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B3rNAL HA PbIHOK

Makpo3akoHOMMKa

Non farm payrolls nyywe oxupanmin. Yucno paboumx mect B CLUA B okTAOpe
yBenuuMnoch Ha 166 Thic., B TO BPEMS Kak aHanuTUKM OXuganu pocTa nokasatens B
cpeaHeM Ha 85 Tbic. CornacHo NepecMOTPEHHbBIM AaHHbIM, B CEHTAOpE Yncno pabounx
mect B CLUA Bbipocno Ha 96 ThiC., Toraa kak paHee coobuianock 06 yenuyenum Ha 110

Tbic. BespaboTua B cTpaHe B OKTAGpe ocTanach Ha ypoBHe 4.7%, 4TO COBMano ¢

OXMAAHMSMM 3KCTIEpTOB. HECMOTPS Ha NEPECMOTP CTATUCTUKW MO CO3LaHHBIM HOBBIM
pabounm mecTam 3a CeHTSOpb AaHHbIE C pbiHKa TpyAa NO-NPEXHEMY CBUAETENbCTBYIOT
0 BECbMA MPOYHbIX MO3NLMSX, 3aHUMaEMbIX UM. YBENUYEHME HalMa 1 poCT 3apaboTHbIX
nnat, no BCEA BWAOMMOCTW, CTaHYT OCHOBHbIMW (DakTOpamu, KOTOpble MO3BONAT
yaepxatb B MOMOXWUTENbHOA 30HE Temmbl pocTa noTpebuTenbckMx —pacxomos,
HVUBENVPOBAB TEM CaMblM HeraTuBHble 3ddeKTbl, KOTOpble OKa3biBaeT Ha
amepuKaHckux noTpebuteneil KPU3NC Ha poiHke HeaBXMMOCTU. Yucno pabounx MecT B
ccepe ycnyr CLIA B oktsbpe yBenuumnocs Ha 190 Teic. nocne pocTa Ha 127 Tbic.
MecsileM paHee, B PO3HWYHOM TOProBne — CHW3unocb Ha 21.5 Toic. (B ceHTsibpe
cokpaTunock Ha 12.3 Thic.). CpeaHss novacosast onnata Tpyaa Beipocna B CLUA Ha
0.2% no cpaBHEHMIO C CeHTSbpeM 1 Ha 3.8% OTHOCUTENBHO OKTSBPS MPOLLIOro roja.

AHanMUTMKX NPOrHO3MPOBANK YBENMYEHNE STUX NOKa3aTenel CoOTBETCTBEHHO Ha 0.3% u

4%. B uenom, pbiHOK ceityac B Gonbluen CTeneHn CGoKycpoBaH Ha pacluMpeHun
Kpuanuca Ha pblHKe HEeABWXMMOCTM W MNOTEKW: NOCTynaloLume COOBLIeHNs O CnnucaHnm
yObITKOB HaHKaMW NOATBEPKAAIT MHEHME [EHEXHbIX BNacTen 0 TOM, YTO 3nopus oT
pesynbtatos B Il kBaptane MoxeT ObiTb npexaespemeHHon, u B IV keapTane
amepuKaHcKasi 3KOHOMWKA MOXET CTOSKHYTLCA elle C LenbiM psgoM "BbI30BOB" €O
CTOPOHbI NPOBNEMHOTO CEKTOPa HEABKMMOCTY.

BasoBble aKkTVBbI

KasHaueiickne obssatensctea CLUA B NATHULY BO3OGHOBMMW panm, CHW3WBLUMCH B

JoXofHocTH Ha 3-8 6.n. Heratue oT yGbiTkoB Citigroup 3acTaBun MHBECTOPOB BHOBb

"Bexarb" B 3allUTHbIe aKTUBbI, NPU 3TOM Hanbonee arpeccrBHbl€ NOKYNKM OTMeYanucb
B 2-neTHNX obsizatenscreax. K TOMY Xe CTatuUCTuKa, 0I'Iy6]'II/IKOBaHHaFI 3a nocnegHue

[Ba [Hs, OKasanacb AOBOMbHO CWBHOWM, YTO CTaBMT NOL COMHEHWe AanbHeiilee

cHuxeHue ctaBkn OPC. JoxoaHocTb 10-neTHux obsizatenbctB cocTasnset 4.31%, 2-
neTHUX — Ao 3.68%.

Pa3su BalOLLNeca pbIHKA

CHwxeHue CTaBOK pbiHKa 6a30BbIX aKTWBOB W NPOAAXN Ha (HOHAOBbLIX NNOLLAAKaX BHOBb
NPUBENN K CHKEHWIO "anneTuTa" MHBECTOPOB K PUCKY. B TO xe Bpems B gonrax cTpaH
NatHuckon Amepuku Ha3pen noBoA ANS CNeKynsTUBHOM ukcauum npubbinei, rae v
MPOM3OLLNIO OCHOBHOE paclumpeHue cnpagoB. CermMeHT poccuickux espoobrnuraumi
BbIMMAANT cTabunbHee BonbwmHcTBa EM. Bonpekn yeenuuenuto cnpsga EMBI+ go
208(+10) 6.n. cnpag Poccusi'30 cocrasnsiet 136(-2) 6.1.

PbiHOK pybneBbix obnurauuit

JlokanbHbI  JONMOBOM  PbIHOK  BbIFNAANT cTabunbHbIM HECMOTPS Ha HeraTWBHbIA

BHELLHMIA (hoH. KOHBIOHKTYPA BHYTPEHHENO AEHEKHOMO PhlHKa OCTAETCS HampsKEHHO,
0fHaKO POCT LieH GONbLUMHCTBA MUKBUAHBLIX BbIMYCKOB HA MUHYBLUEH Hegene, BUAUMO,
ObIn BbI3BaH NPUTOKOM KanuTana HepeanaeHToB (nodpobHee Ha cmp. 2).
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NIOKANbHbIN JONTOBOW PbIHOK

NuksngHocTb 1 CTaBku

Pybresas nWKBMOHOCTb CErogHs YTPOM MPOAOIKMNMA BOCCTaHOBMEHWE, COCTaBUB
603.7(+11.4) mnpg py6. OcraTkm Ha kopcyetax U fenosutax 6aHkos B LI Bbipocnm o
498.9(+7.2) mnpg py6. n 104.8(+4.2) mnpg pyb. cootBeTcTBEHHO. CTaBKM AEHEXHOrO
pblHKa B NATHWUY cocTaensanu 6.5-7.5% no opgHoaHesHbiM MBK, a Ha cerogHsiuHee
OTKpbITHE CTaBka overnight He npesbiwaeT 7%. MoTpebHocTb 6aHKOB B NMUKBMOHOCTY Takke
NocTeneHHo cokpaluaetcs, obbem onepaumit PEMO LIB cokpatuncs ¢ 200 mnpa py6. 8o
150 mnpa py6. BoccTaHoBneHWe AEHEXHOTO pbiHKA [OMKHO NMPOAOMKMTLCSH, OAHAKO Ha
CKOPOE CHIKEHWE CTaBOK HafesTbCa He MPUXOAUTCS — NOTPEBHOCTb B NUKBUAHOCTU BCE
elye BbICOKa, K TOMY e POCT NPUBNEKATENbHOCT MHCTPYMEHTOB pedHaHCMPOBaHUS B
LIB MmoxeT Hagomnro "3aMoposuTL" CTaBkM Ha ypoBHe 5-7%.

Crasku LIBOR B noHeaenbHUK NpakTuieckn He uameHunucs. IM LIBOR coctasun 4.67%,
3M LIBOR - 4.88%, 12M LIBOR - 4.60%. [uHamuka poccuickux NDF coxpaHset
BONATUMBLHOCTb Ha KOPOTKOM KOHLie KPUBOW, rAe CTaBKW CHWU3MAUCHL C 6% HakaHyHe Ao 1-
3%. bonee AoONrocpoYHbIN CErMeHT CTabuneH, 30ech CTaBkW He NpeBbILatoT 6%.

WHBeCTULMM: POKYC Ha NUKBUMOHOCTb

NokanbHbIi AONTOBOM PbIHOK HA MWHYBLUEN Hefene nokasan pPocT MpaKkTUYecku Mo BCEM
OeHumapKkam, HECMOTPSI Ha COXPaHSIOLLYIOCS HaMpshKEHHON OBCTAHOBKY Ha [EHEXHOM
pbiHKe. B cekTope rocyaapCTBEHHbIX BbIMYCKOB OCHOBHOW CMPOC KOHLEHTPUpOBArcs B
panbHux O®3. Nlugepom pocTa 3a Hegento cran Bbinyck 46020, LeHa KOTOpOro Beipocna
Ha 73 n.n., ocTanbHble bymaru ¢ norawenvem B 2018-2012 rr. nogpocnu Ha 20-45 n.n. B
“thuikax" Takke AOMMHMpOBamu mokynku. BomHa cnpoca nmpownack no BCeMy ChekTpy
Bbinyckos Masnpoma, JIYKOWNa v PX[. LieHbl 3aeck BbIpocii B cpeaHem Ha 30-70 ..

B ycnosusix coxpaHstowerocs feduuynta B pybnesoit NUKBUAHOCTU POCT PbiHKa, BUAWUMO,
Obin BbI3BaH MPUTOKOM KanuTana HepesuaeHTOB. HeBbICOKWE Ha MPOTSXEHWM Heaenm
ctaBkn pybnesbix NDF Takke noATBEPXKOAOT POCT MPUBREKATENBHOCTM pPybrneBbIX
aKTMBOB. BHyTpeHHWe WHBECTOPbI MOCTEMEHHO BOCCTAHABMMBAIOTCA OT Nepuoaa OCTporo
geduuuta B pybnsx. CTaBKM [OEHEXHOrO pblHKA OCTAKTCA BbICOKMMU (6-7% no
opHoaHeBHbIM MBK) 1 no-npexHemy npesbilLaioT CpeaHtolo ctasky no caenkam PEMO LB
(6-6.3%). Mexgy Tem nOTpebBHOCTb B NUKBMAHOCTM MOCTENEHHO ocrnabnsetcs, obbem
caenok PEMO LB chuanncs ¢ 200 mnpg, pyb. go 150 mnpg pyo.

Ha TekyLLelt Heaene cknaabiBaeTcs HeonpeaeneHHas cUTyauus s NokansHoro peiHka. C
OfIHOW CTOpOHbI, cTaBku pybnesbix NDF ocraiotca B npepenax 1-3%, 4To [OMKHO
cnoco6CcTBOBaTL AarnbHENIEMY MPUTOKY WHOCTPAHHOTO kanutana Ha pbiHOK. OpHako
BO3MOXHOE BOCCTAHOBMEHWE Ha (HOHAOBLIX Nnolaakax OyAeT ConpsikeHo C BbIBOAOM
CPeLCTB U3 POCCUICKOrO PbIHKA, @ K KOPPEKLIMOHHOMY ABMXEHWIO MOTYT MPUCOEAUHNTLCS Y
BHYTPEHHWE WHBECTOpLl. Tem 6omee, YTO TekyllMe LiEHOBblE YPOBHW B GOMbLIMHCTBE
Ka4yeCTBEHHbIX BbiMyCckOB 6yayT NPOBOLMPOBaTh (huKCaLWO MpUObLINEN.

MHBecTUUMM: hOKYC Ha AOXOAHOCTb

BbICOKOAOXOAHbIN CETMEHT pbiHKa OCTAEeTCA B TEHM, Toraa kak B beHumapkax Habniogaetcs
LieHoBoi pocT. Cnpoc Ha BbIMYCKM BTOPOTO YPOBHSI OCTAETCH HEBLICOKAM, OfHAKO
TOYeYHble cAenku B dmHaHcoBom cektope (Metpokommepl, PeHeccanc Kanutan, BaHk
Cankr MeTepbypr, MocobnTpacTHEBCT) NpUBENK B 3HAUMTENBHOMY POCTY LieH. Bbinycku
Hanbonee "npobnemHbix" 6aHkoB — XK®, Pycckuit CtaHgapt n YPCA — npaktiyecku
OCTanuCb Ha Tex e YPOBHS, a MHTEPEC K HUM CHU3WNCS. MpoxoanBLuNe Ha npoLeaLe
Hedene odepTbl MOATBEPKOAIT HEXenaHWe WHBECTOPOB MATW HAa PUCK. OMUTEHTaM B
pamkax odepTbl npuwwnock BbikynuTb 60-75% oT obbema Boinycka. Ha Tekywwiei Hegene
nponget 2 oceptbl (CnasuHeBcTbaHk 2 u XunCoulnoteka ®uHaHC 1), SMUTEHTBI STUX
BbINYCKOB HE YBEMWYMUMM KYNOHbI nocne odepThbl, YTO, BEPOATHO, Takke CTaHET NOBOAOM
ANs NpeAbABNEHNs 3HauMTensHOro obbema Gymar K Bbikyny.

B cermeHTe BbIMyCKOB  3MEKTPOSHEPrETMYECKMX  KOMMAHMA  Takke  MOSBUIUCH
VHBECTULMOHHbIE naew. NTnaepom LieHOBOrO pocTa cpeau reHepaumu ctan seinyck ONK 5
(+30 n.n. 3a Hegent), oo aToro Bymara ToproBanach Ha ypoBHe goxogHocTu ¢ TIK-10.
Brinyck OTK-6 npogomxaeT Toproathest “AelueBo”. bymara uMeeT noTeHumMan CHUKeHUs
poxopHocTy ewe Ha 30-40 n.n., a ero cnpaa Kk kpuson PCK oueHnBaem Ha yposre 95 6.1
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

Py6nesble obnuraumy. Mepabii "aLwenoH".
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

Py6nesble obnuraumun. MyHuumnansHbie n CybdenepansHbie BbinycKu.
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

Py6nesble obnuraumun. baxku n mHaHehI.
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

PyGnesble obnurauuyi. TONNnBO 1 3HepreTHka.
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

PyGnesble o6nurawym. MpoMbILLNEHHOCTb.
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

Py6nesble obnuraumu. Toprosns.
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

Py6nesble obnuraumv. Metannyprus.
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

PyGnesble obnurauum. TenekoMMyHUKaLmMn, Meaua, TpaHeropT.

14.00
@ K[ Asna ®uHaHC

@ And @ MMK TpaHchuHaHe

13.50

13.00

12.50

@ TpaHcaapo
12.00 4 P

11.50

o [013itp 2
11.00 Wctnaiin 2
°
@Yctb-lyra
10.50

10.00

9.50

lOxTenexom 4

9.00 L4 ®
[NanbcBsab 2

8.50 ® |OxTenexom 3
BonraTenexom 4
eHTpTENnEKOM 5
8.00 Uentp S ° @ ypci7 ® BonraTenekom 3
YPCU 6
® BonraTenekom 2 °
LleHTpTenekom 4
7.50 Py
CubupbTenekom 5
YPCW 5 O\MITC5
7.00 X0 6
OPX[ 3 ¢ y
° PXO 7
650 PR Qo3
6.00
° MrTC 4
Mod. Duration
5.50
5.00 - T T T T
0 1 2 S :
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

PyGnesble obnurauum. Nerkas v nuwiesas NPOMbILLEHHOCTb.

17.50

17.00 @ Pycckue macna

°
16.50 Maxees
16.00

15.50
Boxckas TekcTunbHas

15.00 o

o
@ OpKoH npoaykT Pycckuit Tekcunb 3

@ Pycoxuit TekcTunes 2
14.50

14.00
@ ArpoxonauHr

13.50 Kapat 2

)
13.00 o ® Mdizrnenn dyn,
Cnaprak TQ 30K0 2 ® AnapywikinH 2
12.50
12.00
bIMOB
11.50 Hosble QE’SQWSP@ %

11.00
® Tanocto 2
10.50

10.00

[ ]
950 Ouakoso 2
@3epHoBast kom. HacTiowa

9.00 L
Yepkm3oso ® 10w
CaH Uigepbpio 2
850 ¥ ° ® AntaH

8.00 MapHac 2

750 e Bantuka

7.00

6.50
.BBJ] 2

6.00

5.50 Mod. Duration

5.00 T T
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

Py6nesble obnuraumm. flec 1 cenbckoe Xo3sicTBO.

3

17.00

16.50

16.00

15.50

15.00

14.50

14.00

13.50

13.00

12.50

12.00

11.50

11.00

10.50

10.00

9.50

9.00

8.50

8.00

7.50

7.00

6.50

6.00

5.50

5.00 -

Arpuka
d ®0oro2
Apkaga 3
o
Apkapga 2

Apkapa 1
o " .MocCenbﬂpOM

° Paarynsit 2

°
MenbH. Kom6.

@ Pasrynan 3

@ ArpoxonauHr

o
ConpyxecTeo

Mod. Duration
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

Py6nesble obnurauun. CTpoutensCcTao.

3

15.00

14.50

14.00

13.50

13.00

12.50

12.00

11.50

11.00

10.50

10.00

9.50

9.00

8.50

8.00

7.50

7.00

6.50

6.00

5.50

5.00 -

b PUlpynn

@ AnamanT 1

O ancras nonvHa 3

LYH 2

Whterpa 1
JICP Wnesct b

ncPe o

°
Mupakc 1. I'nasMocCrpoit 2

NUK'S

)
CrpoitTpaHclaa

eJICP

Mupakc 2

.Aaamam 2

g M-Wnpyctpust

Mod. Duration
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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 23/01/2008 20/01/2010 103.17 103.01 0.04 6.03 / - 1.94

003 25058 40,655 630  30/01/2008 30/04/2008 100.71 100.25 -0.10 539 /- 0.46

003 25059 40,821 610  23/01/2008 19/01/2011 100.20 100.10 -0.05 -0.47 0.50 6.19 / - 2.76

003 25060 40,734 580  30/01/2008 29/04/2009 99.90 99.87 -0.02 0.30 6.01 /- 1.35

003 25061 37,926 580  07/11/2007 05/05/2010 99.60 99.30 0.00 0.10 6.18 / - 2.18

003 26198 42,117 600  03/11/2008 02/11/2012 98.83 98.70 0.07 0.12 -0.54 6.30 / - 4.19

003 26199 39,991 610  16/01/2008 11/07/2012 99.95 99.65 0.00 0.05 6.29 / - 3.85

003 27026 16,000 700  12/12/2007 11/03/2009 101.40 100.00 584 /- 1.22

003 46001 60,000 1000 12/12/2007 10/09/2008 102.90 102.76 0.07 017 6.69 /- 0.76

003 46002 62,000 900  13/02/2008 08/08/2012 109.05 108.90 -0.03 6.29 / - 373

003 46003 37,298 1000  16/01/2008 14/07/2010 108.80 108.65 0.17 651 / - 2.23

003 46012 40,000 121 01/10/2008 05/09/2029 71.38 71.38 0.01 -0.17 2.11 6.82 /- 13.61

003 46014 58,290 900  12/03/2008 29/08/2018 108.50 108.25 -0.13 0.28 0.58 657 / - 7.03

003 46017 79,995 850  14/11/2007 03/08/2016 106.20 106.10 0.00 -0.05 6.30 / - 6.06

003 46018 125,068 900  12/12/2007 24/11/2021 111.15 111.06 -0.05 0.21 0.48 6.43 / - 8.19

003 46020 79,057 690  13/02/2008 06/02/2036 102.50 102.47 -0.07 0.33 0.87 6.81 /- 11.84

003 46021 49,866 750  20/02/2008 08/08/2018 100.10 99.80 0.00 0.15 6.34 / - 7.21

Mockea

Mocksa 29 5,000 10.00  05/12/2007 05/06/2008 102.35 102.05 6.16 / - 0.53 56
Mocksa 36 4,000 10.00  16/12/2007 16/12/2008 - #NIANA. | #N/ANA. |-

Mocksa 38 5,000 10.00  26/12/2007 26/12/2010 112.75 110.00 - 6.06 / - 257 -10
Mocksa 39 5,000 10.00 21/01/2008 21/07/2014 109.40 109.40 0.00 -0.18 6.35 / - 4.88 4
Mocksa 41 3,378 10.00 30/01/2008 30/07/2010 106.15 106.15 0.00 6.18 / - 2.29 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 109.50 109.50 0.00 0.36 6.38 / - 5.36 3
Mocksa 47 10,000 10.00 28/01/2008 28/04/2009 104.80 104.80 0.00 571 /- 1.32 -14
MyHuyunanbHblie u cy6gppedepanbHble

AcTpaxaHb 500 9.50 13/03/2008 17/12/2009 99.50 99.50 10.01 / - 1.76 382
BatukopToctaH 5 1,000 8.02 07/11/2007 04/11/2009 - - - - #NJANA. [ #NJANA. |-

Benoropoackas 06n. 2 320 13.50 29/04/2008 29/04/2008 102.65 102.65 0.00 7.90 /- 0.44

Benoropoackas o6n. 3 2,000 8.38 15/11/2007 10/11/2010 100.10 100.10 0.00 8.61 / - 244

Benoropoackas o6n. 4 1,020 7.88 23/01/2008 19/10/2011 98.91 98.91 0.00 8.46 / - 3.16 218
Bonrorpap 1 450 9.20 17/01/2008 17/07/2008 100.50 100.50 0.00 8.72 [ - 0.63 300
Bonrorpap 2 600 9.65 20/12/2007 21/12/2009 102.50 102.50 8.25 / - 178 214
Bonrorpapckas o6n. 253 550 8.10 21/11/2007 19/05/2010 100.30 99.70 8.26 / - 2.09 209
Bonrorpapckas o6n. 261 700 11.00 20/12/2007 17/06/2010 102.50 102.00 - 0.25 8.44 | - 0.94

Bonrorpapckas o6n. 351 600 10.99 - 11/06/2009 102.23 101.80 -0.08 - -

BopoHexckasi obn. 1 600 13.00 15/12/2007 15/12/2007 100.80 100.57 -0.02 -0.18 6.61 / - 0.10 116
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

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. 2 500 12.00 17/12/2007 18/06/2009 105.93 105.50 -0.12 831 /- 1.35 232
BopoHexckasi obn. 3 500 10.25 31/12/2007 27/06/2011 106.00 104.40 0.20 8.73 I - 281 230
WkpyTckas obn. 312 900 7.50 23/04/2008 23/10/2008 100.30 99.70 - -0.03 0.30 7.64 | - 0.88 193
WpkyTckas obn. 311 1,500 9.00 20/12/2007 17/12/2009 100.28 100.28 0.00 -0.12 - 8.61 / - 178 269
MpkyTckas obn. 313 3,000 7.75 28/11/2007 24/11/2010 99.50 98.60 -0.10 -0.25 8.15 / - 1.32 -265
WpkyTckas obn. 314 1,200 8.25 23/01/2008 26/05/2010 99.50 99.50 0.00 0.00 8.13 /- 1.32

KasaHb 3 2,300 9.32 28/11/2007 29/08/2009 100.80 100.80 0.00 0.01 7.74 | - 1.56 171
Kanyxckas o6n. 1 300 9.00 24/12/2007 24/12/2007 100.50 100.50 0.00 511 /- 0.13 -30
Kanyxckas o6n. 2 1,300 8.60 03/12/2007 29/08/2011 101.20 100.80 843 / - 3.00 216
Kapenus 500 8.15 10/12/2007 02/06/2010 - - - #NJANA. [ #NJANA. |-

Kuposckas o6n. 1 400 8.39 21/12/2007 22/12/2008 100.65 100.00 0.31 784 |- 0.57 241
Kuposckas 06n. 2 600 8.45 27/12/2007 24/09/2009 100.55 99.90 0.31 8.58 / - 161 256
Knuuckuit p-H 2 300 9.75 15/11/2007 13/11/2008 100.50 100.50 - 9.44 | - 0.87 358
Komun 5 500 13.00 24/12/2007 24/12/2007 100.98 100.80 -0.01 6.25 / - 0.13 80
Komn 6 700 12.50 14/04/2008 14/10/2010 110.15 110.15 0.00 0.15 - 7.5 [ - 2.38 156
Komn 7 1,000 10.00 23/11/2007 22/11/2013 107.00 105.10 5.60 7.64 | - 4.30 130
Komn 8 1,000 9.00 05/03/2008 03/12/2015 103.98 103.98 0.00 7.16 9.98 6.48 / - 5.40

Koctpomckas o6r. 4 800 11.00 11/12/2007 11/03/2008 101.06 100.95 - -0.02 8.24 | - 0.31 269
KpacHosipck 5 1,000 7.50 18/04/2008 18/10/2008 100.50 99.70 0.15 0.10 752 [ - 0.87 176
KpacHosipckuii kpait 3 3,000 6.00 02/04/2008 01/10/2008 99.33 99.05 - 0.09 0.59 7.05 / - 0.83 133
KypraHckasi o6n. 500 9.25 17/12/2007 17/12/2009 99.80 99.80 0.00 -0.15 0.80 9.69 / - 175 351
JleHuHrpagckasi obn. 2 800 14.01 12/12/2007 08/12/2010 117.98 117.98 0.00 -0.31 - 753 [ - 2.36 133
JleHuHrpagckasi o6n. 3 1,300 12.50 14/12/2007 05/12/2014 126.81 126.81 0.00 -8.83 7.34 | - 4.66 99
TNunevkas 06n. 4 1,500 795  22/01/2008 19/07/2011 101.00 100.55 051 785 /- 2.98 160
MarapaH 450 11.00  17/12/2007 15/09/2008 101.00 101.00 - 10.13 / - 0.75 429
Mapwit 3n 500 825  22/11/2007 23/05/2009 99.10 99.10 - 0.00 9.18 / - 1.32 318
Mockosckas 061, 4 9,600 11.00  22/01/2008 21/04/2009 106.60 106.60 0.00 0.30 - 6.37 / - 1.28 50
Mockosckas 0611. 5 12,000 1000 01/04/2008 30/03/2010 107.00 107.00 0.00 0.01 0.82 6.90 /- 2.04 80
Mockosckas 0611. 6 12,000 900  22/04/2008 19/04/2011 106.40 106.40 0.00 0.05 117 7.00 / - 2.85 80
Mockosckas 0611, 7 16,000 800  23/04/2008 16/04/2014 105.40 105.40 0.00 055 247 7.07 /- 484 74
Huxeropogckasi o61. 2 2,500 999  03/05/2008 02/11/2008 102.00 102.00 0.00 734 | - 0.72 188
Huxeropogckasi o6n. 3 2,000 845  24/04/2008 20/10/2011 102.35 102.35 0.00 - 753 /- 321 124
HoBocu6mpek 3 1,000 1200  12/01/2008 14/07/2009 107.89 107.31 - 0.15 1.10 7.25 /- 1.43 129
HoBocu6mpck 4 1,500 860  25/12/2007 24/06/2010 101.00 101.00 0.00 - 1.10 8.29 /- 2.18 211
HoBocu6upcxast o61. 2 2,000 1330 29/11/2007 29/11/2007 100.49 100.49 0.00 -0.02 -0.31 550 / - 0.06 8
HoBocu6upcxast o61. 3 2,500 850  18/12/2007 15/12/2009 100.80 100.80 0.00 0.15 0.60 760 / - 1.81 153
HoruHck 2 500 1025  22/02/2008 21/08/2009 - #NIANA. | #NIANA. |-

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

MeHaeHckast 061, 800 945  13/01/2008 13/10/2009 102.95 102.95 - 8.00 / - 1.65 156
Camapckasi 061, 2 2,000 6.82  13/12/2007 09/09/2010 98.75 98.75 0.00 751 /- 2.40 133
Camapckasi o61. 3 4,500 760 15/11/2007 11/08/2011 101.56 101.56 0.00 732 /- 3.04 109
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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
MyHuyunanbHble u cy6gpedepanbHble

Caxa (Akytns) 3 560 12.00 18/12/2007 17/06/2008 102.80 102.45 - 0.50 779 [ - 0.55 213
Caxa (Akytns) 6 2,000 10.00 15/11/2007 13/05/2010 105.00 105.00 0.00 0.00 8.02 / - 2.05 133
Caxa (Akytus) 7 2,500 7.95 17/01/2008 11/04/2013 101.85 101.35 0.25 -0.75 781 /- 4.14 145
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 0.00 8.55 / - 0.94

Tomck 300 12.00 22/11/2007 22/11/2007 - #NJANA. [ #NIANA. |-

Tomckas 06n. 2 600 10.00 #N/AN Ap 13/10/2007 - #NIANA. | #NIANA. |-

Tomckas 06n. 3 900 8.00 09/11/2007 09/11/2009 - #NJANA. [ #NIANA. |-

Tomckas 06n. 4 1,001 8.00 26/12/2007 26/12/2011 - - - #NJANA. [ #NJANA. |-

Tynbckasi 06n. 1,500 8.50 27/12/2007 28/06/2009 101.90 101.90 0.00 0.40 0.55 7.46 | - 143 150
Yamyptus 1,000 8.20 27/12/2007 27/12/2008 100.87 99.70 8.07 / - 1.01 224
Ya 4 500 10.03 04/12/2007 03/06/2008 101.45 101.15 -0.15 780 /- 0.51 215
Ypa 5 500 8.40 21/12/2007 18/12/2009 101.25 100.75 8.03 / - 179 192
Xabaposck 6 1,000 8.00 24/11/2007 24/11/2009 100.18 100.18 0.00 0.08 731 /- 175 198
XMAO 5 3,000 12.00 26/11/2007 27/05/2008 103.85 102.56 - 6.13 / - 0.50

Yysaiums 4 750 12.33 27/03/2008 27/03/2009 105.80 105.80 0.00 0.16 7.98 /- 121 208
Yysawms 5 1,000 7.85 05/12/2007 05/06/2011 102.40 100.00 1.30 7.60 /- 2.89 137
fApocnasnb 400 9.00 18/12/2007 17/12/2009 99.89 98.86 - -0.08 942 | - 1.36 232
fApocnasckas 061, 4 1,000 10.50 24/11/2007 26/05/2009 104.21 104.21 0.00 739 /- 1.32 146
fApocnasckas 06r1. 5 500 7.75 30/12/2007 30/12/2008 99.95 99.95 0.00 - 7711 - 1.02 189
fApocnasckas 06r1. 6 2,000 7.75 22/04/2008 19/04/2011 99.30 99.05 0.23 754 | - 2.88 161
fApocnasckas 06r. 7 2,000 8.50 01/01/2008 30/03/2010 100.40 100.40 0.00 0.31 0.65 7.56 /- 2.04 150
Tonnueo u sHepeemuka

Anbsrc HK 3,000 892  19/03/2008 16/09/2009 14/09/2011 99.49 99.49 0.00 0.00 1.00 470 1 9.43 159 333
ACIN3K 1,500 12.00  02/01/2008 01/10/2008 31/03/2010 100.00 100.00 - - 4.76 | 12.54 0.77 659
BaLukupaHepro 3 1,500 830  25/12/2007 19/03/2009 09/03/2011 99.75 99.75 0.00 -0.20 3.65 / 8.77 1.19 273
laanpom A4 5,000 822 13/02/2008 10/02/2010 103.22 103.22 0.00 031 0.72 677 / - 1.95 69
raanpom A5 5,000 758  #NIANAp 09/10/2007 - - - - #NJANA. | #NIANA. |-

raanpom A6 5,000 695  07/02/2008 06/08/2009 100.55 100.55 0.00 0.30 0.40 671 /- 155 74
laanpom A7 5,000 679  01/05/2008 29/10/2009 100.20 100.20 0.00 045 6.79 / - 177 75
laanpom A8 5,000 700 01/05/2008 27/10/2011 100.88 100.88 0.00 - 1.18 6.86 / - 331 63
laanpom A9 5,000 723 20/02/2008 12/02/2014 101.90 101.90 0.00 0.45 1.48 697 /- 4.76 64
TuapoOrk 5,000 810  02/01/2008 29/06/2011 102.90 102.90 0.00 0.50 150 731 /- 2.94

713U 3 1,500 1045  18/04/2008 18/04/2008 99.70 99.56 - -0.21 0.13 11.61 / 1161 0.40 583
rT-T3U 4 2,000 1071 05/03/2008 - 02/09/2009 98.95 98.95 -1.65 1.96 291 11.66 / - 150 546
EQCK 1,000 8.74  10/04/2008 08/04/2010 05/04/2012 99.39 99.39 0.00 - 526 1 9.22 2.03 304
Wrepa 2,000 9.75  07/12/2007 07/12/2007 99.98 99.98 0.00 -0.16 0.22 10.03 / 10.03 0.08 442
Kyi6biluesasot 2 2,000 880  07/03/2008 04/03/2011 99.60 99.60 0.00 0.60 - 9.13 /- 267 286
TNewaHepro 2 3,000 854 01/02/2008 27/01/2012 99.59 99.59 0.00 - 159 8.84 / - 3.27 253
TNewarepro 3 3,000 802  23/04/2008 18/04/2012 98.45 98.45 0.00 0.05 155 8.62 /- 351 231
nykoun 2 6,000 725  20/11/2007 17/11/2009 101.60 100.55 0.08 6.78 1 6.78 175 73
nykoun 3 8,000 710 13/12/2007 08/12/2011 101.04 101.04 0.00 054 1.03 692 /- 3.30 68
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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
Tonnueo u 3Hepeemuka

nykoun 4 6,000 740 13/12/2007 - 05/12/2013 102.35 102.35 0.00 0.50 161 7.04 /- 456 72
MocaHepro 1 5,000 754 18/03/2008 15/09/2009 13/09/2011 100.27 100.27 0.00 0.07 0.96 7.20 / 751 1.63 152
MocaHepro 2 5,000 765  28/02/2008 23/02/2012 18/02/2016 100.76 100.76 0.00 0.30 131 4.23 /758 3.44 132
MO3CK 6,000 805  11/03/2008 - 06/09/2011 100.50 100.50 0.00 0.37 2.00 8.05 /- 3.09 179
ork 3 3,000 6.75  14/12/2007 14/1212007 09/12/2011 - - #NIANA. | #NJANA.| -

orK5 5,000 750  03/04/2008 01/10/2009 29/09/2011 99.70 99.70 0.00 0.17 1.10 392 /781 1.67 177
orK 6 5,000 755  24/04/2008 22/04/2010 19/04/2012 99.10 98.90 - 0.70 1.99 4.66 /8.17 211 202
MepMaHepro 1,000 8.15  27/11/2007 25/05/2010 22/05/2012 99.10 99.10 0.00 0.60 5.08 /873 2.09 255
PyccHedTb 7,000 925  14/12/2007 12/12/2008 10/12/2010 89.89 89.89 0.00 -0.50 1.90 7.35 /20.87 0.85 1426
CanasatHedpteOprCutHes 3,000 10.00 13/11/2007 - 10/11/2009 - - - #NJANA. [ #NJANA. |-

CaxaTpanHedrera3 1,500 11.90  05/12/2007 04/06/2008 02/12/2009 100.55 100.55 0.00 0.12 3.14 1 11.15 0.50 537
Cubyp 1,500 770  08/11/2007 05/11/2009 01/11/2012 - - - #NIANA. | #NJANA.| -

TaTaHepro 1,500 965  13/03/2008 - 13/03/2008 100.13 100.13 0.00 0.13 941 /- 0.32 381
K1 4,000 7.75  18/03/2008 16/03/2010 11/03/2014 99.00 99.00 0.00 0.25 3.27 1 8.39 2.01 224
K 4 5,000 760  06/12/2007 04/06/2009 31/05/2012 100.00 98.50 -0.20 294 /827 1.37 231
K6 2,000 740 27/11/2007 26/02/2008 21/02/2012 99.80 99.35 - 0.64 /9.10 0.28 352
K8 3,500 800  15/11/2007 14/05/2009 10/05/2012 99.93 99.25 0.79 2.93 / 8.46 1.30 251
K 10 3,000 760  20/12/2007 - 17/06/2010 99.52 99.02 0.00 0.27 1.95 8.06 / #N/AN Ap|2.18 189
TioMeHb3Hepro 2 2,700 770 03/04/2008 01/04/2010 29/03/2012 99.10 98.00 4.83 /855 2.05 239
Yensibarepro 600 840  15/11/2007 15/05/2008 13/05/2010 - - #NIANA. | #NJANA.| -

OHeprocTpot 1,500 950  23/11/2007 21/11/2008 20/05/2011 99.25 95.18 -0.80 - 3.82 / 12.80 0.88 679
SkyTcKaHepro 2 1,200 859  13/03/2008 12/03/2009 09/03/2012 100.00 97.60 - -1.20 0.30 3.11 /977 1.18 382
OCKE3C 1 5,000 880  18/12/2007 18/12/2007 100.20 100.20 0.00 -0.21 7.03 /- 0.11 157
®CKE3C 2 7,000 8.25 25/12/2007 22/06/2010 103.45 103.15 0.00 6.97 / - 2.20 84
®CKE3C 3 7,000 7.10 14/12/2007 12/12/2008 100.29 100.29 0.00 0.04 0.42 6.93 / - 0.98 115
®CKE3C 4 6,000 7.30 10/04/2008 06/10/2011 101.50 101.20 0.00 7.02 /- 3.24 79
®CKE3C 5 5,000 7.20 04/12/2007 01/12/2009 100.80 100.40 0.00 7.00 /- 1.78 93
Memannypeus

Awmypmertann 1 1,500 9.80 28/02/2008 26/02/2009 100.55 100.55 0.00 0.27 132 9.54 | - 113 360
Awmypwmetann 2 2,000 9.15 29/02/2008 26/02/2010 99.40 99.05 -0.18 9.75 / - 1.92 355
Bernox 1 1,500 9.10 05/12/2007 - 03/06/2009 99.60 99.60 0.00 -0.50 9.59 / - 1.32 356
Bernon 2 2,000 9.25 28/02/2008 27/08/2009 23/02/2012 - - - #NJANA. [ #NIANA.| -

3onoto Cenurpapa 1 500 13.00 26/12/2007 25/06/2008 21/12/2011 100.09 99.00 -0.47 -0.44 221 11417 0.54 821
3onoto Cenuraapa 2 300 14.50 01/01/2008 01/01/2008 28/06/2011 100.00 100.00 - - - 0.62 /15.20 0.13 932
Koke 1 3,000 8.95 17/01/2008 - 16/07/2009 99.85 99.85 0.00 0.10 0.25 9.24 | - 1.44 319
Koxke 2 5,000 8.70 20/03/2008 18/03/2010 15/03/2012 99.10 99.10 0.00 0.50 0.90 5.26 /9.33 1.98 315
MarHeanT 1 1,500 8.25 20/12/2007 18/12/2008 99.45 98.90 - -0.52 9.23 /9.23 0.97 337
MarHeanT 2 5,000 8.20 28/03/2008 23/03/2012 97.98 97.98 0.00 1.27 8.95 / - 3.42 259
MAWP Whesct 2 1,000 10.80 27/11/2007 27/11/2007 99.80 99.80 0.00 0.20 0.23 14.56 | 14.56 0.05 870
MAWP Wresct 3 2,000 11.15 02/04/2008 - 01/04/2009 99.89 98.40 -0.73 - -0.61 12.16 / - 1.19 636
Makew Mpynn 3,000 14.00 13/03/2008 13/03/2008 12/03/2009 98.38 98.38 0.00 -1.60 5.04 1 19.67 0.29 1340
Mert3asoa um. Ceposa 2,000 8.75 29/02/2008 27/02/2009 100.05 100.05 0.00 0.05 1.05 8.88 / - 1.15 296
6 HosGpst 2007 . Crp. 17/38



U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA
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Memannypeus

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 102.20 102.20 0.00 0.42 0.70 372 /759 217 144
HuxHe-TNerckoe 1 550 20/12/2007 18/06/2009 99.99 99.99 - 176 1.07 0.01 /0.01 1.62 -582
HuxHe-TNeHckoe 2 400 12.00  08/01/2008 - 08/07/2008 99.00 99.00 0.00 0.50 0.50 13.80 / 13.80 0.57 783
HOK 400 1230 27/03/2008 25/09/2008 22/09/2011 99.50 99.50 0.00 0.60 3.10 / 13.29 0.76 730
HCMM3 1,000 1.00  19/11/2007 19/05/2008 - - - #NIANA. | #NJANA. |-

OMK 3,000 920  06/12/2007 12/06/2008 101.50 101.50 0.95 6.70 / - 0.54 107
PycAn 3 6,000 720 21/03/2008 21/09/2008 99.48 99.48 0.00 7.96 /- 0.80 221
Cao6oaHbIit Cokon 2 600 1175 22/11/2007 - 22/11/2007 - - #NIANA. | #NJANA. |-

Cao6oaHbIit Cokon 3 1,200 1157 27/11/2007 25/11/2008 24/05/2011 99.90 98.80 - 055 - 3.83 / 12.60 0.87 660
TMK 2 5,000 795  19/02/2008 19/02/2008 15/02/2011 100.16 100.16 0.00 -0.13 0.04 0.66 / 7.45 0.27 193
TMK 3 3,000 760  25/03/2008 24/03/2009 100.54 100.54 0.00 0.66 7.30 /730 1.24 143
Tynavepmet 2 1,000 875  02/12/2007 02/12/2007 - - - #NIANA. | #NJANA. |-

Xaitnenz Fong 750 1275 02/01/2008 - 02/04/2008 99.95 99.95 0.00 0.16 0.20 13.48 / 13.48 0.35 762
yTn3 3,000 950  19/12/2007 18/06/2008 16/06/2010 100.69 100.69 0.00 0.01 0.19 202 /847 055 279
lTpoMbiwneHHOCMb

AsToBas2 3,000 1.00  13/02/2008 13/08/2008 102.90 102.90 - -2.68 / -2.68 0.79 -827
AsToBa33 5,000 770 25/12/2007 22/06/2010 99.89 99.26 -0.26 8.03 / 8.03 2.19 186
AsTonpu6op 500 30/04/2008 29/04/2009 99.91 99.91 0.00 041 0.06 /0.06 1.48 573
Amren 1,200 800  15/11/2007 - 15/11/2007 - - - #NIANA. | #NJANA. |-

ApHect 600 23/04/2008 23/04/2008 29/04/2009 100.00 99.00 - 0.34 /1.09 1.48 -439
BaronMaLu 1 300 1350  20/12/2007 19/06/2008 100.65 100.65 0.00 0.15 -1.35 12.70 / 12.70 0.52 681
BaronMaLu 2 1,000 11.00  19/12/2007 15/12/2010 98.00 97.00 -0.50 314 /- 2.74 -297
BKM 1,000 9.75 05/12/2007 - 04/06/2008 99.90 99.90 0.00 - -0.25 10.15 / 10.15 0.50 440
BMY 1,500 11.00 25/12/2007 25/12/2007 22/12/2009 100.10 99.85 -0.03 0.38 0.71 /1 11.27 0.12 562
BonrabypMaw 600 14.00 09/04/2008 08/10/2008 99.74 99.74 0.00 0.04 14.79 | 1479 0.78 868
BocTokuemeHT 800 12.00 22/11/2007 - 19/11/2009 - - - #NJANA. [ #NIANA. |-

A3 5,000 8.49 12/02/2008 12/02/2008 08/02/2011 100.15 100.15 0.00 0.10 0.42 0.66 / 7.99 0.25 246
TmppoMawCepauc 1,000 9.90 27/11/2007 27/05/2008 24/11/2009 99.75 99.30 1.28 3.00 /11.07 0.48 529
I'C Cyxoro 5,000 7.85 27/03/2008 24/09/2009 26/03/2017 100.00 100.00 2.90 1.68 / 8.00 1.64 195
[Tloporobyx 900 12/12/2007 11/06/2008 - #N/ANA. | #NIANA. |-

ENK 1,000 9.35 03/04/2008 02/10/2008 - - - - #NJANA. [ #NJANA. |-

VxMatw 2 1,000 13.35 18/12/2007 17/06/2008 101.00 99.56 0.98 -0.22 13.21 / 13.21 0.52 729
WkpyT 3 3,250 8.74 20/03/2008 16/09/2010 103.22 103.00 0.26 161 7.65 [ - 2.39 146
MckuTumuemMeHT 2 500 12.50 07/11/2007 - 05/11/2008 - - - #N/AN.A. | #N/AN.A. |-

Kamas 2 1,500 8.45 21/03/2008 19/09/2008 17/09/2010 100.30 99.65 157 2.66 / 8.64 0.79 288
Kuposckuit 3-4 1,500 9.20 26/03/2008 24/09/2008 24/03/2010 99.99 99.99 3.54 1 9.40 0.79 360
KMMNo 1,000 9.30 18/03/2008 16/09/2008 16/03/2010 98.50 98.00 - 434 111.78 0.75 588
KpworenMatu 1 500 9.75 08/01/2008 - 08/07/2008 99.70 99.70 0.00 - 10.61 / 10.61 0.59 481
KpworenMatu 2 1,000 11.20 18/12/2007 17/06/2008 15/12/2009 99.50 99.50 0.00 -0.40 119 3.62 /12.38 0.52 652
JIOMO 3 1,000 12.50 14/03/2008 09/10/2008 05/09/2009 99.25 99.25 0.00 0.25 -0.75 6.48 1 12.70 0.79 281
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MpombiwneHHocmsb

Mapwitckuit HM3 1 800 1110 18/12/2007 - 16/12/2008 100.00 100.00 -0.54 2.00 11.38 / 11.38 0.93 542
Mapwitckuit HM3 2 1,500 1200 20/12/2007 19/06/2008 16/12/2010 99.80 99.80 0.00 254 | 12.67 0.53 680
MeTap GuHaHe 500 1295  13/12/2007 12/06/2008 10/06/2010 99.75 97.35 3.73 1 16.10 0.50 1002
Mur 1 1,000 785  05/12/2007 - 03/06/2009 - - - #NIANA. | #NJANA. |-

Mur 2 3,000 890  11/03/2008 11/03/2008 06/09/2011 100.00 99.00 0.95 / 10.61 0.32 495
Motosun. 3aogb! 1,500 940  24/01/2008 22/01/2009 99.20 99.20 0.00 -0.43 -0.29 10.35 / 10.35 1.04 440
MotopoCtpouTens 800 10.00  20/03/2008 - 19/03/2009 100.00 99.00 10.65 / 10.65 1.18 465
HE Petan 1,000 990  12/12/2007 10/12/2008 09/12/2009 97.25 96.87 0.06 7.00 / 13.25 0.91 719
HukocXvm 2 1,500 1125  15/11/2007 - 20/08/2009 99.00 99.00 0.00 0.41 2.00 12.42 [ 12.42 143 619
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 99.29 99.29 0.00 0.16 1.22 12.49 [ - 1.64 618
HKHX 4 1,500 999  31/03/2008 30/03/2009 26/03/2012 103.00 103.00 0.00 6.00 259 /7.82 1.23 193
Hadpue 2 1,000 1020 19/12/2007 18/06/2008 16/12/2009 99.95 99.50 0.23 3.20 /1091 0.54 513
O3HA 500 10.80  11/12/2007 11/12/2007 08/12/2009 99.90 99.90 0.00 0.90 0.55 / 11.96 0.09 626
OM3 4 900 28/02/2008 - 26/02/2009 - - - #NIANA. | #NJANA. |-

OM35 1,500 880  04/03/2008 01/09/2009 30/08/2011 102.95 101.70 373 /754 159 153
MexaTskMpomMApmaTypa 500 1060  14/11/2007 - 11/11/2009 100.00 100.00 0.00 0.02 - 012 /0.12 1.91 497
MeHonnake 1,500 1125 20/12/2007 19/06/2008 17/12/2009 100.00 99.00 - 167 3.66 / 12.43 0.53 657
nv3 1,200 960  22/01/2008 21/07/2009 99.60 99.10 - 0.24 0.15 455 | 455 155 -135
MpomTpakTop 1 1,500 03/01/2008 - 03/07/2008 99.80 99.80 0.00 0.00 0.70 0.30 /030 0.66 523
MpomTpakTop 2 3,000 10.75  22/04/2008 20/10/2009 18/10/2011 101.38 101.38 0.00 0.38 1.47 5.27 /10.20 1.64 404
PoctBepron 800 930  27/11/2007 - 26/05/2009 100.10 99.95 0.03 033 /033 1.48 331
Pbi6uHCKKaBens 1,000 10.75  04/12/2007 04/03/2008 28/02/2012 100.25 100.25 0.00 0.00 1.05 0.77 1 10.32 0.29 467
CanasarCrekno 1 750 11.60 25/03/2008 25/03/2008 101.50 100.01 - - 9.71 /971 0.36 406
CanasarCrekno 2 1,200 10.50 30/04/2008 28/10/2009 100.00 100.00 0.00 - 0.20 10.77 1 10.77 1.66 458
Cantot JHeprus 3,000 9.80 25/12/2007 251212007 99.95 99.95 0.00 0.05 0.80 10.26 / 10.26 0.12 463
CatypH HMO 1 1,500 8.90 23/03/2008 - 23/03/2008 122.00 100.00 10.23 -17.02 [ -17.02 0.58 -2326
CatypH HMO 2 2,000 9.25 21/03/2008 21/03/2008 20/09/2011 - - - #N/ANA. [ #NJANA.] -

CatypH HMO 3 3,500 8.75 07/12/2007 06/12/2008 06/06/2014 98.74 98.74 0.00 0.06 -0.06 1.72 110.24 0.93 433
Cesepcranb AsTo 1,500 8.00 24/01/2008 21/01/2010 101.00 101.00 0.00 7.63 /763 1.88 153
Ceskabenb 1 500 1250  #N/ANAp 06/10/2007 - - HNIANA. | #NJANA. |-

CeBkabenb 2 1,000 10.50 - 28/11/2008 99.65 99.65 0.00 - /-

CeBkabenb 3 1,500 11.25 01/01/2008 27/03/2012 - #N/ANA. [ #NJANA. |-

Cubmnpckmit LiemeRT 800 13/12/2007 - 12/06/2008 - #N/ANA. [ #NIANA. |-

Cubyp 1,500 7.70 08/11/2007 05/11/2009 01/11/2012 - - - #N/ANA. [ #NJANA.] -

CHX3 1,000 12.00 01/04/2008 29/09/2009 97.70 97.10 - -2.60 14.04 | 14.04 152 769
COK-AsToKOMN. 1,100 12.00 240412008 - 24]04/2008 99.70 99.70 0.00 0.62 2.29 13.06 / 13.06 0.41 720
TAVO 4,000 8.42 13/03/2008 11/09/2008 09/09/2010 97.84 97.55 -0.03 3.49 /11.63 0.74 574
B3 1,000 9.25 2171212007 20/06/2008 18/06/2010 99.64 99.64 0.00 0.34 2.41 /10.07 0.55 432
TeHsop 500 12.20 20/11/2007 20/05/2008 17/11/2009 100.00 98.00 0.00 3.86 / 14.67 0.45 870
TepHa 1 500 1.00 18/12/2007 18/12/2007 16/12/2008 100.50 100.50 -0.34 1-3.26 111 -601
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TepHa 2 1,500 1260  09/11/2007 - 04/11/2011 - - - #NIANA. | #NJANA. |-

TexHoHukomb 1 1,500 10.00  14/11/2007 14/05/2008 11/11/2009 99.40 99.40 0.00 0.20 0.86 2.97 /1152 0.45 574
TexHoHuKomb 2 3,000 970 13/03/2008 10/09/2009 07/03/2012 97.00 96.10 -0.04 0.85 537 /1217 153 595
TpancMaw 1 1,500 1.00  01/12/2007 - 01/12/2007 97.00 97.00 - 57.25 | 57.25 0.04 4545
TpancMaw 2 4,000 860  14/02/2008 12/02/2009 10/02/2011 99.15 99.15 0.00 - 1.05 3.78 1952 111 360
YMMO 2 4,000 950  20/12/2007 19/06/2008 17/12/2009 100.20 100.20 0.00 0.35 1.10 276 /9.34 055 362
YHUKYM 1,000 1250  18/12/2007 18/12/2007 15/12/2009 99.30 99.30 0.00 0.16 - 1.03 / 19.33 0.10 1314
Ypansarox3asop 1 2,000 940  01/04/2008 - 30/09/2008 99.82 99.82 0.00 0.07 1.22 9.82 /9.82 0.80 400
YpansaroH3asog 2 3,000 1010 02/04/2008 02/04/2008 05/10/2010 100.05 100.05 0.00 -0.03 0.06 142 /1017 0.37 329
YpanXumMnact 500 1050  25/01/2008 - 21/01/2011 - - - #NIANA. | #NJANA.

Ypandnektpomeas 3,000 825  04/03/2008 02/03/2010 28/02/2012 99.50 99.50 0.00 4.83 | 8.66 1.96 252
OMATIbSIHC 2,000 10.00  11/01/2008 - 08/07/2011 99.45 99.00 -0.12 0.17 1051 / 10.51 2.78 417
OHepromal 700 1150  27/11/2007 27/05/2008 22/11/2011 100.20 100.20 0.00 3.20 158 / 11.40 0.48 561
OHeprocbep. pecypes 128 17.00  22/01/2008 18/01/2011 99.50 99.50 0.00 0.50 1552 / - 2.18 953
TenekoMMyHukayuu, medua, mpaHcnopm

Aud 1,500 1175 19/12/2007 19/12/2007 17/06/2009 99.80 99.80 0.00 0.00 0.80 0.99 / 13.66 0.10 786
Axpren 200 12.00  18/01/2008 18/07/2008 17/07/2009 - - #NIANA. | #NIANA.| -

BonraTenexom 2 3,000 820  04/12/2007 02/12/2008 30/11/2010 100.66 100.66 0.00 0.24 0.36 2.74 1 7.68 0.94 189
BonraTenexom 3 2,300 850  04/12/2007 - 30/11/2010 101.90 101.90 0.00 0.00 0.71 794 /- 2.48 154
BonraTenexom 4 3,000 799 11/12/2007 08/09/2009 03/09/2013 100.49 100.01 0.00 -0.13 0.03 263 /807 159 204
Danscesiab 2 2,000 885  05/12/2007 02/06/2010 30/05/2012 100.10 100.10 -2.25 -0.91 5.28 / 8.99 2.09 281
Danscesiab 3 1,500 860  05/12/2007 03/06/2009 101.00 99.95 - -0.22 - 843 /- 1.35 234
UcTnaitn 2 3,000 1050  22/11/2007 - 22/05/2008 99.95 99.95 0.00 - 0.15 10.86 / 10.86 047 509
KO Asna ®uHaHC 1,000 13.00 23/04/2008 23/04/2008 21/04/2010 99.80 99.80 0.00 0.10 0.75 8.28 /13.88 041 799
Wtepa 2,000 9.75 07/12/2007 07/12/2007 99.98 99.98 0.00 -0.16 0.22 10.03 / 10.03 0.08 442
MITC 4 1,500 7.10 23/04/2008 22/04/2009 102.00 102.00 5.73 1 5.73 1.33 -12
MITC5 1,500 7.10 27/11/2007 25/05/2010 99.95 99.95 0.00 7251725 2.15 127
MerachoH 3 3,000 9.25 15/04/2008 15/04/2008 100.00 100.00 - -0.73 9.44 | - 0.40 380
MMK TpaHcduHaHe 650 11.50 10/01/2008 10/07/2008 99.80 98.00 -1.05 13.62 / 13.62 0.58 766
PXA 2 4,000 7.75 05/12/2007 05/12/2007 100.05 100.05 - -0.14 -0.12 711/ - 0.07 164
PXA 3 4,000 8.33 05/12/2007 02/12/2009 102.94 102.94 0.00 6.90 / - 177 84
PXA 5 10,000 6.67 24/01/2008 22/01/2009 100.07 100.07 0.00 0.17 0.59 6.71 / - 1.09 90
PXA 6 10,000 7.35 14/11/2007 10/11/2010 101.50 101.20 0.00 6.96 / - 2.50 78
PXn 7 5,000 7.55 14/11/2007 07/11/2012 103.20 102.70 0.00 6.96 / - 3.87 69
CeBepo-3anagHblit Tenekom 2 1,500 7.50 #NIAN Ap - 03/10/2007 - #N/AN.A. [ #NIANA. |-

Cesepo-3anagaHblit Tenekom 3 3,000 9.25 29/11/2007 28/02/2008 24/02/2011 - - - #NJANA. [ #NIANA.| -

Cesepo-3anagaHblit Tenekom 4 2,000 8.10 13/12/2007 08/12/2011 101.20 101.20 0.00 0.05 1.45 798 /- 3.23 167
CubvpbTenekom 5 3,000 9.20 25/04/2008 - 25/04/2008 101.00 100.70 -0.15 744 | - 0.44 188
CubvpbTenekom 6 2,000 7.85 20/03/2008 18/09/2008 16/09/2010 101.05 99.95 - 0.75 2.26 1736 0.80 164
CubupbTenekom 7 2,000 8.65 21/11/2007 - 20/05/2009 101.53 101.53 0.00 772 [ - 1.32 178
Cwmaptc 3 1,000 14.10 01/04/2008 30/09/2008 29/09/2009 99.00 99.00 0.00 0.00 0.30 7.64 | 15.87 0.75 971
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TenekoMMyHukayuu, Mmedua, mpaHcnopm

Tpacaapo 2,500 10.66  07/02/2008 05/02/2009 98.70 98.70 0.00 0.50 0.70 1212 /1212 1.05 607
YPCW 4 3,000 999  #NIANAp 01/11/2007 - - - #NIANA. | #NJANA. |-

YPCU'5 2,000 919 17/04/2008 - 17/04/2008 101.00 100.60 745 [ - 0.42 189
YPCW 6 2,000 820  22/11/2007 20/11/2008 17/11/2011 100.60 100.25 - 2.08 /791 0.91 213
YPCU 7 3,000 840  18/03/2008 17/03/2009 13/03/2012 100.65 100.65 0.00 0.19 0.65 258 / 8.03 121 214
Yetb-Tyra 600 990  15/11/2007 11/02/2010 100.00 98,51 0.26 5.16 1067 / - 1.83 444
LlexTp. Tenerpach 3 700 9.75  02/01/2008 01/04/2009 - - - #NIANA. | #NJANA. |-

Liexprenexom 4 7,000 1380  19/02/2008 - 21/08/2009 110.30 110.30 0.00 0.03 1.19 767 1767 150 168
Liexprenexom 5 3,000 809  04/03/2008 02/09/2008 30/08/2011 100.26 100.26 0.00 0.19 0.31 173 /7.89 0.75 217
JifproHuoH 1,500 1350  13/11/2007 10/11/2009 - - - - #NIANA. | #NJANA. |-

lOxTerekom 3 3,500 900  09/04/2008 10/10/2009 100.24 100.24 0.00 0.14 8.52 /852 1.66 245
IOxTerekom 4 5,000 10.00  12/12/2007 09/12/2009 102.39 102.39 0.00 0.19 0.66 9.02 /- 173 234
10T3iip 2 1,000 995  11/12/2007 - 10/03/2009 99.45 98.65 -0.94 1.05 11.15 / 11.15 1.13 513
10T3iip 3 2,000 10.40  18/12/2007 16/12/2008 14/12/2010 98.99 97.90 4.47 | 12.26 0.93 626
BaHku u ¢puHaHCHI

A6coriot 2 1,000 800  31/12/2007 30/06/2008 100.90 76.00 - 31.14 / 31.14 0.60 2352
AgTobaH WHesct 250 13.00  25/12/2007 23/09/2008 100.99 99.00 075 1.00 13.64 | 13.64 0.75 761
AVXK KO 1,000 900  26/02/2008 23/08/2011 100.00 99.55 -0.31 9.27 /- 2.97 303
AVKK 2 1,500 11.00  01/02/2008 01/02/2010 110.00 110.00 6.24 | - 1.89 18
AVXKK 3 2,250 940  15/01/2008 15/10/2010 - - - #NIANA. | #NJANA. |-

AVKK 4 900 870  01/02/2008 01/02/2012 105.25 104.35 758 /- 3.36 132
AVXKK 5 2,200 735  15/01/2008 15/10/2012 100.48 99.91 750 / - 3.89 123
AVXKK 6 2,500 740  15/01/2008 15/07/2014 100.45 100.03 - - 756 / - 4.95 123
AVXKK 7 4,000 7.68 15/01/2008 15/07/2016 101.90 101.90 0.00 0.54 - 759 [ - 5.97 117
AVXK 8 5,000 7.63 15/12/2007 15/06/2018 101.40 101.40 0.00 0.21 1.67 7.65 /- 470 112
AVXK 9 5,000 7.49 15/11/2007 15/02/2017 100.70 100.70 0.00 0.20 1.75 759 [ - 5.20 116
AK Bapc 2 1,500 8.00 24/01/2008 - 22/01/2009 98.90 98.90 0.00 0.38 9.16 / 9.16 1.06 327
AkunbaHk 600 11.60 24/04/2008 24/04/2008 23/04/2009 99.25 99.25 0.00 435 [ 13.73 0.41 784
Anbeha baHk 2 2,000 6.88 02/04/2008 02/04/2008 31/03/2010 - - - #NJANA. [ #NJANA.| -

Bank CaHkT-TMeTep6ypr 1,000 9.00 18/12/2007 19/06/2008 22/06/2009 99.00 99.00 0.00 0.77 420 /1111 0.54 536
Bre 500 15/11/2007 12/02/2009 99.00 99.00 0.80 0.79 1 0.79 1.26 -493
BEPP 575 10.00 06/01/2008 11/10/2009 112.40 112.20 344 | 3.44 1.72

Boapoxaenue 3,000 8.95 05/03/2008 - 03/03/2010 101.88 100.61 851 /- 1.96 237
BTb 4 5,000 6.30 20/03/2008 20/03/2008 19/03/2009 99.60 99.60 0.00 0.05 2.03 / 7,52 0.34 196
BTB 5 15,000 5.90 24/01/2008 25/04/2008 17/10/2013 - #NJANA. [ #NIANA.| -

BTE 6 15,000 5.75 16/01/2008 16/07/2008 06/07/2016 - - - #NJANA. [ #NIANA.| -

a3baHk 750 10.50 20/11/2007 18/12/2007 25/11/2008 100.04 99.87 - - 0.37 043 /391 0.04 -151
l"asnpombaHk 1 5,000 7.10 31/01/2008 27/01/2011 99.00 99.00 0.00 1.05 0.92 759 [ - 2.68 137
l"asnpombaHk 2 5,000 6.54 28/11/2007 - 20/11/2013 100.03 99.88 0.00 0.08 0.11 6.66 / 6.66 4.64 191
I'no6akc 2,000 11.00 13/03/2008 13/03/2008 15/03/2010 98.41 98.41 0.00 -0.10 0.11 10.81 / 16.32 0.30 1020
[Jenbta Kpeaut 1,500 7.09 04/12/2007 01/12/2009 - #NJANA. [ #NIANA. |-
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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 97.34 97.19 0.00 -0.03 341 /14.88 0.50 888
EspoKommepy 3 3,000 949 13/12/2007 12/06/2008 10/06/2010 97.34 97.19 0.00 -0.03 3.41/14.88 0.50 888
KunCoulinotexa 1 600 24/04/2008 - 22/10/2009 - - #NIANA. | #NJANA. |-

KunCoulinotexa 2 1,500 11.00  17/04/2008 17/04/2008 15/04/2010 100.00 100.00 0.00 2.06 /1127 0.40 553
Kundunaxc 500 925  21/12/2007 19/12/2008 - - - #NIANA. | #NJANA. |- -
3eHuT 2 2,000 839  16/02/2008 16/02/2009 99.20 99.20 0.00 1.27 9.25 / - 112 333
3eHuT 3 3,000 845  14/11/2007 - 09/11/2011 100.13 100.13 0.00 0.01 /0.01 385 -296
3enuT 4 3,000 8.13  04/04/2008 04/04/2008 06/04/2010 99.65 99.65 0.00 156 /9.18 0.38 353
WrsectToprbark 2 350 1025 15/04/2008 14/10/2008 - #NIANA. | #NJANA. |-

Keap 1 450 1150  #N/ANAp - 05/10/2007 - #NIANA. | #NJANA. |- -
Keap 2 1,000 1115 18/12/2007 18/03/2008 15/09/2009 99.95 99.70 - 0.83 234 /1214 0.32 638
Kut ®uHarc 2 2,000 10.00  17/03/2008 17/09/2008 23/03/2010 99.94 99.94 0.00 0.12 3.80 /10.29 0.76 448
KMB 2 3,400 7.75  05/12/2007 03/12/2008 30/11/2011 99.67 99.38 0.00 0.15 2.25 /838 0.94 256
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 99.95 99.95 - - - - - -
Macrep6atk 2 1,000 1150 23/11/2007 23/05/2008 101.55 98.60 077 378 11.65 / 11.65 0.48 584
Macrep6ark 3 1,200 1175 05/12/2007 - 30/11/2011 99.90 99.90 0.00 2.52 0.72 11.86 / 11.86 2.87 740
MOM 3 6,000 850  03/04/2008 02/10/2008 01/10/2009 99.85 99.50 - 0.18 - 4.36 1 9.06 0.82 327
Megsenb 750 12.80  05/12/2007 03/09/2008 01/09/2010 99.50 99.50 0.00 -0.49 0.12 4.16 /1413 0.69 811
MVA 1 2,200 10.00 - 18/12/2007 20/09/2012 103.10 103.10 0.00 -1.90 0.10 - -

MVIA 2 1,000 860  07/11/2007 - 09/08/2008 - - - #NIANA. | #NJANA. |- -
MVA 3 1,500 940  29/11/2007 26/02/2009 23/02/2012 100.15 100.15 0.00 8.67 /9.60 112 367
MKB 2 1,000 10.40 06/12/2007 06/12/2007 04/06/2009 100.00 100.00 0.00 0.54 /10.44 0.07 482
MJIK ®unanc 550 12.90 2410172008 - 23/07/2009 99.96 95.00 15.40 / 15.40 137 902
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 0.00 - 9.94 /9.94 1.94 366
MOWA 2 3,000 7.99 07/03/2008 19/12/2007 07/09/2011 100.00 98.50 0.65 8.43 [ 15.75 2.58 221
MOWUTK 1 3,000 9.00 27103/2008 - 26/09/2009 97.50 97.50 0.00 1.00 0.41 1157 / - 1.04 509
MOWUTK 2 4,000 8.99 26/03/2008 26/03/2009 26/03/2011 99.00 99.00 325 4.19 / 10.00 1.20 402
Moc. 3anor. Bank 800 11.65 16/11/2007 17/11/2009 100.00 100.00 0.00 11.98 / 11.98 1.58 614
MocKommepubatk 1 1,000 9.30 05/12/2007 - 10/12/2008 99.92 99.87 0.77 1 0.77 1.04 509
MocKommepubatk 2 3,000 8.40 19/02/2008 19/08/2008 15/02/2011 - - #N/ANA. [ #NJANA.] -

MocKommepubatk 3 5,000 8.70 19/12/2007 17/06/2009 12/06/2013 97.99 93.75 1.87 353 /11.90 1.35 576
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 99.90 99.90 0.00 0.22 0.66 /9.21 0.11 364
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 - #N/ANA. [ #NIANA. |-

Oprpac6aHk 500 10.00 10/02/2008 10/02/2009 - - #N/ANA. [ #NJANA. |- -
MeTpokommeply 2 3,000 8.50 27102/2008 - 31/08/2009 98.76 98.76 0.00 0.11 945 / - 1.55 336
Mpobuatec 5 1,000 8.69 30/04/2008 01/08/2008 29/04/2009 100.05 100.05 8.84 /883 1.30 314
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Mpocesiabbank 4 600 820  #NIANAp - 01/11/2007 - #NIANA. | #NJANA. |-

Mpocasiabbank 5 4,500 799 22/11/2007 21/05/2009 17/05/2012 98.80 98.80 3.15 /9.03 131 305
nenr 1,100 1170 21/04/2008 20/10/2008 19/10/2009 - - - #NIANA. | #NIANA.| -

M3B NuauHr 500 1250  26/03/2008 26/03/2008 23/09/2009 100.49 100.49 2.35 / 11.40 0.35 567
PeHeccatc Kanuran 2,000 1045 04/03/2008 02/09/2008 02/03/2010 100.45 100.45 0.00 3.64 /10.08 073 427
PeHHIc 750 1040 01/04/2008 01/04/2008 30/03/2010 99.70 99.00 - - 2.30 2.07 / 12.40 0.36 662
Poc6ak 3,000 789 15/02/2008 15/02/2009 100.05 100.05 0.00 0.05 - 7.83 /783 113 198
PCXB 1 3,000 720 05/12/2007 04/06/2008 100.05 100.05 0.00 0.25 0.38 7.30 / 7.30 053 167
PCXEB 2 7,000 785  21/11/2007 - 16/02/2011 100.65 100.65 0.00 0.35 1.30 784 /- 2.67 162
PCXEB 3 10,000 734 21/02/2008 18/02/2010 09/02/2017 99.35 99.35 0.00 0.15 1.35 2.03 /779 1.96 168
PTK-Nuaukr 4 2,250 880  08/04/2008 08/04/2008 100.25 100.25 8.32 /832 0.39 271
PTK-Nuaukr 5 2,250 835  14/02/2008 12/08/2010 98.90 98.90 1.40 8.99 / 8.99 2.28 309
Pycckuit Ctangapt 3 2,000 8.40 #N/AN Ap - 22/08/2007 - - #N/AN.A. [ #N/ANA. |-

Pyccxuii Ctanaapt 5 5,000 850  13/03/2008 11/09/2008 09/09/2010 97.00 97.00 0.00 1.01 3.79 / 12.67 0.74 673
Pycckuii CTanaapt 6 6,000 8.15  13/02/2008 11/02/2009 09/02/2011 96.60 94.70 0.00 0.66 483 1228 1.09 623
Pyccxuii Ctanpapt 7 5,000 850  25/03/2008 25/03/2008 20/09/2011 98.75 98.75 0.00 0.34 119 / 1222 0.34 646
Pycckuii Ctanaapt 8 5,000 825  18/04/2008 17/10/2008 13/04/2012 96.49 96.10 0.95 2.76 / 12.90 0.82 691
Pyc®anaHcbank 1 1,500 765  04/12/2007 02/12/2008 - #NIANA. | #NJANA. |-

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

Pyc®ataHcBaHk 4 4,000 7.74  15/02/2008 1210212010 100.00 100.00 - 788 /- 1.94 176
PycbBaHk 1 1,400 10.00  20/03/2008 - 19/03/2009 101.98 98.90 - 172 2.94 9.86 /9.86 1.20 389
PycbBaHk 2 2,000 950  21/02/2008 22/08/2008 2210212010 98.49 98.49 0.00 0.69 -0.01 1050 / 11.83 0.69 599
CastabbaHk 2,000 890  24/01/2008 23/04/2009 21/04/2011 97.50 97.50 0.00 -0.50 114 4.82 /1121 1.24 516
CesepHas Kasna 1,000 10.75 03/01/2008 02/10/2008 01/10/2009 100.00 100.00 10.23 / 10.74 0.79 484
CnasWHescTbank 2 900 9.50 28/04/2008 271072008 - - - - #N/ANA. [ #NJANA. |-

CobuHbaHk 2,000 12.00 14/11/2007 13/05/2009 100.10 100.00 -0.02 0.34 0.14 /0.14 1.43 403
ConupapHocTb 1 1,000 10.75 04/12/2007 - 01/12/2009 98.76 98.76 0.00 -0.34 1.01 /1.01 2.00 2303
ConupapHocTb 2 950 10.70 20/01/2008 22/04/2008 20/04/2010 99.00 99.00 - 3.64 / 13.60 0.40 774
Cotos 1 1,000 9.25 24/01/2008 18/12/2007 24]04/2008 100.08 100.08 0.00 031 -0.04 9.38 /8.85 0.42 377
Coto3 2 2,000 8.37 04/04/2008 05/10/2009 100.14 99.95 0.05 0.05 851 /- 1.66 243
Cripy Bakk 1 500 925  15/11/2007 - 15/11/2007 - - - HNIANA. [ #N/ANA. |-

CnpyT Baxk 2 1,000 10.74 06/12/2007 05/06/2008 31/05/2012 99.00 97.60 - 0.32 1.82 [ 1455 0.50 858
CTWH 300 15.50 01/04/2008 01/04/2008 100.75 99.98 -0.61 0.27 14,95 / 14.95 0.35 899
CynocTpoutenbHblit Bank 1 1,500 03/01/2008 - 02/07/2009 99.60 99.60 0.00 0.19 157 024 /024 1.65 -560
CynocTpoutenbHblit Bank 2 1,000 9.50 14/12/2007 13/06/2008 11/06/2010 99.50 98.45 -0.19 -0.01 2.69 /11.59 0.52 578
TathHK 500 11.00 06/02/2008 06/02/2008 100.00 100.00 11.15 / 11.15 0.23 548
Tat®oHg 3 1,500 10.00 20/11/2007 19/05/2009 100.05 100.05 0.00 0.05 0.29 022 /0.22 150 330
TK duHaHc 1,000 10.50 20/03/2008 - 18/09/2008 100.49 100.49 0.52 10.11 / 10.11 0.77 428
TpaHcKanutan 800 9.20 2711172007 29/05/2008 01/06/2009 99.80 98.50 397 /1121 0.50 551
TpaHcOuHaHe 3,000 10.50 25/12/2007 25/09/2009 100.50 99.50 1092 / - 1.55 481
TypaHanem 3,000 7.75 08/04/2008 06/10/2009 - #N/ANA. [ #NIANA. |-
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YBPP 2 1,000 1025 03/01/2008 02/07/2009 98.32 98.32 0.00 -0.28 11.87 / 11.87 1.37
YpanfluaunrLientp 1,000 10.00  23/04/2008 28/10/2009 97.07 93.99 -3.92 13.01 / 13.01 1.64
YPCA1 1,500 765  24/01/2008 24/04/2008 - - - #NIANA. | #NJANA. |-
YPCA 2 1,500 760  14/12/2007 12/12/2008 97.30 97.30 - - - 10.62 / 10.62 0.95
YPCA 3 3,000 960  06/12/2007 04/06/2009 99.30 99.30 0.00 -0.17 -0.18 10.33 / - 131
YPCA5 3,000 10.05  22/04/2008 - 18/10/2011 99.88 99.88 0.00 -0.14 0.39 10.34 / - 3.03
XKo 2 3,000 925  13/11/2007 12/05/2009 11/05/2010 - - #NIANA. | #NJANA.| -
XKo 3 3,000 945  20/12/2007 18/09/2008 16/09/2010 98.70 98.00 - -0.14 2.09 3.63 /1197 0.75
XKo 4 3,000 995  16/01/2008 15/10/2008 12/10/2011 98.50 98.50 0.00 0.00 1.96 292 1217 0.81
XMITK OtkpbiTve 200 11.00  13/11/2007 - 11/11/2008 98.33 98.33 0.00 112 -0.88 13.40 / - 0.84
LienpWHsectBank 2 1,500 10.00  10/11/2007 11/05/2008 11/11/2009 - - - #NIANA. | #NIANA.| -
JKenoBank 1,000 10.75  25/12/2007 25/12/2007 29/12/2009 100.00 99.70 075 / 12.35 0.12
Onemre 200 20/11/2007 08/02/2008 - - - #NIANA. | #NJANA. |-
IOHMacTpym GaHk 1,000 11.00  19/02/2008 17/02/2009 99.30 99.30 0.00 -0.20 3.07 /3.07 1.20
Jleekass u nuweeass NnPOMbIW/NEHHOCMb

Arpokom 1,500 25/12/2007 21/06/2011 - - - - #NIANA. | #NJANA. |-
ArpoxonauHr 1,000 1275 18/01/2008 - 24/07/2009 99.44 99.44 0.00 0.04 0.74 13.77 1 13.77 1.37
AnapywkuH 2 1,000 1230 28/11/2007 25/11/2009 23/11/2011 99.80 99.80 0.00 0.30 0.70 6.82 / 12.79 158
Antan 150 01/01/2008 30/06/2009 100.15 75.00 -10.27 - 8.38 /8.38 1.65
BanTuka 1,000 875  20/11/2007 20/11/2007 100.06 100.04 0.00 -0.03 742 1742 0.04
BanTumop 3 800 1125 15/11/2007 - 15/05/2008 99.90 99.90 0.00 0.01 1177 1 11.77 0.44
BopoauHo 2,500 1050 19/12/2007 18/06/2008 16/12/2009 - - - #NIANA. | #NIANA.| -
BBL 2 3,000 900  19/12/2007 - 15/12/2010 112.85 102.70 7.03 6.31 /- 2.60
Boxckas TekcTunbHas 1,000 12.50 21/12/2007 21/12/2007 18/12/2009 99.94 99.50 -0.02 0.52 0.87 / 15.06 0.11
Bonwwe6Hblit 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 - - - #N/ANA. [ #NJANA.| -
[biMoB 800 10.99 02/05/2008 02/05/2008 30/10/2009 99.69 99.69 0.00 0.49 2.94 112.00 0.44
3epHoBas koM. Hactiowwa 1,000 12.50 21/12/2007 20/06/2008 18/12/2009 102.00 102.00 2.00 2.78 19.28 0.54
WHTypuct 1,000 9.00 23/04/2008 - 21/04/2010 - - #NJANA. [ #NIANA. |-
Kapart 2 500 12.00 25/12/2007 25/12/2007 22/12/2009 100.15 99.65 0.10 0.81 /12.89 0.12
KBK YepeLumyLuku 700 11.30 03/03/2008 - 02/03/2009 99.75 96.50 434 | 434 1.23
KpacHbiin boratbipb 2,000 11.00 14/02/2008 14/02/2008 11/02/2010 - - - #N/ANA. [ #NJANA.| -
Maxees 600 12.30 04/12/2007 03/06/2008 01/06/2010 99.00 97.00 0.90 3.71 1 16.66 0.48
MenbH. komB. B COKIbH. 1,000 28/02/2008 - 26/02/2009 - - - - #N/ANA. | #NIANA. |-
Mutnena ®ya 1,000 12.50 20/11/2007 19/02/2008 16/02/2010 99.99 99.99 0.00 161 /1311 0.25
MKX 2 1,000 12.90 26/02/2008 26/02/2008 25/08/2009 99.00 99.00 0.00 - 2.83 /113.28 0.27
MsicHas kopn. EBpocepauc 1,500 13.25 18/12/2007 18/12/2007 99.02 99.02 0.00 -0.10 -0.88 23.77 | 23.77 0.09
Hosble YepemyLukm 2 300 11.30 22/01/2008 22/04/2008 100.00 100.00 0.00 0.00 11.77 1 11.77 0.41
HyTpulHBecTXonanHr 1,200 9.50 11/12/2007 09/06/2009 99.02 99.02 0.00 0.12 -0.83 433 /433 1.44
Owmena 50 1800  #N/ANAp 03/10/2007 - HNIANA. | #NJANA. |-
0OCT2 1,000 08/11/2007 08/05/2008 - #N/ANA. | #NIANA. |-
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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.| -

0OyaKoBo 2 1,500 850  21/03/2008 - 19/09/2008 99.15 99.15 0.00 0.15 1.99 9.74 | - 0.78 157
MapHac 2 1,000 10.80  22/11/2007 19/11/2009 17/11/2011 92.50 92.50 0.00 - 8.34 /16.03 1.56 952
PyceKuii TexcTurb 2 1,000 1275 06/03/2008 05/03/2009 98.29 98.29 0.00 -1.10 0.79 14.67 | 14.67 1.08 900
Pyccxuit TexkcTunb 3 1,200 1450 22/04/2008 - 20/10/2009 100.09 100.09 0.00 0.09 0.10 14.96 / 14.96 153 854
Pycckue macna 1,000 1250 03/04/2008 02/10/2008 29/03/2012 96.90 96.90 0.00 0.43 353 /16.93 0.75 1070
CaH WTep6pio 2 4,000 800  14/02/2008 13/08/2009 99.75 99.25 - 8.47 /- 153 243
Cureprus 1,000 23/04/2008 22/04/2009 99.48 99.48 0.00 -0.52 -0.53 0.36 / 0.36 1.46 542
Cnaprak T[L 500 13.00  23/01/2008 23/01/2008 100.00 100.00 0.00 13.17 / 1317 0.19 739
Tanocro 2 1,000 10.00  07/03/2008 06/03/2009 99.45 99.15 -0.03 10.83 / 10.83 1.14 483
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 0.00 0.22 4.10 1 9.04 1.33 305
OpKOH NpoayKT 1,200 11.40  13/03/2008 13/03/2008 10/09/2009 99.00 99.00 - 2.78 | 14.81 0.31 891
J0KO 2 1,500 1050 25/01/2008 25/01/2008 22/01/2010 9953 99.53 0.00 0.08 0.42 127 [ 12.95 0.19 721
FOHMMUNK 2,000 9.75  11/03/2008 08/09/2009 06/09/2011 101.90 101.90 275 4.38 /879 157 272
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 98.45 98.05 - 055 0.50 562 / 12.81 0.94 677
ANnn 1,500 1099 22/02/2008 - 21/08/2009 97.50 97.07 0.13 0.09 0.26 1311 /1311 1.45 685
Anbkop 1,500 1075 11/12/2007 11/12/2007 08/12/2009 99.75 99.75 0.00 - 0.62 / 13.60 0.08 782
Anexa 36.6 3,000 989  01/01/2008 01/07/2008 30/06/2009 100.00 99.70 - -0.10 -0.04 1022 / 12.75 056 685
Apbar MpecTuk 1,500 1050 21/12/2007 20/06/2008 99.10 99.10 0.00 0.35 3.60 12.36 / 12.36 0.53 649
Atnant M 1,000 12.25 15/11/2007 - 13/11/2008 99.50 99.50 0.00 - 12.15 / 12.15 0.84 2794
baHaHa-Mama 1,000 12.00 25/04/2008 24/10/2008 23/10/2009 99.00 99.00 0.00 -1.00 -0.80 6.76 / 13.56 0.83 752
baxetne 1,000 11.25 21/11/2007 21/05/2008 19/05/2010 99.60 99.60 0.00 -0.30 2.64 11238 0.46 654
BenasKomnnekt Mntoc 500 12.60 24/04/2008 24/04/2008 22/10/2009 99.90 94.00 -3.03 - 4.80 /20.71 0.41 1431
Benbiit Pperat 1,000 14.50 13/12/2007 - 17/12/2009 100.00 100.00 0.00 0.89 0.90 15.30 / - 1.58 882
Bpasepc 500 12.50 20/12/2007 21/12/2007 25/12/2009 99.99 98.01 - -0.70 -1.00 2.72 | 22.43 0.11 1597
Buktopus 1 1,500 10.40 31/01/2008 29/01/2009 99.77 99.77 0.00 -0.23 1.62 10.86 / 10.86 1.05 488
Buktopus 2 1,500 10.89 19/02/2008 - 16/02/2010 100.40 100.40 0.00 0.23 3.80 10.96 / - 1.84 471
["a3akc 1,000 10.50 20/12/2007 19/06/2008 16/12/2010 99.90 99.90 2.19 /1091 0.54 513
[hxeir-Ocp-Cun 1 2,000 9.25 24/04/2008 23/10/2008 20/10/2011 97.50 96.55 -0.42 0.03 3.19 /13.01 0.84 702
[hxeir-Ocp-Cun 2 1,200 5.00 04/12/2007 - 04/12/2007 - - - #NJANA. [ #NJANA. |-

[Ilvkas Opxupes 1,000 13.00 10/01/2008 10/07/2008 09/04/2009 99.80 99.62 0.01 6.70 / 14.13 0.57 815
Iuken 3,000 9.25 20/03/2008 - 17/03/2011 94.00 94.00 0.00 3.99 11.77 [ - 2.61 536
Dukene TperauHr 1,800 11.00 20/01/2008 20/01/2008 20/07/2009 - - - - #N/ANA. [ #NJANA.| - -
[JomodmHaHe 1,000 12.50 14/02/2008 14/02/2008 99.30 98.65 -0.03 16.90 / 16.90 0.24 1087
Espocetb 2 3,000 10.25 04/12/2007 - 02/06/2009 99.71 99.71 0.00 0.14 0.94 0.69 / 0.69 1.49

EpuHas Espona 1,200 10.75 17/04/2008 16/10/2008 14/10/2010 100.00 100.00 0.00 3.61 / 11.02 0.83 514
/mMnnoans 300 11.25 30/01/2008 30/07/2008 97.00 97.00 -2.80 16.29 / 16.29 0.61 1013
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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

Wrkom-Napa 1 700 1200  22/11/2007 22/11/2007 100.00 100.00 0.00 - 0.10 12.40 / 12.40 0.04 666
Wrkom-Napa 2 1,400 1200  16/11/2007 - 12/02/2010 100.05 100.05 0.00 0.05 0.07 1252 | 12.52 175 620
Wrkom-Napa 3 2,000 11.00  14/12/2007 12/06/2009 10/06/2011 98.40 97.51 -0.18 251 5.94 /13.01 1.30 682
WHmapko 1,000 1050 21/12/2007 - 19/12/2008 100.03 100.03 - 0.33 114 /114 1.06 -454
WHnpom 2 1,000 880  17/01/2008 15/01/2009 15/07/2010 99.96 99.96 0.00 - 4.08 /9.01 1.04 314
WHnpom 3 1,300 895  21/11/2007 18/05/2011 99.80 99.80 0.00 0.60 9.22 /9.22 273 293
WUckpacog 2 300 1330 04/03/2008 - 02/03/2010 102.75 102.75 0.00 - -0.25 1224 [ - 181 592
Kapo 700 1250  25/12/2007 24/06/2008 2211212009 100.00 100.00 0.30 -0.20 3.85 /1283 0.54 694
Kapycenb GuHanc 3,000 975  20/03/2008 18/09/2008 12/09/2013 99.40 99.40 0.00 0.01 0.40 1.62 / 10.74 0.76 489
Koneika 1 1,200 940  18/12/2007 - 17/06/2008 97.12 96.00 -0.44 -1.44 16.27 / 16.27 052 1015
Koneiika 2 4,000 870  21/11/2007 18/02/2009 15/02/2012 92.99 92.99 0.00 0.00 -4.01 4.69 / 15.61 1.04 935
Koneika 3 4,000 980  21/11/2007 20/08/2008 15/02/2012 95.45 94.00 -2.28 11.87 / 16.78 0.65 1060
NasepHa 1,000 11.00  10/04/2008 - 08/04/2010 100.50 99.00 -0.28 11.42 | 11.42 1.96 514
TP WHteptpeiia 300 1490  29/11/2007 29/05/2008 26/11/2009 100.10 100.10 0.20 4.18 / 15.19 0.46 918
M. Bugeo 2,000 10.00  21/11/2007 18/11/2009 - - - #NIANA. | #NJANA. |-

Markur 1 2,000 934 21/11/2007 19/11/2008 100.69 100.49 0.00 0.03 0.34 892 /- 0.89 308
Markur 2 5,000 820  28/03/2008 23/03/2012 97.98 97.98 0.00 - 1.27 8.95 /- 3.42 259
Mapra 1 700 14.84  22/11/2007 22/05/2008 98.30 98.30 0.00 -0.01 0.90 19.05 / 19.05 0.43 1274
Mapra 2 1,000 1200 05/12/2007 - 06/12/2009 99.72 99.72 0.00 0.02 - 12551 / 12,51 161 621
Mapra 3 2,000 13.00  01/02/2008 01/02/2008 02/08/2011 98.19 98.19 0.00 -0.01 1.29 1.35 / 21.90 0.20 1493
Matpuya 1,200 12/12/2007 10/12/2008 9551 95.51 0.00 0.11 0.21 4.28 | 4.28 1.05 -143
MuHHecko 500 1375 13/12/2007 10/12/2009 99.98 99.98 0.00 -0.07 -0.03 1421 / - 157 780
Mvp 1,000 1050 27/12/2007 - 2711212007 100.20 100.20 0.00 9.05 / 9.05 0.13 348
MoHeTka 1,000 10.70 15/11/2007 15/05/2008 14/05/2009 99.80 99.80 0.23 455 /1321 0.44 1335
MocO6nla3 1,000 10.75 22/12/2007 - 21/12/2008 100.00 100.00 0.00 11.01 / - 0.95 507
Hartyp Mpoaykt 2 1,000 10.75 18/12/2007 18/12/2007 16/06/2009 100.14 100.14 - 0.68 / 9.52 0.11 394
MapkeTXonn 300 13.10 03/01/2008 02/10/2008 01/04/2010 100.65 100.65 0.48 13.40 / 12.90 1.83 720
[MatepcoH 2,000 10.00 20/12/2007 19/06/2008 17/12/2009 99.15 99.15 0.00 -0.15 3.46 /11.93 0.54 609
Mpotek 5,000 8.90 07/11/2007 04/11/2009 02/11/2011 - #NJANA. [ #NIANA.| -

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 10.20 16/04/2008 15/10/2008 15/04/2009 100.00 100.00 0.00 -0.02 321 /491 0.88 -76
PocuHTep 2 400 10.00 02/01/2008 - 02/07/2008 100.00 99.45 - -0.28 - 10.84 / 10.84 0.58 504
PocuHTep 3 1,000 10.75 30/11/2007 30/05/2008 26/11/2010 100.00 100.00 0.00 0.40 2.04 /11.01 0.49 524
Camoxsan 1,500 11.40 23/04/2008 23/04/2008 21/10/2009 100.00 100.00 2.20 0.01 0.40 2.77 111.70 0.42 593
CanBent 1,000 10.00 05/12/2007 03/12/2008 99.95 99.55 0.05 10.50 / 10.50 0.91 459
COPYC 1,200 10.20 08/11/2007 - 05/11/2009 - #NJANA. [ #NIANA. |-

CronunyHble FacTpoHOMbI 1,500 8.60 21/02/2008 21/08/2008 20/08/2009 - - - #NJANA. [ #NJANA.| -

TexHocuna 2,000 10.00 29/11/2007 29/05/2008 26/05/2011 99.00 98.50 - 0.25 2.00 /12.72 0.48 686
TOAN 2,000 12.00 13/12/2007 12/06/2008 10/12/2009 95.50 94.50 10.00 1.00 6.26 / 22.35 0.47 1575
Ton-Khura 1 700 5.00 07/02/2008 05/02/2009 88.00 78.00 5.00 17.37 1 17.37 1.09 1098
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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

Ton-Knura 2 1,500 1051 13/12/2007 11/12/2008 09/12/2010 99.89 98.00 -0.06 0.70 430 /11.87 0.93 590
YaMypTHedTs 1,500 950  01/12/2007 - 01/09/2008 99.70 99.00 0.00 1.36 10.73 /10.73 0.71 492
YK KOPA 1,000 1200  15/01/2008 15/01/2008 14/07/2009 - - - #NIANA. | #NIANA.| - -
®aatoH Aspo 1,000 1050 31/01/2008 31/01/2008 30/07/2009 97.65 97.65 2.88 / 22.04 0.19 1561
IO TpanautCepauc 2 1,200 1150  27/11/2007 25/11/2008 101.00 101.00 10.73 1 10.73 0.88 482
Jlec u cenbckoe xo3slicmeo

Arpuka 1,000 11.80  01/04/2008 01/04/2008 29/09/2009 98.96 98.96 0.00 3.15 / 14.99 0.35 905
Arpo-Cotos 1,500 25/12/2007 21/06/2011 - - - #NIANA. [ #NIANA. |-

ArpoxonauHr 1,000 1275  18/01/2008 24/07/2009 99.44 99.44 0.00 0.04 0.74 13.77 1 13.77 1.37 750
Apkapa 1 600 1320 28/12/2007 28/06/2008 99.90 99.90 0.00 - - 13.77 1 13.77 0.43 776
Apkana 2 700 1331 21/02/2008 - 20/02/2009 99.50 99.50 0.00 1.15 0.50 1429 | - 0.81 809
Apkaga 3 1,200 1365  03/04/2008 02/10/2008 31/03/2011 99.80 99.80 0.00 1.46 1.59 3.91 / 14.33 0.77 828
BenlpaHKopm 700 1090  04/12/2007 02/12/2008 98.90 98.90 0.00 -0.29 1.83 /1.83 1.03 2109
rOToK 2 1,500 20/12/2007 18/06/2009 98.25 97.50 0.06 134 /134 1.60 -450
3 OuHaHe 400 11.00  23/11/2007 23/05/2008 97.50 96.00 - 18.23 /18.23 0.45 1198
MocCenslpom 1,000 1250  14/12/2007 12/12/2008 99.35 99.35 0.00 0.35 0.35 1355 / 13.55 0.89 747
HIK 500 1245  31/01/2008 31/01/2008 98.86 98.86 0.00 18.06 / 18.06 0.20 1194
oro?2 1,200 1295  26/02/2008 25/02/2009 98.50 98.50 0.00 -0.51 -0.29 14.99 / 14.99 0.87 872
Masa 1 350 100  15/12/2007 - 15/06/2008 100.04 80.00 20.10 / 20.10 0.60 1366
Masa 2 1,000 1250  11/11/2007 09/05/2008 21/10/2011 - #NIANA. | #NIANA.| -

N3¢ Cotos 300 1000  #N/ANAp 09/10/2007 - #NIANA. [ #NIANA. |-

Paarynsi 1 2,000 1.00  03/04/2008 - 02/10/2008 99.00 85.00 - - 10.75 / 10.75 0.89 487
Paarynsi 2 2,000 1025  01/04/2008 01/04/2008 27/09/2011 99.55 99.55 0.00 0.00 1.20 / 11.69 0.36 595
Paarynsi 3 3,000 10.99 21/03/2008 20/03/2009 16/03/2012 99.05 99.05 0.00 -0.14 155 3.93 /12.08 115 601
Pycarpo 1,000 8.50 18/01/2008 19/07/2008 - - - #NJANA. [ #NJANA. |- -
Cu6 Arp Mpynna 400 11.50 21/11/2007 20/05/2009 99.11 99.11 0.90 / 0.90 1.48 2992
CopapyxecTso 2,500 10.45 24/04/2008 22/10/2009 97.85 97.85 0.00 -0.45 0.75 12.05 / - 1.62 578
Cmpoumenbcmeo

ApnamaHT 1 500 12.10 06/12/2007 05/06/2008 99.50 99.50 0.00 0.00 13.39 / 13.39 0.49 747
ApnamaHT 2 2,000 11.25 22/11/2007 - 20/05/2010 98.00 98.00 0.00 -0.89 12.74 | 12.74 1.94 637
ATOMCTPOiI3KCNOPT 1,500 7.75 27/11/2007 26/05/2009 24/05/2011 99.00 99.00 - 3.86 / 8.62 133 265
nasMocCrpoit 2 4,000 10.00 20/03/2008 18/09/2008 17/03/2011 100.23 100.23 0.00 0.03 0.22 2.61 /9.92 0.77 411
[IKC ®XC Pb 500 12.00 27/11/2007 - 24/11/2009 100.00 100.00 0.15 - 0.34 /1034 1.93 635
XK cbuHaHCe 1,000 14.00 20/12/2007 20/12/2007 24/12/2009 99.90 99.65 - 0.08 0.97 0.91 /16.73 0.10 1074
V/IHKoM 1,250 13.10 - 28/03/2008 28/03/2009 98.00 98.00 0.00 -1.00 0.00 - /- -

WuTerpa 1 2,000 10.50 21/03/2008 - 20/03/2009 100.15 100.15 0.00 0.15 - 10.63 / - 117 462
WHTerpa 2 3,000 10.70 04/12/2007 01/12/2009 29/11/2011 100.50 100.50 0.00 0.25 2.50 5.69 / 10.69 1.66 449
Kamckas fnonuHa 3 500 12.80 12/12/2007 09/06/2008 04/06/2009 100.53 100.53 0.00 0.23 0.57 12.38 / 12.38 0.51 635
JICP 1,000 10.00 20/03/2008 - 20/03/2008 100.00 100.00 0.00 0.00 0.00 10.18 / 10.18 0.34 451
JICP WHesct 2,000 10.70 04/12/2007 03/06/2008 08/12/2009 100.70 100.00 0.35 2.85 /10.28 0.50 454
MeTtpocTpoi 1,500 8.47 28/03/2008 28/03/2008 23/09/2011 - #NJANA. [ #NJANA.| -
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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

M-WHaycTpus 1,000 1225  19/02/2008 - 16/08/2011 103.95 102.20 - -0.43 0.88 1153 / - 2.77 513
MVAH 2,000 1237 04/03/2008 02/09/2008 02/03/2010 89.00 89.00 0.00 - -3.50 10.40 / 30.07 061 2258
Mupakc 1 1,000 1050 19/02/2008 19/08/2008 100.36 100.36 0.00 -0.29 0.66 1022 / 10.22 0.69 441
Mupakc 2 3,000 1099 20/03/2008 17/09/2009 101.90 101.15 0.22 2.03 10.31 / - 1.56 417
Mepecset 200 1750  #N/ANAp 02/10/2007 - - - - #NIANA. | #NJANA. |-

MK 5 1,120 920  20/11/2007 - 20/05/2008 100.25 99.50 0.07 - 9.78 / 9.78 0.48 498
PWpynn 1,200 11.85  27/12/2007 26/06/2008 26/12/2009 98.95 98.20 - -0.30 -0.93 4.40 | 14.70 0.54 863
CrpoiiTpaHcras 3,000 960  26/12/2007 - 25/06/2008 100.66 100.66 0.00 041 0.39 8.66 / - 0.56 296
Cysap-Ka3aHb 900 1250  01/04/2008 01/04/2008 31/03/2009 98.90 98.90 0.00 0.40 454 | 1591 0.35 991
LyH1 1,000 11.00  24/04/2008 24/04/2008 2210412010 99.62 99.62 0.00 0.38 2.30 /-9.41 2.30 -286
LyH 2 1,500 1119 23/01/2008 23/07/2008 20/01/2010 99.70 99.70 0.00 3.83 /1174 0.61 589
FOCKK 600 13.00 01/01/2008 01/07/2008 - #NJANA. [ #NIANA. |-
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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 101.046875 101.11 0.02 0.02 3.78 -1.343 1.092 1.122
T 45/8 11/15/09 4.625 15/11/2009 24.773MMM 101.78125 101.84 0.02 0.02 3.69 0.577 1.878 1.952
T45/812/31/11 4.625 31/12/2011 16.131MMM 102.78125 102.84 0.02 -0.03 3.88 4727 3.696 3.868
T45/8 11/15/16 4.625 15/11/2016 23.294MMM 102.28125 102.34 -0.03 -0.16 431 2.714 7.185 7.586
T41/2 02/15/36 45 15/02/2036 26.397MMM 97.703125 97.77 -0.09 -0.27 4.64 2.025 15.594 15.64
RUSSIA (BBB+/Baa2/BBB+)
RUSSIA 11 07/24/18 11.00 24/07/2018 3.467TMMM 141.5983 142.10 -0.03 -2.73 5.72 140.8 6.9 10.071
RUSSIA12 3/4 06/28 12.75 24/06/2028 2.5MMM 179.97 180.47 0.11 -1.05 5.95 150.20 9.97 18.58
RUSSIA 7 1/2 03/30 7.50 31/03/2030 2.011IMMM 112.9000 113.10 0.00 -0.25 5.65 136.4 6.8 1.727
RUSSIA 7 1/2 03/30 7.50 31/03/2030 2.011IMMM 112.9000 113.10 0.00 -0.25 5.6490 136.4 6.8 1.727
RUSSIA 3 05/14/08 3.00 14/05/2008 2.837TMMM 98.61 98.81 0.01 2.05 5.50 162.16 0.50 0.50
RUSSIA 3 05/14/11 3.00 14/05/2011 1.75MMM 92.02 92.27 0.00 1.79 551 170.00 3.16 3.04
RUSSIA 7 1/2 03/30 7.50 31/03/2030 2.011IMMM 112.90 113.10 0.00 -0.25 5.65 136.44 6.78 7.73
ARIES 7 3/4 10/09 7.75 25/10/2009 1IMMM 105.76 106.01 0.04 0.04 454 53.39 1.81 1.92
ARIES 9.6 10/25/14 9.60 25/10/2014 2.436MMM 126.78 126.98 -0.41 -0.41 4.98 88.75 5.30 6.79
ARGENTINA (B+/B3/B)
ARGENT11 3/4 04/09 11.75 07/04/2009 886.338MM 37.2640 37.40 0.61 0.61 97.62 #N/AN Ap 0.9 #NIAN Ap
ARGENT11 3/8 03/10 11.38 15/03/2010 729.448MM 37.1110 37.33 0.23 0.23 63.52 #N/AN Ap 16 #NIAN Ap
ARGENT12 3/8 02/12 12.38 21/02/2012 412.422MM 37.9670 38.33 0.03 0.03 44.06 #N/AN Ap 25 #NIAN Ap
ARGENT11 3/8 01/17 11.38 30/01/2017 1.906MMM 36.7290 37.31 0.00 0.00 32.30 #N/AN Ap 36 #N/AN Ap
ARGENT 9 3/4 09/27 9.75 19/09/2027 891.286MM 36.3660 37.05 0.33 0.33 24.80 #N/AN Ap 45 #N/AN Ap
ARGENT 12 06/19/31 12.00 19/06/2031 8.821IMMM 2.0000 2.00 #N/AN.A. #NIAN.A. 460.15 #N/AN Ap 03 #N/AN Ap
BRAZIL (BB/Ba2/BB)
BRAZIL14 1/2 10/09 1450 15/10/2009 1.225MMM 118.49 118.99 -0.03 -0.03 4.29 59.59 172 2.06
BRAZIL 11 01/11/12 11.00 11/01/2012 1.207MMM 122.12 122.62 -0.01 -0.01 4.99 116.18 335 423
BRAZIL10 1/2 07/14 10.50 14/07/2014 1.174MMM 127.49 127.99 0.02 0.02 5.48 141.33 4.92 6.48
BRAZIL 11 06/26/17 11.00 26/06/2017 387.343MM 140.19 140.39 0.05 0.05 5.49 126.60 6.38 9.30
BRAZIL12 3/4 01/20 12.75 15/01/2020 760.215MM 159.81 160.31 -0.29 -0.29 5.80 147.78 7.28 12.02
BRAZIL10 1/8 05/27 10.13 15/05/2027 3.435MMM 146.67 147.17 -0.61 -0.61 6.01 156.80 9.96 15.22
BRAZIL 7 1/8 01/37 713 20/01/2037 2.5MMM 114.81 114.91 -0.26 -0.26 6.04 145.83 13.00 15.35
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 103.42 103.49 -0.01 -0.02 4,05 25.73 1.03 1.09
CHINA 6.8 05/23/11 6.80 23/05/2011 1IMMM 107.12 107.25 0.00 0.15 454 75.18 3.05 344
CHINA 4 1/4 10114 4.25 28/10/2014 1IMMM 98.20 98.50 0.00 0.16 453 39.50 5.89 5.83
CHINA 7 1/2 10/27 7.50 28/10/2027 100MM 118.90 119.40 0.00 0.04 5.86 139.50 11.09 13.33
COLOMBIA (BB/Ba2/BB)

COLOM 9 3/4 04/09 9.75 23/04/2009 584.975MM 106.48 106.63 -0.10 -0.09 5.02 127.09 1.36 1.45
COLOM 10 1/2 07/10 10.50 09/07/2010 280.929MM 113.00 113.25 0.01 0.12 5.16 149.25 2.28 2.66
COLOM 8 1/4 12/14 8.25 22/12/2014 1IMMM 113.84 114.64 -0.18 0.31 5.78 166.89 5.34 6.30
COLOM 7 3/8 01/17 7.38 27/01/2017 1IMMM 110.24 110.49 -0.09 0.28 5.90 162.95 6.65 7.55
COLOM 8 3/8 02/27 8.38 15/02/2027 154.905MM 121.39 121.89 0.02 0.74 6.40 195.84 10.24 12.74
COLOM 10 3/8 01/33 10.38 28/01/2033 340.511MM 150.82 151.47 -0.36 0.91 6.30 179.60 11.27 17.47
COLOM 7 3/8 09/37 7.38 18/09/2037 1.468MMM 113.72 114.02 -0.04 0.85 6.33 175.85 12.87 14.90
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 970.412MM 107.59 107.74 -0.09 -0.09 412 34.74 1.18 1.30
MEX 7 1/2 01/14/12 7.50 14/01/2012 874.959MM 109.96 110.48 -0.06 -0.06 477 93.70 3.53 3.99
MEX11 3/8 09/15/16 11.38 15/09/2016 1.77IMMM 142.92 143.42 0.00 0.00 5.22 100.17 6.11 8.91
MEX 5 1/2 02/17/20 5.50 17/02/2020 561.951MM 103.68 103.68 0.06 0.06 5.09 78.54 8.53 9.27
MEX11 1/2 05/15/26 11.50 15/05/2026 338.58MM 164.93 165.43 -0.17 -0.17 5.74 131.43 9.57 16.43
MEX 6 3/4 09/27/34 6.75 27/09/2034 4.26TMMM 111.75 112.25 -0.33 -0.33 5.86 130.08 13.00 14.80
PHILLIPINES (BB-/B1/BB)

PHILIP 8 3/8 03/09 8.38 12/03/2009 935.556MM 104.00 104.38 0.00 0.00 5.10 133.22 1.25 132
PHILIP 8 3/8 02/11 8.38 15/02/2011 1.5MMM 108.38 108.75 0.00 0.00 5.47 177.28 281 311
PHILIP 8 1/4 01/14 8.25 15/01/2014 1.602MMM 109.00 109.38 0.00 0.00 6.42 238.17 4.76 5.35
PHILIP 9 7/8 01/19 9.88 15/01/2019 962.468MM 124.00 124.25 0.00 0.00 6.76 244.25 7.05 9.03
PHILIP10 5/8 03/25 10.63 16/03/2025 1.855MMM 142.13 14250 0.00 0.00 6.52 211.06 9.26 13.39
PHILIP 6 3/8 01/32 6.38 15/01/2032 1IMMM 96.00 96.25 0.00 0.00 6.70 218.42 11.77 11.64
SOUTH AFRICA (BBB+/Baal/BBB+)

SOAF9 1/8 05/19/09 9.13 19/05/2009 611.799MM 106.48 106.85 0.00 -0.01 456 81.44 1.38 153
SOAF7 3/8 04/25/12 7.38 25/04/2012 1IMMM 109.31 109.69 0.00 -0.21 4.97 109.64 381 4.19
SOAF6 1/2 06/02/14 6.50 02/06/2014 1IMMM 106.80 107.30 0.00 -0.18 5.22 113.65 521 5.76
SOAF8 1/2 06/23/17 8.50 23/06/2017 140.789MM 121.78 122.28 0.00 -0.17 5.52 122.56 6.70 8.46
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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 111.57 111.70 0.00 0.01 473 99.81 1.41 1.64
TURKEY 9 1/2 01/11 9.50 18/01/2011 750MM 112.15 112.45 0.00 -0.01 521 114.96 2.60 314
TURKEY 9 1/2 01/14 9.50 15/01/2014 1.75MMM 117.24 117.59 0.00 -0.08 6.08 203.99 4,67 5.65
TURKEY 5 1/2 02/17 5.50 16/02/2017 1.5MMM 96.44 96.82 0.00 -0.06 5.98 173.60 6.78 6.90
TURKEY 7 06/05/20 7.00 05/06/2020 2MMM 103.65 103.90 0.00 -0.06 6.55 218.81 8.14 8.76
TURKEY 7 3/8 02/25 7.38 05/02/2025 3.25MMM 105.61 105.61 0.00 1.37 6.82 239.34 9.72 10.52
TURKEY 6 7/8 03/36 6.88 17/03/2036 2.75MMM 98.70 99.07 0.00 0.05 6.97 241.34 1221 12.27
UKRAINE (BB-/B1/BB-)

UKRAIN 0 08/05/09 8.69 05/08/2009 500MM 104.20 104.70 0.12 -0.06 5.55 #N/AN Ap 0.25 #N/AN Ap
UKRAIN 6 7/8 03/11 6.88 04/03/2011 600MM 102.72 103.22 -0.01 -0.17 5.88 216.78 291 3.03
UKRAIN 7.65 06/13 7.65 11/06/2013 1IMMM 107.43 107.81 -0.06 -0.26 6.02 202.17 4.43 4.92
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 111.27 111.67 0.02 0.24 7.44 330.93 2.96 3.45
VENZ8 1/2 10/08/14 8.50 08/10/2014 1.5MMM 101.84 102.09 -0.87 0.30 8.12 403.02 5.14 531
VENZ 13 5/8 08/18 13.63 15/08/2018 500MM 135.48 135.98 -0.26 0.96 8.49 421.27 6.21 8.68
VENZ 6 12/09/20 6.00 09/12/2020 1.5MMM 81.59 81.84 -1.47 -0.63 8.32 394.65 8.18 6.95
VENZ 7.65 04/21/25 7.65 21/04/2025 1.6MMM 95.00 95.00 0.00 0.00 8.19 378.27 9.29 8.91
VENZ9 1/4 09/15/27 9.25 15/09/2027 4AMMM 112.00 112.00 0.00 0.00 8.03 360.22 9.47 10.78
VENZ9 3/8 01/13/34 9.38 13/01/2034 1.5MMM 110.25 110.25 0.00 0.00 8.40 391.66 10.07 11.44
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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 8.47 7.18 104.62 104.92 -0.15 -0.24 2.72 58 B+/BIB+
AFKSRU10 1/4 04/08 AFKSRU Financial 10.25 14/04/2008 350MM 10.11 6.85 101.37 101.43 -0.08 -0.08 0.42 298
ALROSA 8 1/8 05/08 ALROSA Basic Materials 8.125 06/05/2008 500MM 8.06 6.43 100.77 100.84 -0.02 -0.02 0.48 248 BB-/Ba2/BE-
ALROSA 8 7/8 11/14 ALROSA Basic Materials 8.875 17/11/2014 500MM 8.06 7.02 110.10 110.23 -0.37 -0.37 5.08 285
EVRAZ 10 7/8 08/09 EVRAZ Basic Materials 10.875 03/08/2009 300MM 10.22 6.86 106.32 106.57 -0.07 -0.07 154 308 BBB2)-
EVRAZ 8 1/4 11/15 EVRAZ Basic Materials 8.25 10/11/2015 750MM 8.12 7.97 101.49 101.74 -0.34 -0.34 557 374
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 5.68 5.84 98.94 99.02 -0.24 -0.24 473 217
GAZPRU10 1/2 10/09 GAZPRU Energy 105 21/10/2009 700MM 9.63 5.55 108.88 109.18 0.11 0.11 1.76 177
GAZPRU7.8 09/27/10 GAZPRU Energy 78 27/09/2010 1IMMM 734 5.41 106.01 106.41 0.01 0.01 254 135
GAZPRU 9 5/8 03/13 GAZPRU Energy 9.625 01/03/2013 1.75MMM 8.34 6.18 115.25 115.50 -0.27 -0.27 4.17 220
GAZPRU 5 7/8 06/15 GAZPRU Energy 5.875 01/06/2015 1IMMM 5.99 6.18 97.89 98.39 -0.03 -0.03 5.79 205
GAZPRU 7.201 02/20 GAZPRU Energy 7.201 01/02/2020 1.133MMM 7.01 6.87 102.67 102.77 -0.39 -0.39 7.96 211
GAZPRU 8 5/8 04/34 GAZPRU Energy 8.625 28/04/2034 1.2MMM 6.80 6.49 126.73 126.85 -0.55 -0.55 11.92 55
MEGAFO 8 12/10/09 MEGAFO  Financial 8 10/12/2009 375MM 7.80 6.65 102.46 102.71 -0.08 -0.08 1.84 291 BB/B1/BB+
MMKFIN 8 10/21/08 MMKFIN Basic Materials 8 21/10/2008 300MM 7.88 6.36 101.42 101.54 -0.04 -0.04 0.90 243 BB/Ba3/BB-
MOBTEL 9 3/4 01/08 MOBTEL Communications 9.75 30/01/2008 400MM 9.66 5.24 100.95 100.99 0.00 0.00 0.22 148
MOBTEL 8 3/8 10/10 MOBTEL Communications 8.375 14/10/2010 400MM 8.00 6.60 104.53 104.78 -0.14 -0.14 257 284 BB-/Ba3/BB-
MOBTEL 8 01/28/12 MOBTEL Communications 8 28/01/2012 400MM 771 6.96 103.59 103.84 -0.23 -0.23 3.48 304
GMKNRU 7 1/8 09/09 GMKNRU  Basic Materials 7.125 30/09/2009 500MM 6.93 5.55 102.67 102.92 -0.03 -0.03 1.74 180 BBB-/Baa2/BBB-
CHMFRU 8 5/8 02/09 CHMFRU  Basic Materials 8.625 24/02/2009 325MM 8.42 6.59 102.31 102.62 -0.09 0.05 1.19 271
CHMFRU 9 1/4 04/14 CHMFRU  Basic Materials 9.25 19/04/2014 375MM 8.50 7.49 108.67 109.05 -0.40 -0.40 4.86 339 BE-/B1IBE-
SINEK 7.7 08/03/15 SINEK Government 71 03/08/2015 250MM 753 731 102.16 102.41 -0.45 -0.45 5.67 307 -/[BA1/BB
TMENRU 11 11/06/07 TMENRU  Energy 11 06/11/2007 700MM  #N/ANA. #N/ANA. #N/ANA.  #NIANA.  #NJANA. #NJANA. #NJANA.  #N/ANA.
TMENRU 6 7/8 07/11 TMENRU  Financial 6.875 18/07/2011 500MM 6.98 7.34 98.39 98.64 -0.13 -0.13 3.14 349 BB+/Baa2/BB+
TMENRU 7 1/2 07/16 TMENRU  Financial 75 18/07/2016 1IMMM 7.73 7.98 96.87 97.12 -0.18 -0.18 6.11 -7
VIP 10 06/16/09 VIP Communications 10 16/06/2009 217.234MM 9.48 6.34 105.37 105.60 -0.07 -0.07 1.42 257
VIP 8 02/11/10 VIP Communications 8 11/02/2010 300MM 7.75 6.46 103.05 103.30 -0.10 -0.10 2.01 272
VIP 8 3/8 10/22/11 VIP Communications 8.375 22/10/2011 300MM 7.96 6.85 105.06 105.31 -0.22 -0.22 333 304 BB+/Bazl
VIP 8 1/4 05/23/16 VIP Communications 8.25 23/05/2016 600MM 7.97 7.67 103.43 103.68 -0.37 -0.37 5.89 344
WBDFRU 8 1/2 05/08 WBDFRU  Consumer, Non-cyclical 85 21/05/2008 150MM 8.45 7.38 100.53 100.61 0.02 0.03 0.50 335 B+/B2/-
ALFARU 8 5/8 12/15 ALFARU Financial 8.625 09/12/2015 225MM 8.92 10.33 96.57 96.82 0.03 0.03 5.37 617
BKMOSC 8 09/28/09 BKMOSC  Financial 8 28/09/2009 250MM 773 6.01 103.36 103.61 -0.04 -0.09 172 226
BKMOSC 7 3/8 11/10 BKMOSC  Financial 7.375 26/11/2010 300MM 7.26 6.80 101.51 101.63 -0.10 -0.10 2.61 307
BKMOSC 7.335 05/13 BKMOSC  Financial 7.335 13/05/2013 500MM 7.45 7.67 98.38 98.63 -0.25 -0.25 4.30 369 Baal/BEE-
BKMOSC 7 1/2 11/15 BKMOSC  Financial 75 25/11/2015 300MM 7.60 8.51 98.60 98.85 -0.13 -0.13 5.65 116
GAZPRU 7 1/4 10/08 GAZPRU Financial 7.25 30/10/2008 1.05MMM 7.18 6.19 100.92 101.05 -0.03 -0.03 0.93 231
GAZPRU 6 1/2 09/15 GAZPRU Financial 6.5 23/09/2015 1IMMM 6.77 7.18 95.86 96.11 -0.26 -0.21 5.98 294 BE+A3/BEB
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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)
VTB 6 7/8 07/29/08 VTB Financial 6.875 29/07/2008 300MM 6.84 6.08 100.49 100.59 -0.01 -0.01 0.69 216 JAS/REE
VTB 6.2 09/29/15 VTB Financial 6.2 29/09/2015 400MM 6.28 7.32 98.55 98.80 -0.04 -0.04 5.99 295
RSHB6 7/8 11/29/10 RSHB Financial 6.875 29/11/2010 350MM 6.78 6.39 101.21 101.46 -0.09 -0.09 2.64 261 JBaal/BBB
RSHB7.175 05/16/13 RSHB Financial 7.175 16/05/2013 700MM 6.96 6.51 102.93 103.18 -0.27 -0.27 4.38 252
RUSB8 1/8 04/21/08 RUSB Financial 8.125 21/04/2008 300MM 8.19 10.03 99.13 99.19 -0.03 -0.03 0.43 617
RUSB7 1/2 10/07/10 RUSB Financial 75 07/10/2010 500MM 8.11 10.57 92.34 92.59 -0.23 -0.23 251 681
RUSB8 7/8 12/16/15 RUSB Financial 8.875 16/12/2015 200MM 9.70 11.27 91.34 91.59 -0.20 -0.20 5.26 752
SBERRU 6.23 02/15 SBERRU Financial 6.23 11/02/2015 1IMMM 6.23 6.98 99.95 100.20 0.04 0.04 5.59 245 -IA2/BBB+
VTB 6 7/8 12/11/08 VTB Financial 6.875 11/12/2008 550MM 6.82 6.13 100.71 100.83 -0.06 -0.06 1.01 234
VTB 7 1/2 10/12/11 VTB Financial 75 12/10/2011 450MM 7.24 6.46 103.43 103.68 -0.16 -0.16 3.36 255 BBBIA2IBEE
VTB 6.315 02/04/15 VTB Financial 6.315 04/02/2015 750MM 6.26 7.10 100.81 101.06 -0.01 -0.01 5.54 212
VTB 6 1/4 06/30/35 VTB Financial 6.25 30/06/2035 1IMMM 6.43 6.47 97.03 97.28 -0.34 -0.34 12.59 241
AVAZRU 8 1/2 04/08 AVAZRU Consumer, Cyclical 85 20/04/2008 250MM 8.54 9.52 99.49 99.60 -0.01 -0.02 043 548
IRKUT 8 1/4 04/09 IRKUT Industrial 8.25 10/04/2009 125MM 8.25 8.22 99.86 100.19 -0.03 -0.03 1.31 441
ARGENTINA
PESAAR 0 06/09/11 PESAAR Energy 6.3925 09/06/2011 87.414MM 6.65 7.05 95.94 96.44 0.00 0.00 0.08  #N/AN.A. B+/Ba2/B+
TELEFO 8.85 08/11 TELEFO Communications 8.85 01/08/2011 134.644MM 8.37 7.06 105.75 105.75 0.75 0.75 3.09 339 B+/-I-
BRAZIL
PETBRA12 3/8 04/08 PETBRA Energy 12.375 01/04/2008 126.82MM 12.02 461 102.93 103.03 0.06 0.06 0.39 81
PETBRA 9 7/8 05/08 PETBRA Energy 9.875 09/05/2008 224.25MM 9.64 4.97 102.33 102.46 -0.06 -0.06 0.49 90
PETBRA 9 3/4 07/11 PETBRA Energy 9.75 06/07/2011 235.36MM 8.33 464 117.00 117.00  #N/AN.A. 6.08 3.05 68
PETBRA 9 1/8 07/13 PETBRA Energy 9.125 02/07/2013 374.23MM 7.80 5.58 116.87 117.07 -0.07 -0.07 4.39 160 BBB-/Baa2/BB+
PETBRA 7 3/4 09/14 PETBRA Energy 7.75 15/09/2014 397.9MM 6.98 5.78 110.84 111.22 -0.04 -0.04 5.32 140
PETBRA 6 1/8 10/16 PETBRA Energy 6.125 06/10/2016 899.1MM 6.02 5.88 101.70 101.70 0.20 0.20 6.78 153
PETBRA 8 3/8 12/18 PETBRA Energy 8.375 10/12/2018 576.78MM 713 6.17 117.42 117.62 -0.18 -0.18 7.30 181
CHINA
CNOOC 6 3/8 03/12 CNOOC Energy 6.375 08/03/2012 500MM 6.09 5.13 104.66 104.85 -0.01 -0.01 373 77 AJA2IA
SDBC 4.7 08/24/09 SDBC Financial 4.7 24/08/2009 10MMM 4.65 4.02 101.14 101.14 0.00 0.00 1.68 64
SDBC 2.66 12/30/10 SDBC Financial 2.66 30/12/2010 20MMM 2.79 4.25 95.40 95.40 0.01 0.01 2.87 58
SDBC 3.63 10/26/12 SDBC Financial 3.63 26/10/2012 10MMM 3.77 450 96.22 96.22 0.00 0.01 4.42 44
SDBC3 1/2 04/16/14 SDBC Financial 35 16/04/2014 80MM 371 453 94.35 94.35 0.00 0.00 5.49 40 NAZIA
SDBC 5.48 01/06/20 SDBC Financial 5.48 06/01/2020 20MMM 5.09 4.64 107.65 107.65 0.00 0.00 8.54 12
SDBC 3.8 10/30/36 SDBC Financial 3.8 30/10/2036 23.8MMM 4.35 4.59 87.36 87.36 0.00 0.00 16.57 12
MEXICO
AMXLMM 4 1/8 03/09 AMXLMM  Communications 4.125 01/03/2009 497.75MM 4.17 4.88 98.98 99.12 0.01 0.01 125 112
AMXLMM 5 1/2 03/14 AMXLMM  Communications 55 01/03/2014 795MM 557 5.75 98.70 98.70 -1.31 -1.31 521 140 BBB+/A3/BBB+
AMXLMM 5 3/4 01/15 AMXLMM  Communications 5.75 15/01/2015 500MM 5.70 5.59 100.93 100.93 0.45 0.45 5.73 125
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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)
PEMEX 7 7/8 02/09 PEMEX Energy 7.875 01/02/2009 907.603MM 7.60 479 103.44 103.80 -0.01 -0.01 1.15 95 A-/BaallA-
PEMEX 7 7/8 02/09 PEMEX Energy 7.875 01/02/2009 975.308MM 757 4.46 104.02 104.02 0.01 0.01 115 52
UKRAINE
EXIMUK 7 3/4 09/09 EXIMUK Government 7.75 23/09/2009 250000000 7.65 6.97 101.21 101.46 -0.26 -0.26 171 322 -/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. #NIANA.  #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 8.38 10.63 93.73 94.16 -0.08 -0.08 217 686

BTAS 8 03/24/14 BTAS Financial 8 24/03/2014 400MM 9.19 10.85 86.84 87.34 0.71 -0.71 470 3 BB/Baal/BB+
BTASS8 1/2 02/10/15 BTAS Financial 85 10/02/2015 350MM 9.55 10.71 88.75 89.25 -0.70 -0.70 5.05 -14

BTASS8 1/4 01/22/37 BTAS Financial 8.25 22/01/2037 1IMMM 9.46 9.56 86.92 87.42 -1.57 -1.57 9.70 -26

TCOKZ 6.124 11/14 TCOKZ Energy 6.124 15/11/2014 1.IMMM 6.30 6.61 97.16 97.41  #N/AN.A. -0.22 5.44 328 -/Baa3/BBB-
ATFBP 8 7/8 11/09 ATFBP Financial 8.875 09/11/2009 200MM 8.72 7.90 101.55 102.01 -0.05 0.21 1.81 94

ATFBP 8 1/8 10/10 ATFBP Financial 8.125 28/10/2010 200MM 8.12 8.10 99.81 100.31 -0.13 0.00 2.59 429

ATFBP 9 1/4 04/12 ATFBP Financial 9.25 12/04/2012 200MM 8.98 8.43 102.71 103.21 -0.18 -0.26 357 449 B+/BallBB-
ATFBP 9 05/11/16 ATFBP Financial 9 11/05/2016 350MM 8.80 8.61 102.07 102.57 -0.29 -0.36 5.65 -7

VENEZUELA

PETROZ 7.63 04/09 PETROZ Energy 7.63 01/04/2009 99.705MM  #N/AN.A. #N/AN.A. #NJANA.  #N/ANAA. #NJANA. #N/ANA. #N/ANA.  #N/ANA.

PETROZ 8.22 04/17 PETROZ Energy 8.22 01/04/2017 625MM 8.06 791 101.77 102.27 -0.04 0.27 6.44 339 B/B1/CCC
PETROZ 8.37 10/22 PETROZ Energy 8.37 01/10/2022 75MM  #N/AN.A.  #N/AN.A. #N/AN.A.  #N/ANA.  #N/ANA. #NJANA. #N/ANA.  #N/ANA.
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