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[OuHamuka cnpagoB EMBI+ BSFJ'IFI,D, HA Pb|HOK
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1% VHOeKe KonnyecTBa HaxoAsAWMXCs B CTaauu 0OPMIEHUS CAENOK MO NPOAaXKe XMbs
L0 CLUA ot HaumoHanbsHoi Accoumalmm Puantepos B aBrycte coctasun 85.5 npotus 89.9
150 150 B nione. CHUXEHWe MHOEKCA COCTABUNO 6.5%, YTO CTaro cambM KpYMHbIM NaaeHem
130 nHaekca ¢ 2001 r. ¢ Hayana ero oTcyeTa. 3a rof MHAEKC notepsn yxe 21%.
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Ha [aHHbIE, KOTOPble AaXe KOCBEHHO YCWUMMBAIOT BEPOSITHOCTb CHIDKEHNS cTaBkn OPC .
Memouruk: JP Morgan Takum oOpasom, curHanbl O 3amedneHnn B nobom cektope SkoHoMuku CLUA
BOCMPUHMMAIOTCS Kak pakT Ana nokynku. [oxogHocTb 10-neTHux 06s3aTenscrs

cocrasnset 4.50 (-0.03)%.
HOpManM3OBaHHbIe JNoKanbHblIe A0NroBble UHOEKChI
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1005% Pa3BuBaloLLmMeCs pbIHKM

100.0% Llonm pa3BuBaloOLMXCS CTaH 3aCTbINN B OXUOAHAM NSTHUYHBIX JaHHBIX MO PbIHKY Tpyaa
o CLIA. CHukeHne cTaBoK pbiHka 6a30BbIX aKTWBOB Ha TEKyLLe Hefene He MpuBeno K

99.5% paclumpeHuio cnpapos EM Gnarofaps BbICOKOMY CMpOCY Ha akTiBbl CTpaH JlaTuHekom

90.0% Awmepukun. Cnpag EMBI+ yetBepThIit AeHb Be3 uameHermii n coctaenset 201 6.n.
U7

98.5%

08.0% ‘ - PbiHOK py6neBbix obnurauumi

o755 RUX-Cbonds eroeoit Chonds-Muni yexosoi ToKanbHbI AONTOBOM PbIHOK OCTAETCA B paMKaX CTIOKUBLLMXCS TEHOEHLMIA, NpW 3TOM
D0 T T T T T

aKTMBHOCTb MHBECTOPOB, HECMOTPS Ha Hayano HOBOrO KBapTana, OCTaeTcs KpaiHe
HU3Koi. CTaBKW [EHEXHOTO pPbIHKA CHKAKOTCS KpalHe HEOXOTHO, OrpaHMuMBasi Tem
nouHuk: www. Chonds.ru caMbIM crpoc Ha BeHuMapku (nodpobHee Ha cmp. 2).

01.10.2007 ~ 27.08.2007  23.07.2007  18.06.2007  11.05.2007  04.04.2007

NDF RUR/USD, MIBID rate (%)

® .

1

10 o

——&—— NDF imp. yld. . MIBID rate » NDF1 day ago
6

025 05075 1 2 3 4 5 6 7 8 9 10 11 12
MemouHuk: Bloomberg

UK «Anemap» Ten. +7 (495) 411-6655
Poccusi, 117218, 1. Mockea, E-mail: research@alemar.ru

yn. KpxwkaHosckoro, A.14, kopn.3 http:///www.alemar.ru


mailto:research@alemar.ru
http:///www.alemar.ru
mailto:vladimir.evstifeev@alemar.ru

WK Anemap’/2ExenHeBHbil GlonneTeHb HBecTopa

MokasaTeny NMKBIAHOCTH NIOKANbHbIN JONTOBOW PbIHOK

1000

= [JlenoauTbl Gaxkos B batke Poccum J'l UKB VUJ,HOCTb n CTa BKU

W OcraTkvt Ha Kop.cYeTax KpeauTHbIX OpraHu3aLyit

w0 Pybnesas NWKBWAHOCTb CErofHs yTpoM rfokasana pocT o 683.7 (+49.8) mnpg py®.

Hanbonbwmin pocT npuwencs Ha aenoantbl 6aHkoB B LIB, koTopble coctaBunu 103.2
(+36.7) mnpa pyb. Ocrtatkn Ha kopcyeTax ysenuuunuch fo 580.5 (+13.1) mnpa py6.
CTaBKM [EHEXHOr0 PbiHKA OCTAKTCS NOBbILEHHbIMU. Buepa ctaBku no ogHogHeBHbIM MBK
coctananu 7.5-8%, Ha ceropHslWwHee OTKpbITME Overnight Haxogutcs B TOM Xe
avanasoHe. Ctaeku LIBOR KoHCONMAMPYIOTCA Ha CMOXWBLUMXCS YPOBHAX. B noHeaensHuk
1M LIBOR coctasun 5.12%, 12M LIBOR - 4.98%. [iuHamuka poccuinckux NDF coxpaHseT
BOMATUMbHOCTb HA KOPOTKOM KOHLE KpuBOWA. KpaTkocpouHble cTaBki CHuaunuck ¢ 10-12%
HakaHyHe Ao 8-9%. bonee [OMrOCPOYHBIN CErMeHT CTabuneH, 3Aecb CTaBkW He
npesbILatoT 7%.
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WcemoyHuk: LieHmpanbHbii bark PO

|/|HBeCTI/ILLI/II/IZ d)OKyC Ha NMUKBUAHOCTb

NokanbHbIi AONTOBON PLIHOK OCTAETCS B PaMKax CMOXWBLUMXCS TEHAEHLMA, Npu 3TOM
Crasku LIBOR aKTUBHOCTb MHBECTOPOB, HECMOTPS HA Ha4ano HOBOrO KBapTana, OCTaeTCs KpailHe HU3KOM.
CTaBKM AEHEXHOMO PbIHKA CHUXAKOTCA KpailHe HEOXOTHO, OrpaHU4MBasl TEM CambIM CrpoC
Ha 6eHumapku. B cexTope rocyaapCTBeHHbIX BbiMyCKOB HAabniogaeTcs 3aTullbe, MAMEHEHMS
LeH MUHWMarnbHbl. B nepuop cTpatermyeckon noanepxku pbiHka OP3 GOMbLUMHCTBO
MHBECTOPOB, BUAMMO, Pasrpy3uni CBOVM nopTdenu no npuBnekatenbHbIM LigHaM, B TO Xe
BpEMS XenatoLx BO30OHOBNATL MOKYMKK rocbymar B TEKYLLMX YCMOBMSX NOKa HEMHOrO. B
KOpPNOpaTMBHbLIX (hULLKAX aHanorvyHas TeHAeHuus.. Tak Xe, kak M B MOHeZemnbHUK,
aKTMBHOCTb B Hauboree NMWKBMAHLIX BbiMyckax ocTanach HEBbICOKOW. [axe B nupepax
CNeKyNATUBHBIX ABWXeHWA (Fasnpom 4, nyKoun 3,4, PXA 6) uoeu OTCyTCTBYIOT, @
VHBECTOPbI XIyT HOPMann3aLnm KOHbIOHKTYPbI AEHEXHOTO PbIHKa.

[ ]
490 )
WHBeCTUUMM: hOKYC Ha AOXOAHOCTb
- actual ¢ Lweekago BbICOKOJOXOAHbI  CErMeHT  pblHka  MPOJONKAeT CcTpajaTb OT  BbICBOGOXAEHNS
' W o am am am sm o em 1om NUKBUOHOCTY, MW STOM MEPEOLiEHKa KPEAWTHBIX PUCKOB MULUb YCUTMBAET MPOSaXv B

BbiMyCKax, MOralleHne KOTOPbIX HameyeHa A0 KOHUA Tekyliero roga. Buepa, mommumo
TpaAMULMOHHbIX Bymar (oMHAHCOBOrO CEKTOpa W PO3HWYHON TOProBmM, Haubonee akTUBHO
NpofaBanu BbINYCKM TENEKOMMYHUKALMOHHOMO cektopa. Ha Haw B3rnsa, psif BbinyCKOB
9TOT0 CeKTopa BbIMAANT MpUBMEKaTenbHbIM C YYETOM BO3MOXHOrO BXOXAEHWS B
nombapgHein  cnucok LIB, npu aTtom cHuxenwe ueH no Hawbonee kpynHbim MPK
CB3sbMHBECTA MOXET NOCMYXMTb NOBOAOM 151 CErOAHSLUHEN NOKYMKY.

MemoyHuk: Bloomberg

®bloyepc Ha cTaBky ®PC (BeposiTHOCTL CHIkeHMs Ao 4.50%)

|/|HBeCTI/ILLI/IOHHbIe naeun

YK Kopa. Crinstue c rpynnoit "Xonuaei" JOMmKHO NPUBECTU K CHKEHMIO [OXOAHOCTM NO
BbiNycky 80 ypoBHs 10.60% (-200 6.M.), kK TOMy Xe BbICOKMiA KyNOH, YCTAHOBMEHHBIA MO
BbINYCKY, ABMSETCSA OHUM 13 CaMbIX BbICOKUX B CEKTOPE TOProBMM.

200%

HwxHe-NeHckoe 3. Bobinyck Topryetcs wvpe no cnpagy OTHOCUTENbHO AebloTHOro
Bbinycka. CnpaBeanueblil CP3A OLEHWBaeM Ha yposHe 650 6.M., NOTeHLMan CHWKEeHUs
poxopHocTy oueHraaem B 40-50 6.1, OT TekyLuX LieH.

ANK-Apkapa 3. Beinyck umeet cnpag k O®3 Ha yposHe 850 6.1., Torga kak npeabiaylive
BbIMYCKM 3MUTEHTA TOPryKOTCs co cnp3goM He Bonee 800 6.n., KOTOPbINA, HA Hall B3rNsA,
ABNsAeTCA cnpaBeAnvBbIM. MOTEHLMan CHUXEHUS! AOXOAHOCTY MO 3-My BbiMyCcKy 3MUTEHTa

50% ‘ ‘ ‘ ‘ ‘ ‘ ‘ ‘ oLieH1BaeM Ha yposHe 13.1%.
okT.07 Hos.07 nex.07 AHB.08 ¢es.08 map.08 anp.08 mait.08

150%

100%

Amypmetann 2. HeoBOCHOBAHHO LUMPOKWIA CNP3A K aHaMOrMYHOMY MO AtopaLuu BbinyCcky
Wemourur: Bloomberg Meuen 2. Cnpasegnmsblit cnpag k O®3 ouennBaem Ha yposHe 270 6.n. wnm 130 6.n. K
Meuen 2. K Tomy e 310 npeanonaraeT COKpaLLeHne AOXOAHOCTY MO Bbinycky AMypMeTann
1 Ha 10-156.n.
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

Py6r|eBb|e 06]'II/II'aLI|VIVI. [MepBbIn "aLenoH".
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

Py6nesble obnuraumun. MyHuumnansHbie n CybdenepansHbie BbinycKu.

o
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Koctpomggas o6n. 4 @ 'Bepckasi obn. 3 ®Yda5 Camapckas 061. 2
8.50 ¢ .. Bonrorpaackas o6n. 253
Caxa (Fkytus) 6
° ° ® BopoHexckas o6n. 2 °
8.95 Komu 5 Benoropozckas 06n. 2 - © Vpiyrokas obn. 311 Komu 6
VpkyTckas obn. 314
L] ® Caxa 3
Tomckas o6n. 2 X o yBaunsd @ MexaeHckas 06Jk @ /neuas obn. 4
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Kupoeckasi oon. 1 o o Hmmer%)(a:cxaﬂ o, 2 i P
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7.75 HosocuGupckast o6 2 HosocuBupckas obn. 3 L4 Hinxeropopckasi o6n: 3 o Komn8
. o Kapenna .. ® Towmckas 06n. 4
) ® BawkopTocTaH 5 Cawmaporas o6n. 3
7.50 y, Tomckas 061, 3 Mockosckasi 06t 6
AMypTA ® Xabanosck ¢ b
@OCKkoBCKast oon. 5 @ Komm 7
7.25 ° ® °
XMAO 5 o Spocnaeckas o6n. 4
KpacHospck 5
7.00 P °
@ Mockosckas o6n. 4
6.75
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5.75
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5.25 Mod. Duration
003 Mock. 06n. Mocksa
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

Py6nesble obnuraumun. baxku n mHaHehI.

=
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16.50 ® Inobakc
16.00
15.50 .‘ XunCoulnoteka 2
AkvbaHK °
MIK duHane
1500 - @rasbank
®
1450 Pycckuir Ctanpapt 7

o
° Conupaprocrs 1 Pycckuit Ctanpapt 5
14.00 MKE 2 ° O®/cnpens

@ CrpyT Bakk 2 ® ona2
1350 Mactepbark 2 ® Astoban WHesct
13.00 b ® bycciwii Cragapt 6
Keap2 @ PeHnuc
1250 o Pycbbatk 2
12.00 ° Pycckuit Ctanaapt 8
o ° Moc. 3anor. Bank
Pycbbark 1
11.50
TathHK
L4 @ ConMaapHocTs 2
11.00 L) YPCA3
5"” Ouranc 2 ° Ypan/uauHrLientp
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. ° o® ® \MoWAL
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000 —— ® \ouTK 2 ® PTK/amr 5 ® KK KO
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MWA 2
o XKO©2 °
8.50
° ® PCXB2
800 o PCXB1 ® MpocesiabBark 5 PycdanaHcbaHk 4 AMDKK 8
. ® AKKA ® A/KKS @AMKK 6 @ AVKK 7 °
[ ]
750 PocbaHk AMKK2
® KMB 2
(]

7.00 Abconiot 2

650 ®BTb4

6.00

5.50

Mod. Duration
5.00 & T T T T T T
0 1 2 3 4 5 6

3 okT6ps 2007 .

CTp.5/38



U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

PyGnesble obnurauuyi. TONNnBO 1 3HepreTHka.

TZ50 o (T-Tol4
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@ [lepmaHepro

950 e
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: )
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@ PyccHedTs @ Mocarepro 1
8.00
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® OCKE3C?2 OCKESCA
750 € nvkonns °
® OCKE3C3 o ® NYKO@ fiagnpom A9
Ta3npom §6 o ®r 3npom Ad Tasnpom A8
7.00
[a3npom A7
o OCKESC1 NYKOWN 2
6.50 °
6.00
5.50 Mod: Duration
5.00 T T T T T T T T T T T
0 0.5 1 1.5 2 2.5 3 3.5 4 4.5 5 5.5
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

PyGnesble o6nurawym. MpoMbILLNEHHOCTb.
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

Py6nesble obnuraumu. Toprosns.

® lovoduHanc @ TexHocuna

® [lukas Opxupest
B0 Komeiikal —

Buktopus 1 Annn

L]
1200 -« T Yamypthedts Mekpacopr 2 &
: LS Kﬁasepua

S0 Pocarep3 @ eforeiaz

@M. Bugeo ‘gnma%q IEBJ)@H
locObnla
1000 Ka yééhi{" OFTPaHBUTCEPBIC 2
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

Py6nesble obnuraumv. Metannyprus.
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o ° T3 ® PycAn3
TMK 2
OTMK 3

OMK o

@Meven2

VDS

Mod. Duration
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

PyGnesble obnurauum. TenekoMMyHUKaLmMn, Meaua, TpaHeropT.
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

PyGnesble obnurauum. Nerkas v nuwiesas NPOMbILLEHHOCTb.
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

Py6nesble obnuraumm. flec 1 cenbckoe Xo3sicTBO.
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

Py6nesble obnurauun. CTpoutensCcTao.
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

Security Name (ILSS;EMSI\I/T&) Co(l:gon Next coupon Put Maturity Ask Bid ldr:::tng 5d chng net lmnceTng YTM [ YTP Mod. Dur. Sg:ei d
003

003 25057 40,817 740 24/10/2007 20/01/2010 103.10 102.42 0.00 -0.14 6.25 / - 1.99

003 25058 40,655 630  31/10/2007 30/04/2008 100.35 100.25 -0.10 0.01 589 /- 0.53

003 25059 40,821 6.10  24/10/2007 19/01/2011 99.60 99.50 0.05 -0.20 -0.64 6.40 / - 2.80

003 25060 40,734 580  31/10/2007 29/04/2009 99.70 99.40 -0.15 -0.05 6.24 | - 141

003 25061 37,926 580  07/11/2007 05/05/2010 99.05 98.80 0.00 0.07 -0.77 6.40 / - 2.26

003 26198 42,117 600  04/11/2007 02/11/2012 99.10 97.19 0.00 -0.80 6.44 | - 4.04

003 26199 37,688 610  17/10/2007 11/07/2012 99.56 99.31 0.00 0.06 -0.39 6.39 /- 3.88

003 27026 16,000 700  12/12/2007 11/03/2009 101.50 100.00 0.00 589 / - 131

003 46001 60,000 1000 12/12/2007 10/09/2008 103.10 102.85 0.00 6.88 / - 0.85

003 46002 62,000 900  13/02/2008 08/08/2012 109.50 107.46 -1.02 -0.79 6.46 / - 3.82

003 46003 37,298 1000  16/01/2008 14/07/2010 109.30 108.00 0.15 6.65 / - 2.32

003 46012 40,000 121 01/10/2008 05/09/2029 69.17 69.17 151 157 -0.65 702 /- 13.60

003 46014 58,290 900  12/03/2008 29/08/2018 108.40 107.15 0.00 -0.39 -0.48 6.67 / - 7.11

003 46017 79,995 850  14/11/2007 03/08/2016 106.05 105.52 -0.32 -0.31 -0.13 6.38 /- 6.14

003 46018 125,068 900  12/12/2007 24/11/2021 110.50 110.10 -0.20 -0.10 0.65 6.54 / - 8.24

003 46020 79,057 690  13/02/2008 06/02/2036 101.70 101.20 -0.05 -0.55 -0.05 6.90 / - 11.86

003 46021 49,866 750  20/02/2008 08/08/2018 99.00 98.75 0.00 -0.06 -0.56 650 / - 7.26

Mockea

Mocksa 29 5,000 10.00  05/12/2007 05/06/2008 104.00 101.50 0.96 584 / - 0.63 19
Mocksa 36 4,000 10.00  16/12/2007 16/12/2008 104.00 101.60 0.00 553 765 /- 1.07 179
Mocksa 38 5,000 10.00  26/12/2007 26/12/2010 111.40 109.00 5.47 6.55 / - 2.64 26
Mocksa 39 5,000 10.00 21/01/2008 21/07/2014 108.01 108.01 -0.05 -0.94 6.66 / - 494 11
Mocksa 40 5,000 10.00 26/10/2007 26/10/2007 - - #NJANA. [ #NIANA. |-

Mocksa 41 3,378 10.00 30/01/2008 30/07/2010 106.20 106.20 0.00 2.66 6.28 / - 237 6
Mocksa 43 5,000 10.00 17/11/2007 17/05/2008 - - #NJANA. [ #NIANA. |-

Mocksa 44 20,000 10.00 24/12/2007 24/06/2015 108.30 108.30 0.11 3.00 6.62 / - 5.42 5
Mocksa 47 10,000 10.00 28/10/2007 28/04/2009 104.40 104.40 0.00 -0.25 2.10 6.25 / - 137 33
MyHuyunanbHblie u cy6gppedepanbHble

AcTpaxaHb 500 9.50 13/03/2008 17/12/2009 101.00 101.00 - 0.95 - 9.20 / - 1.86 301
BatukopToctaH 5 1,000 8.02 07/11/2007 04/11/2009 101.75 100.60 0.00 0.09 754 | - 178 143
Benoropoackas 06n. 2 320 13.50 29/10/2007 29/04/2008 103.30 102.51 0.00 -0.35 -0.37 8.34 /- 0.50

Benoropoackas o6n. 3 2,000 8.38 15/11/2007 10/11/2010 99.99 99.99 0.00 411 8.65 / - 2.52

Benoropoackas o6n. 4 1,020 - 24/10/2007 19/10/2011 98.10 97.01 0.00 4.27 8.74 | - 3.24 230
Bonrorpap 1 450 9.20 18/10/2007 17/07/2008 - #N/ANA. [ #NJANA. |-

Bonrorpap 2 600 9.65 20/12/2007 21/12/2009 - - - #N/ANA. [ #NJANA. |-

Bonrorpapckas o6n. 253 550 8.10 21/11/2007 19/05/2010 99.90 99.00 0.00 8.79 8.50 / - 2.17 224
Bonrorpapckas o6n. 261 700 11.00 20/12/2007 17/06/2010 102.59 101.81 -0.36 492 8.68 / - 1.02

Bonrorpapckas o6n. 351 600 10.99 11/06/2009 102.24 101.51 0.00 - /-
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Security Name (ILSS;EMSI\I/T&) Co(l:gon Next coupon Maturity Ask Bid ldr:::tng 5d chng net lmncef:ng YTM [ YTP Mod. Dur. Sg:(\ei d
MyHuyunanbHble u cy6gpedepanbHble

BopoHexckasi obn. 1 600 13.00 15/12/2007 15/12/2007 101.00 100.50 -0.35 -0.71 9.46 / - 0.19 384
BopoHexckasi obn. 2 500 12.00 17/12/2007 18/06/2009 105.95 105.95 - 5.20 8.35 /- 143 232
BopoHexckasi obn. 3 500 10.25 31/12/2007 27/06/2011 105.91 103.60 0.00 -0.25 -2.69 891 /- 2.89 236
WkpyTckas obn. 312 900 8.00 24/10/2007 23/10/2008 100.15 99.50 0.00 7.17 7.84 | - 0.93 226
MpkyTckas obn. 311 1,500 9.00 20/12/2007 17/12/2009 101.30 100.70 0.00 6.33 8.26 / - 1.88 206
WpkyTckas obn. 313 3,000 7.75 28/11/2007 24/11/2010 99.30 98.20 0.00 - -0.97 8.35 /- 1.40 -251
WpkyTckas obn. 314 1,200 8.25 23/01/2008 26/05/2010 99.70 99.12 0.00 0.28 5.21 8.19 /- 112

KasaHb 3 2,300 9.32 28/11/2007 29/08/2009 99.10 98.80 0.05 -0.85 8.88 / - 1.63 277
Kanyxckas o6n. 1 300 9.00 24/12/2007 24/12/2007 - - - #NJANA. [ #NIANA. |-

Kanyxckas o6n. 2 1,300 8.60 03/12/2007 29/08/2011 100.20 99.50 0.35 331 8.81 /- 3.07 246
Kapenus 500 8.15 10/12/2007 02/06/2010 100.90 100.90 0.80 7.64 | - 2.23 65
Kuposckas 06n. 1 400 8.39 21/12/2007 22/12/2008 100.65 100.00 -0.31 4.65 791 /- 0.43 241
Kuposckas 06n. 2 600 8.45 27/12/2007 24/09/2009 100.50 99.90 -0.45 8.60 / - 1.70 255
Knuuckuit p-H 2 300 9.75 15/11/2007 13/11/2008 101.00 101.00 -0.20 8.96 / - 0.96 308
Komun 5 500 13.00 24/12/2007 24/12/2007 101.35 100.80 0.00 -0.04 1.87 8.36 / - 0.21 279
Komn 6 700 13.50 14/10/2007 14/10/2010 110.00 108.00 - 2,50 833 /- 2.32 200
Komn 7 1,000 10.00 23/11/2007 22/11/2013 107.65 107.65 0.00 3.65 7.35 [ - 4.39 79
Komn 8 1,000 9.00 05/03/2008 03/12/2015 97.20 97.20 -1.80 7.69 /- 5.18

Koctpomckas o6r. 4 800 11.00 11/12/2007 11/03/2008 101.17 101.17 0.34 8.50 / - 0.40 287
KpacHosipck 5 1,000 8.50 18/10/2007 18/10/2008 100.55 100.55 7.10 /- 0.92 131
KpacHosipckuii kpait 3 3,000 7.00 02/04/2008 01/10/2008 - - - - #NJANA. [ #NIANA. |-

KypraHckasi o6n. 500 9.25 17/12/2007 17/12/2009 99.90 99.01 0.00 0.55 418 9.87 / - 1.84 365
JleHuHrpagickasi obn. 2 800 14.01 12/12/2007 08/12/2010 119.00 116.00 0.00 -1.40 7.85 [ - 245 153
TNewuHrpagackas o6n. 3 1,300 1250  14/12/2007 05/12/2014 110.00 110.00 0.00 -12.50 -16.75 10.39 / - 4.45 3t
TNunevkas 06n. 4 1,500 795  22/01/2008 19/07/2011 100.50 100.00 -0.70 8.02 /- 3.06 1
MarapaH 450 11.00  17/12/2007 15/09/2008 102.00 102.00 175 9.08 / - 0.84 324
Mapwit 3n 500 825  22/11/2007 23/05/2009 99.10 99.10 0.00 - 9.14 / - 1.41 310
Mockosckas 061, 4 9,600 11.00  23/10/2007 21/04/2009 106.35 106.35 6.48 6.82 /- 133 89
Mockosckas 0611. 5 12,000 1000 01/04/2008 30/03/2010 106.45 106.45 0.00 - 1.45 7.25 ] - 212 108
Mockosckas 0611. 6 12,000 900  23/10/2007 19/04/2011 105.20 105.20 0.10 237 744 | - 2.80 109
Mockosckas 0611, 7 16,000 800  24/10/2007 16/04/2014 105.08 105.08 0.00 2.28 3.36 714 /- 475 59
Huxeropogckasi o61. 2 2,500 999  02/11/2007 02/11/2008 101.15 101.15 -0.25 791 /- 0.50 243
Huxeropogckasi o6n. 3 2,000 870  25/10/2007 20/10/2011 102.15 101.75 0.00 .77 7.68 / - 3.16 131
HoBocu6mpek 3 1,000 1200  12/01/2008 14/07/2009 103.50 103.50 -1.75 -1.03 10.03 / - 147 391
HoBocu6mpck 4 1,500 860  25/12/2007 24/06/2010 100.75 99.01 0.00 8.06 8.80 / - 221 251
HoBocu6upcxast o61. 2 2,000 1330 29/11/2007 29/11/2007 100.90 100.90 6.44 761 /- 0.15 207
HoBocu6upcxast o61. 3 2,500 850  18/12/2007 15/12/2009 100.55 100.55 0.00 6.66 778 | - 1.89 179
HoruHck 2 500 1025  22/02/2008 21/08/2009 - #NIANA. | #NIANA. |-

OpexoBo-3yeso 160 1150  21/12/2007 20/06/2008 - - #NJANA. | #NIANA. |-

MeHaeHckast 061, 800 950  13/10/2007 13/10/2009 102.95 102.95 0.05 8.07 / - 1.70 166
Camapckasi 061, 2 2,000 6.82  13/12/2007 09/09/2010 96.30 96.30 -0.18 851 /- 2.46 217
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Security Name (ILSS;EMSI\I/T&) Co(l:gon Next coupon Put Maturity Ask Bid ldr:::tng 5d chng net lmnceTng YTM [ YTP Mod. Dur. Sg:(\ei d
MyHuyunanbHble u cy6gpedepanbHble

Camapckasi 061. 3 4,500 7.60 15/11/2007 11/08/2011 100.58 100.58 -0.38 2.30 7.63 I - 311 125
Caxa (Akytns) 3 560 12.00 18/12/2007 17/06/2008 102.80 102.80 - 6.03 812 / - 0.63 239
Caxa (Akytus) 6 2,000 10.00 15/11/2007 13/05/2010 104.20 104.20 0.00 -1.63 8.45 / - 213 182
Caxa (Akytua) 7 2,500 7.95 18/10/2007 11/04/2013 102.10 100.81 0.00 -1.49 7.85 [ - 4.15 133
Tambosckas 06n. 400 8.00 27/12/2007 27/09/2008 - - - #NJANA. [ #NJANA. |-

Tsepckas 06n. 3 800 7.95 01/12/2007 30/11/2008 99.65 99.65 415 852 / - 1.03

Tomck 300 12.00 22/11/2007 22/11/2007 100.41 100.41 - 8.83 / - 0.11 321
Tomckas 06n. 2 600 10.00 13/10/2007 13/10/2007 100.05 100.05 0.00 0.00 8.12 /- 0.03 255
Tomckas 06n. 3 900 8.00 09/11/2007 09/11/2009 98.90 98.40 0.00 6.60 743 | - 1.80 306
Tomckas 06n. 4 1,001 8.00 26/12/2007 26/12/2011 98.58 98.10 0.00 -0.06 - 7.66 / - 3.39 258
Tynbckasi 06n. 1,500 8.50 27/12/2007 28/06/2009 101.50 101.00 0.05 795 /- 151 193
Yamyptus 1,000 8.20 27/12/2007 27/12/2008 100.90 100.90 5.77 754 | - 1.10 168
Ya 4 500 10.03 04/12/2007 03/06/2008 100.80 100.80 - -0.08 -1.19 8.92 / - 0.59 317
Ypa 5 500 8.40 21/12/2007 18/12/2009 100.00 100.00 0.00 0.00 8.57 / - 1.86 240
Xabaposck 6 1,000 8.00 24/11/2007 24/11/2009 100.40 99.90 0.00 -2.77 10.28 7.36 / - 1.83 198
XMAO 5 3,000 12.00 26/11/2007 27/05/2008 103.55 102.50 0.00 -1.92 7.24 | - 0.58

Yysaiums 4 750 12.33 27/03/2008 27/03/2009 106.10 106.10 -0.18 8.04 / - 1.30 209
Yysawms 5 1,000 7.85 05/12/2007 05/06/2011 - - - #NJANA. [ #NJANA. |-

fApocnasnb 400 9.00 18/12/2007 17/12/2009 99.46 98.60 0.00 0.42 9.63 / - 1.23 256
fApocnasckas 061, 4 1,000 10.50 24/11/2007 26/05/2009 104.70 104.70 -0.10 7.08 7.24 | - 141 127
fApocnasckas 06r1. 5 500 7.75 30/12/2007 30/12/2008 - - - - #NJANA. [ #NJANA. |-

fApocnasckas 06r1. 6 2,000 7.75 23/10/2007 19/04/2011 98.60 98.60 0.00 0.15 -1.01 7.5 [ - 2.85 179
fApocnasckas 06r. 7 2,000 8.50 01/01/2008 30/03/2010 99.60 99.60 0.00 -0.55 7.99 /- 211 188
Tonnueo u aHepeemuka

Anbsrc HK 3,000 892  19/03/2008 16/09/2009 14/09/2011 98.68 98.68 0.00 -0.33 450 507 /991 167 375
ACMK 1,500 12.00  02/01/2008 01/10/2008 31/03/2010 - - #NJANA. | #NIANA.| -

BaLukupaHepro 3 1,500 830  25/12/2007 19/03/2009 09/03/2011 99.50 99.50 -0.52 - 3.88 / 8.96 1.27 287
lasnpom A4 5,000 822 13/02/2008 10/02/2010 102.56 102.56 0.01 2.09 7.14 /- 2.03 99
la3npom A5 5,000 758 09/10/2007 09/10/2007 100.26 100.23 0.00 0.10 -6.93 / - 0.02 -1245
la3npom A6 5,000 695  07/02/2008 06/08/2009 100.02 100.02 - -0.18 2.46 7.05 /- 1.63 103
lasnpom A7 5,000 679 01/11/2007 29/10/2009 99.75 99.75 0.00 - -5.37 7.04 /- 179 95
lasnpom A8 5,000 700 01/11/2007 27/10/2011 99.41 99.41 0.00 -0.34 241 730 /- 3.27 90
lasnpom A9 5,000 723 20/02/2008 12/02/2014 100.12 100.12 0.00 -0.68 11 733 /- 482 78
TuppoOrk 5,000 810  02/01/2008 29/06/2011 101.50 101.50 -0.03 -1.50 777 1 - 3.01

713U 3 1,500 1045  19/10/2007 18/04/2008 99.62 99.62 - 1.00 -0.28 11.48 / 11.48 0.46 565
rT-T3U 4 2,000 1071 05/03/2008 - 02/09/2009 97.71 97.71 0.00 -0.59 -2.20 1244 | - 157 615
EQCK 1,000 874  11/10/2007 08/04/2010 05/04/2012 96.00 96.00 0.00 -0.09 -3.68 6.30 / 10.87 1.99 455
Wrepa 2,000 9.75  07/12/2007 07/12/2007 99.78 99.78 0.28 7.10 11.15 / 11.15 0.16 543
Kyi6biluesasot 2 2,000 8.80  07/03/2008 04/03/2011 99.00 98.00 - -0.40 - 954 /- 2.75 311
TNewaHepro 2 3,000 854  01/02/2008 27/01/2012 98.98 98.98 0.00 2.08 391 9.02 /- 3.35 254
TNewarepro 3 3,000 8.02  24/10/2007 18/04/2012 97.95 97.95 0.00 0.05 8.63 876 / - 3.45 227
nykoun 2 6,000 725 20/11/2007 17/11/2009 101.71 101.71 131 0.93 6.47 | 6.47 1.84 40
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Security Name (ILSS;EMSI\I/T&) Co(l:gon Next coupon Put Maturity Ask Bid ldr:::tng 5d chng net lmnceTng YTM [ YTP Mod. Dur. Sg:(\ei d
Tonnueo u 3Hepeemuka

nykoun 3 8,000 710  13/12/2007 08/12/2011 99.60 99.60 0.00 -0.25 2.59 734 /- 3.37 93
nykoun 4 6,000 740 13/12/2007 - 05/12/2013 100.65 100.65 0.00 -0.29 2,61 740 / - 4.62 86
MocaHepro 1 5,000 754 18/03/2008 15/09/2009 13/09/2011 99.01 99.01 0.00 -0.17 159 7.60 / 8.26 171 217
MocaHepro 2 5,000 765  28/02/2008 23/02/2012 18/02/2016 99.79 99.79 0.39 1.35 4.43 1785 351 142
MO3CK 6,000 805  11/03/2008 - 06/09/2011 98.29 98.29 0.00 0.71 -2.01 875 /- 3.15 232
ork 3 3,000 6.75  14/12/2007 1411212007 09/12/2011 - - #NIANA. | #NJANA.| -

orK5 5,000 750  04/10/2007 01/10/2009 29/09/2011 98.97 98.47 0.00 0.02 -0.98 431 /837 1.68 227
orK 6 5,000 755 25/10/2007 22/04/2010 19/04/2012 97.00 97.00 0.00 0.22 -2.18 5.27 /9.08 2.10 282
MepMaHepro 1,000 8.15  27/11/2007 25/05/2010 22/05/2012 99.10 95.00 0.00 -0.97 2.77 571/ 9.65 2.18 335
PyccHedTb 7,000 925  14/12/2007 12/12/2008 10/12/2010 88.06 88.06 -2.89 2.06 8.21 | 22.12 0.92 1535
CanasatHed)TeOprCuTHes 3,000 10.00  13/11/2007 13/11/2007 10/11/2009 100.95 100.35 - 0.40 2.88 9.87 / 4.10 172 369
CaxaTpanHedrel a3 1,500 11.90  05/12/2007 04/06/2008 02/12/2009 100.01 100.01 0.00 -0.63 - 381 /1217 0.57 628
Cubyp 1,500 770 08/11/2007 05/11/2009 01/11/2012 98.85 98.45 0.00 -0.15 1.63 3.67 /859 177 245
TaTaHepro 1,500 965  13/03/2008 - 13/03/2008 99.43 99.43 0.00 -0.07 -0.91 11.27 / - 0.40 551
K1 4,000 7.75  18/03/2008 16/03/2010 11/03/2014 100.15 100.15 0.00 1.45 11.20 3.13 /783 2.11 164
K 4 5,000 760  06/12/2007 04/06/2009 31/05/2012 - - #NIANA. | #NJANA.| -

K6 2,000 740 27/11/2007 26/02/2008 21/02/2012 99.00 98.05 0.00 1.04 / 11.69 0.36 591
K8 3,500 800  15/11/2007 14/05/2009 10/05/2012 98.40 98.40 0.00 -0.84 12.36 3.35/9.28 1.37 326
K 10 3,000 760  20/12/2007 - 17/06/2010 - -

TioMeHb3Hepro 2 2,700 770 04/10/2007 01/04/2010 29/03/2012 - - #NIANA. | #NJANA.| -

Yensibarepro 600 840  15/11/2007 15/05/2008 13/05/2010 97.00 97.00 - 3.28 / 14.05 0.52 808
OHeprocTpot 1,500 950  23/11/2007 21/11/2008 20/05/2011 98.50 98.50 0.00 358 /1121 0.96 524
SkyTckaHepro 2 1,200 859  13/03/2008 12/03/2009 09/03/2012 98.00 96.00 0.00 - 372 /1118 1.25 512
®CKE3C 1 5,000 8.80 18/12/2007 18/12/2007 100.46 100.46 0.00 - 734 6.56 / - 0.20 106
®CKEIC 2 7,000 8.25 25/12/2007 22/06/2010 101.97 101.97 -0.02 -0.96 757 [ - 227 132
®CKEJC 3 7,000 7.10 14/12/2007 12/12/2008 99.90 99.90 - -0.05 -0.42 730 /- 1.07 146
OCKEJC 4 6,000 7.30 11/10/2007 06/10/2011 99.75 99.75 0.00 0.00 -0.80 751 /- 3.19 111
®CKE3CH 5,000 7.20 0471212007 01/12/2009 99.79 99.79 0.00 -0.11 -0.53 743 [ - 1.86 132
Memannypeus

Amypmetann 1 1,500 9.80 28/02/2008 26/02/2009 99.25 97.50 0.72 7.42 11.37 / - 121 529
Amypmetann 2 2,000 9.15 29/02/2008 26/02/2010 100.20 98.00 0.00 5.60 9.80 / - 2.01 354
BenoH 1 1,500 9.10 05/12/2007 - 03/06/2009 - - - #N/ANA. [ #NIANA. |-

BenoH 2 2,000 9.25 28/02/2008 27108/2009 23/02/2012 99.45 97.00 0.00 -2.08 4.74 1 10.56 1.62 439
3onoto Cenuraapa 1 500 13.00 26/12/2007 25/06/2008 21/12/2011 99.50 99.50 0.00 248 1413 0.61 812
3onoto Cenuraapa 2 300 1450 01/01/2008 01/01/2008 28/06/2011 100.00 100.00 -0.10 - 0.98 / 15.30 0.21 937
Koke 1 3,000 8.95 17/01/2008 - 16/07/2009 99.50 98.70 0.00 -1.00 9.72 | - 152 361
Koke 2 5,000 8.70 20/03/2008 18/03/2010 15/03/2012 98.93 98.93 0.00 453 540 /941 2.06 316
MarneauT 1 1,500 8.25 20/12/2007 18/12/2008 99.94 99.94 0.00 7.91 8.46 | 8.46 1.06 257
MarneauT 2 5,000 8.20 28/03/2008 23/03/2012 97.80 96.20 0.00 2.65 9.23 / - 351 272
MAWP Vuesct 2 1,000 10.80 2711172007 27/11/2007 99.51 99.51 0.00 071 -0.29 14.42 | 14.42 0.13 850
MAWP VHesct 3 2,000 1115 02/04/2008 - 01/04/2009 - - - #N/ANA. [ #NJANA. |-

Makem 'pynn 3,000 14.00 13/03/2008 13/03/2008 12/03/2009 100.00 99.65 031 458 | 14.88 0.39 889
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Security Name (ILSS;EMSI\I/T&) Co(l:gon Next coupon Put Maturity Ask Bid ldr:::tng 5d chng net lmnceTng YTM [ YTP Mod. Dur. Sg:(\ei d
Memannypeus

Mertaasog uM. Ceposa 2,000 875  29/02/2008 27/02/2009 98.30 98.30 0.00 -0.20 -0.21 1032 / - 1.22 429
Meven 1 2,000 550  22/11/2007 - 22/11/2007 - - - #NIANA. | #NJANA. |-

Meven 2 5,000 840  19/12/2007 16/06/2010 12/06/2013 101.38 101.38 0.18 -0.97 3.98 /797 2.24 172
HuxHe-Nerckoe 1 550 20/12/2007 18/06/2009 99.90 99.00 -0.08 -0.55 032 /032 171 -555
HuxHe-Tewckoe 2 400 12.00  08/01/2008 - 08/07/2008 98.00 98.00 -1.32 15.16 / 15.16 0.64 905
HOK 400 1230 27/03/2008 25/09/2008 22/09/2011 98.01 98.01 0.00 3.79 / 15.07 0.83 892
HCMM3 1,000 1.00  19/11/2007 19/05/2008 - - - #NIANA. | #NJANA. |-

OMK 3,000 920  06/12/2007 12/06/2008 101.17 101.17 754 | - 0.62 184
PycAn 3 6,000 720 21/03/2008 21/09/2008 99.20 99.20 2.44 823 /- 0.88 242
Cao6ogHbIit Cokon 2 600 1175 22/11/2007 - 22/11/2007 100.12 100.12 - 10.90 / 10.90 0.12 519
Cao6oaHbIit Cokon 3 1,200 1157 27/11/2007 25/11/2008 24/05/2011 99.70 99.25 0.00 - -0.53 4.02 | 12.40 0.95 636
TMK 2 5,000 795  19/02/2008 19/02/2008 15/02/2011 100.00 100.00 0.00 0.13 -0.12 0.91 / 8.07 0.35 245
TMK 3 3,000 760  25/03/2008 24/03/2009 101.49 98.50 -0.01 0.09 7.75 1775 1.33 181
Tynavepmet 2 1,000 875  02/12/2007 02/12/2007 - #NIANA. | #NJANA. |-

Xaitnenz Fong 750 1275 02/01/2008 - 02/04/2008 - - - #NIANA. | #NJANA. |-

yTn3 3,000 950  19/12/2007 18/06/2008 16/06/2010 101.02 101.02 0.92 5.72 217 1812 0.64 240
lTpoMbiwneHHOCMb

AsToBas2 3,000 1.00  13/02/2008 13/08/2008 102.40 102.40 174 | -1.74 0.88 -737
AsToBa33 5,000 770 25/12/2007 22/06/2010 101.99 101.99 7.00 / 7.00 2.30 77
AsTonpu6op 500 12.80  31/10/2007 29/04/2009 99.31 99.31 0.00 -0.07 0.31 1.07 / 1.07 1.47 1635
Amren 1,200 800  15/11/2007 - 15/11/2007 99.99 99.99 8.12 /8.12 0.11 253
ApHect 600 24/10/2007 23/04/2008 29/04/2009 99.60 99.00 0.00 -0.21 - 045 /127 0.55 -427
BaronMaLy 1 300 1350  20/12/2007 19/06/2008 101.99 101.00 -0.99 1151 / 1151 0.62 563
BarorMalu 2 1,000 11.00 19/12/2007 15/12/2010 99.90 99.90 240 240 2.56 / - 2.84 -366
BKM 1,000 9.75 05/12/2007 - 04/06/2008 99.50 98.00 -1.25 12.03 / 12.03 0.59 614
BMY 1,500 11.00 25/12/2007 25/12/2007 22/12/2009 100.20 98.80 0.00 -0.15 -0.77 1.37 /1354 0.21 770
BonrabypMai 600 11.00 10/10/2007 - 08/10/2008 - - - #N/ANA. [ #NIANA. |-

BocTokuemeHT 800 12.00 22/11/2007 22/11/2007 19/11/2009 100.12 99.00 0.00 -0.46 0.99 / 15.60 0.12 963
A3 5,000 8.49 12/02/2008 12/02/2008 08/02/2011 99.56 99.56 -0.02 454 1.07 /9.93 0.33 425
T'mppoMaLCepauc 1,000 9.90 27/11/2007 27/05/2008 24/11/2009 99.95 99.95 0.00 3.11 /10.19 0.57 440
I'C Cyxoro 5,000 7.85 27/03/2008 24/09/2009 26/03/2017 97.00 97.00 213 /978 1.70 363
[Tloporobyx 900 12/12/2007 11/06/2008 99.50 99.50 0.73 /1 0.73 0.69 -484
ENK 1,000 9.35 04/10/2007 02/10/2008 - - - #NJANA. [ #NJANA. |-

xMatw 2 1,000 13.35 18/12/2007 17/06/2008 102.30 100.00 - 0.67 11.88 / 11.88 0.61 598
WkpyT 3 3,250 8.74 20/03/2008 - 16/09/2010 101.25 101.25 -0.50 -2.85 842 / - 2.46 209
VckuTumuemeHT 2 500 12.50 07/11/2007 07/11/2007 05/11/2008 100.25 100.25 0.22 0.05 0.87 /10.11 0.09 444
Kamas 2 1,500 8.45 21/03/2008 19/09/2008 17/09/2010 99.00 98.41 -0.45 -0.30 3.50 333 /1013 0.86 425
Kuposckuit 3-4 1,500 9.20 26/03/2008 24/09/2008 24/03/2010 100.30 100.30 0.39 - 3.64 19.07 0.88 323
KMMNo 1,000 9.30 18/03/2008 16/09/2008 16/03/2010 99.00 99.00 0.00 0.10 5.08 4.21 /10.69 0.84 478
KpworenMatu 1 500 9.75 09/10/2007 - 08/07/2008 100.90 100.90 8.16 8.80 / 8.80 0.67 303
KpworenMatu 2 1,000 11.20 18/12/2007 17/06/2008 15/12/2009 96.70 96.70 0.00 -3.29 -3.05 5.41 / 16.91 0.58 1071
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MpombiwneHHocmsb

noMo 3 1,000 1250 14/03/2008 09/10/2008 05/09/2009 110.00 98.60 0.00 4.30 391 /723 0.97 -69
Mapuitckuit HM3 1 800 1110 18/12/2007 - 16/12/2008 98.00 98.00 - 0.30 13.32 / 13.32 1.00 720
Mapuitckuit HM3 2 1,500 1200 20/12/2007 19/06/2008 16/12/2010 101.00 98.21 0.00 0.76 - 291 /1292 0.62 699
MeTap GuHaHe 500 1295  13/12/2007 12/06/2008 10/06/2010 99.40 98.05 0.00 -0.54 -0.28 4,01 / 15.42 0.58 933
Mur 1 1,000 785  05/12/2007 - 03/06/2009 100.50 100.50 5.82 7.66 / 7.66 145 167
Mur 2 3,000 890  11/03/2008 11/03/2008 06/09/2011 99.90 97.00 0.00 - 143 /13.01 0.40 715
Mortosun. 3aogb 1,500 940  24/01/2008 22/01/2009 99.25 99.25 0.25 -0.75 10.25 / 10.25 1.13 426
MotopoCTpouTens 800 10.00  20/03/2008 - 19/03/2009 100.00 100.00 - 0.18 10.24 / 10.24 1.26 421
HE Petan 1,000 990  12/12/2007 10/12/2008 09/12/2009 98.70 98.70 0.00 0.85 -1.20 6.28 /1137 1.01 537
HukocXvm 2 1,500 1125 15/11/2007 - 20/08/2009 96.01 96.01 -2.46 -3.24 14.40 / 14.40 1.48 802
Huron 1 1,000 1.00  18/12/2007 18/12/2007 16/12/2008 - - - #NIANA. | #NJANA.| -

Huron 2 2,200 1175  18/12/2007 - 15/12/2009 98.00 98.00 0.00 -1.00 -1.95 1321 / - 171 682
HKHX 4 1,500 999  31/03/2008 30/03/2009 26/03/2012 102.00 100.05 0.00 6.56 3.26 /945 131 345
Hadpue 2 1,000 1020 19/12/2007 18/06/2008 16/12/2009 99.49 99.49 0.00 1.49 10.15 3.64 /1122 0.62 536
O3HA 500 10.80  11/12/2007 11/12/2007 08/12/2009 99.00 99.00 0.00 0.04 1.42 | 16.76 0.16 1071
OM3 4 900 28/02/2008 - 26/02/2009 76.00 76.00 0.00 2161 / 2161 115 1479
OM35 1,500 880  04/03/2008 01/09/2009 30/08/2011 104.00 101.00 0.00 - 3.81 /751 1.68 146
MexaTskMpomMApmaTypa 500 1060  14/11/2007 14/11/2007 11/11/2009 99.41 99.41 0.00 -1.09 0.87 / 16.26 0.10 1024
MeHonnake 1,500 1125 20/12/2007 19/06/2008 17/12/2009 98.35 98.35 0.00 -2.10 459 | 14.16 0.60 814
nv3 1,200 960  23/10/2007 21/07/2009 99.40 99.40 - - - 481 | 481 1.60 -113
MpomTpakTop 1 1,500 03/01/2008 - 03/07/2008 98.90 98.90 0.00 -0.38 -1.19 148 / 1.48 0.74 -411
MpomTpakTop 2 3,000 10.75  23/10/2007 20/10/2009 18/10/2011 99.85 99.85 0.00 0.55 -1.68 588 /1112 1.63 489
PoctBepron 800 930  27/11/2007 27/11/2007 26/05/2009 99.99 99.99 0.00 0.86 /9.43 0.14 379
PbibuHckkabenb 1,000 10.75 0471212007 04/03/2008 28/02/2012 100.30 98.75 0.00 - 1.16 /12.45 0.37 663
CanasarCrekno 1 750 11.60 25/03/2008 25/03/2008 101.00 98.40 0.00 2.62 12.63 / 12.63 0.44 676
CanasarCrekno 2 1,200 9.28 31/10/2007 28/10/2009 100.00 99.10 -0.73 0.56 / 0.56 1.98 970
CantoT JHeprus 3,000 9.80 25/12/2007 25/12/2007 99.50 99.50 0.00 0.10 9.70 12.29 /1 12.29 0.20 651
CatypH HMO 1 1,500 8.90 23/03/2008 - 23/03/2008 99.51 99.51 - - 9.75 10.22 / 10.22 0.43 448
CatypH HMO 2 2,000 9.25 21/03/2008 21/03/2008 20/09/2011 99.70 97.00 0.00 -0.95 2.89 155 /13.42 0.42 47
CatypH HMO 3 3,500 8.75 07/12/2007 06/12/2008 06/06/2014 98.00 98.00 0.00 1.00 8.24 1.96 /10.86 1.01 486
Cesepcranb AsTo 1,500 8.00 24/01/2008 21/01/2010 103.00 103.00 0.00 6.75 6.68 / 6.68 1.99 56
CeBkabenb 1 500 12.50 06/10/2007 - 06/10/2007 - - - #N/ANA. [ #NJANA. |-

CeBkabenb 2 1,000 10.50 - 04/12/2007 28/11/2008 100.00 99.00 0.00 - /-

CeBkabenb 3 1,500 11.25 01/01/2008 27/03/2012 99.70 99.70 0.00 14.98 1183 /- 3.20 521
Cubupckmit LieMeRT 800 13/12/2007 - 12/06/2008 100.10 100.10 - 0.79 -0.14 /-0.14 0.69 572
Cubyp 1,500 7.70 08/11/2007 05/11/2009 01/11/2012 98.85 98.45 0.00 -0.15 1.63 3.67 /859 177 245
CHX3 1,000 12.00 01/04/2008 29/09/2009 100.00 97.00 0.00 -1.50 13.29 / 13.29 1.63 695
COK-AsToKOMN. 1,100 12.00 25/10/2007 - 24]04/2008 98.74 98.74 - - -1.06 14.90 / 14.90 0.46 887
TAVO 4,000 8.42 13/03/2008 11/09/2008 09/09/2010 97.10 97.10 0.00 -0.18 -0.95 3.89 /12.09 0.82 613
B3 1,000 9.25 2171212007 20/06/2008 18/06/2010 98.88 98.88 0.00 0.18 2.93 296 /1117 0.62 532
TeHsop 500 12.20 20/11/2007 20/05/2008 17/11/2009 - #N/ANA. [ #NJANA.] -
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MpombiwneHHocmsb

TepHa 1 500 100  18/12/2007 18/12/2007 16/12/2008 99.00 94.00 - 350 - 3.18 /19.79 0.20 1349
TepHa 2 1,500 1260  09/11/2007 09/11/2007 04/11/2011 98.49 98.49 0.00 0.04 -0.86 0.69 / 30.24 0.08 2251
TexHoHukomb 1 1,500 10.00  14/11/2007 14/05/2008 11/11/2009 98.69 98.40 0.00 -0.08 -0.76 3.74 1 12.88 0.52 697
TexHoHuKomb 2 3,000 970  13/03/2008 10/09/2009 07/03/2012 96.79 94.51 0.00 -1.10 -3.63 5.75 | 12.66 161 638
TpancMauw 1 1,500 1.00  01/12/2007 - 01/12/2007 - - #NIANA. | #NJANA. |-

TpancMauw 2 4,000 8.60  14/02/2008 1210212009 10/02/2011 99.10 97.80 0.00 -0.65 -1.57 4.18 /10.07 1.19 408
YMMO 2 4,000 950  20/12/2007 19/06/2008 17/12/2009 99.08 99.08 0.00 0.23 -0.67 361 /1112 0.62 527
YHUKYM 1,000 1250 18/12/2007 18/12/2007 15/12/2009 98.50 98.50 0.00 0.00 -0.47 1.91 / 20.82 0.17 1446
YpansaroH3asop 1 2,000 940  01/04/2008 - 30/09/2008 98.66 98.66 0.00 -1.84 11.15 / 11.15 0.88 521
YpansaroH3asog 2 3,000 935  02/04/2008 02/04/2008 05/10/2010 - #NIANA. | #NJANA.| -

YpanXumMnact 500 1050  26/10/2007 - 21/01/2011 - - #NIANA. | #NJANA.

Ypandnektpomeas 3,000 825  04/03/2008 02/03/2010 28/02/2012 99.90 99.90 -0.04 4.81 | 8.46 2.05 226
OMATIbSIHC 2,000 10.00  11/01/2008 - 08/07/2011 99.25 96.10 -1.66 3.01 11.05 / 11.05 2.86 454
OHepromal 700 1150  27/11/2007 27/05/2008 22/11/2011 100.00 98.00 0.00 -0.01 3.01 213 /1352 0.56 757
OHeprocbep. pecypes 128 17.00  22/01/2008 18/01/2011 100.00 100.00 0.00 0.00 1539 / - 2.27 925
TenekoMMyHukayuu, medua, mpaHcnopm

Aud 1,500 1175 19/12/2007 19/12/2007 17/06/2009 99.07 99.07 0.00 -0.36 -0.25 2.04 /16.78 0.18 1073
Axpren 200 12.00  18/01/2008 18/07/2008 17/07/2009 99.00 99.00 - - 6.15 / 13.75 0.67 773
BonraTenexom 2 3,000 820  04/12/2007 02/12/2008 30/11/2010 99.00 99.00 -1.25 4,01 350 /931 1.01 341
BonraTenexom 3 2,300 850  04/12/2007 - 30/11/2010 101.42 101.42 0.70 -1.03 8.13 /- 256 175
BonraTenexom 4 3,000 799 11/12/2007 08/09/2009 03/09/2013 100.25 99.75 0.00 -0.20 - 2.78 18.23 167 215
Danscesiab 2 2,000 885  05/12/2007 02/06/2010 30/05/2012 101.05 101.05 3.08 512 / 857 2.18 231
Danscesiab 3 1,500 860  05/12/2007 03/06/2009 100.51 100.51 0.00 - 459 8.42 /- 143 230
WctnaiH 2 3,000 10.50 22/11/2007 - 22/05/2008 99.99 99.99 0.23 -0.30 10.75 / 10.75 0.55 493
K[ Asna dunaHc 1,000 13.00 2411012007 23/04/2008 21/04/2010 99.05 97.80 0.00 -0.58 9.17 9.16 / 16.66 0.46 1053
Wrepa 2,000 9.75 07/12/2007 0711212007 99.78 99.78 - 0.28 7.10 11.15 / 11.15 0.16 543
MITC 4 1,500 7.10 2411012007 2210412009 100.00 99.20 0.00 751 /751 1.36 156
MITC5 1,500 7.10 2711172007 25/05/2010 100.01 100.01 0.00 72211722 224 118
MeradhoH 3 3,000 9.25 16/10/2007 15/04/2008 - - - #N/ANA. [ #NJANA. |-

MMK TpaHcduHaHe 650 11.50 10/01/2008 10/07/2008 100.00 100.00 1177 11177 0.67 586
PXn0 2 4,000 7.75 05/12/2007 05/12/2007 100.10 100.10 0.00 - 721 719 /- 0.16 166
PX0 3 4,000 8.33 05/12/2007 02/12/2009 102.69 102.69 0.49 0.19 7.09 /- 1.85 98
PX0 5 10,000 6.67 2410172008 22/01/2009 99.20 99.20 -0.20 -0.99 745 [ - 117 156
PXI 6 10,000 7.35 14/11/2007 10/11/2010 100.25 100.25 0.00 -0.95 739 /- 257 107
PXO 7 5,000 7.55 14/11/2007 07/11/2012 101.10 101.10 -0.05 -1.50 742 [ - 3.92 93
Cesepo-3anapHbiit Tenexkom 2 1,500 7.50 03/10/2007 - 03/10/2007 - - - #N/ANA. [ #NJANA. |-

Cesepo-3anapHbiit Tenexkom 3 3,000 9.25 29/11/2007 28/02/2008 24]02/2011 100.10 100.10 1.73 110 /9.29 0.37 362
Cesepo-3anapHbiit Tenexkom 4 2,000 8.10 13/12/2007 08/12/2011 - - - #N/ANA. [ #NJANA. |-

CubupbTenekom 5 3,000 9.20 26/10/2007 - 25/04/2008 100.50 100.20 -0.15 - 2.83 8.71 /- 0.50 300
CubupbTenekom 6 2,000 7.85 20/03/2008 18/09/2008 16/09/2010 99.49 99.49 0.00 0.29 -0.30 2.82 /858 0.87 277
CubupbTenekom 7 2,000 8.65 2171172007 20/05/2009 101.99 100.00 -0.70 247 8.14 / - 141 214
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TenekoMMmyHukayuu, medua, mpaHcnopm

Cmaprc 3 1,000 1410 01/04/2008 30/09/2008 29/09/2009 99.40 99.40 0.00 0.40 0.39 7.78 | 15.32 0.83 914
Tpacaapo 2,500 10.66  07/02/2008 05/02/2009 98.24 98.24 0.00 - -1.16 12.46 | 12.46 1.13 634
YPCW 4 3,000 999  01/11/2007 01/11/2007 100.05 100.05 -0.23 -0.24 9.36 /- 0.07 374
YPCU'5 2,000 919  18/10/2007 - 17/04/2008 100.75 100.25 0.00 0.02 6.81 8.38 /- 0.48 268
YPCW 6 2,000 820  22/11/2007 20/11/2008 17/11/2011 99.75 99.75 - -0.27 4.36 2.41 1 8,60 0.99 274
YPCU 7 3,000 840  18/03/2008 17/03/2009 13/03/2012 100.25 99.25 0.00 -0.11 -0.75 295 /877 1.29 280
Yetb-Tlyra 600 990  15/11/2007 11/02/2010 98.00 95.00 0.00 2.50 1213 /- 1.89 576
LlewTp. Tenerpach 3 700 9.75  02/01/2008 01/04/2009 - - - #NIANA. | #NJANA. |-

Liexprenexom 4 7,000 1380  19/02/2008 - 21/08/2009 109.00 109.00 0.48 -1.61 8.70 / 8.70 157 263
Liexprenexom 5 3,000 809  04/03/2008 02/09/2008 30/08/2011 99.75 99.75 0.00 0.15 2.03 /854 0.83 274
JifproHuoH 1,500 1350  13/11/2007 10/11/2009 99.20 99.20 0.08 6.46 1251 / 12,51 1.65 647
lOxTeriekom 3 3,500 1090  09/10/2007 10/10/2009 - - #NIANA. | #NJANA. |-

IOxTerekom 4 5,000 10.00  12/12/2007 09/12/2009 102.19 100.32 - 0.01 -1.75 9.69 /- 1.82 328
10T3iip 2 1,000 995  11/12/2007 - 10/03/2009 97.20 97.20 0.00 -0.08 4.36 12.66 / 12.66 1.20 651
10T3iip 3 2,000 10.40  18/12/2007 16/12/2008 14/12/2010 97.50 96.50 0.00 -0.40 2.79 521 / 1357 1.00 744
BaHku u ¢puHaHCHI

A6coriot 2 1,000 800  31/12/2007 30/06/2008 100.80 100.80 - 7.07 1 7.07 0.68 137
AsrobaH WHescT 250 13.00  25/12/2007 23/09/2008 100.00 100.00 0.00 0.00 0.20 13.64 / 13.64 0.82 756
AVXK KO 1,000 900  26/02/2008 23/08/2011 100.05 99.85 0.00 - -1.42 9.21 /- 3.06 284
AVKK 2 1,500 11.00  01/02/2008 01/02/2010 107.65 106.70 0.00 -2.20 4.84 772/ - 1.95 156
AVXKK 3 2,250 940  15/10/2007 15/10/2010 102.75 102.75 - -0.25 - 8.63 /- 2.42

AVKK 4 900 870  01/11/2007 01/02/2012 104.05 104.05 0.00 -0.95 781 /- 3.36 138
AVXKK 5 2,200 735  15/10/2007 15/10/2012 99.00 98.05 -0.41 -1.57 793 /- 3.88 150
AVXK 6 2,500 7.40 15/10/2007 15/07/2014 99.15 98.40 0.00 - -1.28 7.85 [ - 4.92 135
AVXKK 7 4,000 7.68 15/10/2007 15/07/2016 99.90 99.90 0.00 -0.15 2.20 792 /- 5.90 133
AVXK 8 5,000 7.63 15/12/2007 15/06/2018 99.80 99.80 0.00 -0.10 -1.20 7.88 /- 6.84 125
AVXK 9 5,000 7.49 15/11/2007 15/02/2017 99.00 99.00 0.00 -0.04 -1.20 7.86 /- 6.25 127
AK Bapc 2 1,500 8.00 24/01/2008 - 22/01/2009 98.99 97.00 0.00 8.13 9.88 /9.88 115 391
AkunbaHk 600 11.60 25/10/2007 24/04/2008 23/04/2009 98.85 97.75 0.00 9.62 5.50 / 15.39 0.47 933
Anbha baHk 2 2,000 6.88 02/04/2008 02/04/2008 31/03/2010 - - #NJANA. [ #NIANA.| -

Bank CaHkT-TMeTep6ypr 1,000 9.00 18/12/2007 19/06/2008 22/06/2009 100.00 98.28 114 -0.61 4.40 / 10.66 0.64 487
Bro 500 15/11/2007 12/02/2009 99.90 99.90 -0.10 0.07 /0.07 1.36 -570
BEPP 575 10.00 06/10/2007 11/10/2009 - - - #NJANA. [ #NIANA. |-

Boapoxaenue 3,000 8.95 05/03/2008 - 03/03/2010 100.49 100.49 0.00 -0.01 891 /- 2.03 268
BTE 4 5,000 6.30 20/03/2008 20/03/2008 19/03/2009 100.00 100.00 -0.01 0.70 2.03 /6.39 0.44 80
BTB 5 15,000 5.90 25/10/2007 25/04/2008 17/10/2013 - - #NJANA. [ #NIANA.| -

BTE 6 15,000 5.75 17/10/2007 16/07/2008 06/07/2016 101.20 101.20 0.39 / 4.26 0.73 -139
"a3baHk 750 10.50 20/11/2007 15/11/2007 25/11/2008 100.10 98.95 0.00 1.64 | 14.96 0.12 902
l"asnpombaHk 1 5,000 7.10 31/01/2008 - 27/01/2011 97.60 97.60 -1.65 8.09 /- 2.75 173
l"asnpombaHk 2 5,000 6.54 28/11/2007 28/11/2007 20/11/2013 - - - #NJANA. [ #NJANA.| - -
I'no6akc 2,000 11.00 13/03/2008 13/03/2008 15/03/2010 98.00 98.00 0.00 -0.32 10.24 11.05 / 16.41 0.38 1026
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Denbta Kpeaut 1,500 709 04/12/2007 - 01/12/2009 - #NIANA. | #NJANA. |-

EspoKommepy 1 1,000 1150  21/12/2007 21/12/2007 18/12/2009 - #NIANA. | #NIANA.| -

EspoKommepy 2 3,000 949 13/12/2007 12/06/2008 10/06/2010 - #NIANA. | #NJANA.| -

EspoKommepy 3 3,000 949 13/12/2007 12/06/2008 10/06/2010 - - - #NIANA. | #NJANA.| - -
KunCouVinotexa 1 600 1150  25/10/2007 - 22/10/2009 98.00 98.00 0.00 0.45 3.54 134 / 1.34 1.92 4241
KunCoulinotexa 2 1,500 11.00  18/10/2007 17/04/2008 15/04/2010 98.00 98.00 -0.34 3.27 1 1553 0.44 948
Kunduraxc 500 925  21/12/2007 19/12/2008 - - - #NIANA. | #NJANA. |-

3eHuT 2 2,000 839  16/02/2008 - 16/02/2009 98.05 97.08 -0.30 2.22 10.58 / - 1.19 455
3eHuT 3 3,000 845  14/11/2007 14/11/2007 09/11/2011 99.90 99.80 0.00 0.07 0.04 0.27 /9.86 0.11 422
3eHuT 4 3,000 8.13  04/10/2007 04/04/2008 06/04/2010 - #NIANA. | #NJANA.| -

WrsectToprbark 2 350 1025 16/10/2007 14/10/2008 - #NIANA. | #NJANA. |-

Keap 1 450 1150  05/10/2007 - 05/10/2007 - - - #NIANA. | #NJANA. |-

Keap 2 1,000 1115 18/12/2007 18/03/2008 15/09/2009 99.43 99.43 0.00 - 3.00 / 13.03 0.40 716
Kut duHarc 2 2,000 10.00  17/03/2008 17/09/2008 23/03/2010 99.35 99.35 0.00 -0.05 4.33 /11.00 0.84 510
KMB 2 3,400 7.75  05/12/2007 03/12/2008 30/11/2011 100.50 100.50 1.20 213 /741 1.04 158
Kpeawt Espona 3 3,500 7.94  06/02/2008 06/08/2008 03/02/2010 - #NIANA. | #NJANA.| -

TMokoBark 2 500 10.65 - 22/04/2008 - #NIANA. | #NJANA. |-

Macrep6atk 2 1,000 1150 23/11/2007 - 23/05/2008 98.89 98.89 -151 13.75 / 13.75 0.54 777
Macrep6ark 3 1,200 1175 05/12/2007 05/12/2007 30/11/2011 98.10 98.10 0.00 -0.40 12.46 | 24.49 0.14 1779
MOM 3 6,000 760  04/10/2007 02/10/2008 01/10/2009 - - - #NIANA. | #NJANA.| -

Megsenb 750 12.80  05/12/2007 03/09/2008 01/09/2010 100.15 98.90 4.47 | 14.03 0.77 796
MVA 1 2,200 10.00 - 15/11/2007 20/09/2012 - - - #NIANA. | #NJANA. |-

MVIA 2 1,000 860  07/11/2007 - 09/08/2008 100.00 100.00 0.00 - 8.87 / 8.87 0.75

MWA 3 1,500 9.40 29/11/2007 26/02/2009 23/02/2012 100.00 99.50 0.00 -0.10 8.82 /9.94 1.20 395
MKB 2 1,000 10.40 06/12/2007 06/12/2007 04/06/2009 99.42 99.42 -0.05 -0.58 1.46 1 14.09 0.15 822
MJIK ®unanc 550 12.90 25/10/2007 - 23/07/2009 99.96 95.00 15.31 / 15.31 141 890
MMB 2 3,000 6.50 13/02/2008 13/02/2008 11/02/2009 - - - #N/ANA. [ #NJANA.] -

MOWA 1 1,500 9.00 2171212007 - 2171212010 98.50 98.50 -0.31 9.92 19.92 2.02 353
MOWA 2 3,000 7.99 07/03/2008 19/12/2007 07/09/2011 99.99 98.00 0.00 5.00 - 8.52 /13.84 2.66 218
MOWNTK 1 3,000 9.00 27103/2008 - 26/09/2009 97.50 97.50 -1.20 1143 /- 112 496
MOWUTK 2 4,000 8.99 26/03/2008 26/03/2009 26/03/2011 99.99 99.99 0.00 1.99 591 4,02 /9.20 1.30 321
Moc. 3anor. Bank 800 11.65 16/11/2007 16/11/2007 17/11/2009 100.00 100.00 10.38 11.97 1 11.72 1.67 605
MocKommepubak 1 1,000 9.30 05/12/2007 05/12/2007 10/12/2008 - #N/ANA. [ #NJANA.] -

MocKommepubatk 2 3,000 8.40 19/02/2008 19/08/2008 15/02/2011 - - - #N/ANA. [ #NJANA.] -

MocKommepubak 3 5,000 8.70 19/12/2007 17/06/2009 12/06/2013 99.00 99.00 0.00 4.80 6.29 2.97 955 1.45 349
Homoc 6 800 10.03 #N/AN Ap - 16/08/2007 - #N/ANA. [ #NIANA. |-

Homoc 7 3,000 8.25 18/12/2007 18/12/2007 16/06/2009 99.75 99.75 713 1.17 1 9.60 0.19 396
HOK 1,000 9.80 07/11/2007 09/05/2008 12/05/2009 - - - #N/ANA. [ #NJANA.] -

OMXK 1,000 9.24 26/02/2008 21/02/2012 98.00 98.00 10.05 / - 333 361
Oprpac6aHk 500 10.00 10/02/2008 10/02/2009 - - - #N/ANA. [ #NJANA. |-

MeTpokommeply 2 3,000 8.50 27102/2008 31/08/2009 98.99 98.99 0.00 2.24 2.02 9.28 / - 1.64 316
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Mpobuatec 5 1,000 969  31/10/2007 01/08/2008 29/04/2009 100.05 100.05 0.05 8.89 /8.92 0.72 317
Mpocesiabbank 4 600 820  01/11/2007 - 01/11/2007 - - #NIANA. | #NJANA. |-

Mpocasiabbank 5 4,500 799 22/11/2007 21/05/2009 17/05/2012 99.90 99.90 0.18 299 /821 141 222
nenr 1,100 1110 22/10/2007 - 19/10/2009 - - - #NIANA. | #NJANA. |-

M3B NuauHr 500 1250  26/03/2008 26/03/2008 23/09/2009 100.49 100.49 - - 2.86 /1173 0.43 592
PeHeccatc Kanuran 2,000 1045 04/03/2008 02/09/2008 02/03/2010 100.00 100.00 0.00 0.48 4.13 1 10.70 0.81 481
PeHHIC 750 1040 01/04/2008 01/04/2008 30/03/2010 99.07 99.07 0.00 0.32 253 11277 0.44 691
Poc6ak 3,000 789 15/02/2008 15/02/2009 101.50 99.01 -0.69 7.69 / 7.69 1.23 179
PCXB 1 3,000 720 05/12/2007 04/06/2008 99.57 99.57 0.00 0.07 - 8.09 / 8.09 0.61 238
PCXEB 2 7,000 785  21/11/2007 - 16/02/2011 99.20 99.20 0.05 421 8.37 /- 2.74 200
PCXEB 3 10,000 734 21/02/2008 18/02/2010 09/02/2017 98.19 98.01 -0.05 -0.15 2.01 2.25 / 8.40 2.04 221
PTK-Nuaukr 4 2,250 880  09/10/2007 08/04/2008 - - - #NIANA. | #NJANA. |-

PTK-Nuaukr 5 2,250 835  14/02/2008 12/08/2010 98.50 98.50 4.12 9.15 / 9.15 2.36 323
Pycckuit Ctangapt 3 2,000 8.40 #N/AN Ap - 22/08/2007 - - - #N/AN.A. [ #N/ANA. |-

Pycckuii CTanpapt 5 5,000 850  13/03/2008 11/09/2008 09/09/2010 95.63 95.63 0.00 -0.77 -0.37 4.50 | 14.04 0.81 796
Pycckuii CTanaapt 6 6,000 8.15  13/02/2008 11/02/2009 09/02/2011 94.55 94.55 0.00 1.04 5.34 /13.01 115 687
Pycckuit Ctanpapt 7 5,000 850  25/03/2008 25/03/2008 20/09/2011 97.45 97.45 0.00 173 /1471 0.42 874
Pycckuii CTanpapt 8 5,000 825  19/10/2007 17/10/2008 13/04/2012 98.00 95.50 0.00 175 8.56 2.77 1 11.99 0.89 600
Pyc®anaHchbank 1 1,500 765  04/12/2007 02/12/2008 - #NIANA. | #NJANA. |-

Pyc®ataHchbaHk 2 1,500 750  04/12/2007 02/12/2008 - - - #NIANA. | #NJANA. |-

Pyc®ataHcbak 4 4,000 7.74  15/02/2008 1210212010 99.09 99.09 0.00 0.34 8.33 /- 2.02 214
PycbBaHk 1 1,400 10.00  20/03/2008 - 19/03/2009 98.00 98.00 - 11.85 / 11.85 1.24 574
PycbBaHk 2 2,000 950  21/02/2008 22/08/2008 2210212010 97.74 97.74 0.00 4.39 10.86 / 12.61 0.77 666
Cas3bbaHk 2,000 8.90 25/10/2007 23/04/2009 21/04/2011 97.99 97.99 -1.01 0.49 4.78 110.72 131 464
CesepHas Kasna 1,000 10.75 04/10/2007 02/10/2008 29/09/2011 - #N/ANA. [ #NJANA.| -

CnaslHeBcTbaHk 2 900 9.00 29/10/2007 - 27/10/2008 - - - #NJANA. [ #NJANA. |-

CobuHBaHk 2,000 12.00 14/11/2007 14/11/2007 13/05/2009 100.00 100.00 0.00 0.25 0.86 /12.08 0.10 631
ConupapHocTb 1 1,000 10.75 04/12/2007 04/12/2007 01/12/2009 99.52 99.52 0.00 1.08 / 14.31 0.15 842
ConupapHocTb 2 950 10.70 21/10/2007 22/04/2008 20/04/2010 100.02 100.02 1.47 0.48 349 /11.08 0.48 529
Coto3 1 1,000 9.25 25/10/2007 15/11/2007 24/04/2008 100.15 100.15 9.27 1 8.19 0.50 358
Coto3 2 2,000 8.37 04/10/2007 05/10/2009 - #NJANA. [ #NJANA. |-

Cripy Bark 1 500 925  15/11/2007 - 15/11/2007 - - - HNIANA. [ #N/ANA. |-

CnpyT bark 2 1,000 10.74 06/12/2007 05/06/2008 31/05/2012 98.75 98.00 0.00 -0.68 1.99 /1397 0.58 798
CTUH 300 15.50 01/04/2008 01/04/2008 100.95 100.95 0.00 0.44 13.91 / 13.91 0.44 795
CypocTtpouTenbHblit bank 1 1,500 03/01/2008 - 02/07/2009 98.90 98.25 0.00 5.14 0.82 /0.82 174 -506
CypocTpouTenbHblit bank 2 1,000 9.50 14/12/2007 13/06/2008 11/06/2010 99.05 97.02 0.00 3.33 /12.87 0.61 694
TathHK 500 11.00 06/02/2008 - 06/02/2008 100.00 100.00 11.21 /11.21 0.31 545
Tat®oHp 3 1,500 10.00 20/11/2007 20/11/2007 19/05/2009 99.65 99.65 -0.15 4.59 1.03 /13.38 0.12 744
TK ®uHanc 1,000 10.50 20/03/2008 - 18/09/2008 100.49 100.49 10.19 /10.19 0.85 430
TpawxcKanutan 800 9.20 27/11/2007 29/05/2008 01/06/2009 - - - #NJANA. [ #NIANA.| -

TpaHcPuHaHC 3,000 10.50 25/12/2007 25/09/2009 100.40 100.40 10.68 / - 1.64 447
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TypaHanem 3,000 7.75  09/10/2007 06/10/2009 - #NIANA. | #NJANA. |-
YBPP 2 1,000 1025 04/10/2007 02/07/2009 - - #NIANA. | #NJANA. |-
YpanfluaunrLiextp 1,000 1150 24/10/2007 28/10/2009 99.35 99.35 0.00 -0.10 9.90 10.66 / 10.66 1.65
YPCA1 1,500 765  25/10/2007 24/04/2008 - #NIANA. | #NJANA. |-
YPCA 2 1,500 760  14/12/2007 12/12/2008 - - - #NIANA. | #NJANA. |-
YPCA 3 3,000 960  06/12/2007 04/06/2009 98.61 98.61 - -0.04 -2.14 10.79 / - 1.39
YPCA5 3,000 10.05  23/10/2007 - 18/10/2011 99.58 99.58 0.00 156 -2.55 1043 / - 2.97
XKo 2 3,000 925  13/11/2007 12/05/2009 11/05/2010 94.20 94.20 0.00 -2.25 -3.80 8.64 / 13.80 1.30
XKo 3 3,000 945  20/12/2007 18/09/2008 16/09/2010 97.95 96.45 0.00 -0.65 -1.80 4.28 1 13.19 0.83
XKo 4 3,000 995  17/10/2007 15/10/2008 12/10/2011 97.00 96.59 0.00 -0.55 7.99 3.60 / 13.99 0.86
XMITK OtkpbiTve 200 11.00  13/11/2007 - 11/11/2008 99.49 99.05 0.00 1222 /- 0.93
LienpWHsectBank 2 1,500 10.00  10/11/2007 10/11/2007 11/11/2009 99.90 99.90 0.00 054 /11.07 0.09
JKenoBank 1,000 10.75  25/12/2007 25/12/2007 29/12/2009 99.45 99.00 0.00 -0.03 147 | 15.04 0.20
Onemre 200 20/11/2007 08/02/2008 - - - #NIANA. | #NJANA. |-
IOHuMacTpym GaHk 1,000 11.00  19/02/2008 17/02/2009 99.90 99.70 0.30 -0.20 3.26 / 3.26 1.28
Jleekass u nuweeass NnPOMbIWNEHHOCMb

Arpokom 1,500 25/12/2007 21/06/2011 94.00 93.00 0.00 -0.50 182 /182 3.66
ArpoxonauHr 1,000 1275 19/10/2007 - 24/07/2009 98.30 97.00 -1.65 15.02 / 15.02 1.40
AnapywkuH 2 1,000 1230 28/11/2007 25/11/2009 23/11/2011 99.00 99.00 0.00 -1.60 -2.00 7.22 11324 1.66
Antan 150 01/01/2008 30/06/2009 99.00 99.00 058 /058 173
BanTuka 1,000 875  20/11/2007 20/11/2007 - - - #NIANA. | #NJANA. |-
BanTumop 3 800 1125 15/11/2007 - 15/05/2008 99.76 99.76 0.00 0.26 10.29 11.95 / 11.95 0.53
BopoauHo 2,500 1050 19/12/2007 18/06/2008 16/12/2009 99.50 99.50 0.00 1.00 3.74 [ 1152 0.61
BB[ 2 3,000 9.00 19/12/2007 - 15/12/2010 102.00 102.00 -0.20 -0.20 8.44 | - 2,57
Boxckas TekcTunbHas 1,000 12.50 21/12/2007 21/12/2007 18/12/2009 99.35 99.35 0.00 135 -0.49 155 / 15.99 0.19
Bonwe6Hblit kpait 500 11.50 04/12/2007 - 02/12/2008 - - - - - #NJANA. [ #NIANA. |-
BocTok-Cepauc 1,500 10.99 13/03/2008 13/03/2008 10/09/2009 99.99 99.99 0.00 0.09 0.03 2.58 /11.28 0.40
[biMoB 800 10.99 02/11/2007 02/05/2008 30/10/2009 99.20 98.70 0.00 -0.05 -0.55 3.72 1 13.30 0.49
3epHoBas koM. Hactiowwa 1,000 12.50 21/12/2007 20/06/2008 18/12/2009 99.80 99.80 0.00 -0.10 -0.20 430 /13.14 0.61
WHTypuct 1,000 9.00 24/10/2007 - 21/04/2010 99.99 99.99 - 9.20 / - 2.06
Kapart 2 500 12.00 25/12/2007 25/12/2007 22/12/2009 99.55 98.65 0.00 -0.44 9.78 1.67 / 16.56 0.20
KBK YepeLumyLuku 700 11.30 03/03/2008 - 02/03/2009 99.90 99.90 - 0.40 3.48 /348 131
KpacHbiin boratbipb 2,000 11.00 14/02/2008 14/02/2008 11/02/2010 100.00 99.00 0.00 - 197 /1273 0.33
Maxees 600 12.30 04/12/2007 03/06/2008 01/06/2010 97.00 97.00 0.00 -2.28 447 [17.88 0.54
MenbH. komB. B COKIbH. 1,000 28/02/2008 - 26/02/2009 99.00 99.00 3.99 0.72 /1 0.72 1.39
Mutnena ®ya 1,000 12.50 20/11/2007 19/02/2008 16/02/2010 99.97 99.97 -0.03 2.07 1 13.15 0.33
MKX 2 1,000 12.90 26/02/2008 26/02/2008 25/08/2009 99.80 99.80 0.00 0.00 291 /1113 0.36
MsicHas kopn. EBpocepauc 1,500 13.25 18/12/2007 18/12/2007 99.80 99.80 0.30 -0.10 14.98 | 14.98 0.18
Hosble YepemyLukm 2 300 11.30 23/10/2007 22/04/2008 100.00 100.00 0.00 11.77 [ 11.77 0.48
HyTpulHBecTXonanHr 1,200 9.50 11/12/2007 09/06/2009 99.50 98.50 4.66 | 4.66 153
Owmena 50 18.00 03/10/2007 03/10/2007 - #NJANA. [ #NIANA. |-
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OCT 2 1,000 08/11/2007 08/05/2008 100.90 100.90 -1.49 | -1.49 0.61

Orev. lekapcea 2 1,300 500  19/02/2008 - 17/02/2009 - #NIANA. | #NJANA. |-

0X3 900 21/11/2007 21/05/2008 18/11/2009 - - - #NIANA. | #NJANA.| -

OyaKoBo 2 1,500 850  21/03/2008 - 19/09/2008 97.10 97.10 0.00 0.60 -0.40 1211 / - 0.84 468
MapHac 2 1,000 10.80  22/11/2007 19/11/2009 17/11/2011 95.80 95.80 0.00 -0.05 -2.24 7.35 / 13.74 1.67 735
PyceKkuii TexcTurb 2 1,000 1275 06/03/2008 05/03/2009 98.99 98.99 1.10 13.99 / 13.99 117 807
Pyccxkuit Texkctunb 3 1,200 1200 23/10/2007 - 20/10/2009 99.94 99.94 0.23 0.35 /035 1.93 739
Pycckue macna 1,000 1250  04/10/2007 02/10/2008 29/03/2012 - - - #NIANA. | #NIANA.| -

CaH WTep6pio 2 4,000 800  14/02/2008 13/08/2009 99.50 99.00 0.00 0.05 2.18 8.61 /- 161 253
CuHeprus 1,000 1070 24/10/2007 22/04/2009 99.40 99.40 -0.33 -0.60 0.79 /0.79 147 1583
Cnaprak T[L 500 13.00  23/01/2008 23/01/2008 100.00 100.00 0.00 13.25 / 13.25 0.27 739
Tanocto 2 1,000 10.00  07/03/2008 06/03/2009 100.10 99.60 0.25 10.35 10.36 / 10.36 1.23 433
Xne63asog Ne28 2 75 12.00  11/12/2007 - 09/12/2008 - - - #NIANA. | #NJANA. |-

Yepku3oBo 2,000 885  04/12/2007 02/06/2009 31/05/2011 100.00 100.00 2.00 0.00 4.24 19.03 1.42 300
OpKOH NpoayKT 1,200 11.40  13/03/2008 13/03/2008 10/09/2009 100.00 100.00 - 8.28 2.68 /11.69 0.40 589
J0KO 2 1,500 1050  25/01/2008 25/01/2008 22/01/2010 98.48 98.48 0.00 -0.33 5.23 2.14 1 16.12 0.27 1010
FOHMMUNK 2,000 975  11/03/2008 08/09/2009 06/09/2011 99.99 99.99 0.01 9.63 5.10 /9.9 1.64 384
Topeoens

Astommp 1 1,000 1.00  04/03/2008 - 01/09/2009 - - #NIANA. | #NJANA. |-

AsTommp 2 2,000 10.75  26/12/2007 2411212008 23/06/2010 97.10 96.50 0.00 0.53 -2.70 6.46 / 14.09 1.01 793
ANnn 1,500 1099 22/02/2008 - 21/08/2009 97.00 97.00 0.00 150 - 1323 / 13.23 153 692
Anbkop 1,500 1075 11/12/2007 11/12/2007 08/12/2009 98.55 98.55 0.00 0.05 -1.05 1.63 / 19.46 0.16 1320
Anexa 36.6 3,000 989  01/01/2008 01/07/2008 30/06/2009 96.70 96.70 -3.10 12.38 / 17.38 0.62 1112
ApbGar Mpectink 1,500 10.50 21/12/2007 - 20/06/2008 97.00 97.00 - -1.24 15.57 | 15.57 0.60 945
Atnant M 1,000 12.25 15/11/2007 15/11/2007 13/11/2008 100.05 97.05 0.00 - 13.17 / 26.45 0.11 1950
baHaHa-Mama 1,000 11.25 26/10/2007 - 23/10/2009 100.00 100.00 0.08 0.55 0.40 0.35 / 0.35 1.94 556
baxetne 1,000 11.25 21/11/2007 21/05/2008 19/05/2010 99.20 98.20 -1.00 - 9.28 3.34 /1 13.85 0.54 788
BenasKomnnekt Mntoc 500 12.60 25/10/2007 24/04/2008 22/10/2009 99.00 94.50 0.00 0.93 5.31 /19.84 0.46 1345
Benbiit Pperat 1,000 14.50 13/12/2007 - 17/12/2009 99.13 99.13 0.00 -0.62 - 15.82 / - 1.65 926
Bpasepc 500 12.50 20/12/2007 21/12/2007 25/12/2009 100.00 99.00 0.00 0.50 9.75 2.92 1 15.70 0.19 973
Buktopus 1 1,500 10.40 31/01/2008 29/01/2009 97.65 97.40 -0.03 -2.53 12.84 | 12.84 111 671
Buktopus 2 1,500 10.89 19/02/2008 - 16/02/2010 96.21 96.21 0.00 -1.56 13.18 / - 1.88 675
["a3akc 1,000 10.50 20/12/2007 19/06/2008 16/12/2010 98.00 98.00 -0.16 3.10 /13.93 0.60 793
[hxeir-Ocp-Cun 1 2,000 9.25 25/10/2007 23/10/2008 20/10/2011 97.00 97.00 0.00 -1.00 3.36 /12.73 0.88 670
[hxeir-Ocp-Cun 2 1,200 5.00 04/12/2007 - 04/12/2007 - - - - #NJANA. [ #NJANA. |- -
[Ilvkas Opxupes 1,000 10.70 11/10/2007 10/07/2008 09/04/2009 99.90 99.90 0.00 0.15 0.01 6.97 1 13.72 0.64 1007
Iuken 3,000 9.25 20/03/2008 - 17/03/2011 96.00 90.09 0.00 -2.86 12.10 / - 2.72 555
Dukene TperauHr 1,800 11.00 20/01/2008 20/01/2008 20/07/2009 100.00 99.00 0.00 - -0.49 2.15 /13.01 0.27 722
[omodpnHaHe 1,000 12.50 14/02/2008 - 14/02/2008 99.31 99.31 0.41 4.61 14.89 / 14.89 0.32 891
Espocetb 2 3,000 10.25 04/12/2007 04/12/2007 02/06/2009 98.60 98.60 0.09 1.76 1.92 / 19.56 0.14

EpuHas Espona 1,200 10.75 18/10/2007 16/10/2008 14/10/2010 100.00 100.00 0.00 3.85 /11.03 0.87 509
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Wmnnoaust 300 1125 30/01/2008 30/07/2008 99.90 96.65 0.00 13.93 / 13.93 0.72 788
Whkom-Napa 1 700 1200 22/11/2007 22/11/2007 99.80 99.80 - 14.10 / 14.10 0.12 821
Wrkom-Napa 2 1,400 1200  16/11/2007 - 12/02/2010 100.00 99.20 - -0.30 12.76 / 12.76 1.83 637
Wrkom-Napa 3 2,000 11.00  14/12/2007 12/06/2009 10/06/2011 94.95 94.95 0.00 1.65 2.52 7.15 / 15.20 1.35 884
WHmapko 1,000 1050 21/12/2007 - 19/12/2008 100.03 100.03 1.03 187 / 1.87 1.14 -386
WHnpom 2 1,000 880  17/01/2008 15/01/2009 15/07/2010 99.20 99.20 0.20 9.27 4.56 1 9.68 112 373
WHnpom 3 1,300 895  21/11/2007 18/05/2011 100.00 99.00 9.32 /1932 2.82 289
WUckpacodt 2 300 1330 04/03/2008 - 02/03/2010 103.50 103.50 - 11.92 / - 1.90 556
Kapo 700 1250 25/12/2007 24/06/2008 2211212009 100.00 100.00 0.00 - - 4.25 1 12.82 0.62 688
Kapycenb GuHanc 3,000 975  20/03/2008 18/09/2008 12/09/2013 98.95 98.85 0.00 -0.25 -1.17 185 /11.28 0.84 536
Koneika 1 1,200 940  18/12/2007 - 17/06/2008 98.75 97.00 -0.88 3.29 13.19 / 13.19 0.62 722
Koneiika 2 4,000 870  21/11/2007 18/02/2009 15/02/2012 97.25 97.25 0.95 -0.75 3.62 /1132 117 527
Koneika 3 4,000 980  21/11/2007 20/08/2008 15/02/2012 98.00 98.00 0.00 -0.90 4.10 10.78 / 11.58 0.76 566
NasepHa 1,000 11.00  11/10/2007 - 08/04/2010 100.00 98.00 - 11.80 / 11.80 1.93 542
TBP WHteptpeiia 300 1490  29/11/2007 29/05/2008 26/11/2009 100.25 99.30 0.00 -0.13 - 4.86 | 15.76 0.54 965
M. Bugeo 2,000 10.00  21/11/2007 21/11/2007 18/11/2009 99.85 99.85 0.00 8.76 0.71 / 11.25 0.12 554
Markur 1 2,000 934 21/11/2007 19/11/2008 100.57 100.27 0.00 0.37 -0.87 9.12 /- 0.98 323
Markut 2 5,000 820  28/03/2008 23/03/2012 97.80 96.20 0.00 - 2.65 9.23 /- 351 272
Mapra 1 700 14.84  22/11/2007 22/05/2008 97.00 97.00 -0.51 -1.80 20.97 /2097 0.50 1444
Mapra 2 1,000 1200 05/12/2007 - 06/12/2009 99.45 98.50 0.38 -0.69 12.92 [ 12.92 1.69 656
Mapra 3 2,000 13.00  01/02/2008 01/02/2008 02/08/2011 97.04 97.04 -0.33 16.67 1.98 /23.78 0.27 1666
Matpuya 1,200 12/12/2007 10/12/2008 96.00 96.00 - -1.01 -1.50 3.49 /349 115 -225
MuHHecko 500 1375 13/12/2007 10/12/2009 100.00 100.00 0.00 0.00 -0.40 14.19 / - 1.65 775
Mup 1,000 10.50 27/12/2007 - 27/12/2007 99.65 99.65 0.00 0.00 6.78 12.25 [ 12.25 0.21 647
MoHeTka 1,000 10.70 15/11/2007 15/11/2007 14/05/2009 99.00 99.00 0.00 - 142 120.22 0.10 1389
MocO6nla3 1,000 10.75 22/12/2007 - 21/12/2008 100.00 99.50 -0.22 -0.50 11.24 | - 1.03 537
Hartyp Mpoaykt 2 1,000 10.75 18/12/2007 18/12/2007 16/06/2009 98.80 98.80 0.00 -0.39 2.06 /17.27 0.18 1118
MapkeTXonn 300 13.10 04/10/2007 02/10/2008 01/04/2010 - - - #N/ANA. [ #NJANA.| -

[MatepcoH 2,000 10.00 20/12/2007 19/06/2008 17/12/2009 96.97 96.97 0.00 -2.33 -2.53 4.88 [ 15.36 0.60 927
lMepekpecTok 1,500 - 08/01/2008 - 08/07/2008 - - - #NIANA. | #NIANA. |-

Mpotek 5,000 8.90 07/11/2007 04/11/2009 02/11/2011 96.90 80.00 0.00 -9.66 437 8.48 / 16.18 1.70 963
MsTepouka 1 1,500 1145 14/11/2007 12/05/2010 - HNIANA. [ #NIANA. |-

Matepoyka 2 3,000 9.30 18/12/2007 14/12/2010 - - - #NJANA. [ #NJANA. |-

PKC 1,500 9.70 17/10/2007 15/04/2009 100.15 99.76 0.00 0.05 2.84 0.27 1 0.27 1.46 525
PocuHTep 2 400 10.00 02/01/2008 - 02/07/2008 - - - #NJANA. [ #NIANA. |-

PocuHTep 3 1,000 10.75 30/11/2007 30/05/2008 26/11/2010 99.65 99.65 0.00 0.05 -0.53 2.44 11158 0.57 573
Camoxsan 1,500 11.40 24/10/2007 23/04/2008 21/10/2009 100.00 99.52 0.00 331 /1218 0.47 632
CanBent 1,000 10.00 05/12/2007 - 03/12/2008 99.75 99.35 10.66 / 10.66 1.00 469
COPYC 1,200 10.20 08/11/2007 08/11/2007 05/11/2009 99.50 99.50 0.00 0.00 0.73 /1 16.18 0.09 1018
CronunyHble FacTpoHOMbI 1,500 8.60 21/02/2008 21/08/2008 20/08/2009 - - - #NJANA. [ #NIANA.| -

TexHocuna 2,000 10.00 29/11/2007 29/05/2008 26/05/2011 97.60 97.10 0.00 -1.15 2.65 1 14.83 0.55 880
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Security Name (ILSS;EMSI\I/T&) Co(l:gon Next coupon Put Maturity Ask Bid ldr:::tng 5d chng net lmnceTng YTM [ YTP Mod. Dur. Sg:(\ei d
Topeoens

TOAN 2,000 1200  13/12/2007 12/06/2008 10/12/2009 98.24 98.24 0.00 -0.26 -1.51 484 /1523 0.58 915
Ton-Knura 1 700 500  07/02/2008 - 05/02/2009 91.00 77.00 0.00 -6.00 15.50 / 15.50 1.21 919
Ton-Knura 2 1,500 1051 13/12/2007 11/12/2008 09/12/2010 99.00 99.00 0.00 0.01 449 [ 11.73 1.00 571
YamypTHedTs 1,500 950  01/12/2007 - 01/09/2008 98.00 98.00 - 0.58 4.97 12.36 / 12.36 0.78 640
YK KOPA 1,000 1200  16/10/2007 15/01/2008 14/07/2009 99.40 99.40 0.00 2.32 / 14.93 0.24 900
®aatoH Aspo 1,000 1050 31/01/2008 31/01/2008 30/07/2009 100.02 95.00 0.00 3.38 / 19.34 0.30 1306
IO TpanautCepauc 2 1,200 1150  27/11/2007 25/11/2008 101.00 101.00 10.80 / 10.80 0.97 483
Jlec u cenbckoe xo3slicmeo

Arpuka 1,000 11.80  01/04/2008 01/04/2008 29/09/2009 99.44 99.44 0.00 -0.59 3.33 / 13.42 0.44 752
Arpo-Cotos 1,500 25/12/2007 21/06/2011 94.00 93.00 0.00 -0.50 - 1.82 /1.82 3.66 -445
ArpoxonanHr 1,000 1275 19/10/2007 24/07/2009 98.30 97.00 - 1.65 15.02 / 15.02 1.40 862
Apkapa 1 600 1320 28/12/2007 28/06/2008 99.97 98.01 0.69 -1.01 15.49 / 15.49 0.51 923
Apkana 2 700 1331 21/02/2008 - 20/02/2009 98.68 98.68 0.19 2.26 15.19 / - 0.88 889
Apkana 3 1,200 1365  04/10/2007 02/10/2008 31/03/2011 - - - #NIANA. | #NIANA.| -

BenlpaHKopm 700 1090  04/12/2007 04/12/2007 02/12/2008 99.95 99.95 -0.09 1.65 / 11.63 0.15 589
rOToK 2 1,500 20/12/2007 18/06/2009 99.00 96.60 -0.61 5.40 131 /131 1.70 -457
3 GuHaHe 400 11.00  23/11/2007 23/05/2008 97.80 97.80 0.00 7.80 15.21 / 15.21 0.53 913
MocCenslpom 1,000 1250  14/12/2007 12/12/2008 99.00 98.62 0.29 -0.67 14.03 / 14.03 0.97 786
HIK 500 1245  31/01/2008 31/01/2008 99.50 97.00 0.00 -0.25 18.78 / 18.78 0.29 1253
oro?2 1,200 1295  26/02/2008 25/02/2009 98.00 98.00 - 0.96 15.42 | 15.42 0.95 909
Masa 1 350 100  15/12/2007 - 15/06/2008 100.90 80.00 0.00 1.95 16.58 / 16.58 0.70 1038
Masa 2 1,000 1250  11/11/2007 09/05/2008 21/10/2011 101.98 101.98 0.00 1.40 /9.37 0.53 352
3% Cotos 300 10.00  09/10/2007 09/10/2007 - #NJANA. [ 4NIANA. |-

Paarynsi 1 2,000 1.00 04/10/2007 - 02/10/2008 - - - #NJANA. [ #NJANA. |-

Paarynsit 2 2,000 10.25 01/04/2008 01/04/2008 27/09/2011 100.00 98.70 0.00 10.01 148 [ 11.97 0.45 615
Paarynsi 3 3,000 10.99 21/03/2008 20/03/2009 16/03/2012 98.00 97.50 0.00 0.40 -1.23 4.46 [ 13.12 123 695
Pycarpo 1,000 8.50 18/01/2008 - 19/07/2008 98.29 98.29 - 2.09 11.06 / 11.06 0.70 515
Cwu6 Arp Mpynna 400 11.50 21/11/2007 21/11/2007 20/05/2009 100.00 100.00 0.00 0.23 0.96 /11.92 0.12 617
CopapyxecTso 2,500 10.45 25/10/2007 22/10/2009 98.50 98.50 0.00 -1.30 11.60 / - 1.63 533
Cmpoumenbcmeo

ApnamaHT 1 500 12.10 06/12/2007 05/06/2008 100.00 98.01 -1.08 14.09 / 14.09 0.57 807
ApnamaHT 2 2,000 11.25 22/11/2007 - 20/05/2010 99.00 99.00 0.00 9.79 12.22 [ 12.22 2.03 580
ATOMCTPOII3KCNOPT 1,500 7.75 27/11/2007 26/05/2009 24/05/2011 100.00 100.00 - 3.66 /7.89 143 190
'nasMocCrpoit 2 4,000 10.00 20/03/2008 18/09/2008 17/03/2011 99.43 99.43 0.00 -0.51 6.91 3.09 /1091 0.85 500
[IKC ®XC Pb 500 12.00 27/11/2007 27/11/2007 24/11/2009 100.00 100.00 0.00 0.85 /12.10 0.13 635
XK cbuHaHCe 1,000 14.00 20/12/2007 20/12/2007 24/12/2009 98.50 98.50 0.00 -0.20 - 2.08 /23.08 0.17 1650
V/IHKoM 1,250 13.10 - 28/03/2008 28/03/2009 100.59 98.01 0.00 - -0.51 - /- -

WuTerpa 1 2,000 10.50 21/03/2008 - 20/03/2009 97.50 97.50 -0.50 1.30 12.80 / - 1.23 663
WHTerpa 2 3,000 10.70 04/12/2007 01/12/2009 29/11/2011 100.00 100.00 1.56 -2.07 5.97 110.97 173 472
Kamckas fonunHa 2 200 13.50 17/10/2007 - 17/10/2007 100.25 100.25 -0.01 -0.05 7.00 /7.00 0.04 145
Kamckas fnonmHa 3 500 12.80 12/12/2007 09/06/2008 04/06/2009 100.10 100.10 1.01 -0.20 13.25 / 13.25 0.59 712
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Security Name (ILSS;EMSI\I/T&) Co(l:gon Next coupon Put Maturity Ask Bid ldr:::tng 5d chng net lmnceTng YTM [ YTP Mod. Dur. Sg:(\ei d
Cmpoumenbcmeo

nece 1,000 10.00  20/03/2008 - 20/03/2008 100.90 100.00 0.00 9.17 /917 0.43 348
TNCP Wkesct 2,000 1070 04/12/2007 03/06/2008 08/12/2009 100.70 100.00 0.00 -0.20 3.21 /1035 0.59 455
MeTpocTpoit 1,500 847  28/03/2008 28/03/2008 23/09/2011 - - - #NIANA. | #NJANA.| -

M-WHaycTpus 1,000 1225  19/02/2008 - 16/08/2011 103.80 102,50 - -0.07 -2.20 1153 / - 2.85 499
MVAH 2,000 1237 04/03/2008 02/09/2008 02/03/2010 94.00 90.00 0.00 0.22 8.94 / 23.70 0.74 1685
Mupakc 1 1,000 1050 19/02/2008 19/08/2008 99.32 99.32 0.00 -0.17 -1.67 11.62 / 11.62 0.77 569
Mupakc 2 3,000 1099 20/03/2008 17/09/2009 99.45 99.45 0.00 0.50 5.24 11.63 / - 1.62 538
Mepecset 200 1750  #N/ANAp 02/10/2007 - #NIANA. | #NJANA. |-

MK 5 1,120 920  20/11/2007 - 20/05/2008 99.95 99.00 -0.54 10.45 / 10.45 0.56 642
PWpynn 1,200 11.85  27/12/2007 26/06/2008 26/12/2009 99.00 99.00 -0.50 9.22 453  13.70 0.62 764
CrpoiiTpaHcras 3,000 960  26/12/2007 - 25/06/2008 99.20 99.20 -1.80 11.01 / - 0.64 515
Cysap-Ka3aHb 900 1250  01/04/2008 01/04/2008 31/03/2009 98.72 98.72 0.00 951 5.23 / 15.86 0.43 979
LyH1 1,000 1125  25/10/2007 24/04/2008 22/04/2010 99.90 99.00 2.72 | -5.84 2.26 -235
LYH2 1,500 11.19 23/01/2008 23/07/2008 20/01/2010 100.50 100.50 3.77 1 10.60 0.71 475
FOCKK 600 13.00 01/01/2008 01/07/2008 99.99 99.99 0.05 0.04 13.36 / 13.36 0.63 737
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Poccuiickme eBpoobnuraumm.
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Gazprom13 vs Gazprom9 spread
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SOVEREIGN EUROBONDS

Security Name/ Rating

(S&PIMoody'sfFitch) Cpn Maturity Amt Outstanding Px Bid Px Ask Chg Net 1d Chg Netlw Yld YtmMid  Oas Spread Mid ~ Dur Adj Mty Mid Risk Oas Mid
UNITED STATES (AAA/Aaa/AAA)
T4 3/4 12/31/08 475 31/12/2008 24.817TMMM 100.8125 100.88 0.03 0.02 4.04 2.154 1.181 1.205
T 45/8 11/15/09 4.625 15/11/2009 24.773MMM 101.25 101.31 0.02 0.06 3.99 1.447 1.965 2.025
T45/812/31/11 4.625 31/12/2011 16.131MMM 101.796875 101.86 0.00 0.20 415 2.308 3.779 3.901
T45/8 11/15/16 4.625 15/11/2016 23.294MMM 100.8125 100.88 -0.03 0.45 451 3.002 7.254 7.507
T41/2 02/15/36 45 15/02/2036 26.397MMM 95.53125 95.59 -0.14 0.86 479 1.697 15.533 15.14
RUSSIA (BBB+/Baa2/BBB+)
RUSSIA 11 07/24/18 11.00 24/07/2018 3.467TMMM 141.2191 141.72 -0.08 311 5.78 128.1 7.0 10.070
RUSSIA12 3/4 06/28 12.75 24/06/2028 2.5MMM 178.61 179.11 0.17 -2.41 6.03 141.38 10.01 18.40
RUSSIA 7 1/2 03/30 7.50 31/03/2030 2.011IMMM 112.2165 112.34 -0.07 -0.67 5.76 127.7 6.8 7.696
RUSSIA 7 1/2 03/30 7.50 31/03/2030 2.011IMMM 112.2165 112.34 -0.07 -0.67 5.7550 127.7 6.8 7.696
RUSSIA 3 05/14/08 3.00 14/05/2008 2.837TMMM 98.28 98.48 0.04 1.72 5.73 165.34 0.58 0.58
RUSSIA 3 05/14/11 3.00 14/05/2011 1.75MMM 91.54 91.79 0.00 1.32 5.62 147.43 3.24 3.09
RUSSIA 7 1/2 03/30 7.50 31/03/2030 2.011IMMM 112.22 112.34 -0.07 -0.67 5.76 127.65 6.83 7.70
ARIES 7 3/4 10/09 7.75 25/10/2009 1IMMM 105.88 106.13 0.00 0.01 461 55.35 1.76 2.01
ARIES 9.6 10/25/14 9.60 25/10/2014 2.436MMM 126.48 126.69 -0.09 -0.06 5.07 74.92 5.18 6.82
ARGENTINA (B+/B3/B)
ARGENT11 3/4 04/09 11.75 07/04/2009 886.338MM 35.1780 35.58 0.00 -0.31 96.33 #N/AN Ap 1.0 #NIAN Ap
ARGENT11 3/8 03/10 11.38 15/03/2010 729.448MM 35.3790 35.77 0.05 0.07 63.47 #N/AN Ap 17 #NIAN Ap
ARGENT12 3/8 02/12 12.38 21/02/2012 412.422MM 36.3210 36.73 0.00 -0.18 44.46 #N/AN Ap 26 #NIAN Ap
ARGENT11 3/8 01/17 11.38 30/01/2017 1.906MMM 36.2390 36.70 0.00 0.16 32.03 #N/AN Ap 37 #N/AN Ap
ARGENT 9 3/4 09/27 9.75 19/09/2027 891.286MM 35.3000 35.83 -0.14 -0.59 25.07 #N/AN Ap 4.6 #N/AN Ap
ARGENT 12 06/19/31 12.00 19/06/2031 8.821IMMM 2.0000 2.00 #N/AN.A. #NIAN.A. 393.14 #N/AN Ap 03 #N/AN Ap
BRAZIL (BB/Ba2/BB)
BRAZIL14 1/2 10/09 1450 15/10/2009 1.225MMM 118.60 118.80 -0.05 0.03 4.67 70.36 170 213
BRAZIL 11 01/11/12 11.00 11/01/2012 1.207MMM 121.51 121.71 0.09 0.14 5.26 114.60 343 4.26
BRAZIL10 1/2 07/14 10.50 14/07/2014 1.174MMM 127.63 127.83 021 0.66 5.53 123.25 5.00 6.53
BRAZIL 11 06/26/17 11.00 26/06/2017 387.343MM 140.18 140.59 0.13 021 551 114.58 6.46 9.36
BRAZIL12 3/4 01/20 12.75 15/01/2020 760.215MM 158.96 159.16 031 0.37 5.91 139.87 7.34 11.96
BRAZIL10 1/8 05/27 10.13 15/05/2027 3.435MMM 145.85 146.05 0.50 0.86 6.08 146.84 10.01 15.09
BRAZIL 7 1/8 01/37 713 20/01/2037 2.5MMM 113.00 113.00 0.00 0.00 6.16 143.10 12.96 14.96
Dur .
) ] . . Amt Px Px Chg Chg Yid Oas Adj Risk
Security Name/ Rating (S&P/Moody's/Fitch) Cpn  Maturity Outstanding  Bid  Ask Net Net Yt_m Sprea_ld Mty Oa}s
1d lw  Mid Mid Mid Mid
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Security Name/ Rating

(S&PIMoody'sfFitch) Cpn Maturity Amt Outstanding Px Bid Px Ask Chg Net 1d Chg Net 1w YId Ytm Mid Oas Spread Mid Dur Adj Mty Mid Risk Oas Mid
CHINA (AJA2A)

CHINA 7.3 12/15/08 7.30 15/12/2008 1IMMM 103.33 103.40 -0.15 0.00 435 32.31 111 117
CHINA 6.8 05/23/11 6.80 23/05/2011 1IMMM 106.37 106.50 0.00 -0.19 481 68.93 312 3.49
CHINA 4 1/4 10114 4.25 28/10/2014 1IMMM 97.40 97.72 0.33 0.24 4.66 39.14 5.72 5.84
CHINA 7 1/2 10/27 7.50 28/10/2027 100MM 117.95 118.45 0.88 0.47 5.94 130.22 10.79 13.20
COLOMBIA (BB/Ba2/BB)

COLOM 9 3/4 04/09 9.75 23/04/2009 584.975MM 106.58 106.73 0.04 -0.05 5.19 119.06 1.37 1.53
COLOM 10 1/2 07/10 10.50 09/07/2010 280.929MM 112.71 113.07 0.05 0.04 5.39 139.13 2.36 2.73
COLOM 8 1/4 12/14 8.25 22/12/2014 1IMMM 113.26 113.86 0.12 0.19 5.91 157.89 541 6.30
COLOM 7 3/8 01/17 7.38 27/01/2017 1IMMM 109.32 110.02 0.26 0.60 6.00 153.37 6.72 753
COLOM 8 3/8 02/27 8.38 15/02/2027 154.905MM 120.34 120.84 0.04 0.63 6.49 187.54 10.28 12.60
COLOM 10 3/8 01/33 10.38 28/01/2033 340.511MM 147.07 147.57 0.12 0.17 6.53 186.35 11.19 16.80
COLOM 7 3/8 09/37 7.38 18/09/2037 1.468MMM 110.33 111.06 0.44 0.57 6.56 182.85 12.74 14.24
KAZAKHSTAN (BBB/Baa2/BBB)

KAZAKS11 1/8 05/07 1113 11/05/2007 .00 #N/AN.A. #N/AN.A. #N/AN.A. #N/AN.A. #N/AN.A. #N/AN Ap #NJAN.A. #N/AN Ap
MEXICO (BBB/Baal/BBB)

MEX10 3/8 02/17/09 10.38 17/02/2009 1.006MMM 107.37 107.67 -0.03 -0.03 459 57.37 1.26 1.37
MEX 7 1/2 01/14/12 7.50 14/01/2012 941.959MM 109.06 109.61 0.02 0.04 5.04 91.40 361 401
MEX11 3/8 09/15/16 11.38 15/09/2016 1.888MMM 141.44 142.19 0.13 0.25 5.41 98.72 6.17 8.84
MEX 5 1/2 02/17/20 5.50 17/02/2020 561.951MM 103.25 103.25 0.00 -0.06 5.14 68.98 8.60 9.27
MEX11 1/2 05/15/26 11.50 15/05/2026 338.58MM 163.22 163.77 0.60 0.87 5.85 125.51 9.60 16.21
MEX 6 3/4 09/27/34 6.75 27/09/2034 4.26TMMM 109.50 110.00 0.22 0.57 6.02 130.35 12.95 14.35
PHILLIPINES (BB-/B1/BB)

PHILIP 8 3/8 03/09 8.38 12/03/2009 935.556MM 103.50 103.88 0.00 0.00 5.64 163.37 1.33 1.39
PHILIP 8 3/8 02/11 8.38 15/02/2011 1.5MMM 108.63 109.00 0.00 0.00 5.46 142.04 2.90 3.19
PHILIP 8 1/4 01/14 8.25 15/01/2014 1.602MMM 109.00 109.38 0.00 0.00 6.44 217.16 4.84 5.40
PHILIP 9 7/8 01/19 9.88 15/01/2019 962.468MM 124.00 124.25 0.00 0.00 6.78 226.87 7.12 9.06
PHILIP10 5/8 03/25 10.63 16/03/2025 1.855MMM 136.25 136.63 0.00 0.00 6.98 240.09 9.16 12.62
PHILIP 6 3/8 01/32 6.38 15/01/2032 1IMMM 96.00 96.25 0.00 0.00 6.70 202.18 11.85 11.64
SOUTH AFRICA (BBB+/Baal/BBB+)

SOAF9 1/8 05/19/09 9.13 19/05/2009 611.799MM 106.39 106.89 0.00 -0.02 4.79 79.34 1.46 1.60
SOAF7 3/8 04/25/12 7.38 25/04/2012 1IMMM 108.04 108.54 0.00 0.08 5.30 114.79 3.75 4.20
SOAF6 1/2 06/02/14 6.50 02/06/2014 1IMMM 105.25 105.75 0.00 0.26 5.50 119.65 5.28 571
SOAF8 1/2 06/23/17 8.50 23/06/2017 140.789MM 119.63 120.13 0.00 0.44 5.79 130.65 6.74 8.31
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Security Name/ Rating

(S&PIMoody'sfFitch) Cpn Maturity Amt Outstanding Px Bid Px Ask Chg Net 1d Chg Net 1w YId Ytm Mid Oas Spread Mid Dur Adj Mty Mid Risk Oas Mid
TURKEY (BB-/Ba3/BB-)

TURKEY12 3/8 06/09 12.38 15/06/2009 1.046MMM 111.42 111.42 0.00 0.13 5.19 120.33 1.49 1.72
TURKEY 9 1/2 01/11 9.50 18/01/2011 750MM 111.59 111.94 0.00 -0.01 5.47 131.46 2.68 320
TURKEY 9 1/2 01/14 9.50 15/01/2014 1.75MMM 115.98 115.98 0.00 0.50 6.36 209.85 474 5.62
TURKEY 5 1/2 02/17 5.50 16/02/2017 1.5MMM 95.35 95.72 0.00 0.06 6.14 174.56 6.84 6.86
TURKEY 7 06/05/20 7.00 05/06/2020 2MMM 101.25 101.55 0.00 0.27 6.83 228.62 8.15 8.52
TURKEY 7 3/8 02/25 7.38 05/02/2025 3.25MMM 104.03 104.41 0.00 0.25 6.95 235.59 9.74 10.34
TURKEY 6 7/8 03/36 6.88 17/03/2036 2.75MMM 96.03 96.52 0.00 071 7.18 247.80 12.09 11.76
UKRAINE (BB-/B1/BB-)

UKRAIN 0 08/05/09 8.69 05/08/2009 500MM 104.50 105.00 -0.08 0.00 5.80 #N/AN Ap 0.34 #N/AN Ap
UKRAIN 6 7/8 03/11 6.88 04/03/2011 600MM 102.37 102.87 -0.01 0.00 6.01 196.87 2.99 3.09
UKRAIN 7.65 06/13 7.65 11/06/2013 1IMMM 106.53 106.90 -0.04 -0.01 6.22 198.92 450 4.93
VENEZUELA (BB-/B2/BB-)

VENZ7 3/8 10/29/08 7.38 29/10/2008 180.082MM #N/AN.A. #N/AN.A. #N/AN.A. #N/AN.A. #N/AN.A. #N/AN Ap #N/AN.A. #N/AN Ap
VENZ 11 1/8 07/11 11.13 25/07/2011 250MM 110.25 110.50 0.11 0.14 7.84 359.13 3.03 3.47
VENZ8 1/2 10/08/14 8.50 08/10/2014 1.5MMM 100.97 101.22 0.10 0.71 8.29 397.69 521 5.29
VENZ 13 5/8 08/18 13.63 15/08/2018 500MM 133.16 133.61 0.21 0.54 8.79 431.50 6.25 8.50
VENZ 6 12/09/20 6.00 09/12/2020 1.5MMM 80.47 80.87 0.20 0.42 8.46 390.93 8.23 6.85
VENZ 7.65 04/21/25 7.65 21/04/2025 1.6MMM 95.00 95.00 0.00 0.00 8.19 360.61 9.01 8.93
VENZ9 1/4 09/15/27 9.25 15/09/2027 4AMMM 112.00 112.00 0.00 0.00 8.03 343.12 9.55 10.79
VENZ9 3/8 01/13/34 9.38 13/01/2034 1.5MMM 110.25 110.25 0.00 0.00 8.40 375.07 10.15 11.45
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CORPORATE EUROBONDS

Security Name Ticker Industry Sector Cpn Maturity Amt Outstanding  YId Cur Mid YI(:AL'[m Px Bid Px Ask  Chg Net 1d Cr:,stl(\]let '\Dlll:; Q?é Y;;i;zi Rating (S&P/Moody's/Fitch)
RUSSIA
AFKSRU 8 7/8 01/11 AFKSRU Diversified 8.875 28/01/2011 350MM 8.59 772 103.08 103.52 -0.03 0.09 2.79 363 B+/BIB+
AFKSRU10 1/4 04/08 AFKSRU Financial 10.25 14/04/2008 350MM 10.10 7.15 101.50 101.57 -0.02 -0.12 0.47 287
ALROSA 8 1/8 05/08 ALROSA Basic Materials 8.125 06/05/2008 500MM 8.05 6.33 100.95 101.03 -0.01 -0.09 0.54 205 BB-/Ba2/BE-
ALROSA 8 7/8 11/14 ALROSA Basic Materials 8.875 17/11/2014 500MM 8.06 7.05 109.95 110.20 -0.06 -0.03 5.16 266
EVRAZ 10 7/8 08/09 EVRAZ Basic Materials 10.875 03/08/2009 300MM 10.22 7.02 106.33 106.58 -0.06 -0.06 1.62 299 BBB2)-
EVRAZ 8 1/4 11/15 EVRAZ Basic Materials 8.25 10/11/2015 750MM 8.20 8.15 100.47 100.72 -0.05 0.13 5.64 370
CASHYD10 1/2 02/13 CASHYD Financial 105 15/02/2013 60MM  #N/AN.A. #N/ANA. #NIANA.  #NJANA.  #NJANA. #NIANA. #N/ANA.  #NJANA
GAZPRU 5 5/8 07/13 GAZPRU Energy 5.625 22/07/2013 512.611MM 5.67 5.80 99.08 99.20 -0.05 -0.16 4.82 183
GAZPRU10 1/2 10/09 GAZPRU Energy 105 21/10/2009 700MM 9.61 5.62 109.10 109.40 -0.07 -0.15 1.76 157
GAZPRU7.8 09/27/10 GAZPRU Energy 78 27/09/2010 1IMMM 7.35 5.52 105.89 106.27 0.00 -0.04 2.62 141
GAZPRU 9 5/8 03/13 GAZPRU Energy 9.625 01/03/2013 1.75MMM 8.33 6.19 115.41 115.66 -0.08 -0.13 4.25 197
GAZPRU 5 7/8 06/15 GAZPRU Energy 5.875 01/06/2015 1IMMM 5.94 6.06 98.68 99.03 0.00 0.17 5.89 180
GAZPRU 7.201 02/20 GAZPRU Energy 7.201 01/02/2020 1.133MMM 7.00 6.84 102.82 103.07 -0.10 -0.11 8.05 185
GAZPRU 8 5/8 04/34 GAZPRU Energy 8.625 28/04/2034 1.2MMM 6.77 6.45 127.28 127.53 -0.11 -0.05 11.64 167
MEGAFO 8 12/10/09 MEGAFO  Financial 8 10/12/2009 375MM 7.80 6.72 102.41 102.66 -0.04 0.27 1.92 268 BB/B1/BB+
MMKFIN 8 10/21/08 MMKFIN Basic Materials 8 21/10/2008 300MM 7.93 7.08 100.83 100.98 0.00 0.04 0.94 282 BB/Ba3/BB-
MOBTEL 9 3/4 01/08 MOBTEL Communications 9.75 30/01/2008 400MM 9.64 5.77 101.15 101.20 -0.05 0.00 0.30 167
MOBTEL 8 3/8 10/10 MOBTEL Communications 8.375 14/10/2010 400MM 8.07 6.98 103.60 103.85 -0.03 0.08 254 292 BB-/Ba3/BB-
MOBTEL 8 01/28/12 MOBTEL Communications 8 28/01/2012 400MM 779 7.25 102.60 102.85 -0.04 0.13 355 307
GMKNRU 7 1/8 09/09 GMKNRU  Basic Materials 7.125 30/09/2009 500MM 6.99 6.08 101.78 102.03 -0.04 0.10 1.82 206 BBB-/Baa2/BBB-
CHMFRU 8 5/8 02/09 CHMFRU  Basic Materials 8.625 24/02/2009 325MM 8.44 6.92 102.02 102.35 -0.03 0.05 1.27 282
CHMFRU 9 1/4 04/14 CHMFRU  Basic Materials 9.25 19/04/2014 375MM 8.60 7.75 107.47 107.72 -0.06 0.07 472 343 BE-/B1BE-
SINEK 7.7 08/03/15 SINEK Government 71 03/08/2015 250MM 7.62 751 100.96 101.21 -0.05 -0.11 5.73 307 -/[BA1/BB
SITFIN 7 7/8 03/09 SITFIN Technology 7.875 02/03/2009 00  #N/ANA. #N/ANA. #N/ANA.  #N/ANA.  #N/ANA. #NANA. #NANA.  #NANA. -/B3/B-
TMENRU 11 11/06/07 TMENRU  Energy 11 06/11/2007 700MM 10.96 5.36 100.39 100.41 0.00 -0.01 0.08 136
TMENRU 6 7/8 07/11 TMENRU  Financial 6.875 18/07/2011 500MM 6.97 7.30 98.49 98.74 -0.02 -0.82 322 318 BB+/Baa2/BB+
TMENRU 7 1/2 07/16 TMENRU  Financial 75 18/07/2016 1IMMM 7.63 7.78 98.11 98.36 -0.05 -1.27 6.21 -4
VIP 10 06/16/09 VIP Communications 10 16/06/2009 217.234MM 9.48 6.49 105.38 105.63 -0.06 0.01 1.50 246
VIP 8 02/11/10 VIP Communications 8 11/02/2010 300MM 7.76 6.56 102.94 103.19 -0.01 0.02 2.09 250
VIP 8 3/8 10/22/11 VIP Communications 8.375 22/10/2011 300MM 8.00 7.03 104.53 104.78 -0.04 0.01 3.28 294 B8+/Bazl
VIP 8 1/4 05/23/16 VIP Communications 8.25 23/05/2016 600MM 7.99 7.72 103.14 103.39 -0.05 0.27 5.96 328
WBDFRU 8 1/2 05/08 WBDFRU  Consumer, Non-cyclical 85 21/05/2008 150MM 8.47 7.87 100.31 100.40 0.00 0.01 0.57 367 B+/B2/-
ALFARU 8 5/8 12/15 ALFARU Financial 8.625 09/12/2015 225MM 8.98 10.42 95.93 96.18 0.67 -0.13 5.44 606
BKMOSC 8 09/28/09 BKMOSC  Financial 8 28/09/2009 250MM 7.85 6.92 101.82 102.07 -0.04 -0.12 1.80 290
BKMOSC 7 3/8 11/10 BKMOSC  Financial 7.375 26/11/2010 300MM 732 7.08 100.67 100.92 -0.02 -0.14 2.69 303
BKMOSC 7.335 05/13 BKMOSC  Financial 7.335 13/05/2013 500MM 7.46 771 98.17 98.42 -0.04 -0.17 4.37 349 /Baal /BEE-
BKMOSC 7 1/2 11/15 BKMOSC  Financial 75 25/11/2015 300MM 757 8.44 98.97 99.22 0.00 -0.10 5.74 74
GAZPRU 7 1/4 10/08 GAZPRU Financial 7.25 30/10/2008 1.05MMM 7.18 6.30 100.88 101.03 0.00 -0.11 0.98 216 BRe/ARRR
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Security Name Ticker Industry Sector Cpn Maturity Amt Outstanding  YId Cur Mid YIT\iALtm Px Bid Px Ask  Chg Net 1d thget '\[/)ll:; Q?[Jj YSAp?e\:(;j Rating (S&P/Moody's/Fitch)
GAZPRU 6 1/2 09/15 GAZPRU  Financial 65 23/09/2015 MMM 6.83 7.32 95.02 95.27 0.12 0.64 6.05 287 poTmee
VTB 6 7/8 07/29/08 VTB Financial 6.875 29/07/2008 300MM 6.86 6.47 100.24 100.36 0.00 -0.09 0.76 224 JAS/REE
VTB 6.2 09/29/15 VTB Financial 6.2 29/09/2015 400MM 6.27 7.27 98.76 99.01 0.00 -0.04 6.07 256
RSHB6 7/8 11/29/10 RSHB Financial 6.875 29/11/2010 350MM 6.78 6.37 101.27 101.52 -0.02 -0.17 273 232 JBaal/BBB
RSHB7.175 05/16/13 RSHB Financial 7.175 16/05/2013 700MM 7.01 6.65 102.31 102.56 -0.05 -0.23 4.45 243
RUSB 7.8 09/28/07 RUSB Financial 7.8 28/09/2007 .00 #N/ANA.  #N/ANA. #N/ANA.  #NJANA.  #N/ANA. #N/ANA. #N/ANA. #N/AN.A.

RUSB8 1/8 04/21/08 RUSB Financial 8.125 21/04/2008 300MM 8.25 11.16 98.42 98.50 0.04 0.55 0.49 688

RUSB7 1/2 10/07/10 RUSB Financial 75 07/10/2010 500MM 8.27 11.23 90.60 90.85 0.02 1.32 2.58 -59

RUSB8 7/8 12/16/15 RUSB Financial 8.875 16/12/2015 200MM 10.00 11.80 88.62 88.87 0.00 -0.07 5.29 776

SBERRU 6.23 02/15 SBERRU Financial 6.23 11/02/2015 1IMMM 6.25 7.04 99.53 99.78 0.00 -0.16 5.66 233 -IA2/BBB+
VTB 6 7/8 12/11/08 VTB Financial 6.875 11/12/2008 550MM 6.84 6.41 100.42 100.59 0.01 -0.04 1.09 233

VTB 7 1/2 10/12/11 VTB Financial 75 12/10/2011 450MM 7.19 6.26 104.22 104.47 -0.04 -0.16 332 211 BBB/AZIBEE
VTB 6.315 02/04/15 VTB Financial 6.315 04/02/2015 750MM 6.24 7.05 101.03 101.28 0.00 -0.04 5.62 172

VTB 6 1/4 06/30/35 VTB Financial 6.25 30/06/2035 1IMMM 6.38 6.40 97.89 98.14 -0.05 -0.13 12.74 206

AVAZRU 8 1/2 04/08 AVAZRU Consumer, Cyclical 85 20/04/2008 250MM 8.52 8.98 99.69 99.82 0.01 -0.04 0.49 471

IRKUT 8 1/4 04/09 IRKUT Industrial 8.25 10/04/2009 125MM 8.31 8.73 99.16 99.50 -0.01 -0.01 1.38 464

ARGENTINA

PESAAR 0 06/09/11 PESAAR Energy 6.3925 09/06/2011 87.414MM 6.63 731 96.13 96.63 0.00 0.00 0.16  #N/AN.A. B+/Ba2/B+
TELEFO 8.85 08/11 TELEFO Communications 8.85 01/08/2011 134.644MM 8.49 7.54 104.25 104.25 0.50 1.25 3.16 355 B+/-/-
BRAZIL

PETBRA12 3/8 04/08 PETBRA Energy 12.375 01/04/2008 126.82MM 11.95 4.67 103.53 103.66 0.01 0.05 0.47 60

PETBRA 9 7/8 05/08 PETBRA Energy 9.875 09/05/2008 224.25MM 9.60 4.82 102.79 102.94 0.03 -0.05 0.55 55

PETBRA 9 3/4 07/11 PETBRA Energy 9.75 06/07/2011 235.36MM 851 5.38 11451 11471 -0.09 0.04 311 118

PETBRA 91/8 07/13 PETBRA Energy 9.125 02/07/2013 374.23MM 7.81 5.63 116.64 117.14 0.00 0.06 4.47 139 BBB-/Baa2/BB+
PETBRA 7 3/4 09/14 PETBRA Energy 7.75 15/09/2014 397.9MM 7.01 5.88 110.50 11050 #N/AN.A. 0.50 5.39 139

PETBRA 6 1/8 10/16 PETBRA Energy 6.125 06/10/2016 899.1MM 6.01 5.86 101.85 101.85 1.05 0.82 6.86 134

PETBRA 8 3/8 12/18 PETBRA Energy 8.375 10/12/2018 576.78MM 7.01 5.96 119.50 119.50 1.25 2.50 7.42 144

CHINA

CNOOC 6 3/8 03/12 CNOOC Energy 6.375 08/03/2012 500MM 6.11 5.24 104.32 104.52 0.04 0.00 381 68 AIA2/A
SDBC 4.7 08/24/09 SDBC Financial 4.7 24/08/2009 10MMM 4.63 3.81 101.58 101.58 0.01 -0.08 1.77 30

SDBC 2.66 12/30/10 SDBC Financial 2.66 30/12/2010 20MMM 2.78 4.15 95.54 95.63 0.05 -0.18 2.95 58

SDBC 3.63 10/26/12 SDBC Financial 3.63 26/10/2012 10MMM 3.76 4.42 96.48 96.48 0.03 -0.07 4.34 66

SDBC3 1/2 04/16/14 SDBC Financial 35 16/04/2014 80MM 3.67 4.33 95.36 95.36 0.63 0.89 5.59 22 NAZIA
SDBC 5.48 01/06/20 SDBC Financial 5.48 06/01/2020 20MMM 5.01 4.47 109.39 109.39 0.91 1.54 8.66 8

SDBC 3.8 10/30/36 SDBC Financial 38 30/10/2036 23.8MMM 425 4.46 89.32 89.32 0.85 181 16.46 12

MEXICO

AMXLMM 4 1/8 03/09 AMXLMM Communications 4.125 01/03/2009 497.75MM 4.18 5.09 98.63 98.78 -0.02 -0.07 1.33 108

3 okT6ps 2007 . Crp. 36/38



U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

Security Name Ticker Industry Sector Cpn Maturity Amt Outstanding  YId Cur Mid YIT\iALtm Px Bid Px Ask  Chg Net 1d thget '\[/)ll:; Q?[Jj YSAp?e\:(;j Rating (S&P/Moody's/Fitch)
AMXLMM 5 3/4 01/15 AMXLMM  Communications 5.75 15/01/2015 500MM 5.74 573 100.10 100.10  #N/AN.A. 0.01 5.80 120
PEMEX 6 1/8 08/08 PEMEX Energy 6.125 15/08/2008 716.258MM 6.09 5.33 100.54 100.74 0.03 0.05 0.81 128
PEMEX 7 7/8 02/09 PEMEX Energy 7.875 01/02/2009 995.449MM 7.62 5.19 103.25 103.44 0.01 -0.02 122 118 A-/BaallA-
PEMEX 7 7/8 02/09 PEMEX Energy 7.875 01/02/2009 975.308MM 7.58 478 103.88 103.88 -0.04 -0.09 123 81
UKRAINE
EXIMUK 7 3/4 09/09 EXIMUK Government 7.75 23/09/2009 250000000 7.68 7.26 100.65 101.10 -0.03 -0.08 1.78 318 -/Ba2/BB-
OKST 10 3/8 08/09 OKST Communications 10.375 17/08/2009 266420000  #N/AN.A.  #N/AN.A. #NANA.  #NIANA.  #NJANA. #N/ANA. #N/ANA.  #NIANA. BB/Bad-
OKST7 3/4 04/27/12 OKST Communications 7.75 2710412012 175000000  #N/AN.A.  #N/AN.A. #NJANA.  #N/ANA.  #NJANA. #N/ANA. #N/ANA.  #NANA.
KAZAKHSTAN
BTAS7 7/8 06/02/10 BTAS Financial 7.875 02/06/2010 600MM 8.34 10.33 94.17 94.67 0.01 -0.76 2.25 623
BTAS 8 03/24/14 BTAS Financial 8 24/03/2014 400MM 9.19 10.85 86.80 87.22 -0.03 -1.52 478 7 BB/Baal/BB+
BTASS8 1/2 02/10/15 BTAS Financial 85 10/02/2015 350MM 9.67 10.93 87.67 88.17 -0.04 -2.28 511 8
BTASS8 1/4 01/22/37 BTAS Financial 8.25 22/01/2037 1IMMM 10.08 10.21 81.59 82.09 -0.03 -2.06 931 55
TCOKZ 6.124 11/14 TCOKZ Energy 6.124 15/11/2014 LIMMM  #N/ANA. #N/ANA. #N/ANA.  #N/ANA.  #NJANA. #N/ANA. #N/ANA.  #NANA. -/Baa3/BBB-
ATFBP 8 7/8 11/09 ATFBP Financial 8.875 09/11/2009 200MM 8.79 8.35 100.75 101.22 -0.03 -0.63 1.81 103
ATFBP 8 1/8 10/10 ATFBP Financial 8.125 28/10/2010 200MM 8.19 8.43 98.93 99.43 -0.01 0.00 2.56 433
ATFBP 9 1/4 04/12 ATFBP Financial 9.25 12/04/2012 200MM 9.05 8.66 101.92 102.42 -0.03 -0.57 3.48 451 B+/BallBB-
ATFBP 9 05/11/16 ATFBP Financial 9 11/05/2016 350MM 8.94 8.89 100.40 100.90 -0.05 -0.81 5.70 -4
VENEZUELA
PETROZ 7.63 04/09 PETROZ Energy 7.63 01/04/2009 99.705MM  #N/AN.A. #N/AN.A. #N/ANA.  #N/ANA. #NJANA. #N/ANA. #N/ANA.  #N/ANA.
PETROZ 8.22 04/17 PETROZ Energy 8.22 01/04/2017 625MM 8.10 7.99 101.28 101.78 0.03 -0.34 6.51 331 B/B1/CCC
PETROZ 8.37 10/22 PETROZ Energy 8.37 01/10/2022 75MM  #N/ANA.  #N/AN.A. #N/AN.A.  #N/ANA.  #N/ANA. #NJANA. #N/ANA.  #N/ANA.
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