E)xepgHeBHbIN 0630p MMPOBOro pbiHKA aKLuUMn

Ha pblHKax akuuii CLUA BO BTOpPHMK Habnwoganocb yBepeHHOE CHUMKeHMue
KOTMPOBOK. Xy¥e pblHKa 6blan akumm uHaHcosoro (-4.37%) n HedpTerasosoro (-
3.25%) cekTtopoB. MHaekc S&P 500 noHusunca Ha 2.85%, MHAEKC akuuii mason
KanuTtanmsaumum Russell 2000 — Ha 5.38%. MHaeKc BonatuabHocTh VIX B3neten Ha
5.8% 0o 45.45 n.

ISM
Manufacturing nosbicuncs go 51.6 n. npotus nporHo3a 50.5 n. Pacxoapl Ha

[aHHble HOCMAM  HEeWTPaNbHbI  XapakTep — MNPOWM3BOACTBEHHbIN

CTPOUTENBCTBO B aBrycTe BbIpocan Ha 1.4% npoTMB NPOrHo3a CHU*KeHua Ha 0.2%.
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MNpopaaxkn asTomobunen B ceHTAbpe Bbipocan Ao 13.05 mM/IH. NPOTMB NPOrHo3a
12.6 mnH.

Mapa eBpoaonnap 3akoH4YMNa AeHb 86m3m 1.32.

B xope asmartckoit ceccum npeobnagan neccummnsam. Toprn B Kutae 6bian

3aKpbITbl Ha HoBorogHuWe npasgHukn. AnoHckumit Nikkei notepan 1.05%,

aBcTpanuiickmii S&P/ASX 200 — 0.64%. FOHroHrckuii Hang Seng noHusmnca Ha
1.28%.

pYCC-UHBECT

MHBECTHUMOHHAR
KOMNAaHMUA

4 oKTAbpAa 2011 .

OCHOBHbIE UHAVKATOPbI PHIHKA

CDSHY5Y 881.43 +6.75%
ITX Crossover Euro) 69042 +3.54%
CDS Japan 5Y 14863 +1.47%
CDSEM 5Y 105.00 0.69%
CDS Russia 5Y 31867 +3.01%
US Tsys 10Y 248% +0.00%
US Tsys 5Y 1.26% 0.01%
Brazil 10Y 3.66% +0.00%
Germany 10Y 1.53% -0.01%
EUR/USD 1.3213 -0.41%
USD/IPY 7667 +0.03%
EUR/GBP 0.8550 +0.28%
Qil Brent 101.21 -0.49%
Gold 1673.5 +0.95%
Copper 6990 -0.41%
Nickel 18994 +8.10%
S&P 500 1092.25 +.55%
Russell 2000 609.49 -5.38%
Bovespa 50791.53 -2.93%
Topix 736 -1.27%
Shanghai Comp 2,359.22 -0.26%
S&P/ASX 300 3,872.10 -0.64%
Sensex 30 16,145.33 -0.04%
Bovespa 50,791.53 -2.93%
DJ Euro Stoxx 50 Fy 2130 -1.21%
CAC Futures 2929 -1.79%
DAX Futures 53935 -1.42%
CBOE Put/Call 0.85 +6.25%
CBOE Buy/Write M 717.85 -2.77%
VIX 45.45 +5.80%
VSTOXX 486534 +4.23%

*Ha 10:00 mck,no aaHHbimBloomberg
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B EBpone B Hayane gHA HabnogaeTcs CHUMXKeHWe KOTUMPOBOK. Pbovepc Ha
mHaekc Dow Jones Eurostoxx 600 notepan 1.69%, Ha DAX - 1.95%. ®btovepc

NoanHAaekc
Ha nHaekc S&P500 notepan 0.18%.

S&P 500

CONS

DISCRET 267.58 | -7.26%

CONS

STAPLES 302.20 | -2.75%
B EBpone cerogHAa wuHTeEpec 6yp,e1' npeactaBaAaATb AadHHble nNo ENERGY 22825 | -6.14%
NPOMbIW/NIEHHbIM UeHaM 3a ceHTﬂﬁpb. FINANCIALS | 151.85 | -7.65%

HEALTH CARE 356.10 -3.96%

B CLLUA B 18:00 mcK BbliiayT AaHHble No ¢pabpuuHbIM 3aKazam B aBrycre.
INDUSTRIALS 245.04 -5.64%

INFO TECH 369.66 -5.70%

MATERIALS 179.78 -8.54%

TELECOM
SERV 119.80 -1.53%
UTILITIES 166.81 -2.57%

Haunbosiee akTmsHble akumu B CLUA*

MORGAN STANLEY 12.47 | 17.36%

INGERSOLL-RAND 26.48 | 17.15%
AK STEEL HLDG 5.77 | 15.64%
TENET HEALTHCARE 3.59 | 15.53%
JDS UNIPHASE 8.99 | 15.19%
MONSTER -
WORLDWID 6.59 | 15.19%
REGIONS FINANCIA 3.02 | 14.93%
SOUTHWEST AIR 7.35 | 14.83%

WAL-MART STORES 51.96 | +0.06%
ALTRIA GROUP INC 26.56 | +0.45%
REYNOLDS AMERICA 374 | +0.54%
YAHOO! INC 13.53 | +0.82%
BRISTOL-MYER SQB 31.49 | +1.19%
NEWMONT MINING 63.27 | +1.20%

CAMPBELL SOUP CO 32,66 | +1.21%

2 OmunTpuii Kynewos dkuleshov@russ-invest.com
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Date Time Event Survey Actual Prior
10/02/2011 23:50 IN Tankan Lge Manufacturers Index 3Q 2 -- -9
10/02/2011 23:50 IN Tankan Non-Manufacturing 3Q 2 -- -5
10/03/2011 01:00 CH China Non-manufacturing PMI SEP -- -- 57.6
10/03/2011 07:55 GE PMI Manufacturing SEPF -- -- 50
10/03/2011 08:00 AS ECB's Nowotny Speaks at OeNB
10/03/201108:00 | EC | PMIManufacturing SEPF -- -- 48.4
10/03/2011 13:30 EC ECB Calls for Bids in 7-Day Main
10/03/2011 14:00 us Coﬁstruction Spending MoM AUG -0.10% -- -1.30%
10/03/2011 14:00 us ISM Manufacturing SEP 50.1 -- 50.6
10/03/2011 14:00 us ISM Prices Paid SEP -- -- 55.5
10/03/2011 15:00 us U.S. Fed to Purchase USD2.75-3.50
10/03/2011 21:00 us Tbtal Vehié:le Séles SEP 12.40M -- 12.10M
10/03/2011 21:00 us Domestic Vehicle Sales SEP 9.80M -- 9.52M
10/03/2011 22:00 us Fed's Lacker Speaks in Madison,

10/04/2011 09:00 EC Euro-Zone PPl (MoM) AUG -- -- 0.50%
10/04/2011 09:00 EC Euro-Zone PPI (YoY) AUG -- -- 6.10%
10/04/2011 09:15 EC ECB Announces Allotment in 7-Day

10/04/201114:00 | US | Factory Orders ' AUG | 0.50% -- 2.40%
10/04/2011 14:00 us Fed Chairman Bernanke to Testify

10/04/2011 20:30 us API U.S. Crude Qil Inventories 30-Sep -- -- --
10/04/2011 20:30 us API Cushing Crude OK Inventory 30-Sep -- -- --
10/04/2011 20:30 us API U.S. Distillate Inventory 30-Sep -- -- --
10/04/2011 20:30 us API U.S. Gasoline Inventories 30-Sep -- -- --
10/05/2011 07:15 EC ECB Calls for Bids in 7-Day Dollar

10/05/2011 07:55 GE PMI Services SEPF -- -- 50.3
10/05/2011 08:00 EC PMI Composite SEPF -- -- 49.2
10/05/2011 08:00 EC PMI Services SEPF -- -- 49.1
10/05/2011 08:30 UK Current Account (BP) 2Q -- -- -9.4B
10/05/2011 08:30 UK GDP (QoQ) 2QF -- -- 0.20%
10/05/2011 08:30 UK GDP (YoY) 2QF -- -- 0.70%
10/05/2011 09:00 EC Euro-Zone Retail Sales (MoM) AUG -- -- 0.20%
10/05/2011 09:00 EC Euro-Zone Retail Sales (YoY) AUG -- -- -0.20%
10/05/2011 09:00 EC ECB Announces Allotment in 7-Day

10/05/2011 11:00 US | MBA Mortgage Applications 30-Sep - - -
10/05/2011 11:30 us Challenger Job Cuts YoY SEP -- -- 47.00%
10/05/2011 12:15 us ADP Employment Change SEP -- -- 91K
10/05/2011 14:00 us ISM Non-Manf. Composite SEP 52 -- 53.3
10/05/2011 14:30 us DOE U.S. Crude QOil Inventories 30-Sep -- -- --
10/05/2011 14:30 us DOE Cushing OK Crude Inventory 30-Sep -- -- --
10/05/2011 14:30 us DOE U.S. Distillate Inventory 30-Sep -- -- --
10/05/2011 14:30 us DOE U.S. Gasoline Inventories 30-Sep -- -- --

OmunTpuii Kynewos
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10/05/2011 14:30 us DOE U.S. Refinery Utilization 30-Sep -- --
10/05/2011 14:30 us DOE Crude Oil Implied Demand 30-Sep -- --
10/05/2011 14:30 us DOE Distillate Implied Demand 30-Sep -- --
10/05/2011 14:30 us DOE Gasoline Implied Demand 30-Sep -- --
10/05/2011 15:00 us U.S. Fed to Purchase USD3.25-4.00

10/06/2011 us ICSC Chain Store Sales YoY SEP -- 4.60%
10/06/2011 08:30 UK BoE Housing Equity Withdrawal 2Q -- -£5.8B
10/06/2011 08:30 UK Index of Services (MoM) JUL -- -0.10%
10/06/2011 08:30 UK Index of Services (3mth/3mth) JUL -- 0.50%
10/06/2011 10:00 GE Factory Orders YoY (nsa) AUG -- 8.70%
10/06/2011 10:00 GE Factory Orders MoM (sa) AUG -- -2.80%
10/06/2011 11:00 UK BOE ANNOUNCES RATES 6-Oct 0.50% 0.50%
10/06/2011 11:00 UK BOE Asset Purchase Target OoCT -- 200B
10/06/2011 11:45 EC ECB Announces Interest Rates 6-Oct -- 1.50%
10/06/2011 12:00 us RBC Consumer Outlook Index oCT -- 40.2
10/06/2011 12:30 EC Trichet Speaks at ECB Monthly
10/06/2011 12:30 us Continuing Claims 24-Sep -- --
10/06/2011 12:30 us Initial Jobless Claims 30-Sep -- --
10/06/2011 13:45 us Bloomberg Consumer Comfort 2-Oct -- --
10/06/2011 14:30 us EIA Natural Gas Storage Change 30-Sep -- --

10/07/2011 IN BOJ Target Rate 7-Oct -- 0.10%
10/07/2011 05:00 IN Coincident Index CI AUG P -- 107.1
10/07/2011 05:00 IN Leading Index Cl AUG P -- 104.6
10/07/2011 08:30 UK Industrial Production (MoM) AUG -- -0.20%
10/07/2011 08:30 UK Industrial Production (YoY) AUG -- -0.70%
10/07/2011 08:30 UK Manufacturing Production (MoM) AUG -- 0.10%
10/07/2011 08:30 UK Manufacturing Production (YoY) AUG -- 1.90%
10/07/2011 08:30 UK PPI Input NSA (MoM) SEP -- -1.90%
10/07/2011 08:30 UK PPI Input NSA (YoY) SEP -- 16.20%
10/07/2011 08:30 UK PPI Output n.s.a. (MoM) SEP -- 0.10%
10/07/2011 08:30 UK PPI Output n.s.a. (YoY) SEP -- 6.10%
10/07/2011 08:30 UK PPI Output Core NSA (MoM) SEP -- 0.20%
10/07/2011 08:30 UK PPI Output Core NSA (YoY) SEP -- 3.60%
10/07/2011 10:00 GE Industrial Prod. YoY (nsa wda) AUG -- 10.10%
10/07/2011 10:00 GE Industrial Production MoM (sa) AUG -- 4.00%
10/07/2011 12:30 us Change in Nonfarm Payrolls SEP 65K 0K
10/07/2011 12:30 us Change in Private Payrolls SEP 100K 17K
10/07/2011 12:30 us Change in Manufact. Payrolls SEP -5K -3K
10/07/2011 12:30 us Unemployment Rate SEP 9.10% 9.10%
10/07/2011 12:30 us Underemployment Rate (U6) SEP -- --
10/07/2011 12:30 us Avg Hourly Earning MOM All Emp SEP 0.20% -0.10%
10/07/2011 12:30 us Avg Hourly Earning YOY All Emp SEP -- 1.90%
10/07/2011 12:30 us Avg Weekly Hours All Employees SEP 34.2 34.2
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10/07/2011 12:30 us Chg in Household Survey Emply SEP -- -- 331
10/07/2011 14:00 UK NIESR GDP Estimate SEP -- -- 0.20%
10/07/2011 14:00 us Wholesale Inventories AUG 0.70% -- 0.80%
10/07/2011 14:45 us Fed's Lockhart Speaks on economy
10/07/2011 17:00 us Baker Hughes U.S. Rig Count 7-Oct -- -- --
10/07/2011 19:00 us Consumer Credit AUG $9.000 -- $11.965
10/08/2011 02:30 CH China HSBC Services PMI SEP -- -- 50.6
10/09/2011 23:01 UK Lloyds Employment Confidence SEP -- -- -66
10/10/2011 06:00 GE Exports SA (MoM) AUG -- -- -1.80%
10/10/2011 06:00 GE Imports SA (MoM) AUG -- -- -0.30%
10/10/2011 06:00 GE Current Account (EURO) AUG -- -- 7.5B
10/10/2011 06:00 GE Trade Balance AUG -- -- 10.4B
10/10/2011 08:30 EC Sentix Investor Confidence ocT -- -- -15.4
10/10/2011 23:01 UK BRC Sales Like-For-Like YoY SEP -- -- -0.60%
10/10/2011 23:01 UK RICS House Price Balance SEP -- -- -23%
10-14 OCT UK Nationwide Consumer Confidence SEP -- -- 48
10-15 OCT CH Actual FDI (YoY) SEP -- -- 11.10%
27-30 SEP CH Leading Index AUG -- -- 102.25
27-30 SEP UK Nat'wide House prices sa (MoM) SEP 0.00% -- -0.60%
27-30 SEP UK Nat'wide House prices nsa(YoY) SEP -0.50% -- -0.40%

3aaBneHne 06 orpaHNMYeHMM OTBETCTBEHHOCTM: HacToawme 0630pbl NOArOTOBAEHbI B
MHPOPMaLMOHHBIX Lenax. OHWU HU B KOEM C/ly4ae He ABAAKTCA U He A0/IXKHbI
paccmaTpuBaTbCA KaK NpeaoxeHne KynuTb Wav Npoaatb COOTBETCTBYIOLME LLEeHHbIe
6ymaru. MHpopmaLma, coaepKallanca B JaHHbIX 0630pax, Noy4YeHa U3 Bbi3blBAOLMX
[0BEPUA OTKPLITbIX UICTOYHUKOB. HecMoTpsA Ha To, 4TO Npu NnoAroToBke 0630poBs Hbian
npeanpuHATLI HeobXoaMMblE MePbI AR NOYyYeHUA A0CTOBEPHOM MHPopmaLmm, UK
PYCC-UHBECT He 1CKAto4aeT BO3MOXKHOCTb BK/IOYEHMA B 0630p owmnbouHoM
nHpopmaLmmn, NpesocTaBNEeHHON COOTBETCTBYIOWMMM UCTOYHMKAMM, U HE HECET 3a 3TO
oTtBeTcTBeHHOCTU. UK PYCC-UHBECT, ero paboTHUKM U KANEHTbI MOTYT ObITb
3aMHTepecoBaHbl B NOKYMNKE MW NPOAaXKe LeHHbIX bymar, ynomaHyTbIX B 0630pax.

WWW.russ-invest.com
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