pYCC-UHBECT

MHBECTHUMOHHAR
KOMNAaHMUA

E)xepgHeBHbIN 0630p MMPOBOro pbiHKA aKLuUMn

6 ¢deBpans 2012r.

Ha 6uprkax CLUA B naTHMUY Habatoganca yBepeHHbI POCT KOTUPOBOK. MHAEKC

S&P no utoram aHs npubasun 1.46%, nHpekc Russell — nosbicunca Ha 2.24%.  cosuysy 530.80 .
Hanbonblwmnin poct Habnwoganca B PpuHaHCcOBOM (+2.67%), NOTPEOUTENBCKOM |imxCrossoverEuro  368.39 5.69%
unKAnyeckom (+2.0%) cektopax. CDS Japan 5Y 12932 -3.07%
CDSEM 5Y 11091 +.22%

[aHHble no KonmyecTBy pabounx MecT OKa3asIMCb CYLLECTBEHHO yYLUe NPOTHO3a | ¢psaussiasy 21548 227%
— obuiee KoNYecTBo BbIPOCNO Ha 243 TbiC. NPOTUB NporHo3a 140 TbiC. B YaCTHOM  |usTsys 10v 243% 0.13%
CEKTOpPe KONMYeCTBO paboumx mecT BbIpoCao Ha 257 TbiC. NPOTMB NPOrHo3a 160  |UsTsyssy 1.10% +0.07%
Tbic. Be3paboTmua cokpatunacb Ao 8.3% npotus nporHosa 8.5%. HecmoTpa Ha B0 2.83% B
3aMeYaHMA CKEeNTUKOB O TOM, YTO 3HAUMTE/bHbIN NPUPOCT YMCNA Paboumx pyK oo il I
6blN1 BbI3BAH POCTOM YAaCTUYHOM 3aHATOCTM, a COKpalleHue 6e3paboTuupbl — EURIUS® L2082 e
o usp/Ipy 76.75 -0.20%

PEe3KMUM COKpalLleHUMeM MHAMKATopa «paboyeit cunbl», ynydyweHne o6CTaHOBKM B - - o
sKoHomuke CLUA oyesmaHo. ol arent L1453 o000
600 Gold 17373 -0.17%
400 A Copper 8565 +2.64%

r £\ 4 . .,

208 ~ | | | | | | | I/ I\ /%/I I I I Nickel 21219 2
200 \ /\/" \/*“' S&P 500 13345 -0.34%

-400 \ A f Russell 2000 831.11 +2.24%
A .
-600 Bovespa 65217.37 +0.97%
WA/
-800

Topix 770 +1.25%
-1000 X
N ©® ® 0 M A AN DO O O O oA oA o o Shanghal Comp 233148 R
©O O © O © ©6 © O O A dH o A A < oA o
g 5 £ 2 ¢ 5 < 2 ¢ 5 < 2 ¢ 5 < & ¢ S&P/ASX 300 4,296.00 +1.05%
=} (] > () =} (] > ()
e E - e = E - ¥ e z - n e E - n o Sensex 30 17,787.95 +1.04%
. Bovespa 65,217.37 +.97%
NHaeKc akTMBHOCTM B cekTope ycayr ISM Non-Manufacturing Bbipoc go 56.8
DJ Euro Stoxx 50 Fy 2514 +1.41%
npoTtms NporHosa 53.2 n., noaTBepXKaasa aKTMBM3ALMIO OEN0BON aKTUBHOCTU B
CAC Futures 34205 +1.35%
HEeNnpoun3BoACTBEHHOM CEKTOpEe B Havane roaa. OAX Futures 6768 B
CBOE Put/Call 0.52 -17.46%
65
60 CBOE Buy/Write M 879.51 +0.50%
55 \/\_WV < wl VIX 171 -4.89%
50 \ A\ - /

AN T VSTOXX 235349 418%
45
40 \N

|4

35

30 T T T T T T T T T T T T T T T T T T
3 8 8 3 ,O\. ’5 ',:\? 8 8 $ 8 8 8| 8. 8. 8. :.: :.: :. *Ha 10:00 mMcK,no aaHHbIMBloomberg
222852822822 82238%22¢8



NHBecTnymoHHaa komnaHua UK «PYCC-UHBECT»

WWW.russ-invest.com

ExxegHeBHbIV 0630p

B uenom, ns 264 komnaHu nHgekca S&P500, npencTtaBMBLIMX OTYETHOCTb 3a
IV kBapTan, npmbbinb 177 n BbipyyKa 146 okasanacb Bbiwe oXuaaHun. B 175
cnyyanx Habatoganca poct NpubbIIN Ha akUUIO.

Ha asuatckmx pblHKax B MoHeAenbHWK npeobniagaer pocT KOTUMPOBOK. Hang
Seng Ha 10:00 notepan 0.14%, kopeiicknit KOSPI — npubasun 0.04%. ANoOHCKni
Nikkei Ha 9:50 mck npubasun 1.1%. Asctpanuicknin S&P/ASX 200 nosbicunca
Ha 1.05%. MHpOeKcbl wWaHxalckol 6up»ku npubasunm B npegenax 0.2%. B
LEeHTPe BHUMaHUA MHBECTOPOB — OXUAAHUA COKPaLLEHNA HOPM 0653aTeNIbHOTrO
pe3epBupoBaHMA B Knutae. MHAEKC onepekatowmx NHANKATOPOB B 9KOHOMMKE
«nogHebecHol» Bbipoc Ao 100.25 n. npoTuB npownoro 3HavyeHma 100.18 n.

CerogHsa B CLLUA u EBpone ny61uKaumMm BaXKHbIX AaHHbIX HE OXXUAaeTca.

MpoaomKkuTca Cce30H OTYETHOCTM — OoNnyb6auMKyloT ¢uHaHcoBble oTyeTbl 11
Kopnopauuit niaekca S&P 500.

Moyumame e 6n02ax u CMU:

AHanu3 pbiHKa Tpyaa CLUA ot Angry Bear. US Employment Situation

Y eBponencknx 6aHKOB MOryT 6biTb Npobaembl C AOCTAaTOMHOCTbIO KanuTana.

Europe’s banks face challenge on capital

[peuma penaer ewe oavH war K aedonty — ¢ TPOMKOM AOroBOPUTLCA He

yaaetca. Greece takes step closer to default

Mpubbian amepuKaHCKMX KoMmnaHui cnabetot. Profits Showing Weakness

Yrpo3a vaapa M3paunna no MpaHy pacrtet. Just a bluff? Fears grow of Israeli

attack on Iran

2 OmunTpuii Kynewos dkuleshov@russ-invest.com
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Date Time Event Survey Prior Revised S&P 500

02/06/2012 09:30 EC | Sentix Investor Confidence FEB -- -- -21.1 Dg‘ga‘; N
02/06/2012 11:00 GE Factory Orders YoY (nsa) DEC -- -- -4.30% CONS
02/06/201211:00 | GE | Factory Orders MoM (sa) DEC - - ~4.80% STAPLES | 334.51 | +0.92%
02/06/2012 13:55 us Fed's Bullard Speaks on Inflation ENERGY 543.29 | +1.49%
02/06/2012 14:30 EC ECB Announces Bond Purchases FINANCIALS | 19836 | +4.23%
02/06/2012 17:15 us Fed's Fisher Speaks on Economy in HEALTH CARE | 41836 | +0.95%
02/07/2012 10:15 EC ECB Ann9unces Allotment in 7-Day ousTRIALS | 32113 | +1.96%
02/07/2012 11:00 GE Industrial Production MoM (sa) DEC -- -- -0.60%
02/07/2012 11:00 GE Industrial Prod. YoY (nsa wda) DEC -- -- 3.60% INFO TECH 45247 SR
02/07/2012 12:00 EC | ECB Announces Allotment in 7-Day "x\:;cf‘(')"‘\;s 239.70 | +1.97%
02/07/2012 15:00 us JOLTs Job Openings DEC -- -- 3161 SERV 126.66 +2.36%
02/07/2012 15:00 us IBD/TIPP Economic Optimism FEB -- -- 47.5 UTILITIES 17679 | +0.23%
02/07/2012 17:00 us DOE Short-Term Crude Outlook FEB -- -- 103.75
02/07/2012 17:00 us DOE Short-Term Mogas Outlook FEB -- -- 3.55
02/07/2012 17:00 us DOE Short-Term Diesel Outlook FEB -- -- 3.93 e
02/07/2012 17:00 us DOE Short-Term Ht Oil Outlook FEB -- -- 4.03
02/07/201217:00 | US | DOE Short-Term NatGas Outlook FEB - - 1145 CH ROBINSON Ga] 7o8%
02/07/201220:00 | US | Consumer Credit DEC | $8.500 - $20.374 AMAZON.COMINC | 1817 -6.55%
02/07/2012 21:30 US | APIU.S. Crude Oil Inventories 3-Feb -- -- -- AMERIPRISE FINAN | 50.38]  -5.92%
02/07/2012 21:30 us API Cushing Crude OK Inventory 3-Feb -- -- -- RYDER SYSTEM INC | 53.02 -5.79%
02/07/2012 21:30 us API U.S. Distillate Inventory 3-Feb -- -- .- JDS UNIPHASE 12.19 -3.94%
02/07/2012 21:30 us API U.S. Gasoline Inventories 3-Feb -- -- -- ALLERGAN INC 84.84 -3.49%
02/08/2012 07:00 GE Exports SA (MoM) DEC -- -- 2.50% SOUTHERN CO 44.28 -2.81%
02/08/2012 07:00 GE | Imports SA (MoM) DEC -- -- -0.40% ONEOK INC sosl 272w
02/08/201207:00 | GE | Current Account (EURO) DEC - - 14.38 RANKUIN RESING | 1132]  +6.72%
02/08/2012 07:00 GE Trade Balance DEC -- -- 16.2B FEDERATED INV-E | 18.26 .
02/08/2012 15:30 us DOE U.S. Crude Oil Inventories 3-Feb -- -- -- MASTERCARD INC-Al 3816 -
02/08/2012 15:30 us DOE Cushing OK Crude Inventory 3-Feb -- -- --

ALPHA NATURAL RE| 21.64 +7.55%
02/08/2012 15:30 us DOE U.S. Distillate Inventory 3-Feb -- -- --
02/08/2012 15:30 US | DOE U.S. Gasoline Inventories 3-Feb -- -- -- e EIA S
02/08/2012 15:30 us DOE U.S. Refinery Utilization 3-Feb -- -- -- ETTRADEFINANCIA § 8845 R
02/08/201215:30 | US | DOE Crude Oil Implied Demand 3-Feb - - - ROWAN COMPANIE) 36.76) +809%
02/08/2012 15:30 us DOE Distillate Implied Demand 3-Feb -- -- --
02/08/2012 15:30 us DOE Gasoline Implied Demand 3-Feb -- -- --
02/08/2012 15:30 us Fed's Williams Speaks on Economy
02/08/2012 15:40 us Fed's Williams Speaks in San
02/08/2012 18:00 us U.S. to Sell 10-Year Notes
02/09/2012 01:30 CH Producer Price Index (YoY) JAN -- -- 1.70%
02/09/2012 01:30 CH Consumer Price Index (YoY) JAN -- -- 4.10%
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02/09/2012 09:30 UK Industrial Production (MoM) DEC -- -0.70%
02/09/2012 09:30 UK Industrial Production (YoY) DEC -- -3.10%
02/09/2012 09:30 UK Manufacturing Production (MoM) DEC -- -0.20%
02/09/2012 09:30 UK Manufacturing Production (YoY) DEC -- -0.60%
02/09/2012 12:00 UK BOE ANNOUNCES RATES 9-Feb 0.50% 0.50%
02/09/2012 12:00 UK BOE Asset Purchase Target FEB -- 275B
02/09/2012 12:45 EC ECB Announces Interest Rates 9-Feb -- 1.00%
02/09/2012 13:30 us Continuing Claims 28-Jan -- --
02/09/2012 13:30 us Initial Jobless Claims 4-Feb -- --
02/09/2012 15:00 us Wholesale Inventories DEC -- 0.10%
02/09/2012 18:00 us U.S. to Sell 30-Year Bonds
02/10/2012 CH Trade Balance (USD) JAN -- $16.52B
02/10/2012 CH Exports YoY% JAN -- 13.40%
02/10/2012 CH Imports YoY% JAN -- 11.80%
02/10/2012 07:00 GE Consumer Price Index (MoM) JAN F -- --
02/10/2012 07:00 GE Consumer Price Index (YoY) JAN F -- --
02/10/2012 07:00 GE CPI - EU Harmonised (MoM) JAN F -- --
02/10/2012 07:00 GE CPI - EU Harmonised (YoY) JAN F -- --
02/10/2012 09:30 UK PPI Input NSA (YoY) JAN -- 8.70%
02/10/2012 13:30 us Trade Balance DEC -$46.3B -$47.8B
02/10/2012 14:55 us U. of Michigan Confidence FEB P -- 75
02/10/2012 19:00 us Monthly Budget Statement JAN -- -$86.0B
02/12/2012 23:50 IN GDP Annualized 4QP -- 5.60%
02/12/2012 23:50 IN Gross Domestic Product (QoQ) 4QP -- 1.40%
03-05 FEB CH Leading Index DEC -- 100.18
07-12 FEB GE Wholesale Price Index (MoM) JAN -- 0.00%
07-12 FEB GE Wholesale price Index (YoY) JAN -- 3.00%
11-15FEB CH New Yuan Loans JAN -- 640.5B
11-15 FEB CH | Money Supply - MO (YoY) JAN -- 13.80%
11-15 FEB CH Money Supply - M1 (YoY) JAN -- 7.90%
11-15 FEB CH Money Supply - M2 (YoY) JAN -- 13.60%
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KomnaHusa
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Stora Enso OYJ STERV FH 2/8/2012 11:00 0.658 4.86%
Mapfre SA MAP SM 2/8/2012 0.315 1.69%
Industrivarden AB INDUA SS 2/8/2012 -12.2
BHP Billiton PLC BLT LN 2/8/2012 1.98 1.73%
International Power PLC IPRLN 2/8/2012 0.277 3.74%
Publicis Groupe SA PUB FP 2/9/2012 Bef-mkt 2.656 3.29%
Credit Suisse Group AG CSGN VX 2/9/2012 5:30 2.341
Nobel Biocare Holding AG NOBN VX 2/9/2012 5:45 0.39
Nutreco NV NUO NA 2/9/2012 6:00 4.302 1.54%
KBC Groep NV KBC BB 2/9/2012 6:00 1.915 6.74%
Dassault Systemes SA DSY FP 2/9/2012 6:00 2.891 1.81%
Rhoen Klinikum AG RHK GR 2/9/2012 6:00 1.129 2.83%
ING Groep NV INGA NA 2/9/2012 6:00 1.366 3.27%
Gjensidige Forsikring ASA GJF NO 2/9/2012 6:00 5.913
Orkla ASA ORK NO 2/9/2012 6:00 4.05 3.52%
GDF Suez GSZ FP 2/9/2012 6:00 1.581 2.39%
Legrand SA LRFP 2/9/2012 6:30 1.941
Umicore SA UMI BB 2/9/2012 6:30 2.687 2.04%
Hargreaves Lansdown PLC HL/ LN 2/9/2012 7:00 0.119
Danske Bank A/S DANSKE DC 2/9/2012 7:00 3.023 3.36%
Rolls-Royce Holdings PLC RR/LN 2/9/2012 7:00 0.451
Diageo PLC DGE LN 2/9/2012 7:00 0.547 2.03%
Rio Tinto PLC RIO LN 2/9/2012 7:00 8.087 1.62%
BG Group PLC BG/ LN 2/9/2012 7:00 1.229 3.17%
British Land Co PLC BLND LN 2/9/2012 7:00 0.073
Outotec OYIJ OTE1V FH 2/9/2012 7:00 1.848
Daimler AG DAI GR 2/9/2012 7:00 5.108 1.85%
Sampo OYJ SAMAS FH 2/9/2012 7:30 1.738
TGS Nopec Geophysical Co ASA TGSNO 2/9/2012 7:30 1.719
Metso OYJ MEO1V FH 2/9/2012 10:00 2.462 1.40%
Shire PLC SHP LN 2/9/2012 12:00 1.723 3.14%
Modern Times Group AB MTGA SS 2/9/2012 12:00 26.546
Securitas AB SECUB SS 2/9/2012 12:00 5.079 3.46%
DNB ASA DNB NO 2/9/2012 7.64 3.26%
Vodafone Group PLC VOD LN 2/9/2012 0.04 1.24%
Catlin Group Ltd CGLLN 2/9/2012 -0.122
Galp Energia SGPS SA GALP PL 2/10/2012  Bef-mkt 0.304
Alcatel-Lucent/France ALU FP 2/10/2012 6:00 0.195 11.23%
Rexel SA RXL FP 2/10/2012 6:30 1.506
Cie Generale des Etablissements Michelin ML FP 2/10/2012 7:00 7.247 1.15%
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Total SA FP FP 2/10/2012 7:00 5.186 0.75%
JM AB IM SS 2/10/2012 7:00 12.313

Barclays PLC BARC LN 2/10/2012 7:00 0.265 3.04%
SSAB AB SSABA SS 2/10/2012 7:00 5.593 4.09%
Assa Abloy AB ASSAB SS 2/10/2012 7:00 12.055 3.70%
Cofinimmo COFB BB 2/10/2012 7.148 1.23%
Eurocommercial Properties NV ECMPA NA 2/10/2012

Boliden AB BOL SS 2/10/2012 13.002 4.26%
Bilfinger Berger SE GBF GR 2/13/2012 6:30 4.984 2.92%
Deutsche Boerse AG DB1 GR 2/13/2012 4.602

Saipem SpA SPM IM 2/13/2012 2.062

Wereldhave NV WHA NA 2/13/2012 4.8 1.72%
L'Oreal SA OR FP 2/13/2012 4.24 2.82%
Telecity Group PLC TCY LN 2/13/2012 0.239

Snam Rete Gas SpA SRG IM 2/14/2012 Bef-mkt 0.267 1.71%
Swedbank AB SWEDA SS 2/14/2012 6:00 11.364 3.93%
Storebrand ASA STB NO 2/14/2012 6:30 3.221

MAN SE MAN GR 2/14/2012 7:00 7.073 1.22%
Intercontinental Hotels Group PLC IHG LN 2/14/2012 7:00 1.187

Metropole Television SA MMT FP 2/14/2012  Aft-mkt 1.178 3.37%
ThyssenKrupp AG TKA GR 2/14/2012 0.01 1.83%
Actelion Ltd ATLN VX 2/14/2012 3.12

Aurubis AG NDA GR 2/14/2012 1.38%
Peugeot SA UG FP 2/15/2012 Bef-mkt 3.108 5.67%
BNP Paribas SA BNP FP 2/15/2012 6:00 5.45 3.74%
Heineken NV HEIA NA 2/15/2012 6:00 2.568 3.01%
Heineken Holding NV HEIO NA 2/15/2012 6:00 2.69

Clariant AG CLN VX 2/15/2012 6:00 1.225

Swisscom AG SCMN VX 2/15/2012 6:30 37.447

Danone BN FP 2/15/2012 6:30 2.916 2.91%
Svenska Handelsbanken AB SHBA SS 2/15/2012 6:30 19.482 2.72%
Coca Cola Hellenic Bottling Co SA EEEK GA 2/15/2012 6:30 0.927

ENI SpA ENIIM 2/15/2012 6:45 2.001 1.15%
Trelleborg AB TRELB SS 2/15/2012 6:45 6.588 5.05%
Societe BIC SA BB FP 2/15/2012 7:00 5.092

Kinnevik Investment AB KINVB SS 2/15/2012 7:00 16.937 0.57%
Puma SE PUM GR 2/15/2012 14.974 0.81%
Air France-KLM AF FP 2/15/2012 3.10%
Imerys SA NK FP 2/15/2012 3.91

Voestalpine AG VOE AV 2/15/2012 0.475 3.04%
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Randstad Holding NV RAND NA 2/16/2012 Bef-mkt 2.342 3.69%
Renault SA RNO FP 2/16/2012 Bef-mkt 7.29 4.09%
Banque Cantonale Vaudoise BCVN SW 2/16/2012 4:00 35.533 1.23%
Solvay SA SOLB BB 2/16/2012 5:30 4.965 2.50%
Zurich Financial Services AG ZURN VX 2/16/2012 5:45 26.72
Norsk Hydro ASA NHY NO 2/16/2012 6:00 1.875 5.60%
Akzo Nobel NV AKZA NA 2/16/2012 6:00 2.899 3.23%
Schibsted ASA SCH NO 2/16/2012 6:00 8.835
AXA SA CS FP 2/16/2012 6:00 1.922 2.11%
Synthes Inc SYST VX 2/16/2012 6:00 8.002
Technip SA TECFP 2/16/2012 6:00 4.251 0.95%
Nestle SA NESN VX 2/16/2012 6:15 3.072
Pernod-Ricard SA RI FP 2/16/2012 6:30 3.106 2.32%
Ladbrokes PLC LAD LN 2/16/2012 7:00 0.143
BAE Systems PLC BA/ LN 2/16/2012 7:00 0.409 1.92%
Corio NV CORA NA 2/16/2012  Aft-mkt 2.922 1.57%
Eutelsat Communications SA ETLFP 2/16/2012  Aft-mkt 0.85
Cie de St-Gobain SGO FP 2/16/2012  Aft-mkt 3.353 2.75%
Societe Generale SA GLE FP 2/16/2012 3.704 6.03%
Telenet Group Holding NV TNET BB 2/16/2012 0.282
Societe Television Francaise 1 TFIFP 2/16/2012 0.828 2.94%
PPR PP FP 2/16/2012 8.085 2.19%
Ratos AB RATOB SS 2/16/2012 4.14
EDF SA EDF FP 2/16/2012 1.808 3.29%
Givaudan SA GIVN VX 2/16/2012 43.8
Cap Gemini SA CAP FP 2/16/2012 2.34 4.17%
Eramet ERA FP 2/16/2012 9.998 3.54%
Reed Elsevier NV REN NA 2/16/2012 0.811 3.36%
Reed Elsevier PLC REL LN 2/16/2012 0.459 1.69%
ABB Ltd ABBN VX 2/17/2012 4:00 1.493
Aker Solutions ASA AKSO NO 2/17/2012 6:00 4.057
Lafarge SA LG FP 2/17/2012 6:00 2.274 3.28%
Oriflame Cosmetics SA ORI SS 2/17/2012 6:15 1.924
Air Liquide SA Al FP 2/17/2012 6:20 5.419 1.95%
Meda AB MEDAA SS 2/17/2012 7:00 4.895 3.72%
Aegon NV AGN NA 2/17/2012 0.519 2.62%
SES SA SESG FP 2/17/2012 1.435
ICADE ICAD FP 2/17/2012 2.807 1.76%
Anglo American PLC AAL LN 2/17/2012 4.858 2.51%
Spectris PLC SXS LN 2/17/2012 1.197
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Carlsberg A/S CARLB DC 2/20/2012 6:00 34.041 3.55%
Ageas AGS BB 2/20/2012 6:30 -0.117 4.86%
Petroleum Geo-Services ASA PGS NO 2/20/2012 7:00 0.246

OnuuoHHana
KomnaHua Tukep Aara Bpemsa amnantyaa

KonebaHwmit
Sysco Corp SYY US 2/6/2012  Bef-mkt Q2 2012 0.44 3.29%
Loews Corp LUS 2/6/2012  11:00 Q42011 0.897 3.59%
Humana Inc HUM US 2/6/2012 11:00 Q4 2011 1.205 3.23%
Hasbro Inc HAS US 2/6/2012 11:30 Q4 2011 1.05 2.97%
Unum Group UNM US 2/6/2012 21:00 Q4 2011 0.753 3.56%
Dun & Bradstreet Corp/The DNB US 2/6/2012 21:15 Q4 2011 2.136 2.70%
Leggett & Platt Inc LEG US 2/6/2012  Aft-mkt Q4 2011 0.213 3.93%
Torchmark Corp TMK US 2/6/2012  Aft-mkt Q42011 1.238 5.05%
Yum! Brands Inc YUM US 2/6/2012  Aft-mkt Q4 2011 0.741 3.37%
Pioneer Natural Resources Co PXD US 2/6/2012  Aft-mkt Q4 2011 1.039 3.66%
Anadarko Petroleum Corp APCUS 2/6/2012  Aft-mkt Q4 2011 0.624 0.29%
Coca-Cola Co/The KO US 2/7/2012 Bef-mkt Q4 2011 0.774 1.46%
Emerson Electric Co EMR US 2/7/2012 Bef-mkt Q1 2012 0.505 2.55%
Perrigo Co PRGO US 2/7/2012 13:00 Q2 2012 1.154 3.89%
Harman International Industries Inc HAR US 2/7/2012 13:00 Q2 2012 0.743 7.74%
Western Union Co/The WU us 2/7/2012 21:00 Q4 2011 0.4 2.70%
CBRE Group Inc CBG US 2/7/2012  21:00 Q42011 0.434 5.07%
Walt Disney Co/The DIS US 2/7/2012 21:15 Q12012 0.713 3.56%
Cerner Corp CERN US 2/7/2012  Aft-mkt Q4 2011 0.528 3.98%
Hartford Financial Services Group Inc HIG US 2/7/2012  Aft-mkt Q4 2011 0.598 4.01%
Life Technologies Corp LIFE US 2/7/2012  Aft-mkt Q42011 1.036 3.97%
Lincoln National Corp LNC US 2/7/2012  Aft-mkt Q4 2011 0.997 5.44%
Becton Dickinson and Co BDX US 2/7/2012 Q12012 1.167 2.46%
Apartment Investment & Management Co AlV US 2/8/2012  Bef-mkt Q4 2011 0.409 2.72%
Reynolds American Inc RAI US 2/8/2012 Bef-mkt Q4 2011 0.685 2.02%
Moody's Corp MCO US 2/8/2012 Bef-mkt Q4 2011 0.488 3.31%
Cognizant Technology Solutions Corp CTSH US 2/8/2012  Bef-mkt Q42011 0.77 2.99%
CVS Caremark Corp CVS US 2/8/2012  Bef-mkt Q42011 0.892 3.11%
Time Warner Inc TWX US 2/8/2012  Bef-mkt Q42011 0.867 1.90%
Ingersoll-Rand PLC IRUS 2/8/2012 12:00 Q4 2011 0.665 4.39%
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Sprint Nextel Corp Sus 2/8/2012 12:00 Q4 2011 -0.38 8.55%
Ralph Lauren Corp RL US 2/8/2012 13:00 Q32012 1.672 5.60%
Computer Sciences Corp CSC US 2/8/2012 13:30 Q32012 0.575 7.08%
IntercontinentalExchange Inc ICE US 2/8/2012 13:30 Q4 2011 1.685 3.01%
News Corp NWSA US 2/8/2012  21:00 Q22012 0.339 3.76%
Cisco Systems Inc CSCO US 2/8/2012 21:30 Q2 2012 0.433 6.03%
O'Reilly Automotive Inc ORLY US 2/8/2012 23:30 Q4 2011 0.853 4.25%
FMC Corp FMC US 2/8/2012  Aft-mkt Q4 2011 1.373 4.37%
Visa Inc Vv US 2/8/2012 Aft-mkt Q12012 1.453 3.17%
Kimco Realty Corp KIM US 2/8/2012  Aft-mkt Q4 2011 0.303

Whole Foods Market Inc WEM US 2/8/2012  Aft-mkt Q12012 0.6 4.46%
Cincinnati Financial Corp CINF US 2/8/2012  Aft-mkt Q4 2011 0.576

Prudential Financial Inc PRU US 2/8/2012  Aft-mkt Q4 2011 1.762 2.27%
Equifax Inc EFX US 2/8/2012  Aft-mkt Q4 2011 0.666

TripAdvisor Inc TRIP US 2/8/2012  Aft-mkt Q4 2011 0.242 7.08%
Coventry Health Care Inc CVH US 2/8/2012 Q4 2011 0.639 3.09%
Akamai Technologies Inc AKAM US 2/8/2012 Q4 2011 0.398 10.64%
ProlLogis Inc PLD US 2/8/2012 Q4 2011 0.396

Wyndham Worldwide Corp WYN US 2/8/2012 Q4 2011 0.437 3.80%
Teradata Corp TDC US 2/9/2012  Bef-mkt Q4 2011 0.619 6.57%
Scripps Networks Interactive Inc SNI'US 2/9/2012  Bef-mkt Q42011 0.818 1.70%
Coca-Cola Enterprises Inc CCE US 2/9/2012 11:30 Q4 2011 0.357 3.27%
PepsiCo Inc/NC PEP US 2/9/2012  12:00 Q42011 1.123 1.92%
Sealed Air Corp SEE US 2/9/2012  12:30 Q42011 0.473 4.49%
XL Group Plc XL US 2/9/2012  Aft-mkt Q4 2011 0.149 3.02%
Republic Services Inc RSG US 2/9/2012 Q42011 0.45 1.33%
Expedia Inc EXPE US 2/9/2012 Q4 2011 0.511 4.74%
Philip Morris International Inc PM US 2/9/2012 Q4 2011 1.094 1.27%
AGL Resources Inc GAS US 2/9/2012 Q42011 0.927

International Flavors & Fragrances Inc IFF US 2/9/2012 Q42011 0.711 3.81%
Noble Energy Inc NBL US 2/9/2012 Q4 2011 1.156 2.10%
Lorillard Inc LO US 2/9/2012 Q4 2011 1.953

Sigma-Aldrich Corp SIAL US 2/9/2012 Q4 2011 0.886 3.10%
Pitney Bowes Inc PBI US 2/9/2012 Q4 2011 0.6 4.87%
NYSE Euronext NYX US 2/10/2012 7:30 Q42011 0.484 2.22%
PPL Corp PPL US 2/10/2012 Bef-mkt Q42011 0.605 1.84%
FLIR Systems Inc FLIR US 2/10/2012  12:30 Q42011 0.453 3.65%
Laboratory Corp of America Holdings LH US 2/10/2012 14:00 Q4 2011 1.527 2.44%
Sunoco Inc SUN US 2/10/2012 4:59 Q4 2011 -0.26

Masco Corp MAS US 2/13/2012  Aft-mkt Q4 2011 -0.027 5.78%
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Fidelity National Information Services Inc FISUS 2/13/2012  Aft-mkt Q4 2011 0.653 2.73%
Hospira Inc HSP US 2/14/2012 Bef-mkt Q4 2011 0.463 4.36%
HCP Inc HCP US 2/14/2012 Bef-mkt Q4 2011 0.683 2.85%
Host Hotels & Resorts Inc HST US 2/14/2012  Bef-mkt Q4 2011 0.304

Watson Pharmaceuticals Inc WPI US 2/14/2012  Bef-mkt Q4 2011 1.76 3.57%
Goodyear Tire & Rubber Co/The GT US 2/14/2012  Bef-mkt Q4 2011 0.177 5.00%
Marsh & McLennan Cos Inc MMC US 2/14/2012 Bef-mkt Q4 2011 0.452 2.88%
MetLife Inc MET US 2/14/2012  Aft-mkt Q4 2011 1.244 2.27%
FMC Technologies Inc FTI US 2/14/2012  Aft-mkt Q42011 0.505 4.27%
Avon Products Inc AVP US 2/14/2012 Q4 2011 0.511 5.15%
BorgWarner Inc BWA US 2/14/2012 Q4 2011 1.167 3.39%
Dr Pepper Snapple Group Inc DPS US 2/15/2012 Bef-mkt Q42011 0.743 3.63%
SCANA Corp SCG US 2/15/2012  Bef-mkt Q4 2011 0.784

Abercrombie & Fitch Co ANF US 2/15/2012 Bef-mkt Q4 2012 1.215 4.73%
Dean Foods Co DF US 2/15/2012 Bef-mkt Q4 2011 0.235 6.74%
Devon Energy Corp DVN US 2/15/2012 Bef-mkt Q42011 1.484 2.19%
Agilent Technologies Inc AUS 2/15/2012 21:05 Q12012 0.686 3.43%
NVIDIA Corp NVDA US 2/15/2012  21:20 Q42012 0.215 5.18%
Marriott International Inc/DE MAR US 2/15/2012 22:00 Q4 2011 0.467 2.16%
CenturyLink Inc CTL US 2/15/2012  Aft-mkt Q4 2011 0.61 1.97%
NetApp Inc NTAP US 2/15/2012  Aft-mkt Q32012 0.579 8.25%
CF Industries Holdings Inc CFUS 2/15/2012  Aft-mkt Q4 2011 6.806 4.12%
Vulcan Materials Co VMC US 2/15/2012  Aft-mkt Q4 2011 -0.367 4.39%
Cliffs Natural Resources Inc CLFUS 2/15/2012  Aft-mkt Q4 2011 151 2.76%
Omnicom Group Inc OMC US 2/15/2012 Q4 2011 0.945 2.94%
Comcast Corp CMCSA US 2/15/2012 Q4 2011 0.427 2.47%
Analog Devices Inc ADI US 2/15/2012 Q1 2012 0.477

CBS Corp CBS US 2/15/2012 Q4 2011 0.533 3.34%
Waste Management Inc WM US 2/16/2012 Bef-mkt Q42011 0.604 1.11%
PG&E Corp PCG US 2/16/2012  Bef-mkt Q4 2011 0.847 1.48%
Health Care REIT Inc HCN US 2/16/2012 Bef-mkt Q4 2011 0.898 2.40%
DTE Energy Co DTE US 2/16/2012 Bef-mkt Q4 2011 0.801 2.11%
Duke Energy Corp DUK US 2/16/2012 12:00 Q4 2011 0.213 0.62%
DENTSPLY International Inc XRAY US 2/16/2012 12:00 Q4 2011 0.512

Discovery Communications Inc DISCA US 2/16/2012 12:00 Q4 2011 0.689 2.43%
DaVita Inc DVA US 2/16/2012  Aft-mkt Q4 2011 1.492 3.37%
Frontier Communications Corp FTR US 2/16/2012  Aft-mkt Q4 2011 0.054 9.04%
Express Scripts Inc ESRX US 2/16/2012 Q4 2011 0.851

Progress Energy Inc PGN US 2/16/2012 Q4 2011 0.527

Apache Corp APA US 2/16/2012 Q4 2011 2.836 1.77%
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Molson Coors Brewing Co TAP US 2/16/2012 Q4 2011 0.703
Deere & Co DE US 2/16/2012 Q12012 1.228
EOG Resources Inc EOG US 2/16/2012 Q4 2011 0.877
Applied Materials Inc AMAT US 2/16/2012 Q12012 0.121
VF Corp VFC US 2/16/2012 Q4 2011 2.306
JM Smucker Co/The SIM US 2/16/2012 Q3 2012 1.408
DIRECTV DTV US 2/16/2012 Q4 2011 0.895
Ventas Inc VTR US 2/17/2012  Bef-mkt Q4 2011 0.895
Campbell Soup Co CPB US 2/17/2012  Bef-mkt Q2 2012 0.618
HJ Heinz Co HNZ US 2/17/2012 Q3 2012 0.853
Nordstrom Inc JWN US 2/17/2012 Q4 2012 1.097
Constellation Energy Group Inc CEG US 2/17/2012 Q42011 0.631
Cabot Oil & Gas Corp COG US 2/20/2012  Aft-mkt Q4 2011 0.161
ONEOK Inc OKE US 2/20/2012 Q4 2011 1.057

3aaBneHne 06 orpaHNYeHMM OTBETCTBEHHOCTU: HacToswme 0630pbl NOATOTOBNEHDI B
MHPOPMALMOHHBIX Lensax. OHW HU B KOEM C/ly4ae He ABNAOTCA U He JO/KHbI
paccmaTpuBaTbCA KaK NpeanoxeHne KynuTb UM NposaTb COOTBETCTBYIOLLME LLEHHbIe
6ymaru. MHpopmaLma, coaepKallanca B AaHHbIX 0630pax, NosyyeHa n3 Bbi3blBatOLLMX
[0BepUA OTKPbITbIX UCTOYHWUKOB. HecmoTpa Ha To, 4TO Npu noarotoBke 0630pos Hbian
npeanpuHATbI HeobXxoaMMble Mepbl A1 NOYYeHUA 40CTOBEPHOM MHPopmaLmm, UK
PYCC-UHBECT He 1CKAto4aeT BO3MOXKHOCTb BKAKOYEHUA B 0630p ownboYHOM
MHbOPMaLMK, NPeAOCTaBNAEHHOM COOTBETCTBYIOLWMMMN UCTOYHMKAMMU, U HE HECET 3a 3TO
oTtBeTcTBeHHOCTU. UK PYCC-UHBECT, ero paboTHUKM U KAWUEHTbI MOTYT BbITb
3aMHTepecoBaHbl B NOKYNKE UKW NPoAaXKe LeHHbIX bymar, ynomsaHyTbIX B 0630pax.
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