLZL 66,814 0,00% 2,57% 12 895 13 625 680 12737
CeBepcTarnb CHMF 18,384 0,00% | -1,30% 36 767 33 646 423 18 525
TMK TRMK 4,783 0,00% 1,06% 1266 214 4 463
4yTn3 CHEP 2,600 0,00% 0,00% 26 000 1228
BaHku
BaHk Mockabl MMBM 33,464 0,00% | -0,81% | 1546 6 051
Bospoxaexue VZRZ 37,350 0,00% 1,19% 74600 25076 887
BTb VTBR 0,003 0,00% | -0,92% 6040 67 112 562 31 591
POCBAHK ROSB 3,736 0,00% 0,16% 3824 4617
CbepbaHk SBER 3,493 | -0,54% 0,00% 1393 411 75403
YPANCWB USBN 0,008 0,00% 0,00% 8 000 2 341
TpaHcnopT
Aspodnot AFLT 2,500 0,00% | -2,09% 125000 1324 417 2777
[anbHeBocTo4HOoE MI FESH 0,525 -4,37% 0,00% 26 250 | 1549
HMTI NMTP 0,123 0,00% | -0,45% | 85077 2392
Mpumopckoe Mr1 PRIM 0,180 0,00% | -2,18% 6300 4 850 143
tOTanp TMAT 0,520 0,00% 0,00% 52000 300
MoTpebutenbCcKu pbIHOK
AnTeyHas ceTb 36,6 APTK 3,200 0,00% 0,00% 40 240 326
BanTuka PKBA 48,750 0,00% 0,31% 48750 310 438 7 396
Bepodapm VRPH 43,000 2,38% 0,00% 21500 430
Bumm-Bunnb-JaxH WBDF 138,300 0,00% 0,01% 69150 2 369 6 085
[uken DIXY 13,900 0,00% 4,22% 1459500 3458 101 1195
KoHuepH Kanuxa KLNA 39,500 0,00% 3,26% 39500 219 399 385
KpacHbin OkTs6pb KROT 11,000 0,00% | -2,54% 69509 9 535 101
MarHut MGNT 142,000 519% | -0,76% 30530 4192 034 12 634
HyTpuHBeCTXONauHr NTRI 1,304 0,00% -0,25% 4700 21
Pasrynsii GRAZ 2,040 0,00% | -1,77% 20 400 229 158 323
CebMOW KOHTUHEHT SCON 8,000 0,00% 0,00% 40 000 600
dapmcTaHgapTt PHST 80,000 | -1,66% | -2,23% 8 000 169 694 3023
Yepkusoso GCHE 29,105 0,00% | -0,94% 10 096 1268
Hedtexnmusa n HecbTrenepepaboTka
KasaHboprcuHTes Kz0Ss 0,220 0,00% 0,00% 11000 393
HwkHekaMckHedTEXVM NKNC 0,823 0,00% | -0,79% 82250 49 116 1325
YdaHedTexum UFNC 5,700 1,60% 0,00% 122 767 1569
Opyruve cektopa
RIZL8 pikk 3,980 0,00% | -2,37% 5003 2979 380 1963
PBK NC RBCI 1,275 0,00% 6,66% 5057 1115118 179
Xumunyeckasa npoMbILLIIEHHOCTb
AKpOH AKRN 42,400 | -1,33% | -1,16% 192 100 615 041 2022
[oporobyx DGBz 0,567 0,00% -0,94% 21 659 412
CuUnbBUHAT SILV 980,000 0,00% 0,00% 30 380 7 669
Ypankanui URKA 7,750 0,00% 0,48% 77 500 33123 403 16 464
Yronb
BenoH BLNG 0,663 0,00% 0,00% 5399 762
Pacnapackas rasp 6,250 3,31% 2,81% 3217 263 | 9 499 690 4 880
YK KOxHbIn Kysbacc UKUZ 56,000 0,00% 0,00% 11200 2022

UcmouHuk: PTC, Bloomberg
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169,030
185,000
1,190
9,000
39,100
3,145
20,250
0,005
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63,300
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5,010
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18,325
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35,000
19,000
35,400
380,000
8,150
14,050
6,160
24,750

-2,20%
-1,07%
-0,83%
0,00%
-2,10%
-1,69%
0,00%
66,67%
-1,52%
-0,76%
-0,78%
-1,00%
6,45%
28,13%
0,00%
-1,33%
-1,79%
-2,80%
-1,04%
-1,10%
0,00%
0,00%
-1,81%
-0,95%
0,14%
0,37%
-0,28%
-4,96%
0,83%
-0,34%
0,00%
0,00%
-0,40%
-0,62%
-3,13%
1,16%
0,79%
1,21%
0,83%
-1,58%
-1,03%
-0,54%
0,00%
0,00%
1,14%
0,00%
8,52%
-0,21%
-0,32%
3,99%
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O6bem, k$

4,66

8 408,91

51 565,32
20 605,91
2 329,43

315 631,90
1175,58

6 762,67
77 694,12

2,18

61 073,18
510,99
96,10

53 841,14

42,15
633 937,20

184,71
71,70
43,76
17,47

58,62
133,35
16 108,88

2,70
129,40

47 471,43
41 482,62

HemoyHuk: Bloomberg
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MpeacTaBneHHas nHdopmauwsi 6asmpyeTcs Ha JOCTOBEPHbLIX MCTOYHUKAX.
TeMm He MeHee, coAepXaHue JaHHOTO aHanMUTUYEeCcKoro 063opa MOXET UCMONb30BaTLCS TOMBKO B MH(POPMALIMOHHbIX LIENSIX.
OAO "MK "Mpocnekt" n 3AO "UK "Ai Tu MiHBeCT" He HeCyT OTBETCTBEHHOCTM 32 TOYHOCTb NPEAO0CTaBMNEHHbIX AaHHbIX.
[laHHbIA AOKYMEHT He SBMsSieTCS NPeAsioKeHMeM Ha NOKyrnKy Uv NPOAaXy Kakux-nnbo LieHHbIX Gymar.
OH TakoKe He SBNSIETCH pekoMeHAaLmelt Ha NoKyrKy Uin NPoAaxy LieHHbIX Bymar, ynoMsHYTbIX B OTYETe.
KomnaHuu 1 ee COTpyAHWKM, BKIIOYAs TEX, KTO FOTOBWI 3TOT OTYET, MOTyT UMETb MO3ULMK, a Takke NoKynaTb U NpodaBaTh LieHHbIe Bymary ynoMsiHyTbIX B OTHETE KOMMaHUNA.

MHBSCTI/IpOBaHI/Ie B CTpaHax CHI siBnsieTcst UCKMoUnTENBHO PUCKOBaHHbLIM, NO3TOMY MHBECTOPbI A0JTKHbI CAMOCTOATENIbHO TLUATESIbHO npopa60TaTb CBOe peLleHue.

Bce npaBa Ha AaHHbIN aHanNUTUYeCKkWi oTYeT NpuHaanexat bpokepckoii rpynne "Ain Tu MHBecT - MpocnekT”.
MepeneyaTka LENUKOM UM OTAENBHLIMU HYaCTAMM 6e3 CChINKY Ha KOMNaHUW He JoMycKaeTcs.




