pYCC-UHBECT

MHBECTHUMOHHAR
KOMNAaHMUA

E)xepgHeBHbIN 0630p MMPOBOro pbiHKA aKLuUMn

30 mana 2012 .

Ha 6uprkax CLUA BO BTOPHWMK HabNOAANOCb He3HaAYUTe/NbHOE CHUXKeHue

KoTnpoBoK. MHaeKc S&P 500 nosbicuncsa Ha 1.11%, Russell 2000 no utoram AHA | coskysy 647.20 1.28%
npubasun 1.4%. B nuaepax 6binn akUMmM ropHoA06bIBaOWLErO ceKTopa (+1.7%) U | Crossoverfuro, 30419 -0.28%
BbICOKOTEXHONOTMYHOrO ceKkTopa (+1.41%). Konuuectso pacTtywmx/nagatowmx 2 =@ns 10158 0.19%
o CDS EM 5Y 108.20 +0.09%
akumit coctasuno 453/43. MHpekc CBOE put/call B uHaekce S&P 500 coctasun
CDS Russia 5Y 248.68 0.73%
1.32, B akuymax — 0.67. PasHMua No BONATMABHOCTM mMexay onunmoHamu 90 u
US Tsys 10Y 2.21% +0.01%
110% coctasuna 11.43%. US Toys 5Y L06% 0.01%
Brazil 10Y 2.75% N.A.
CoobuweHna o Tom, YTO NOAUTMYECKAA CUTyauma B peumm meHseTcAa B NONb3y -
Germany 10Y 0.87% -0.00%
YMepeHHbIX NapTUii, OKa3ann NOAAEPXKY PUCKOBbIM aKTMBaM MO BCEMY MUPY. | ieuso 19470 040%
Bnpouem, y)Ke Beyepom pelueHMe areHTcTBa Egan Jones MOHM3UTb KPeaUTHbIA  usopey 79.47 -0.04%
penTuHr UcnaHum, a Takxe oTKAOHeHMe ELLB nnaHOB MCNaHCKOro npaBUTeNbCTBA  |EUR/GEP 0.7987 #0.00%
No peKanuTanu3aLmmn KpynHeliwero xonguHra Bankia. Ol Brent 10632 03
Gold 1548.8 -0.14%
NHaeKc ueH Ha HeaBuxkMmocCTb Kenca-LLnnnepa 8 mapTe Bbipoc Ha 0.09%. Copper 7670 -0.20%
Nickel 16476 -2.67%
10 S&P 500 1326.75 -0.51%
0 N\ Russell 2000 777.16 +1.40%
/ —— — Bovespa 54633.06 -1.05%
-10 ‘\—/ Topix 720 -0.89%
-20 Shanghai Comp 2,385.43 -0.18%
S&P/ASX 300 4,089.70 -0.60%
-30 Sensex 30 16,353.28 -0.52%
07 08 08 08 08 09 09 09 09 10 10 10 10 11 11 11 11 12
Bovespa 54,633.06 -1.05%
o DJ Euro Stoxx 50 Fu 2155 +0.65%
NHaekc yBepeHHOCTN noTpebuteneit ot CBOT B Mmae cokpaTtuacs go 64.9 npotus
CAC Futures 3061 +1.31%
nporHo3a 69.6 n. -
DAX Futures 6401 +1.23%
100 CBOE Put/Call 067 +1.52%
\ CBOE Buy/Write M 872.9 +0.63%
80 VIX 21.03 -3.35%
60 . A VSTOXX 31.4097 -1.13%
N \AV/\/\/\/ v\,\/
20
*Ha 10:00 mcK, no aaHHbIM Bloomberg
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NHaekc nponsBoacTBEHHOM akTMBHOCTM ®PB Jannaca B mae cokpatuaca go -5.1
n. npotms NporHosa 3.0 n.
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B Asuun B cpepny npeobnagan neccMMmM3m Nocae Toro, Kak OXKuAaaHMA 06bABAEHUA
pafAuKanbHbIX Mep NOALEPKKN SKOHOMUKM B KNUTae NOATBEPKAEHUA HE HALLAM.
AnoHcknin Nikkei notepsan 0.28%. Asctpanuiicknin S&P/ASX 200 noHUsMACA Ha
0.28%. loHKoHrckuit Hang Seng notepan 1.86%. Kopeinckuin KOSPI notepsan

0.27%. NIHaeKcbl laHxanckom bupkn B cpegHem notepanun B npeaenax 0.5%.

B EBpone cerogHsa BbliiayT AaHHble MO WHAWUKATOpPamM YBEPEHHOCTU B

npombiwneHHocTu. B CLLUA 6yayT ony61MKoBaHbl AaHHble NO HAXOAAWMMCA B
cTagun obopMIEeHUA caeNKam C He4BUMKUMOCTbIO.

MouuTtatb B 6n10rax u CMHU

Warning lights flash red over Spain

ECB rejects Madrid plan to boost Bankia

OmuTpnin Kynewos dkuleshov@russ-invest.com


http://www.ft.com/cms/s/0/6f043fa2-a9a5-11e1-a6a7-00144feabdc0.html?ftcamp=published_links%2Frss%2Fmarkets%2Ffeed%2F%2Fproduct
http://www.ft.com/cms/s/0/7730ca10-a9b4-11e1-9772-00144feabdc0.html?ftcamp=published_links%2Frss%2Fcompanies_europe%2Ffeed%2F%2Fproduct
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W 1332.42
T-1422.38 RO
600
SX3pP 407.87| +0.77%
SX4P 560.07| +0.44%
SXeP 244.62| -1.14%
SX7P 1229 -3.09%
SX86P 111.95| +0.61%
SX8P 191.47| +0.97%
SXAP 302.35| +0.92%
SXDP 438.81| +0.64%
SXEP 315.85| +0.91%
SXFP 211.09| -0.04%
SXIP 132.92| -1.61%
SXKP 228.95| -2.86%
SXMP 160.83| +0.29%
2010 | 2011 | 2012 o oaa] 1100
EPX Index (58P 500 Indexc) Graph 194 Daily 19MAYZ007-17MAY2012  CopyrightS 2012 Bloomberg Finance L.P.  30-May-2012 10:37:05
SXOP 226.4| -0.19%
SXPP 420.47| -0.06%
SXQP 464 -0.14%
o SXRP 237.23| +0.16%
C TeXHUYEeCKON TOUYKM 3peHNA UHAEKC NPAaKTUYECKM NPOTECTMPOBAA NOAAEPKKY - 123.26| +1.32%
B palioHe 1300 (200MA). Mocne TecTa NoAdepXKU - LEAN BO3MOMKHOIO SXXP 244.3] 0.19%
AanbHenwero pocta — 1340, 1400, 1430, 1466, 1520, 1570.
RANGE RESOURCES | 60.85 -2.12%
WESTERN DIGITAL 3317 -1.95%!
Echn mbl Habnogaem KoHel, KoppeKkTupytowero natrepHa ¢ 2009 roga, TO cncenecore | es7s| e
KOHeYHble cpeZIHECPOYHbIE Len HaxoaAaTcsa B parioHe 1100, 800 no nHaekcy. B QUANTASERVICES | 2253|  -1.66%
3TOM cny4dae 6mkaniuas noaJepskKa pacrnonaraerca B paoHe 1200. PRICELINE.COM ss8]  -163%
GOOGLE INC-CL A 5943 -1.54%
PALL CORP 57.51 -1.46%
NORFOLK SOUTHER|  66.5 -1.39%
PEABODY ENERGY 25.22 4+5.70%
RR DONNELLEY &S | 11.05 +5.74%
BIG LOTS INC 3786  +5.90%
Date Time Event Survey Prior Revised JABIL CIRCUIT 20.06 +6.14%
MICRON TECH 6.12 +6.62%
05/27/2012 01:30 CH Industrial Profits YTD YoY APR - - -1.30% SANDISK CORP 34.45 16.82%
05/28/2012 13:30 EC ECB Announces Bond Purchase sovmicropevicel 648l +731%
05/29/2012 12:00 GE Consumer Price Index (MoM) MAY P - - 0.20%
05/29/2012 12:00 GE Consumer Price Index (YoY) MAY P - - 2.10%
05/29/2012 12:00 GE | CPI-EU Harmonised (MoM) MAY P - - 0.10%
05/29/2012 12:00 GE CPI - EU Harmonised (YoY) MAY P -- -- 2.20%
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05/29/2012 13:00 us S&P/Case-Shiller US HP1 YOY% 1Q - - -4.03%
05/29/2012 13:00 us S&P/Case-Shiller US HPI 1Q - - 125.67
05/29/2012 13:00 us S&P/CS 20 City MoM% SA MAR - - 0.15%
05/29/2012 13:00 us S&P/CS Composite-20 YoY MAR -2.90% -- -3.49%
05/29/2012 13:00 us S&P/CaseShiller Home Price Ind MAR -- -- 134.2
05/29/2012 13:30 EC ECB Calls for Bids in 3-Month
05/29/2012 14:00 us Consumer Confidence MAY 70 -- 69.2
05/29/2012 14:30 us Dallas Fed Manf. Activity MAY -- -- -3.4
05/29/2012 15:00 us U.S. Fed to Sell USD8-8.75 BIn
05/30/2012 08:00 EC Euro-Zone M3 s.a. 3 mth ave. APR - - 2.80%
05/30/2012 08:00 EC Euro-Zone M3 s.a. (YoY) APR -- -- 3.20%
05/30/2012 09:00 EC Business Climate Indicator MAY - - -0.52
05/30/2012 09:00 EC Euro-Zone Economic Confidence MAY - - 92.8
05/30/2012 09:00 EC Euro-Zone Indust. Confidence MAY -- -- -9
05/30/2012 09:00 EC Euro-zone Services Confidence MAY -- -- -2.4
05/30/2012 09:00 EC Euro-Zone Consumer Confidence MAY F - - -
05/30/2012 11:00 us MBA Mortgage Applications 25-May -- -- --
05/30/2012 14:00 us Pending Home Sales MoM APR 1.00% -- 4.10%
05/30/2012 14:00 us Pending Home Sales YoY APR -- -- 10.80%
05/30/2012 15:00 us U.S. Fed to Purchase USD4.5-5.25
05/30/2012 15:30 EC ECB's Draghi Speaks at Brussels
05/30/2012 17:20 us Fed's Fisher Speaks on Economy in
05/30/2012 17:30 us Fed's Dudley to Speak on Regional
05/30/2012 20:30 us Fed's Rosengren Speaks in
05/30/2012 23:50 IN Industrial Production (MoM) APR P -- -- 1.30%
05/30/2012 23:50 IN Industrial Production YOY% APR P - - 14.20%
05/31/2012 us ICSC Chain Store Sales YoY MAY - - 0.60%
05/31/2012 04:00 IN Vehicle Production (YoY) APR - - 143.70%
05/31/2012 05:00 IN Construction Orders (YoY) APR -- -- -0.30%
05/31/2012 05:00 JN Annualized Housing Starts APR - - 0.848M
05/31/2012 05:00 IN Housing Starts (YoY) APR - - 5.00%
05/31/2012 07:55 GE Unemployment Change (000's) MAY - - 19K
05/31/2012 07:55 GE Unemployment Rate (s.a) MAY -- -- 6.80%
05/31/2012 09:00 EC Euro-Zone CPI Estimate (YoY) MAY -- -- 2.60%
05/31/2012 11:30 us Challenger Job Cuts YoY MAY -- -- 11.20%
05/31/2012 12:00 us RBC Consumer Outlook Index JUN -- -- 47.6
05/31/2012 12:00 us Fed's Pianalto Speaks on Monetary
05/31/2012 12:15 us ADP Employment Change MAY 100K -- 119K
05/31/2012 12:30 us Continuing Claims 19-May -- -- --
05/31/2012 12:30 us Initial Jobless Claims 26-May -- -- --
05/31/2012 12:30 us GDP QoQ (Annualized) 1Qs 1.80% - 2.20%
05/31/2012 12:30 us Personal Consumption 1QS 2.90% - 2.90%
05/31/2012 12:30 us GDP Price Index 1Qs 1.50% - 1.50%
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05/31/2012 12:30 us Core PCE QoQ 1Qs - - 2.10%
05/31/2012 13:45 us Bloomberg Consumer Comfort 27-May -- -- --
05/31/2012 13:45 us Chicago Purchasing Manager MAY 57 - 56.2
05/31/2012 14:00 us NAPM-Milwaukee MAY -- -- 52.9
05/31/2012 15:00 us U.S. Fed to Purchase USD1.5-2 Bin

06/01/2012 01:00 CH PMI Manufacturing MAY -- -- 53.3
06/01/2012 02:30 CH HSBC Manufacturing PMI MAY - - 49.3
06/01/2012 07:55 GE PMI Manufacturing MAY F - - --
06/01/2012 08:00 EC PMI Manufacturing MAY F -- -- --
06/01/2012 08:30 UK PMI Manufacturing MAY -- -- 50.5
06/01/2012 09:00 EC Euro-Zone Unemployment Rate APR - - 10.90%
06/01/2012 12:30 us Personal Income APR 0.30% - 0.40%
06/01/2012 12:30 us Personal Spending APR 0.30% - 0.30%
06/01/2012 12:30 us PCE Deflator (MoM) APR 0.10% -- --
06/01/2012 12:30 us PCE Deflator (YoY) APR -- -- 2.10%
06/01/2012 12:30 us PCE Core (MoM) APR 0.20% -- 0.20%
06/01/2012 12:30 us PCE Core (YoY) APR -- -- 2.00%
06/01/2012 12:30 us Change in Nonfarm Payrolls MAY 155K - 115K
06/01/2012 12:30 us Change in Private Payrolls MAY 150K - 130K
06/01/2012 12:30 us Change in Manufact. Payrolls MAY 13K - 16K
06/01/2012 12:30 us Unemployment Rate MAY 8.10% -- 8.10%
06/01/2012 12:30 us Avg Hourly Earning MOM All Emp MAY 0.20% - 0.00%
06/01/2012 12:30 us Avg Hourly Earning YOY All Emp MAY -- -- 1.80%
06/01/2012 12:30 us Avg Weekly Hours All Employees MAY 34.5 -- 34.5
06/01/2012 12:30 us Change in Household Employment MAY - - -169
06/01/2012 12:30 us Underemployment Rate (U6) MAY - - 14.50%
06/01/2012 14:00 us Construction Spending MoM APR 0.30% - 0.10%
06/01/2012 14:00 us ISM Manufacturing MAY 54 -- 54.8
06/01/2012 14:00 us ISM Prices Paid MAY 56 -- 61
06/01/2012 21:00 us Total Vehicle Sales MAY 14.50M -- 14.38M
06/01/2012 21:00 us Domestic Vehicle Sales MAY 11.20M - 11.12M
06/03/2012 01:00 CH China Non-manufacturing PMI MAY - - 56.1
06/04/2012 08:30 EC Sentix Investor Confidence JUN -- -- -24.5
06/04/2012 09:00 EC Euro-Zone PPI (MoM) APR - - 0.50%
06/04/2012 09:00 EC Euro-Zone PPI (YoY) APR - - 3.30%
06/04/2012 13:30 EC ECB Calls for Bids in 7-Day Main

06/04/201213:30 | EC | ECBAnnounces Bond Purchases

06/04/2012 13:45 us ISM New York MAY -- -- 61.2
06/04/2012 14:00 us Factory Orders APR -- -- -1.50%
06/05/2012 02:30 CH China HSBC Services PMI MAY -- -- 54.1
06/05/2012 04:00 us Chicago Fed's Evans to Speak to

06/05/201207:55 | GE | PMI Services ' MAY F - - -
06/05/2012 08:00 EC PMI Composite MAY F -- -- -
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06/05/2012 08:00 EC PMI Services MAY F -- -- --
06/05/2012 09:00 EC Euro-Zone Retail Sales (MoM) APR - - 0.30%
06/05/2012 09:00 EC Euro-Zone Retail Sales (YoY) APR - - -0.20%
06/05/2012 09:15 EC ECB Announces Allotment in 7-Day
06/05/2012 10:00 GE Factory Orders YoY (nsa) APR -- -- -1.30%
06/05/2012 11:00 EC ECB Announces Allotment in 7-Day
06/05/2012 14:00 us ISM Non-Manf. Composite MAY - - 53.5
06/06/2012 09:00 EC Euro-Zone GDP s.a. (QoQ) QP - - 0.00%
06/06/2012 09:00 EC Euro-Zone GDP s.a. (YoY) QP - - 0.00%
06/06/2012 09:00 EC Euro-Zone Household Cons (QoQ) 1QP - - -0.40%
06/06/2012 09:00 EC Euro-Zone Gross Fix Cap (QoQ) QP - - -0.70%
06/06/2012 09:00 EC Euro-Zone Govt Expend (QoQ) QP - - -0.20%
06/06/2012 10:00 GE Industrial Production MoM (sa) APR -- -- 2.80%
06/06/2012 10:00 GE Industrial Prod. YoY (nsa wda) APR -- -- 1.60%
06/06/2012 11:00 us MBA Mortgage Applications 1-Jun - - --
06/06/2012 11:45 EC ECB Announces Interest Rates 6-Jun - - 1.00%
06/06/2012 12:30 us Nonfarm Productivity 1QF -- -- -0.50%
06/06/2012 12:30 us Unit Labor Costs 1QF -- - 2.00%
06/06/2012 18:00 us Fed's Beige Book
06/06/2012 18:00 us Fed Releases Beige Book Economic
06/06/2012 19:30 us Fed's Williams Speaks on the
06/07/2012 05:00 IN Coincident Index Cl APR P -- -- 96.7
06/07/2012 05:00 IN Leading Index Cl APR P -- -- 96.4
06/07/2012 11:00 UK BOE ANNOUNCES RATES 7-Jun 0.50% - 0.50%
06/07/2012 12:30 us Continuing Claims 26-May -- -- --
06/07/2012 12:30 us Initial Jobless Claims 2-Jun -- -- --
06/07/2012 13:45 us Bloomberg Consumer Comfort 3-Jun -- -- --
06/07/2012 19:00 us Consumer Credit APR -- -- $21.355
06/07/2012 23:50 IN GDP Annualized 1QF -- -- 4.10%
06/07/2012 23:50 IN Gross Domestic Product (QoQ) 1QF -- -- 1.00%
06/08/2012 06:00 GE Trade Balance APR - - 17.4B
06/08/2012 12:30 us Trade Balance APR -- -- -$51.8B
06/08/2012 14:00 us Wholesale Inventories APR -- -- 0.30%
05/30/2012 06/05 GE Retail Sales (YoY) APR - - 2.30%
07-12 JUN GE Wholesale Price Index (MoM) MAY -- -- 0.50%
07-12 JUN GE Wholesale price Index (YoY) MAY -- -- 2.40%
27-31 MAY CH Leading Index APR -- -- 100.52

KaneHpgapb otuetHoctu, EBpona* ‘
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KoHceHcyc OnuuoHHan
KomnaHusa Tukkep [arta Bpems amnimtyaa
Aveva Group PLC AVV LN 5/28/2012 0.633 N.A.
Pennon Group PLC PNN LN 5/29/2012 0.423 N.A.
Wolseley PLC WOS LN 5/29/2012 2.696488
National Bank of Greece SA ETE GA 5/30/2012  Aft-mkt -0.16 N.A.
Voestalpine AG VOE AV 5/30/2012 2.692 8.374804
Severn Trent PLC SVT LN 5/30/2012 0.85 3.761049
Kingfisher PLC KGF LN 5/31/2012 2.340988
Tate & Lyle PLC TATE LN 5/31/2012 0.554 N.A.
OnuuoHHasa
KomnaHusa Tukep Aarta Bpems amnautyaa
KonebaHwuin
SAIC Inc SAI US 5/31/2012  Aft-mkt 0.327 2.47
Joy Global Inc JOY US 6/1/2012 1.958 4.86
JM Smucker Co/The SIM US 6/7/2012 0.979 2.90
Pall Corp PLL US 6/8/2012 0.763 4.14
Brown-Forman Corp BF/B US 6/8/2012 0.753 0.29
Kroger Co/The KR US 6/14/2012 0.728 2.83
CarMax Inc KMX US 6/21/2012  Bef-mkt 0.538
Carnival Corp CCLUS 6/21/2012 0.068
ConAgra Foods Inc CAG US 6/21/2012 0.502
Adobe Systems Inc ADBE US 6/21/2012 0.594
Jabil Circuit Inc JBLUS 6/21/2012 0.652
Walgreen Co WAG US 6/21/2012 0.63
Red Hat Inc RHT US 6/22/2012 0.268
Bed Bath & Beyond Inc BBBY US 6/22/2012 0.837
Micron Technology Inc MU US 6/22/2012 -0.176
FedEx Corp FDX US 6/22/2012 1.921
Discover Financial Services DFS US 6/22/2012 0.947
Oracle Corp ORCL US 6/22/2012 0.786

3aaBneHne 06 orpaHNYeHMM OTBETCTBEHHOCTU: HacToawme 0630pbl NOArOTOBAEHDI B
NHOOPMALMOHHbIX LenAX. OHM HU B KOEM C/lydae He ABAAIOTCA U He A0XKHbI
PaccMaTPUBATLCA KaK NPeasioKeHne KynuTb UAU NPOoAaTh COOTBETCTBYHOLWME LEHHbIe
6ymarn. MHPopmaLma, copepKalanca B 4aHHbIX 0630paXx, NONyYeHa U3 Bbi3bIBAOLLMX
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[0OBepuA OTKPbITbIX UICTOYHUKOB. HeCMOTpA Ha To, YTO NpK NoaroTosKe 0630p0B HbIIU
npeanpuHATLI HeobxoanMble Mepbl A8 NOyYeHUA JOCToBEPHOM nHbopmaumu, MK

PYCC-UHBECT He nckato4aeT BO3MOXKHOCTb BK/IOYEHUS B 0630p ownbo4HoM

MHdJOpMaLI,MVI, I'Ipep,OCTaB}'IEHHOﬁ cooTBeTCTBYHOWMMU UCTOYHUKaMU, N HE HECET 3a 3TO

oTBeTcTBEHHOCTU. MK PYCC-UHBECT, ero paboTHUKK U KANEHTbI MOryT BbITb

3aMHTepecoBaHbl B NOKYNKe UAW Npogaxe LeHHbIX bymar, ynoMaHyTbiX B 0630pax.

WWW.russ-invest.com

Mocksa CaHKrT-MeTepbypr

Ten: +7(495) 363-93-80 Ten: +7(812) 337-55-37

dakc: +7(495) 363-93-90 dakc: +7(812) 337-55-37

E-mail: mail@russ-invest.com E-mail: spb@russ-invest.com

Appec: Mockea, 119019, 5-3/12 Appec: 190002, CMB, HabepeskHas p.
HalLoKMHCKMI nepeynok DOoHTaHKK, 52

© 2007 | OAO «MK PYCC-UHBECT»

JNnuersuna @COP Ne077-08757-000100 1 Ne077-08755-001000
JNinueHsuna ®COHP Ne177-06310-100000 1 Ne177-06312-010000
NnueHsuna GCHOP Ne906
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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,
aom 95
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