pYCC-UHBECT

MHBECTHUMOHHAR
KOMNAaHMA

E)xepgHeBHbIN 0630p MMPOBOro pbiHKA aKLuUMn

14 ceHTa6pna 2011 .

Ha pbiHKax akuyuii CLLUA BO BTOPHWK Habnwoganca poct KOTUMPOBOK. MHAEKChI
OKa3a/MCb 3aXaTbl B Y3KOM KOpMAaope B Npeaasepum SKCNMpPauum no ONUMOHAM | coskysy 70538 4.10%

B NATHMUY. B numaepax Obliv  akKuMM  NPOMbIWNEHHOTO  (+1.86%) M M cCrossoverfuroj  692.43

ropHogobbiBatowero (+1.31%) cektopa. MHaekc S&P 500 npubasun 0.91%, |CPs’pansy 12434 231%
v v CDSEM 5Y 108.29 0.15%
MHOEKC aKuuii manon Kanutanmsaumm Russell 2000 — nosbicunca Ha 1.76%. :
CDS Russia5Y 22293
NHpekc BonatuabHoctn VIX noHm3unca Ha 4.35% po 36.9 n.
US Tsys 10Y 2.53% +0.23%
Mapa eBpoAo/ANap HallNa CONPOTUBAEHME Ha YPOBHe 1.374, OTKaTMBLLUCH B Xode o r>" el I
o Brazil 10Y 3.27% -1.07
asmartckom ceccum go 1.361.
Germany 10Y 1.49% 0.01%
B xo4e a3naTCKOM Ceccuu TOH 3a4aBajsiM MeCCUMUCTUYHbIE HacTpoeHus nocne | oU*° 13642 050
o usn/ipy 76.86 +0.01%
3anaB/ieHMN Nnpembepa Kntasa Ha BcemmnpHom akoHomumuyeckom popyme B [ansaHe.
EUR/GBP 0.8657 +0.10%
BaHb Li3a6a0 nocoBeToBan €BPOMNENCKMM NPaBUTENbCTBAM NPUBECTU B NOPALOK ot et 1s o ean
cBOM GUHAHCbI U He HaZEeATbCA Ha «cnaceHne» us-3a pybnexa. AnoHckui Nikkei |, 18338
notepsan 1.19%. Asctpanuiickuit S&P/ASX 200 noHuaunca Ha 1.67%. UHAEKCbl | copper 8770 018
WaHxackon 6upxun B cpegHem notepsanm 1 %. FOHrkoHrckmn Hang Seng  Nickel 21288 -139%
noHunsunca Ha 1.87%. Kopeicknin Kospi pyxHyn Ha 3.71%. S&P 500 1153 s
Russell 2000 691.74 769
B EBpone B Hauyane aHs Habnwoaaetca neccummam. Poioyepc Ha MHAEKC S&P500 | sovespa 55543.97 -0.25%
notepan 1.24%. Topix 735 e
Shanghai Comp 2 450.25 -0.85%
S&P/ASX 300 4 006.00 -1.64%
Sensex 30 16 421.18 -0.28%
Bovespa 5554397 -0.25%
DJ Euro Stoxx 50 Fu 2029 +1.55
CAC Futures 2895 +1.47
DAX Futures 5147 +1.32
CBOE Put/Call 0.73 1.39%
B EBpone ceroAHA UHTepec 6yAyT NpeacTaBAATb AaHHbIE NO NPOMbIWAEHHOMY  CPOEBUvWriteM| 76857
VIX 36.91 4 .35
npoussoacTBy 3a uionb B 13:00.
VSTOXX 49,1151 8.28

B CLUA B 16:30 BbliiayT AaHHbIE MO UHAEKCY NPOMbILLJIEHHbIX L,EH 33 aBryCcT U
PO3HMYHbIM Npogaxkam. B 18:30 MuHaHepreTMKM onyb6aMKyeT CTaTUCTUKY MO
3anacam HedTH U HePTENPOAYKTOB 3a HeZeno.

*Ha 10:00 mcK,no aaHHbimBloomberg
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KaneHzapb MaKpO3KOHOMMYECKOW CTaTUCTUKM*

Eurostoxx
Date Time Event Survey Actual Prior 600

09/12/2011 17:00 US | U.S.to Sell USD32 BIn 3-Year Notes X3P 356.48 -0.29%
09/12/2011 20:00 us Fed's Fisher Speaks on Monetary SX4p 481.36 -2.50%
09/13/2011 05:01 CH China Manpower Survey 4Q -- -- 19% SX6P 294,62 ERE
09/13/2011 11:30 US | NFIB Small Business Optimism AUG 88.4 -- 89.9 > 222 =207
09/13/2011 12:30 US | Import Price Index (MoM) AUG | -0.80% -- 0.30% S:::: i;:iz ;ZZ:
09/13/2011 12:30 us Import Price Index (YoY) AUG 12.50% -- 14.00% SxAP 26853 .60%
09/13/2011 14:00 US | IBD/TIPP Economic Optimism SEP 375 -- 35.8 <XDP 291 69 1 e7%
09/13/2011 17:00 US | U.S.toSell USD21 BIn 10-Year SXEP 286.08 2.33%
09/13/2011 18:00 us Monthly Budget Statement AUG - -- -$90.5B SXFP 225.45 -1.77%
09/13/2011 20:30 US | APIU.S. Crude Oil Inventories SEP9 -- -- -2968K SXIP 128.16 -3.83%
09/14/2011 09:00 EC | Euro-Zone Ind. Prod. sa (MoM) JuL 1.50% -- -0.70% SXKP 240.75 -1.86%
09/14/2011 09:00 EC | Euro-Zone Ind. Prod. wda (YoY) JuL 4.60% -- 2.90% SXMP 151.94 2.48%
09/14/2011 09:00 EC ECB Announces Allotment in 7-Day SKNP 269.25 -3.02%
09/14/201112:30 | US | Producer Price Index (MoM) AUG | -0.10% -- 0.20% SXOP 222231 0%
09/14/2011 12:30 US | PPIEx Food & Energy (MoM) AUG 0.20% -- 0.40% s 25203 2500
09/14/2011 12:30 US | Advance Retail Sales AUG 0.20% -- 0.50% = 222 '1'5536
09/14/2011 12:30 US | Retail Sales Less Autos AUG 0.20% -- 0.50% S:(RT: izsz i:;
09/14/2011 12:30 US | Retail Sales Ex Auto & Gas AUG 0.30% - 0.30% xxp 3311 s
09/14/2011 12:30 US | PPIEx Food & Energy (YoY) AUG 2.60% - 2.50%
09/14/2011 12:30 us Producer Price Index (YoY) AUG 6.40% -- 7.20% Hanbonee akTusHble akumu B Espone™
09/14/2011 12:30 us Secretary Geithner Speaks at
09/14/2011 14:00 us Business Inventories JUL 0.50% -- 0.30% PORSCHE .
09/14/2011 14:30 US | DOE U.S. Crude Oil Inventories SEP9 -- -- -3963K _- S 239
09/14/2011 14:30 US | DOE U.S. Distillate Inventory SEP9 - - 709K BNP PARIBAS 28 6.00%
09/14/2011 14:30 us DOE U.S. Gasoline Inventories SEP9 -- -- 199K UNICREDITSPA | 0.737 -4.29%
09/14/2011 14:30 US | DOE U.S. Refinery Utilization SEP9 - - -0.20% f\RGi?éLLE 5153 4.63%
09/14/2011 17:00 US | U.S.to Sell USD13 Bin 30-Year 'S“ALES:‘OLO 093 0%
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 28 i L.50%
09/15/2011 08:00 EC | ECB Publishes Sept. Monthly gz’;"c"gERZBANK 1.59 -4.85%
09/15/2011 09:00 EC Euro-Zone CPI (MoM) AUG 0.20% -- -0.60% ESPIRITO-R 1.95 -5.25%
09/15/2011 09:00 EC | Euro-Zone CPI- Core (YoY) AUG 1.20% -- 1.20% TOGNUM AG % 0.00%
09/15/2011 09:00 EC | Euro-Zone CPI (YoY) AUG 2.50% -- -- MARINE )
09/15/2011 09:00 EC | Eurozone Employment (QoQ) 2Q -- -- 0.00% :s,?/sE:TSKY 292 S
09/15/2011 09:00 EC | Eurozone Employment (YoY) 2Q -- -- 0.10% BROA 681.5 -0.29%
09/15/2011 12:30 us Empire Manufacturing SEP -4 -- -7.72 NUTRECO NV 48.73 +4.12%
09/15/2011 12:30 us Consumer Price Index (MoM) AUG 0.20% -- 0.50% INMARSAT PLC 486.2 +3.51%
09/15/2011 12:30 US | CPIEx Food & Energy (MoM) AUG 0.20% -- 0.20% INFINEON TECH | 5.941 o an
09/15/2011 12:30 US | CPIExFood & Energy (YoY) AUG 1.90% -- 1.80% ASML HOLDING

NV 25.75 +3.48%
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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 Federal 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 ‘

3aaBneHne 06 orpaHNMYEeHMM OTBETCTBEHHOCTM: HacToawme 0630pbl NOArOTOBAEHbI B
MHPOPMaALMOHHbBIX Lensx. OHM HM B KOEM C/ly4ae He ABAAKTCA U He AOJIKHbI
paccmMaTpuBaTbCA KaK NpeaaoXeHne KynuTb Wi Npoaatb COOTBETCTBYIOLLME LEHHbIEe
6ymarun. MHpopmaLuma, coaepKallanca B AaHHbIX 0630pax, NosyyeHa 13 Bbi3blBatOLLMX
[0BepUA OTKPbITbIX UCTOYHUKOB. HecmoTpa Ha To, 4TOo Npu noarotoBke 0630pos Hbian
npeanpuHATLI HEObXoAMMbIE MEPbI 1A NOYYEeHUA AOCTOBEPHON MHbOopMaumn, MK
PYCC-UHBECT He ncknto4YaeT BO3MOXHOCTb BK/OYEeHUs B 0630p ownboUHom
MHbOPMaLMK, NPeAOCTaBNEHHOM COOTBETCTBYIOLWMMMN UCTOYHMKAMM, U HE HECET 3a 3TO
oTtBeTcTBeHHOCTU. UK PYCC-MHBECT, ero paboTHUKM U KANEHTbI MOTYT ObITb
3aMHTepecoBaHbl B MOKYNKe AW NpoAake LeHHbIX bymar, ynoMaHyTbIX B 0630pax.

WWW.russ-invest.com

Mocksa

Ten: +7(495) 363-93-80

dakc: +7(495) 363-93-90
E-mail: mail@russ-invest.com
Aapec: Mockea, 119019, 5-3/12
HalLoKMHCKMI nepeynok
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CaHKrt-MeTepbypr

Ten: +7(812) 337-55-37
dakc: +7(812) 337-55-37
E-mail: spb@russ-invest.com

Appec: 190002, CMB, HabeperkHas p.

DOoHTaHKK, 52

NnueHsuna PCPP Ne077-08757-000100 1 Ne077-08755-001000
JnueHsuna GCOP Ne177-06310-100000 n Ne177-06312-010000
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Camapa

TenedoH: +7 (846) 262-75-52

dakc: +7 (846) 262-75-52

E-mail: sam@russ-invest.com

Appec: 443067, Camapa, yn. larapuHa,
nom 95
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