E)xepgHeBHbIN 0630p MMPOBOro pbiHKA aKLuUMn

Ha 6upxax CLUA B cpeay Habnwogancs pocT KoTupoBoK. MHpekc S&P 500
nosblicunca Ha 1.36%, Russell 2000 no utoram aHa npmubasun 1.76%. B anpepax
O6blIN  aKUMKM BbICOKOTEXHONOTMYHOTO cekTopa (+3.18%) nocne 6nectAwen
oTyeTHOCTU Apple, 1 akuum ropHogobbiBatowLero (+2.27%) cektopa. Konnuectso
pactywmx/nagaowmx akuuii coctasuno 434/61. WNhpgekc CBOE put/call B
mHaekce S&P 500 coctasmn 1.34, B akumax — 0.48. Pa3HunuUa No BOMATUAbHOCTHU
mexay onunoHamm 90 n 110% cocrasmna 10.61%.

CTaTUCTMKa B LEAOM HOCWMAA CMeLWaHHbIM XapakTep. 3akasbl Ha TOBapbl
OJIMTENbHOTO MOJIb30BaHUA MOHU3UAUCL B MapTe Ha 4.2% (nporHo3 -1.7%).
Brnpouem,

MCKNKOYaA O60pOHHbIﬁ n TpaHCI'IOpTHbIlz KOMMOHEHTbLI, 3aKa3bl

BbIPOC/IM Ha 2.6% (nporHo3 — 1.4%) — BocctaHoBAeHMe B CLLUA naet ymepeHHbIMU

Temnammu.
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Ntorm 3acepganna ®PC Hocnamn HeNTpanbHbIM XxapakTtep — beH bepHaHke oTmeTun
onpegeneHHble ycnexu Ha 3SKOHOMWYECKOM MONpuLle, HO BCE KJlYeBble
dbopmynnpoBkn bblan octaBneHbl 6e3 M3MEHEHWI, BKAOYAA BO3MOXHOCTb
[ONOJIHATENBHOTO BbIKyMa aKTUMBOB B C/ly4ae HeOb6XOAMMOCTU U COXpaHeHue
CTaBKM Ha Tekywem ypoBHe ao 2014 ropa. Bnpouyem, BHyTpu Komuteta
YnpaBnawowmx HapacTtaeT Hanpsa)keHue — Bce Oosblue ronocoB pasgaeTca B
NO/Ib3y BO3MOXHOMO YXECTOYEHUA MOHETAapPHON MONUTUKM [0 O3HAYEHHbIX

CPOKOB.

pYCC-UHBECT

MHBECTHUMOHHAR
KOMNAaHMUA

26 anpensa 2012r.

OCHOBHbIE UHAMKATOPbI PbIHKA

CDS HY 5Y

ITX Crossover Euroj|
CDS Japan 5Y
CDSEM 5Y

CDS Russia 5Y

US Tsys 10Y

US Tsys 5Y

Brazil 10Y
Germany 10Y
EUR/USD
UsSD/IPY
EUR/GBP

Qil Brent

Gold

Copper

Nickel

S&P 500

Russell 2000
Bovespa

Topix

Shanghai Comp
S&P/ASX 300
Sensex 30
Bovespa

DJ Euro Stoxx 50 Fu
CAC Futures

DAX Futures
CBOE Put/Call
CBOE Buy/Write M
VIX

VSTOXX

601.98
285.66
94.14
111.26
198.25
241%
1.13%
2.51%
1.19%
1.3219
81.18
08174
119.03
1646.8
8205
17521
1387
812.12
61750.38
809
2,401.12
4,370.80
17,125.91
61,750.38
2266
31775
6720.5
0.48
901.3
16.82

27.4003

2.01%

-4.55%

*Ha 10:00 mcK, no aaHHbIM Bloomberg
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Ce30H OoT4eTHOCTH npoaonKaet CBerOI'ITMMMCTM‘-IHbI[;i Xxoa.

N3 192 KomnaHui nHaekca S&P 500, ony6aMKOBaBLUMX OTYETHOCTb, NPUObLINb
154 v BbipyyKa 149 okaszanacb ny4ywe oxuaaHuin. Poct npmbobinm Habaoganca 8
134 cnyyasx.

B uetBepr B A3uu Habnoganucb cmewaHHble HacTpoeHuA. AnoHckmit Nikkei
noHmsmnca Ha 0.26%. AscTpanuitcknin S&P/ASX 200 npubasun 0.34%.
FOHKOHIrckMin Hang Seng no utoram aHa npubasmn 0.34%. Kopericknin KOSPI
notepan 0.09%. MHAEKCHI WaHXaliCKOM BUPXKKN B CpegHEM HEe N3MEHWUAUCD.

B EBpone ceroaHa uHTepec 6yayT npeacraBasTb MHAEKCbI NOTPebutenbckux
ueH B lepmaHun.

B CLUA BbiAgeT CTaTUCTUKA NO 3asBKam Ha nocobue no 6espaboruue. PPC
pa3mecTUT KasHauelckux obauraumii Ha $7 mapa n BbIKynUT Ha $2 mapa.

OTtueTbl ony6amKyloT 63 Kopnopauumn nHaekca S&P 500 (cm. Haw KaneHpapb
«TOpPryem OnuMOHbl Ha OTYETHOCTM») M 42 Kopnopauuu uHaekca DJ Stoxx
Europe 600.

2 OmuTpnin Kynewos dkuleshov@russ-invest.com
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MouuTtatb B 6210rax u CMU

Hedge funds bullish on industrial metals

The high cost of disorderly deleveraging

IMEF says Spanish banks must go further

3 Omutpuin Kynewos dkuleshov@russ-invest.com
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M 1390.69

T 1422.38
= 1273.76
1074.77

2011 |
SPX Index (S&P 500 Index) ODaily 1BAPR2007-26APR2012 Copyright® 2012 Bloomberg Finance LP.  26-Apr-2012 10:24:37

2012

C TeXHMYECKOM TOYKMU 3peHMA MHAEKC NMOJIOMAN KAapTUHY OTCKOKA WU OBWUXKETCA B
HanpaBieHUn noanep:Kku 1343 n.(4 BonHas ABuxKeHus ¢ oktabpe 2011 roaa).
KoppeKUMOHHbI NOTEHLMAN OCTAETCA — NPU €ro peanm3aummn BO3MOXKHbIE Len
6yayT HaxoamtbcA Ha yposHAx 1320, 1300. Mocne TecTa NOAAEPNKKU - LEU
BO3MOXHOrO AanbHelwero pocta — 1430, 1466, 1520, 1570.

Ecnm mbl Habnogaem KoHel, KoppeKkTupytowero nartrepHa ¢ 2009 roga, 1o
KOHeYHble cpegHecpoYHble Lenn HaxogAatca B panoHe 1100, 800 no nHAaekKcy. B
3TOM C/ly4yae noAanep KU pacnonaratotca B panoHe 1260, 1200.

4 OmunTpuii Kynewos dkuleshov@russ-invest.com

Eurostoxx
600

SX3P 414,55 -0.43%
SX4p 591.95 +0.29%
SX6P 256.71 -0.57%)
SX7P 138.13 +0.39%
SX86P 112.58 +0.10%
SX8P 200.36 -1.82%
SXAP 315.56 -0.99%|
SXDP 443.2 -0.05%
SXEP 332.31 -1.75%,
SXFP 228.24/ -1.43%
SXIP 146.19 +0.77%
SXKP 239.85 +1

SXMP 165.04 -0.38%,
SXNP 309.77 -0.03%|
SXOP 234.98 -1.16%
SXPP 473.77| +0.23%
SXQP 472.6] -0.24%
SXRP 244,48 -2.04%
SXTP 125.17 +0.05%
SXXP 256.96 -0.29%

MNoguHae Ko
S&P 500

CONS DISCRET | 353.84 -0.43%
CONS STAPLES 350.29 -0.40%
ENERGY 526.88 +1.13%
FINANCIALS 207.07 +0.34%
HEALTH CARE 434.18 +1.35%
INDUSTRIALS 318.84 +0.15%
INFO TECH 488.17 -0.04%|
MATERIALS 233.09 +0.57%
TELECOM SERV | 132.49 +3.08%
UTILITIES 179.22 +1.45%




MHuBecTtnumoHHaa komnanua UK «PYCC-UHBECT» WWW.russ-invest.com

ExxegHeBHbIV 0630p

MNoauHaeke

S&P 500

KaneHpapb makp 03KOHOMWYECKOW CTAaTUCTUKK® CONSDISCRET | 353.84 -0.43%
Date Time Event Surve | Prior Revised CONSSTAPLES | 350.29 -0.40%
04/23/2012 05:00 IN Coincident Index Cl FEBF -- 93.7 -- ENERGY $26.88 e
04/23/2012 07:30 GE PMI Services APR A -- 52.1 --
FINANCIALS 207.07 +0.34%
04/23/2012 07:30 GE PMI Manufacturing APR A -- 48.4 --
HEALTH CARE | 434.18 | +1.35%
04/23/2012 08:00 EC PMI Services APR A -- 49.2 --
INDUSTRIALS | 318.84 | +0.15%
04/23/2012 08:00 EC PMI Composite APR A -- 49.1 --
INFO TECH 488.17 -0.04%
04/23/2012 08:00 EC PMI Manufacturing APR A -- 47.7 --
MATERIALS 233.09 0.57%
04/23/2012 09:00 EC Euro-Zone Govt Debt/GDP Ratio 2011 -- 85.40% -- i,
04/23/2012 13:30 EC | ECB Calls for Bids in 7-Day Main TELECOM SERV | 13249 | +308%
04/23/2012 13:30 EC ECB Announces Bond Purchase UTILITIES 17822 hask
04/23/2012 15:00 us U.S. Fed to Purchase USD1.5-2 BIn
04/23/2012 22:00 us ECB's Weidmann Speaks in New
04/24/2012 02:00 CH Conference Board China March
04/24/2012 13:00 US | S&P/CS 20 City MoM% SA FEB -- -0.04% -- HauBon ee akBHble akumi 8 CLUA®
04/24/2012 13:00 us S&P/CS Composite-20 YoY FEB -- -3.78% --
04/24/2012 13:00 us S&P/CaseShiller Home Price Ind FEB -- 135.46 --
FIRSTHORIZON NA | 9.14 +2.12%
04/24/2012 14:00 us New Home Sales MoM MAR 2.20% -1.60% --
SPRINTNEXTELCO | 2.43 +3.85%
04/24/2012 14:00 us House Price Index MoM FEB -- 0.00% --
STANLEYBLACK & | 72.96 +0.66%
04/24/2012 14:00 us Richmond Fed Manufact. Index APR -- 7 --
04/24/2012 14:00 US | New Home Sales MAR | 320K | 313K - FIRSTSOLARINC | 183) -494%
04/24/2012 14:00 US | Consumer Confidence APR 70.5 70.2 -- QUALCOMM INC | 63.25)  +2.76%
04/24/2012 15:00 us U.S. Fed to Purchase USD4.25-5 BIn DUN & BRADSTREET 77.86 -0.45%
04/24/2012 15:30 us U.S. to Sell 4-Week Bills CHESAPEAKE ENERG| 18.13 +0.72%
04/24/2012 17:00 us U.S. to Sell 2-Year Notes BLACKROCK INC 191.4 +2.39%
04/25/2012 07:15 EC ECB Calls for Bids in 7-Day US ALPHA NATURAL REl 1657 2.79%
04/25/2012 08:30 UK GDP (YoY) 1QA -- 0.50% --
FAMILY DOLLAR ST | 66.9 -1.75%
04/25/2012 08:30 UK GDP (QoQ) 1QA -- -0.30% --
NOBLE CORP 37.13 -0.59%
04/25/2012 09:15 EC ECB Announces Allotment in 3-
BOSTON SCIENTIFC | 6.15 +4.95%
04/25/2012 11:00 us MBA Mortgage Applications 20-Apr -- -- --
04/25/2012 12:30 US | Cap Goods Ship Nondef Ex Air MAR -- 1.40% -- GOODYEAR TIRE 116) +2.93%
04/25/2012 12:30 us Cap Goods Orders Nondef Ex Air MAR -- 1.20% -- PEABODYENERGY | 30.42]  +2.60%
04/25/2012 12:30 us Durables Ex Transportation MAR 0.00% 1.60% 1.80% INTUITIVE SURGIC | 575.5 +1.42%
04/25/2012 12:30 us Durable Goods Orders MAR - 2.20% 2.40%
04/25/2012 16:30 us FOMC Rate Decision 25-Apr -- 0.25% --
04/25/2012 17:00 us U.S. to Sell 5-Year Notes
04/25/2012 18:00 us FOMC to Release Projections of
04/25/2012 18:15 us Fed's Bernanke Holds Press
04/26/2012 04:30 JN All Industry Activity Index (MoM) FEB -- -1.00% --

5 Omutpuii Kynewos dkuleshov@russ-invest.com
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04/26/2012 07:00 EC ECB's Draghi, EU's Barnier to
04/26/2012 09:00 EC Euro-zone Services Confidence APR -- -0.3 --
04/26/2012 09:00 EC Business Climate Indicator APR -- -0.3 --
04/26/2012 09:00 EC Euro-Zone Indust. Confidence APR -- -7.2 --
04/26/2012 09:00 EC Euro-Zone Economic Confidence APR -- 94.4 --
04/26/2012 09:00 EC Euro-Zone Consumer Confidence APR F -- -- --
04/26/2012 12:00 GE CPI - EU Harmonised (MoM) APR P -- 0.40% --
04/26/2012 12:00 GE CPI - EU Harmonised (YoY) APR P -- 2.30% --
04/26/2012 12:00 GE Consumer Price Index (YoY) APR P -- 2.10% --
04/26/2012 12:00 GE Consumer Price Index (MoM) APR P -- 0.30% --
04/26/2012 12:30 us Chicago Fed Nat Activity Index MAR -- -0.09 --
04/26/2012 12:30 us Continuing Claims 14-Apr -- -- --
04/26/2012 12:30 us Initial Jobless Claims 21-Apr -- -- --
04/26/2012 13:45 us Bloomberg Consumer Comfort 22-Apr -- -- --
04/26/2012 14:00 us Pending Home Sales YoY MAR -- 13.90% --
04/26/2012 14:00 us Pending Home Sales MoM MAR 2.00% -0.50% --
04/26/2012 15:00 us U.S. Fed to Purchase USD1.5-2 BIn
04/26/2012 17:00 us U.S. to Sell 7-Year Notes
04/26/2012 23:01 UK GfK Consumer Confidence Survey APR -- -31 --
04/26/2012 23:30 IN Tokyo CPI YoY APR -- -0.10% --
04/26/2012 23:30 IN Natl CPI YoY MAR -- 0.30% --
04/26/2012 23:50 IN Industrial Production (MoM) MAR P -- -- --
04/27/2012 IN BOJ Target Rate 27-Apr -- 0.10% --
04/27/2012 01:30 CH Industrial Profits YTD YoY MAR -- -5.20% --
04/27/2012 01:35 CH MNI April Business Condition
04/27/2012 06:00 GE GfK Consumer Confidence Survey MAY -- 5.9 --
04/27/2012 12:30 us Personal Consumption 1QA -- 2.10% --
04/27/2012 12:30 us Core PCE QoQ 1QA 2.10% 1.30% --
04/27/2012 12:30 us Employment Cost Index 1Q 0.50% 0.40% --
04/27/2012 12:30 us GDP Price Index 1QA 2.20% 0.90% --
04/27/2012 12:30 us GDP QoQ (Annualized) 1QA 2.30% 3.00% --
04/27/2012 13:30 EC ECB Calls for Bids in 7-Day Main
04/27/2012 13:55 us U. of Michigan Confidence APRF -- 75.7 --
04/27/2012 15:00 us U.S. Fed to Sell USD8-8.75 BIn
04/30/2012 08:00 EC Euro-Zone M3 s.a. 3 mth ave. MAR -- 2.30% --
04/30/2012 08:00 EC Euro-Zone M3 s.a. (YoY) MAR -- 2.80% --
04/30/2012 09:00 EC Euro-Zone CPI Estimate (YoY) APR -- 2.60% --
04/30/2012 09:15 EC ECB Announces Allotment in 7-Day
04/30/2012 12:30 us Revisions: Retail Sales
04/30/2012 12:30 us PCE Deflator (YoY) MAR -- 2.30% --
04/30/2012 12:30 us PCE Core (YoY) MAR -- 1.90% --
04/30/2012 12:30 us PCE Core (MoM) MAR -- 0.10% --
04/30/2012 12:30 us Personal Income MAR -- 0.20% --

6 OmunTpuii Kynewos
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04/30/2012 12:30 us Personal Spending MAR -- 0.80% --
04/30/2012 13:30 EC ECB Announces Bond Purchase
04/30/2012 13:45 us Chicago Purchasing Manager APR -- 62.2 --
04/30/2012 14:00 US | NAPM-Milwaukee APR -- 51.8 --
04/30/2012 14:30 US | Dallas Fed Manf. Activity APR -- 10.8 --
04/30/2012 15:00 US | U.S.Fed to Purchase USD1.5-2 BIn
04/30/2012 05/05 GE Retail Sales (YoY) MAR -- 1.70% --
04/30/2012 05/05 GE Retail Sales (MoM) MAR -- -1.10% --
22-25 APR CH HSBC Flash China Manufacturing APR -- 48.3 --
24-30 APR GE Import Price Index (MoM) MAR -- 1.00% --
24-30 APR GE Import Price Index (YoY) MAR -- 3.50% --
27-30 APR CH | Leading Index MAR -- 101.27 --
KoHceHcyc OnyuoHHasa
KomnaHua TukKep Aara Bpemsa Mepuop amnautyaa
Alfa Laval AB ALFA SS 4/23/2012 12:00 Q12012 1.734 3.62
Koninklijke Philips Electronics NV PHIA NA 4/23/2012 Q12012 0.228 2.70
Saipem SpA SPM IM 4/23/2012 Q12012 0.545 -
Snam SpA SRG IM 4/24/2012  Bef-mkt Q12012 -
ARM Holdings PLC ARM LN 4/24/2012  Bef-mkt Q12012 0.031 -
Kemira OYJ KRA1V FH 4/24/2012 6:30 Q12012 0.207 -
Scania AB SCVB SS 4/24/2012 7:30 Q12012 1.941 -
Kone OY) KNEBV FH 4/24/2012 9:30 Q12012 0.365 -
Assa Abloy AB ASSAB SS 4/24/2012 10:00 Q12012 3.005 217
Stora Enso OY)J STERV FH 4/24/2012 10:00 Q12012 0.121 2.74
Investor AB INVEB SS 4/24/2012 Q12012 -
Koninklijke KPN NV KPN NA 4/24/2012 Q12012 0.205 1.54
Skandinaviska Enskilda Banken AB SEBA SS 4/24/2012 Q12012 1218 5.49
Zodiac Aerospace ZCFP 4/24/2012 $12012 -
Temenos Group AG TEMN SW 4/24/2012 Q12012 0.078 3.28
Novartis AG NOVN VX 4/24/2012 Q12012 1.357 -
Nordea Bank AB NDA SS 4/24/2012 Q12012 0.184 3.47
Associated British Foods PLC ABF LN 4/24/2012 $12012 0.336 -
Konecranes OY) KCR1V FH 4/25/2012 6:00 Q12012 0.253 -
Novozymes A/S NZYMB DC 4/25/2012 6:00 Q12012 1.55 3.03
Ebro Foods SA EBRO SM 4/25/2012 Q12012 1.95

7 OmuTpnin Kynewos dkuleshov@russ-invest.com
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Societe BIC SA BB FP 4/25/2012 Q12012 0.97
Telefonaktiebolaget LM Ericsson ERICB SS 4/25/2012 Q12012 0.598 5.42
Electrolux AB ELUXB SS 4/25/2012 Q12012 1.603 5.22
Swedbank AB SWEDA SS 4/25/2012 Q12012 2.624 3.03
Credit Suisse Group AG CSGN VX 4/25/2012 Q12012 1.037 -
ABB Ltd ABBN VX 4/25/2012 Q12012 0.321 -
Telenor ASA TEL NO 4/25/2012 Q12012 1.945 4.30
Puma SE PUM GR 4/25/2012 Q12012 5.31 1.43
Siemens AG SIE GR 4/25/2012 Q2 2012 1.58 1.84
SAP AG SAP GR 4/25/2012 Q1 2012 0.532 0.94
GlaxoSmithKline PLC GSK LN 4/25/2012 Q12012 0.292 2.41
Standard Life PLC SL/LN 4/25/2012 Q12012 -
QIAGEN NV QGEN US 4/25/2012 Q12012 0.198 2.68
Logitech International SA LOGN VX 4/26/2012 2:00 Y 2012 0.473 -
Randstad Holding NV RAND NA 4/26/2012  Bef-mkt Q12012 0.34 3.83
Geberit AG GEBN VX 4/26/2012 5:00 Q12012 1.7 -
Mobistar SA MOBB BB 4/26/2012 5:00 Q12012 2.85
Coloplast A/S COLOB DC 4/26/2012 6:00 Q22012 12.322 -
Kesko OY)J KESBV FH 4/26/2012 6:00 Q12012 0.232 -
Royal Dutch Shell PLC RDSA LN 4/26/2012 6:00 Q12012 1.104 -
Neste Oil OYJ NES1V FH 4/26/2012 6:00 Q12012 0.169 1.37
Fortum OY) FUM1V FH 4/26/2012 6:00 Q12012 0.543 3.12
Husqvarna AB HUSQB SS 4/26/2012 6:00 Q12012 1.027 4.58
UPM-Kymmene OY] UPM1V FH 4/26/2012 6:30 Q12012 0.129 3.19
Shire PLC SHP LN 4/26/2012 11:00 Q12012 0.9 2.83
STMicroelectronics NV STM IM 4/26/2012 12:00 Q12012 -0.037 3.70
Ferrovial SA FER SM 4/26/2012  Aft-mkt Q12012 1.83
Outotec OY)J OTE1V FH 4/26/2012 Q12012 0.376 -
Metso OY)J MEO1V FH 4/26/2012 Q12012 0.59 1.96
Fiat SpA FIM 4/26/2012 Q12012 -
Fiat Industrial SpA FI' 1M 4/26/2012 Q1 2012 0.113 -
Rhoen Klinikum AG RHK GR 4/26/2012 Q12012 0.27 2.30
Volvo AB VOLVB SS 4/26/2012 Q12012 1.759 3.82
Tenaris SA TEN IM 4/26/2012 Q1 2012 0.318 4.27
Deutsche Bank AG DBK GR 4/26/2012 Q12012 1.678 4.25
Banco Bilbao Vizcaya Argentaria SA BBVA SM 4/26/2012 Q12012 0.195 1.99
Banco Santander SA SAN SM 4/26/2012 Q12012 0.195 3.15
Iberdrola SA IBE SM 4/26/2012 Q12012 -
Bolsas y Mercados Espanoles SA BME SM 4/26/2012 Q12012 0.415 -
Wincor Nixdorf AG WIN GR 4/26/2012 Q2 2012 0.755 3.15

8 OmuTpnin Kynewos dkuleshov@russ-invest.com
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Volkswagen AG

Sandvik AB

Banco de Sabadell SA

JM AB

Imerys SA

Svenska Handelsbanken AB
Bayer AG

Technip SA
Alcatel-Lucent/France
Dassault Systemes SA
Admiral Group PLC
Jeronimo Martins SGPS SA
AstraZeneca PLC
Whitbread PLC

ENI SpA

Galp Energia SGPS SA

YIT OYIJ

Daimler AG

SSAB AB

Yara International ASA
Amer Sports Oyj

Elisa OYJ

Atlas Copco AB

Total SA

Aixtron SE NA

DSV A/S

Sanofi

Software AG

Novo Nordisk A/S
Rheinmetall AG

Norsk Hydro ASA

NCC AB

Nobel Biocare Holding AG
BASF SE

Oriflame Cosmetics SA
Acerinox SA

Deutsche Boerse AG
Barclays PLC
Anheuser-Busch InBev NV
UBS AG

OmuTpnin Kynewos

VOW GR
SAND SS
SAB SM
IMSS

NK FP
SHBA SS
BAYN GR
TEC FP
ALU FP
DSY FP
ADM LN
JMT PL
AZN LN
WTB LN
ENIIM
GALP PL
YTY1V FH
DAI GR
SSABA SS
YAR NO
AMEAS FH
ELILV FH
ATCOA SS
FP FP
AIXA GR
DSV DC
SAN FP
SOW GR
NOVOB DC
RHM GR
NHY NO
NCCA SS
NOBN VX
BAS GR
ORI'SS
ACX SM
DB1 GR
BARC LN
ABI BB
UBSN VX

4/26/2012
4/26/2012
4/26/2012
4/26/2012
4/26/2012
4/26/2012
4/26/2012
4/26/2012
4/26/2012
4/26/2012
4/26/2012
4/26/2012
4/26/2012
4/26/2012
4/27/2012
4/27/2012
4/27/2012
4/27/2012
4/27/2012
4/27/2012
4/27/2012
4/27/2012
4/27/2012
4/27/2012
4/27/2012
4/27/2012
4/27/2012
4/27/2012
4/27/2012
4/27/2012
4/27/2012
4/27/2012
4/27/2012
4/27/2012
4/27/2012
4/27/2012
4/27/2012
4/27/2012
4/30/2012
4/30/2012
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Bef-mkt
Bef-mkt
5:00
5:30
6:00
6:00
10:00

Q12012
Q12012
Q12012
Q12012
Q12012
Q12012
Q12012
Q12012
Q12012
Q12012
Q12012
Q12012
Q12012

Y 2012
Q12012
Q12012
Q12012
Q12012
Q12012
Q12012
Q12012
Q12012
Q12012
Q12012
Q12012
Q12012
Q12012
Q12012
Q12012
Q12012
Q12012
Q12012
Q12012
Q12012
Q12012
Q12012
Q12012
Q12012
Q12012
Q12012

2.82

1.773 1.30
0.035 -
2.518 -
2.80

5.074 3.01
1.435 1.85
1.02 1.58
-0.025 10.48
0.686 0.97
0.17 -
1.756 2.54
1.316 4.24
0.583 -
0.075 -
0.275 -
1.34 2.23
0.872 4.03
8.825 4.28
0.113 -
0.29 -
2.562 -
1.364 -
-0.146 6.70
1.843 2.86
1.682 1.62
0.385 4.96
8.483 2.68
1.006 1.27
0.224 -
-1.38 -
0.092 -
1.425 1.61
0.529 2.18
1.178 1.47
2.89

0.91 2.02
0.38 -
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Erste Group Bank AG EBS AV 4/30/2012 Q1 2012 4.29
Aberdeen Asset Management PLC ADN LN 4/30/2012 $12012 0.09 -
Reckitt Benckiser Group PLC RB/ LN 5/1/2012 Q12012 0.554 0.88
BP PLC BP/ LN 5/1/2012 Q12012 0.27 1.98
Imperial Tobacco Group PLC IMT LN 5/1/2012 512012 -
TNT Express NV TNTE NA 5/2/2012 Q12012 0.06 1.26
Fuchs Petrolub AG FPE GR 5/2/2012 Q12012 0.695 -
Swisscom AG SCMN VX 5/2/2012 Q12012 8.085 -
Vestas Wind Systems A/S VWS DC 5/2/2012 Q12012 -0.23 4.88
Telenet Group Holding NV TNET BB 5/2/2012 Q12012 0.265 7.60
Sydbank A/S SYDB DC 5/2/2012 Q12012 2.6 -
Cofinimmo COFB BB 5/2/2012 Q12012 1.84 1.76
Home Retail Group PLC HOME LN 5/2/2012 Y 2012 0.085 -
British Sky Broadcasting Group PLC BSY LN 5/2/2012 Q3 2012 0.113 1.91
OnuuoHHana
KomnaHusa Tukep Aarta Bpems amnautyaa
Koneb6aHuit
SunTrust Banks Inc STIUS 4/23/2012 Bef-mkt Q12012 0.304 5.06
ConocoPhillips COP US 4/23/2012 12:00 Q12012 1.979 2.96
Ameriprise Financial Inc AMP US 4/23/2012  Aft-mkt Q12012 1.359 4.92
Hasbro Inc HAS US 4/23/2012 Q12012 0.081 2.83
Xerox Corp XRX US 4/23/2012 Q12012 0.224 5.52
Ryder System Inc R US 4/24/2012  Bef-mkt Q12012 0.584 4.36
Baker Hughes Inc BHI US 4/24/2012 Bef-mkt Q12012 0.877 5.57
Air Products & Chemicals Inc APD US 4/24/2012  Bef-mkt Q2 2012 1.394 3.14
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McGraw-Hill Cos Inc/The MHP US 4/24/2012 11:15 Q12012 0.455 2.87
AT&T Inc TUS 4/24/2012 12:00 Q12012 0.57 1.86
CH Robinson Worldwide Inc CHRW US 4/24/2012 20:15 Q12012 0.651 4.64
FMC Technologies Inc FTI US 4/24/2012  Aft-mkt Q12012 0.453 4.08
Norfolk Southern Corp NSC US 4/24/2012  Aft-mkt Q12012 1.138 3.35
ACE Ltd ACE US 4/24/2012  Aft-mkt Q12012 1.868 3.38
PACCAR Inc PCAR US 4/24/2012 Q12012 0.763 2.73
Hershey Co/The HSY US 4/24/2012 Q12012 0.802 2.95
Amgen Inc AMGN US 4/24/2012 Q12012 1.455 3.22
3M Co MMM US 4/24/2012 Q12012 1.481 2.84
Juniper Networks Inc INPR US 4/24/2012 Q12012 0.134 6.26
Coach Inc COH US 4/24/2012 Q3 2012 0.751 5.44
Regions Financial Corp RF US 4/24/2012 Q12012 0.076 4.12
T Rowe Price Group Inc TROW US 4/24/2012 Q12012 0.75 4.23
National Oilwell Varco Inc NOV US 4/25/2012  Bef-mkt Q12012 1.391 4.33
Harley-Davidson Inc HOG US 4/25/2012  Bef-mkt Q12012 0.719 4.97
WellPoint Inc WLP US 4/25/2012 10:00 Q12012 2.292 2.86
NASDAQ OMX Group Inc/The NDAQ US 4/25/2012  11:00 Q12012 0.642 3.37
Molex Inc MOLX US 4/25/2012 11:30 Q3 2012 0.348 -
Boeing Co/The BA US 4/25/2012 11:30 Q12012 0.926 2.67
Xilinx Inc XLNX US 4/25/2012 21:00 Q4 2012 0.407 3.92
Varian Medical Systems Inc VAR US 4/25/2012  Aft-mkt Q2 2012 0.962 3.72
Assurant Inc AlZ US 4/25/2012  Aft-mkt Q12012 1.408 4.70
Owens-lllinois Inc Ol US 4/25/2012  Aft-mkt Q12012 0.504 5.21
Williams Cos Inc/The WMB US 4/25/2012  Aft-mkt Q12012 0.363 3.31
Eli Lilly & Co LLY US 4/25/2012 Q12012 0.78 2.47
Netflix Inc NFLX US 4/25/2012 Q12012 -0.271 12.75
Kimberly-Clark Corp KMB US 4/25/2012 Q12012 1.167 -
Cooper Industries PLC CBE US 4/25/2012 Q12012 1.003 3.27
AutoNation Inc AN US 4/25/2012 Q12012 0.521 3.94
Jacobs Engineering Group Inc JECUS 4/25/2012 Q2 2012 0.74 4.86
Equity Residential EQR US 4/25/2012 Q12012 0.619 2.94
Akamai Technologies Inc AKAM US 4/25/2012 Q12012 0.38 9.64
Masco Corp MAS US 4/25/2012 Q1 2012 -0.006 7.51
Cabot Oil & Gas Corp COG US 4/25/2012 Q12012 0.147 5.04
Newfield Exploration Co NFX US 4/25/2012 Q12012 0.782 6.67
Express Scripts Inc ESRX US 4/25/2012 Q12012 0.777 321
Bemis Co Inc BMS US 4/26/2012 Bef-mkt Q12012 0.468 -
Time Warner Cable Inc TWC US 4/26/2012  Bef-mkt Q12012 1.245 3.75
Ball Corp BLL US 4/26/2012 Bef-mkt Q12012 0.59 -
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Colgate-Palmolive Co CLUS 4/26/2012  Bef-mkt Q12012 1.235 2.66
Tyco International Ltd TYC US 4/26/2012 Bef-mkt Q22012 0.789 3.45
Exxon Mobil Corp XOM US 4/26/2012 Bef-mkt Q12012 1.988 2.22
Starwood Hotels & Resorts Worldwide Inc HOT US 4/26/2012  Bef-mkt Q12012 0.512 4.80
Xcel Energy Inc XEL US 4/26/2012 Bef-mkt Q12012 0.424 -
CME Group Inc CME US 4/26/2012  Bef-mkt Q12012 4.107 3.61
Coca-Cola Enterprises Inc CCE US 4/26/2012 Bef-mkt Q12012 0.334 2.28
Fidelity National Information Services Inc FIS US 4/26/2012  Bef-mkt Q12012 0.507 4.29
Waste Management Inc WM US 4/26/2012 Bef-mkt Q12012 0.39 3.34
Aetna Inc AET US 4/26/2012 10:00 Q12012 1391 3.51
PepsiCo Inc PEP US 4/26/2012 11:00 Q12012 0.669 2,51
Kellogg Co K US 4/26/2012  12:00 Q12012 0.991 2.80
Leggett & Platt Inc LEG US 4/26/2012  Aft-mkt Q12012 0.323 3.64
Starbucks Corp SBUX US 4/26/2012  Aft-mkt Q2 2012 0.388 4.18
Entergy Corp ETR US 4/26/2012  Aft-mkt Q12012 1.129 1.90
Broadcom Corp BRCM US 4/26/2012 Q12012 0.552 6.00
Ecolab Inc ECL US 4/26/2012 Q1 2012 0.487 2.53
Occidental Petroleum Corp OXY US 4/26/2012 Q12012 2.006 3.43
Lexmark International Inc LXK US 4/26/2012 Q12012 1.044 7.05
Safeway Inc SWY US 4/26/2012 Q12012 0.297 3.62
CMS Energy Corp CMS US 4/26/2012 Q12012 0.5 1.34
United States Steel Corp XUus 4/26/2012 Q12012 0.417 6.71
United Parcel Service Inc UPS US 4/26/2012 Q12012 1.007 2.52
MetroPCS Communications Inc PCS US 4/26/2012 Q12012 0.173 9.47
Valero Energy Corp VLO US 4/26/2012 Q12012 0.362 4.62
lllinois Tool Works Inc ITW US 4/26/2012 Q12012 0.951 2.29
QEP Resources Inc QEP US 4/26/2012 Q12012 0.456 7.49
Range Resources Corp RRC US 4/26/2012 Q12012 0.168 5.35
Nabors Industries Ltd NBR US 4/26/2012 Q12012 0.517 5.82
Amazon.com Inc AMZN US 4/26/2012 Q12012 0.063 6.89
Dow Chemical Co/The DOW US 4/26/2012 Q12012 0.585 3.79
Roper Industries Inc ROP US 4/26/2012 Q12012 1.04 3.34
Cummins Inc CMI US 4/26/2012 Q12012 2.204 5.38
Cameron International Corp CAM US 4/26/2012 Q12012 0.555 4.74
BorgWarner Inc BWA US 4/26/2012 Q12012 1.269 410
Becton Dickinson and Co BDX US 4/26/2012 Q2 2012 1.384 2.56
Lockheed Martin Corp LMT US 4/26/2012 Q12012 1.694 3.28
Waters Corp WAT US 4/26/2012 Q1 2012 1.089 4,78
Hospira Inc HSP US 4/26/2012 Q12012 0.456 6.80
Republic Services Inc RSG US 4/26/2012 Q12012 0.42 2.85
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Western Union Co/The WU UsS 4/26/2012 Q12012 0.398 3.91
Sigma-Aldrich Corp SIAL US 4/26/2012 Q12012 0.988 3.50
Noble Energy Inc NBL US 4/26/2012 Q1 2012 1.399 3.70
Life Technologies Corp LIFE US 4/26/2012 Q12012 0.93 5.08
CBRE Group Inc CBG US 4/26/2012 Q12012 0.134 6.34
Lorillard Inc LO US 4/26/2012 Q12012 1.985 3.81
DeVry Inc DV US 4/26/2012 Q32012 0.987 5.74
Total System Services Inc TSS US 4/26/2012 Q12012 0.297 -
Ford Motor Co FUS 4/26/2012 Q12012 0.382 3.46
Covidien PLC Cov us 4/27/2012  Bef-mkt Q2 2012 1.03 3.34
Newmont Mining Corp NEM US 4/27/2012  Bef-mkt Q12012 1.145 3.66
Simon Property Group Inc SPG US 4/27/2012 Bef-mkt Q12012 1.677 3.34
Weyerhaeuser Co WY US 4/27/2012 Bef-mkt Q12012 -0.001 2.76
Eastman Chemical Co EMN US 4/27/2012 Q12012 1.126 4.45
Sealed Air Corp SEE US 4/27/2012 Q12012 0.219 4.03
O'Reilly Automotive Inc ORLY US 4/27/2012 Q12012 1.031 4.76
Southwestern Energy Co SWN US 4/27/2012 Q12012 0.346 4.88
Helmerich & Payne Inc HP US 4/27/2012 Q2 2012 1.218 4.42
KLA-Tencor Corp KLAC US 4/27/2012 Q3 2012 1.098 431
Equifax Inc EFX US 4/27/2012 Q12012 0.657 -
Apache Corp APA US 4/27/2012 Q12012 3.055 2.51
VF Corp VFC US 4/27/2012 Q12012 1.878 4.08
DENTSPLY International Inc XRAY US 4/27/2012 Q12012 0.511 3.92
Discovery Communications Inc DISCA US 4/27/2012 Q12012 0.597 3.55
DTE Energy Co DTE US 4/27/2012 Q12012 1.246 2.27
Motorola Mobility Holdings Inc MMI US 4/27/2012 Q12012 0.006 -
Merck & Co Inc MRK US 4/27/2012 Q12012 0.975 2.73
International Paper Co IP US 4/27/2012 Q12012 0.508 4.27
Federated Investors Inc FIlUs 4/27/2012 Q12012 0.379 3.28
Sprint Nextel Corp SusS 4/27/2012 Q12012 -0.404 6.68
Moody's Corp MCO US 4/27/2012 Q1 2012 0.665 4.92
Wyndham Worldwide Corp WYN US 4/27/2012 Q12012 0.555 4.12
Cliffs Natural Resources Inc CLF US 4/27/2012 Q12012 1.182 4.78
Cardinal Health Inc CAH US 4/27/2012 Q3 2012 0.886 3.00
Coventry Health Care Inc CVH US 4/27/2012 Q12012 0.642 2.22
Interpublic Group of Cos Inc/The IPG US 4/27/2012 Q12012 -0.097 6.61
PulteGroup Inc PHM US 4/27/2012 Q12012 -0.039 4.77
Cerner Corp CERN US 4/27/2012 Q1 2012 0.499 5.10
Dr Pepper Snapple Group Inc DPS US 4/27/2012 Q12012 0.478 3.54
SCANA Corp SCG US 4/27/2012 Q12012 0.886 2.08

13 OmuTpnit Kynewos dkuleshov@russ-invest.com



NuBecTtnumoHHaa komnanua UK «PYCC-MHBECT» WWW.russ-invest.com

ExxegHeBHbIV 0630p

Harman International Industries Inc HAR US 4/27/2012 Q3 2012 0.688 8.32
Invesco Ltd IVZ US 4/27/2012 Q12012 0.425 3.69
Bristol-Myers Squibb Co BMY US 4/27/2012 Q12012 0.65 2.25
Celgene Corp CELG US 4/27/2012 Q12012 1.13 4.16
Mead Johnson Nutrition Co MIN US 4/27/2012 Q12012 0.779 3.07
EQT Corp EQT US 4/27/2012 Q1 2012 0.614 4.18
Consol Energy Inc CNX US 4/27/2012 Q12012 0.6 4.81
Zimmer Holdings Inc ZMH US 4/27/2012 Q12012 1.301 3.90
Raytheon Co RTN US 4/27/2012 Q12012 1.155 3.40
AmerisourceBergen Corp ABC US 4/27/2012 Q2 2012 0.809 3.16
Northrop Grumman Corp NOC US 4/27/2012 Q12012 1.593 3.00
Crown Castle International Corp CClrus 4/27/2012 Q12012 0.182 4.25
Citrix Systems Inc CTXS US 4/27/2012 Q12012 0.509 6.43
LSI Corp LSI US 4/27/2012 Q12012 0.139 5.40
Dun & Bradstreet Corp/The DNB US 4/27/2012 Q12012 1.324 1.78
Exelon Corp EXC US 4/27/2012 Q12012 0.817 1.94
MeadWestvaco Corp MWV US 4/27/2012 Q12012 0.225 -
Allegheny Technologies Inc ATIUS 4/27/2012 Q12012 0.511 6.16
Watson Pharmaceuticals Inc WPI'US 4/27/2012 Q12012 1.585 -
Southern Co/The SO US 4/27/2012 Q12012 0.475 1.70
Torchmark Corp TMK US 4/27/2012 Q12012 1.273 4.05
Rockwell Automation Inc ROK US 4/27/2012 Q2 2012 1.27 4.75
Franklin Resources Inc BEN US 4/27/2012 Q2 2012 2.16 3.96
Corning Inc GLW US 4/27/2012 Q12012 0.286 4.22
General Dynamics Corp GD US 4/27/2012 Q12012 1.709 3.24
Praxair Inc PX US 4/27/2012 Q12012 1.357 2.98
Motorola Solutions Inc MSI US 4/27/2012 Q12012 0.546 4.27
Iron Mountain Inc IRM US 4/27/2012 Q1 2012 0.282 4.25
Aflac Inc AFL US 4/27/2012 Q12012 1.664 4.56
Host Hotels & Resorts Inc HST US 4/27/2012 Q12012 0.132 4.49
Flowserve Corp FLS US 4/27/2012 Q12012 1.657 4.67
AvalonBay Communities Inc AVB US 4/27/2012 Q12012 1.243 3.37
Avery Dennison Corp AVY US 4/27/2012 Q12012 0.448 4.91
Parker Hannifin Corp PH US 4/27/2012 Q3 2012 1.723 4.16
Allstate Corp/The ALL US 4/27/2012 Q12012 1.039 3.41
Teradyne Inc TER US 4/27/2012 Q12012 0.279 6.50
Cincinnati Financial Corp CINF US 4/27/2012 Q12012 0.41 3.09
VeriSign Inc VRSN US 4/27/2012 Q12012 0.429 3.93
Medco Health Solutions Inc MHS US 4/27/2012 Q12012 0.994 -
Dominion Resources Inc/VA D US 4/27/2012 Q12012 0.941 1.63
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Procter & Gamble Co/The PG US 4/27/2012 Q3 2012 0.924 1.99
Novellus Systems Inc NVLS US 4/27/2012 Q12012 0.608 4.41
Thermo Fisher Scientific Inc TMO US 4/27/2012 Q12012 1.096 4.13
Whirlpool Corp WHR US 4/27/2012 Q12012 117 6.52
Stericycle Inc SRCL US 4/27/2012 Q12012 0.76 2.98
Fiserv Inc FISV US 4/27/2012 Q12012 1.141 3.24
Expedia Inc EXPE US 4/27/2012 Q12012 0.152 4.76
NYSE Euronext NYX US 4/30/2012 Bef-mkt Q12012 0.528 2.56
Humana Inc HUM US 4/30/2012 10:00 Q12012 1.546 3.48
Plum Creek Timber Co Inc PCLUS 4/30/2012  Aft-mkt Q12012 0.233 3.15
Pitney Bowes Inc PBI US 4/30/2012 Q12012 0.5 3.83
Goodyear Tire & Rubber Co/The GT US 4/30/2012 Q12012 0.072 7.68
FLIR Systems Inc FLIR US 4/30/2012 Q12012 0.335 3.89
NextEra Energy Inc NEE US 4/30/2012 Q12012 1.052 1.62
DR Horton Inc DHI US 4/30/2012 Q2 2012 0.033 4.49
Newell Rubbermaid Inc NWL US 4/30/2012 Q12012 0.308 4.86
Caterpillar Inc CAT US 4/30/2012 Q12012 2.125 4.22
Aon Corp AON US 4/30/2012 Q12012 0.861 3.58
Pinnacle West Capital Corp PNW US 4/30/2012 Q12012 -0.089 -
Apartment Investment & Management Co AV US 4/30/2012 Q12012 0.37 -
Automatic Data Processing Inc ADP US 5/1/2012  Bef-mkt Q3 2012 0.914 2.38
Harris Corp HRS US 5/1/2012 10:30 Q3 2012 1.338 3.73
CBS Corp CBS US 5/1/2012 20:15 Q12012 0.431 4.22
Pfizer Inc PFE US 5/1/2012 Q1 2012 0.564 2.95
Emerson Electric Co EMR US 5/1/2012 Q2 2012 0.812 3.67
Time Warner Inc TWX US 5/2/2012 Bef-mkt Q12012 0.647 3.17
CVS Caremark Corp CVS US 5/2/2012  Bef-mkt Q12012 0.63 3.53
Public Service Enterprise Group Inc PEG US 5/2/2012 11:30 Q12012 0.672 2.33
Pioneer Natural Resources Co PXD US 5/2/2012  Aft-mkt Q12012 1.158 4.07
Symantec Corp SYMC US 5/2/2012  Aft-mkt Q4 2012 0.42 5.70
Prudential Financial Inc PRU US 5/2/2012  Aft-mkt Q12012 1.673 4.16
Lincoln National Corp LNC US 5/2/2012  Aft-mkt Q12012 0.954 5.67
Hartford Financial Services Group Inc HIG US 5/2/2012  Aft-mkt Q12012 0.982 5.47
MetLife Inc MET US 5/2/2012  Aft-mkt Q12012 1.24 4.40
Kimco Realty Corp KIM US 5/2/2012  Aft-mkt Q12012 0.301 3.77
FMC Corp FMC US 5/2/2012 Q1 2012 1.84 4.02
IntercontinentalExchange Inc ICE US 5/2/2012 Q12012 2.024 4.07
DaVita Inc DVA US 5/2/2012 Q1 2012 1.452 4.39
Murphy Oil Corp MUR US 5/2/2012 Q12012 1.457 3.13
Boston Properties Inc BXP US 5/2/2012 Q12012 1.131 3.42
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Anadarko Petroleum Corp APC US 5/2/2012 Q12012 0.795 4.32
Loews Corp LUS 5/2/2012 Q12012 0.88 2.17
Edison International EIX US 5/2/2012 Q12012 0.507 2.17
FirstEnergy Corp FE US 5/2/2012 Q12012 0.789 2.22
Principal Financial Group Inc PFG US 5/2/2012 Q12012 0.735 5.78
Mastercard Inc MA US 5/2/2012 Q12012 5.274 5.09
Comcast Corp CMCSA US 5/2/2012 Q12012 0.429 3.63

3aaBneHne 06 orpaHNYeHMM OTBETCTBEHHOCTU: HacToswmMe 0630pbl NOATOTOBNEHDI B
MHDOPMALMOHHDBIX Lenax. OHW HU B KOEM C/ly4ae He ABNAKOTCA U He AOJ/IKHbI
paccmaTpuBaTbCA KaK NpeanoXKeHne KynuTb Wi Npoaatb COOTBETCTBYIOLLME LLeHHbIe
6ymaru. MHpopmaLma, coaepKallanca B JaHHbIX 0630pax, NosyyeHa 13 Bbi3blBatOLLUX
[0BEpPUA OTKPbITbIX UCTOYHMKOB. HecmoTpsA Ha To, 4TO Npu NoarotToske 0630poB Hbian
npeanpuHATbI HeobxoaMMble Mepbl A1A NOYYeHUA 40CTOBEPHOM HPopmaLmm, UK
PYCC-UHBECT He uCK/to4aeT BO3MOMKHOCTb BKAKOUEHMA B 0630p ownboYHOM
nHpopmaLmmn, NpeoCTaBIEHHON COOTBETCTBYOWMMU UCTOYHUKAMMU, U HE HECET 3a 3TO
oTtBeTcTBeHHOCTU. UK PYCC-UHBECT, ero paboTHUKM U KANEHTbI MOTYT BbITb
3aMHTepecoBaHbl B NOKYMNKE MW NPOAAXKe LEeHHbIX bymar, ynomsaHyTbIX B 0630pax.
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