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B3rNAL HA PbIHOK

MakpoakoHOMMKa

MHaMKKa cnpagos EMBI+
A . Peueccns B CLUA. MageHne uncna pabounx mect B CLUA B mapTe 3HauMTENbHO

325 e '*Cnpaﬂ MPeBbICUNO MPOrHO3 W cocTaBuno 80 ThiC. AHANUTUKA OXWAANM  YMEHbLUEHNS!

300 nokasatens B cpegHeM Ha 50 Tbic. CornacHo nepecMOTPeHHbIM JaHHbIM, B heBpane
- uncno paboumnx mect B CLUA ynano Ha 76 TbiC., @ He Ha 63 ThiC., kak coobuianoch

paHee. bespabotuua B cTpaHe B MapTe Bbipocna Ao 5.1% — MakcuManbHOro ypoBHS C
2 ceHTsIopst 2005 T. — ¢ 4.8% B cheBpane, TorAa kak SKCTIEpTbl OXWOANM YBETMUEHNs ee
225 ypoBHA nuwb A0 5%. Yucno pabounx mecT B nponssoacTeHHom cektope CLUA
200 COKpaTMIOCh B MapTe Ha 48 TbiC., YTO CTano MakcumarbHbLIM CHXeHWeM ¢ uions 2003
175 r., B cdepe ycnyr — yBennuunock Ha 13 Thic. CpeaHss noyacoeas onnata Tpyaa

Bbipocna B CLUA Ha 0.3% no cpaBHeHuIo ¢ hepanem 1 Ha 3.6% OTHOCUTENbHO MapTa

EMBI+ Poccus cnpag EMBI+ Bpaaunus cnpag

150

125 NPOLLOro rofja, YTo COBMAno C MPOrHO30M.

100 Cyas no Bbileawmum daHHbIM, dkoHomuka CLUA yxe Bowna B cTaguio peLeccu.
31.10.2007 21.12.2007 13.02.2008 04.04.2008 Onacascb nagenust notTpebuTensckoro cnpoca u CTpemsck 00y3aaTb poCT U3LEPXKEK,

noAorpeBaeMblil MHGNAUMen, paboTogaTeni BbIHyXaeHbl Cokpallatb paboyne mecta.
Cnepcreuem ocnabnenns pbiHka Tpyga MOXET CTaTb [JanbHeiluee yXyalleHue
CUTyaLun C MNaTexecnoCobHOCTbIO rpaxaaH, a Takke nafeHue noTpebuTtenseknx
Hopmanu3oBaHHbIe NokanbHble AONTOBbIE NHAEKCHI PacxofoB, YTO B COBOKYMHOCTM MOXET YXyALNTL U B3 TOro KPUTUYECKYIO CUTYaLuIo B
9KOHOMWKE CTPaHbl.

MemoyHuk: JP Morgan

102%

1o Ba3oBble akTUBbI

100% KpuBas cTaBok kasHavenckux obssatenscte CLUA Ha MuHyBLIEl Hedene coxpaHuna
BOMATUMbHOCTb, OAHAKO K 3aBEpPLUEHNIO Heaenu AOXOAHOCTW BEPHYMUCH K HIKHEM

99% rpaHuue 5-HepenbHoro GokoBoro kopugopa. [STHMYHAS nopuus AaHHbIX N0 PbIHKY
Tpyga 3a MapT CnpoBOLMpOBana BOMHy risk aversion W mogcrerHyna cnpoc Ha

98% 3alKTHbIE akTuBbl. loxogHocTb 10-neTHux 06si3aTensCTe cHuaunack ao 3.47 (-0.11)%,

RUX-Chonds LieHoBoit Chonds-Muni ueHoBo#t 2-neTHux — oo 1.82 (-0.06)%.

97% T T T T T )
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Memouruk: www. Chonds.ru Pa3BV|Ba}OL|J'V|eC9| PbIHKK
Bonpeku cmelaHHoN auHammuke 6a30BbIX aKTMBOB Ha MPOTSXKEHUM MUHYBLUEN Heaenu
NDF RUR/USD, MIBID rate (%) PUCKOBbIE AOMMM CMOIMM MOAPACTM B LEHe U [laXe COKPaTUTb KPEeAWTHbE CrIpadbl.
8.0 Poccuitckme  epoobnuraumm  Gonee  crabumbHbl:  GeHumapk  "Russia’30"
) o T S e KOHCONMAMPYeTCS B LieHe Ha oTMeTke 115 .., a ero cnpag k UST cocTaenset 185 6.1.
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MokazaTtenu NUKBUAHOCTH
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WemouHuk: Bloomberg

JIOKANbHbIN JONTOBOW PbIHOK

NuksngHocTb 1 CTaBku

Mokasatenb pybresoi NUKBMGHOCTW CeroaHs yTpom coctasun 807.3 (+14.2) mnpa pyb.
CTpyKkTypa NUMKBMAHOCTM BbLIMMAAUT Cheaylowmm o6pa3oM: OCTaTkm Ha  KopcyeTax
cHu3unues o 546.4 (-31.1) mnpg pyb., a nenoautbl 6aHkoB B LIB coctasunn 260.9 (+45.3)
mnpa pyb. Ha npotsikeHun muHyBliei Hepenw cymma fenosutoB B LIB ctpemutensHo
pocna. BeposiTHO, B CBA3W C NPeACTOALMMM KPYMHBIMA HANOroBbIMM Bbinnatamu 0bbem
CpeacTB pasMelLeHHbIX B Aenoautax B LB npogomkut poct v Ha TekyLen Hepene. CTasku
[EHEeXHOT0 pblHKA 3a Hedento CHuaunucb 0 3.5-4.5%, a Ha CerogHsilHee OTKpbITUE
opHoaHesHble MBK obxogatcs nog 4-4.5%. O6bembl peduHaHcuposaHns B LIB
COKPALLATCS TaKkke CTPEMUTENbHO Kak M POCAM: B NATHULY 06bem onepauui
aykyvonHoro PEIMO LB coctasun Bcero 4.9 mnpg pyb.

Kpusas craBok LIBOR (USD) 3a Hegmenw nogHsinack B cpegHem 3-4 6.n.: 1M LIBOR
coctaBnseT 2.74%, 3M LIBOR - 2.72%, 12M LIBOR - 2.66%. CtaBku poccuiickux NDF
COXPaHWUNN MPEXHWA BUG: KPaTKOCPOUHbIA CETMEHT cocTaBnsieT 5-6%, 6Gonee fganbHue
CTaBKu He npeBbILaloT 6-7%.

WHBeCTULMM: POKYC Ha NUKBUMOHOCTb

TNokanbHbIi AONTOBOM PLIHOK 3@ MUHYBLLYIO HEAENH0 CMOT 3HAYUTENbHO NpMbaBNTL B LiEHE,
NPEeNMYLLECTBEHHO B BbiMyCkax, BXOAALLMX B KOTUpoBanbHbIi cincok AL MMBB. Ha cvery
KBapTanbHoOM NepeoLieHke, NOAHSBLUEN LieHbl Ha PSA BbIMYCKOB B KOHLE MapTa, MpULLO
"0CBOEHME" NEHCMOHHBIX HaKOMMEeHWn. TeM He MeHee, 06beM 3TWX CPEACTB He CTonb
BEMNVK, @ POCT pblHKa CYLIECTBEHHO 3aMEAnncs K KOHLy Hepenu. Toprosble 060poThbl
CHU3MMNCb, 4TO CBWAETENbCTBYET O TOM, YTO MOrOfy Ha PbiHKE fenanu MMEHHO
MEHCUOHHbIE  (hoHAbl. OAHOBPEMEHHO C 3TWM Ha [AEHEXHOM pblHKE MPOMCXOANNO
ynyywenve: ctaskm MBK onyctunmuck Huxe 4.5%, a obbemsl pecuHaHcuposarus B LIB
COKPaTUANCh O MUHUMYMOB.

Mo wtoram Hepenn BOMbLIMHCTBO KOPNOPATUBHBLIX "(ULIeK” 3HaYMTenbHO npubasunu B
ueHe. CpeaHme v AnnHHbIe No aropauum sbinyckn [IYKOWIa, Tasnpoma u PXKI npubasunu
B UeHe B cpegHem 25-50 6.n. Haubonee gewesble Bbinyckn AMXKK (aanbhui koHew
KpU1BOI1) 1 BOBCE MO MTOraM Heaenwu cmornu npubasutb 150-180 6.n. Tem He MeHee, yxe B
NATHULY TEMN LEHOBOro pocTa "thuiuek” 3ameanuncs Ao 5 6.n.

B cektope rocbymar ocHoBHOI 060poOT npolen B camom AanbHem Bbinycke O®3 46020,
ero ueHa Bblpocna Ha 60 6.n. Ha Tekywen Hegene, B cpedy, MuwHdwH nposegeT 2
ayKuuoHa Mo pasmelLeHnto BbinyckoB 25062 1 46021. CymmapHbii 06beM BbIMyCKOB He
CTOMb 3HaunTeneH — 15 mMnpa py6. YunTbiBas TeKyLMA YpoBEHb FIMKBUAHOCTM, @yKLIMOHbI
moryT npoit 6e3 npemuii, ocobeHHo no aansHeMy Bbinycky 46021.

Ha Haw B3rnsg, a Tekyleil Hedenme pbiHOK AomkeH ObiTb cTabunbHeiM. CpepcTsa
MEHCUOHHbIX (POHAOB, BWAMMO, YXE OCBOEHbl, O YeM CBWAETENbCTBYET NATHWUYHAS
AVHamuka pbiHka. Bnepegw pbiHkM oxupaeT keapTanbHas ynnata HOC w npounx
TPaANLIMOHHBIX HAroroB. B 3TOR CBA3W y4aCTHWKM pbiHKA MPEANOYTYT akkyMynupoBaTb
cpeAcTea Ha Aenosutax LIb nnbo BknagbiBaTh UX B Cynepnm keuaHbIe BbINYCKM, KOTOPbIX HA
PblHKe ceryac NpaKkTu4ecku HeT. Ham BuamnTcs bornee pasymHoOI BbhkaaTenbHas No3nLms:
utoru ynnarsl ksapTansHoro HAC (okono 500 mnpa pyb.) CTaHyT HOBLIM MCMbITAHMEM Kak
ANS [EHEXHOrO, Tak 1 ANs JONTOBOMO PbIHKOB.

7 anpens 2008 .

Crp.2/39



WK "Anemap'Y2ExeqHeBHbI GlonneTeHb MHBECTOpa
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Py6nesble obnuraumun. MyHuumnansHbie n CybdenepansHbie BbinycKu.
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Py6nesble obnuraumun. baxku n mHaHehI.
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PyGnesble obnurauuyi. TONNnBO 1 3HepreTHka.
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PyGnesble o6nurawym. MpoMbILLNEHHOCTb.
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Py6nesble obnuraumu. Toprosns.
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Py6nesble obnuraumv. Metannyprus.
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PyGnesble obnurauum. TenekoMMyHUKaLmMn, Meaua, TpaHeropT.
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PyGnesble obnurauum. Nerkas v nuwiesas NPOMbILLEHHOCTb.
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Py BBA 2
Y
9.50 €PKU30BO

[ ]
OuakoBo 2
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Py6nesble obnuraumm. flec 1 cenbckoe Xo3sicTBO.
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9.50

@ Masa 2

9.00

8.50
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Py6nesble obnurauun. CTpoutensCcTao.
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)
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9.00 CJpMKéicraa 1
8.50
8.00
7.50
7.00
6.50
6.00

5.50
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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
003

003 25057 40,817 740 23/04/2008 20/01/2010 102.65 102.45 0.16 6.02 / - 158

003 25058 40,655 630 30/04/2008 30/04/2008 100.10 100.03 -0.02 -0.04 533 /- 0.06

003 25059 40,821 610  23/04/2008 19/01/2011 100.37 99.74 -0.05 0.36 6.22 /- 241

003 25060 40,734 580  30/04/2008 29/04/2009 100.00 98.95 6.46 / - 0.97

003 25061 42,513 580  07/05/2008 05/05/2010 99.72 99.53 0.00 0.10 0.40 6.13 / - 1.84

003 26198 42,117 600  03/11/2008 02/11/2012 98.35 98.00 -1.32 0.13 6.46 / - 379

003 26199 39,991 610  16/04/2008 11/07/2012 99.18 98.93 0.00 0.04 0.06 651 /- 351

003 27026 16,000 600  11/06/2008 11/03/2009 100.80 99.90 -1.35 573 /- 0.86

003 46001 60,000 1000  11/06/2008 10/09/2008 102.00 101.85 -0.13 0.83 552 /- 0.40

003 46002 62,000 900  13/08/2008 08/08/2012 107.00 106.01 -0.76 -1.60 6.70 / - 3.47

003 46003 37,298 1000  16/07/2008 14/07/2010 106.80 106.65 -0.48 6.86 / - 1.92

003 46012 40,000 121 01/10/2008 05/09/2029 69.25 69.25 0.01 -0.14 -0.58 719 /- 13.05

003 46014 58,290 900  10/09/2008 29/08/2018 106.00 105.50 -1.67 6.81 /- 6.88

003 46017 79,995 800  14/05/2008 03/08/2016 104.50 103.50 -0.95 0.50 6.54 / - 5.88

003 46018 128,855 900  11/06/2008 24/11/2021 107.00 106.40 0.17 0.20 6.84 /- 8.01

003 46020 101,587 690  13/08/2008 06/02/2036 98.10 97.80 -0.29 -0.55 720 /- 1152

003 46021 71,432 750  20/08/2008 08/08/2018 96.54 96.54 -0.01 -0.16 -0.60 6.75 / - 7.00

Mockea

Mocksa 29 5,000 10.00  05/06/2008 05/06/2008 100.80 100.80 0.00 0.00 -0.30 4.95 | - 0.15 -89
Mocksa 36 4,000 10.00  16/06/2008 16/12/2008 102.90 102.90 -0.13 -0.13 -0.13 573 /- 0.63 22
Mocksa 38 5,000 10.00  26/06/2008 26/12/2010 109.51 109.51 0.76 -0.49 6.24 | - 2.26 2
Mocksa 39 5,000 10.00 21/07/2008 21/07/2014 106.50 106.50 - -0.76 0.60 6.66 / - 4.68 24
Mocksa 41 3,378 10.00 30/07/2008 30/07/2010 104.90 104.90 0.00 -0.03 0.42 6.07 / - 2.00 -15
Mocksa 43 5,000 10.00 17/05/2008 17/05/2008 101.00 101.00 0.00 0.00 -0.20 0.86 / - 0.11 -492
Mocksa 44 20,000 10.00 24/06/2008 24/06/2015 105.00 104.01 -0.69 -2.58 7.03 /- 5.15 55
Mocksa 47 10,000 10.00 28/04/2008 28/04/2009 103.33 103.33 0.00 0.48 0.23 5.44 | - 0.95 -57
MyHuyunanbHblie u cy6gppedepanbHble

AcTpaxaHb 500 9.50 11/09/2008 17/12/2009 102.49 100.00 -0.23 -0.23 -0.19 8.89 / - 1.48 265
BatukopToctaH 5 1,000 8.02 07/05/2008 04/11/2009 100.50 100.50 0.45 0.40 0.04 782 /- 1.36 164
Benoropoackas 06n. 2 320 13.50 29/04/2008 29/04/2008 100.70 100.25 -0.22 -0.22 -0.43 5.40 / - 0.06

Benoropoackas o6n. 3 2,000 8.38 15/05/2008 10/11/2010 99.20 99.20 0.00 0.20 -0.30 9.01 /- 2.14

Benoropoackas o6n. 4 1,020 7.88 23/04/2008 19/10/2011 97.10 97.10 0.00 -1.50 -1.40 9.14 | - 2.80 268
Bonrorpap 1 450 9.20 17/04/2008 17/07/2008 99.08 99.08 0.01 -0.85 13.24 | - 0.24 704
Bonrorpap 2 600 9.65 20/06/2008 21/12/2009 101.00 101.00 0.00 1.10 8.90 / - 1.46 266
Bonrorpapckas o6n. 253 550 8.10 21/05/2008 19/05/2010 98.00 96.61 -0.10 -0.10 -1.22 9.76 / - 1.76 342
Bonrorpapckas o6n. 261 700 11.00 19/06/2008 17/06/2010 100.79 100.50 -0.15 0.08 931 /- 0.59

Bonrorpapckas o6n. 351 600 10.99 - 11/06/2009 101.49 100.36 0.52 0.62 -0.38 - /-

BopoHexckasi obn. 2 500 12.00 17/06/2008 18/06/2009 103.85 102.35 -0.75 -0.80 9.39 /- 1.03 322
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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. 3 500 10.25 30/06/2008 27/06/2011 103.00 103.00 0.00 1.05 -0.02 935 /- 2.53 280
VBaHoBcKas 06 1,000 9.00 13/05/2008 09/11/2010 97.99 97.00 -0.49 -0.51 -1.01 10.20 / - 1.63 427
WkpyTckas obn. 312 900 7.50 23/04/2008 23/10/2008 100.10 99.31 -0.39 -0.20 0.15 821 /- 0.49 269
WpkyTckas obn. 311 1,500 9.00 19/06/2008 17/12/2009 100.50 99.70 -0.15 -0.10 0.10 8.55 / - 147 249
MpkyTckas obn. 313 3,000 7.75 23/07/2008 24/11/2010 98.60 98.60 0.35 0.50 8.38 / - 1.26 241
WpkyTckas obn. 314 1,200 8.25 21/05/2008 26/05/2010 99.00 98.60 -0.20 -0.20 0.00 8.84 /- 0.95

KasaHb 3 2,300 9.32 28/05/2008 29/08/2009 99.23 99.23 - 0.39 0.26 8.87 / - 121 268
Kanyxckas o6n. 2 1,300 8.60 02/06/2008 29/08/2011 98.00 97.20 0.40 0.40 -0.30 9.62 / - 2.70 339
Kapenus 500 8.15 09/06/2008 02/06/2010 100.00 100.00 0.12 0.12 0.12 7.96 /- 1.83 71
Kuposckas o6n. 1 400 8.39 23/06/2008 22/12/2008 100.20 99.65 0.12 0.12 -0.48 8.49 / - 0.63 269
Kuposckas 06n. 2 600 8.45 26/06/2008 24/09/2009 99.00 98.85 0.08 0.08 -0.23 9.57 I - 1.27 377
Knuuckuit p-H 2 300 9.75 15/05/2008 13/11/2008 101.20 101.20 0.00 0.00 0.00 7.80 /- 0.54 180
Komn 6 700 12.50 14/04/2008 14/10/2010 108.27 106.00 112 114 0.14 833 /- 1.99 202
Komn 7 1,000 10.00 23/05/2008 22/11/2013 102.50 98.70 2.39 -2.30 8.70 / - 4.05 228
Komn 8 1,000 9.00 04/09/2008 03/12/2015 93.99 88.00 2.00 -6.51 8.89 / - 5.03

KpacHosipck 5 1,000 7.50 18/04/2008 18/10/2008 100.50 100.50 0.75 0.82 6.63 / - 0.48 68
KpacHosipckuii kpai 3 3,000 6.00 01/10/2008 01/10/2008 99.70 99.45 0.52 031 7.02 /- 0.45 108
KypraHckasi o6n. 500 9.25 16/06/2008 17/12/2009 99.44 98.80 0.12 -0.38 10.18 / - 1.44 389
JleHuHrpagickasi obn. 2 800 14.01 11/06/2008 08/12/2010 116.50 116.50 - 3.90 2.75 7.24 | - 211 96
JleHuHrpagckasi o6n. 3 1,300 12.50 13/06/2008 05/12/2014 120.00 120.00 2.50 2,50 4.00 8.30 /- 441 182
Jiunevkas o6n. 4 1,500 7.95 22/07/2008 19/07/2011 98.50 98.10 -0.05 -0.20 -0.70 873 /- 2.67 261
MarapaH 450 11.00 16/06/2008 15/09/2008 101.00 100.50 -0.05 -0.05 -0.20 9.56 / - 0.40 355
Mapuii On 500 8.25 22/05/2008 23/05/2009 98.00 97.30 -0.33 -0.45 10.90 / - 0.97 467
Mockosckas o61. 4 9,600 11.00  22/04/2008 21/04/2009 104.20 104.20 0.20 0.20 6.95 /- 091 90
Mockosckas 0611. 5 12,000 1000 30/09/2008 30/03/2010 104.35 104.35 0.05 -1.35 773 | - 171 150
Mockosckas 0611. 6 12,000 900  22/04/2008 19/04/2011 102.95 102.95 -0.05 -1.00 8.04 / - 2.43 170
Mockosckas 0611, 7 16,000 800  23/04/2008 16/04/2014 99.10 99.10 0.00 -0.25 0.09 8.36 / - 436 188
Huxeropogckasi o61. 2 2,500 999  03/05/2008 02/11/2008 101.02 100.82 -0.18 0.22 7.26 / - 0.33 185
Huxeropogckas o6n. 3 2,000 845  24/04/2008 20/10/2011 98.40 98.40 0.00 0.24 0.25 8.76 / - 2.78 265
HoBocu6mpck 3 1,000 1200  13/07/2008 14/07/2009 104.88 104.88 0.96 113 8.01 /- 1.10 188
HoBocu6mpck 4 1,500 8.60  24/06/2008 24/06/2010 99.77 99.77 1.25 -0.23 8.85 /- 187 254
HoBocu6upcxast o61. 3 2,500 800  17/06/2008 15/12/2009 99.70 99.70 -0.30 1.20 8.14 | - 147 228
HoruHck 2 500 1025 22/08/2008 21/08/2009 102.55 102.55 5.10 -2.48 8.40 / - 1.20 224
OpexoBo-3yeso 160 1150  20/06/2008 20/06/2008 98.53 98.53 0.01 -1.27 -1.50 2041 / - 017 1368
MeHaeHckast 061, 800 945  13/04/2008 13/10/2009 100.65 100.65 0.10 0.15 9.26 / - 1.28 295
Camapckasi 061, 2 2,000 6.82  12/06/2008 09/09/2010 98.50 98.50 0.50 2.00 771 - 2.08 143
Camapckasi o61. 3 4,500 760  15/05/2008 11/08/2011 98.12 98.12 0.12 0.12 851 /- 2.72 210
Camapckas o6n. 4 5,000 6.98  25/06/2008 20/06/2012 96.40 96.40 -0.10 0.39 0.15 8.24 | - 3.38 175
Caxa (Skyus) 3 560 12.00  17/06/2008 17/06/2008 111.15 100.90 493 443 -16.56 / - 0.30 -2308
Caxa (SkyTus) 6 2,000 10.00  15/05/2008 13/05/2010 102.00 101.50 -0.35 -0.16 9.38 / - 174 278
Caxa (Skyus) 7 2,500 795  17/04/2008 11/04/2013 98.49 96.00 -1.64 -151 8.92 /- 378 260
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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

Tambosckas 06 400 8.00 27/06/2008 27/09/2008 100.00 99.00 -0.50 -0.50 -2.50 9.40 / - 0.43 340
Tsepckas 06n. 3 800 7.95 31/05/2008 30/11/2008 99.50 99.50 - -0.45 0.00 9.03 / - 0.58

Tomckas 06n. 3 900 7.00 09/05/2008 09/11/2009 97.80 97.80 0.00 0.00 0.25 8.03 / - 1.38 322
Tomckas 06n. 4 1,001 7.00 26/06/2008 26/12/2011 96.20 96.20 0.00 0.45 -0.80 8.37 / - 3.01 279
Tynbckasi 06n. 1,500 8.50 26/06/2008 28/06/2009 100.74 100.20 1.47 -0.33 8.34 /- 1.09 220
Yomyptus 1 1,000 8.20 27/06/2008 27/12/2008 98.90 98.90 - -0.33 -0.40 10.01 / - 0.64 390
Yomyptus 2 1,500 8.40 17/07/2008 15/07/2012 96.35 96.35 0.00 -0.15 -0.65 9.67 /- 3.28 314
Ypa 4 500 10.03 03/06/2008 03/06/2008 100.45 100.45 0.00 0.45 0.45 7.08 /- 0.15 118
Ypa 5 500 8.40 20/06/2008 18/12/2009 99.00 99.00 0.00 0.50 9.24 | - 1.45 299
Xabaposck 6 1,000 7.50 24/05/2008 24/11/2009 99.80 99.80 1.05 0.80 7.46 | - 1.42 169
XMAO 5 3,000 12.00 27/05/2008 27/05/2008 101.00 101.00 0.00 0.00 455 | - 0.13

Yysaiuwms 4 750 12.33 25/09/2008 27/03/2009 103.87 103.87 0.32 0.12 8.26 / - 0.87 217
Yysawms 5 1,000 7.85 05/06/2008 05/06/2011 98.00 96.50 0.29 0.25 9.06 / - 2.56 265
YysaLums 6 1,000 7.99 22/04/2008 17/04/2012 95.25 93.40 0.33 0.37 -1.68 9.58 / - 3.14 303
AHAO 1,800 10.00 03/08/2008 03/08/2008 100.95 100.95 -0.05 -0.55 7.04 | - 0.30 114
fApocnasnb 400 9.00 17/06/2008 17/12/2009 99.00 98.01 - 0.51 -1.00 10.37 / - 1.02 261
fApocnasckas 06r. 4 1,000 10.50 25/05/2008 26/05/2009 101.98 101.98 0.00 0.46 0.97 834 /- 0.98 223
fApocnasckas 06r1. 5 500 7.50 30/06/2008 30/12/2008 99.70 99.70 0.60 0.54 0.00 8.06 / - 0.66 203
Apocnasckas 06r1. 6 2,000 7.75 22/04/2008 19/04/2011 96.23 96.23 -0.36 0.23 8.65 / - 2.46 321
fApocnasckas 06r. 7 3,500 8.00 01/07/2008 30/03/2010 97.40 97.40 0.40 -0.35 9.14 / - 1.70 307
Tonnueo u asHepeemuka

AnbsiHc HK 3,000 8.92 17/09/2008 16/09/2009 14/09/2011 96.14 96.14 0.00 -0.01 0.14 5.24 | 12.25 123 591
ACIM3K 1,500 12.00 02/07/2008 01/10/2008 31/03/2010 97.96 96.51 0.74 2.24 2.24 458 [19.34 041 1269
BaLukupaHepro 3 1,500 830  22/06/2008 19/03/2009 09/03/2011 99.20 99.20 0.05 0.00 013 3.10 /951 0.84 329
laanpom A4 5,000 822  13/08/2008 10/02/2010 102.06 102.06 0.07 0.66 743 /- 1.62 93
raanpom A6 5,000 6.95  07/08/2008 06/08/2009 100.45 100.45 045 0.90 6.69 /- 1.20 59
Taanpom A7 5,000 6.79  01/05/2008 29/10/2009 99.70 99.70 0.00 0.00 0.70 741 /- 1.37 97
laanpom A8 5,000 700  01/05/2008 27/10/2011 99.15 99.15 0.38 155 7.40 / - 2.90 100
laanpom A9 5,000 723 20/08/2008 12/02/2014 98.00 98.00 0.00 -0.73 -0.50 7.80 /- 4.47 135
TuapoOrk 5,000 810  02/07/2008 29/06/2011 98.85 98.85 0.30 -1.15 8.69 /- 2.62

rT-To4 3 1,500 1045  18/04/2008 18/04/2008 100.00 100.00 0.00 0.00 10.47 | 10.47 0.03 439
rT-ToU 4 2,000 1071 03/09/2008 - 02/09/2009 98.90 98.90 - -0.10 -0.65 11.90 / - 119 557
EQCK 1,000 8.74  10/04/2008 08/04/2010 05/04/2012 97.52 97.52 0.00 0.00 -0.98 5.37 / 10.40 163 405
Ky6aHbaHepro 3,000 785  23/07/2008 21/07/2010 99.97 99.97 0.00 0.00 0.00 8.01 / 8.01 135 180
Kyi6biluesasot 2 2,000 880  05/09/2008 04/03/2011 98.19 97.00 -2.00 -1.41 10.00 / - 2.38 359
TNewarepro 2 3,000 854  01/08/2008 27/01/2012 98.50 98.50 150 -0.40 9.21 /- 3.00 271
TNewarepro 3 3,000 8.02  23/04/2008 18/04/2012 94.00 94.00 0.00 0.90 0.00 10.10 / - 3.07 353
nyKoun 2 6,000 725  20/05/2008 17/11/2009 100.20 99.96 0.08 0.68 732 17.32 141 116
nykoun 3 8,000 710  12/06/2008 08/12/2011 99.01 99.01 031 1.02 755 [ - 3.00 112
nyKoun 4 6,000 740 12/06/2008 - 05/12/2013 99.00 99.00 0.02 097 7.76 | - 4.28 132
MocaHepro 1 5,000 754 16/09/2008 15/09/2009 13/09/2011 99.73 99.73 0.96 111 7.32 17.89 129 175
MocaHepro 2 5,000 765  28/08/2008 23/02/2012 18/02/2016 97.35 97.35 -1.00 0.35 456  8.64 313 216
7 anpens 2008 . Crp. 16/39



WK "Anemap'Y2ExeqHeBHbI GlonneTeHb 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

MO3CK 6,000 805  09/09/2008 06/09/2011 99.25 99.25 0.60 1.60 8.48 /- 2.80 206
orK 2 5,000 7.70  03/07/2008 - 07/07/2010 97.55 96.00 -0.53 -0.71 -1.73 953 /- 1.89 319
orK 3 3,000 825  13/06/2008 13/06/2008 09/12/2011 - - #NIANA. | #NJANA.| -

orK5 5,000 750  02/10/2008 01/10/2009 29/09/2011 98.62 98.62 - 054 -0.38 3.78 / 8.69 1.32 250
orK 6 5,000 755  24/04/2008 22/04/2010 19/04/2012 99.30 96.70 0.10 -0.04 -0.40 459 | 8.82 173 254
MepMaHepro 1,000 8.15  27/05/2008 25/05/2010 22/05/2012 99.00 99.00 051 0.51 0.51 4.73 1 8.85 1.79 256
PyccHedTb 7,000 925  13/06/2008 12/12/2008 10/12/2010 91.11 91.11 -0.26 0.56 6.24 | 25.49 0.53 1822
CanasatHedTeOprCuTHes 3,000 10.00  13/05/2008 - 10/11/2009 101.40 101.40 0.00 0.00 0.00 9.23 /923 1.34 300
CaxaTpanHedrela3 1,500 11.90  04/06/2008 04/06/2008 02/12/2009 100.12 99.96 0.14 -0.06 113 /11.73 0.14 560
Cubyp 1,500 7.70  08/05/2008 05/11/2009 01/11/2012 98.75 98.75 - -1.54 -1.54 3.10 /874 1.35 253
K1 4,000 7.75  16/09/2008 16/03/2010 11/03/2014 98.00 98.00 0.50 0.50 0.68 3.08 /9.09 1.68 281
TrK 4 5,000 760  05/06/2008 04/06/2009 31/05/2012 98.49 98.49 0.00 -0.50 -0.51 261 /9.19 1.01 304
K6 2,000 10.00  27/05/2008 2410212009 21/02/2012 100.35 100.35 -0.12 -0.15 0.05 2.28 1992 0.77 380
K8 3,500 800  15/05/2008 03/06/2008 10/05/2012 99.85 99.85 0.05 0.25 0.35 228 /9.14 0.14 314
K 10 3,000 760  19/06/2008 - 17/06/2010 100.00 100.00 2.60 1.28 1.99 774 1774 187 148
TioMeHb3Hepro 2 2,700 770 02/10/2008 01/04/2010 29/03/2012 95.50 95.50 0.00 -0.01 -151 538 /1053 1.69 417
Yensibarepro 600 840  15/05/2008 15/05/2008 13/05/2010 99.96 99.96 0.00 0.00 -0.04 044 /883 0.10 284
OHeprocTpot 1,500 950  23/05/2008 21/11/2008 20/05/2011 98.50 98.00 0.25 0.45 -0.65 257 | 12.84 0.54 662
OHeproLeHTp 3,000 930  10/07/2008 09/01/2009 11/07/2010 98.00 98.00 -0.99 1.00 -0.99 6.38 / 12.45 0.66 622
SkyTckaHepro 2 1,200 859  11/09/2008 12/03/2009 09/03/2012 99.00 97.60 1.29 1.29 0.80 259 /10.82 0.83 465
OCKE3C 2 7,000 825  24/06/2008 22/06/2010 101.55 101.55 0.20 0.60 761 /- 1.88 135
OCKE3C 3 7,000 710  13/06/2008 12/12/2008 100.04 100.04 -0.10 0.34 7.14 /- 0.62 115
OCKE3C 4 6,000 730 10/04/2008 06/10/2011 98.80 98.80 0.10 -0.20 785 /- 2.82 144
®CKE3CH 5,000 7.20 03/06/2008 01/12/2009 99.75 99.75 0.30 0.60 749 | - 1.44 131
Memannypeus

Amypmetann 1 1,500 9.80 28/08/2008 26/02/2009 99.02 99.02 0.00 0.02 -1.08 11.26 / - 0.78 505
Amypmetann 2 2,000 9.15 29/08/2008 26/02/2010 96.35 96.35 0.00 -0.94 -1.95 11.66 / - 158 525
BenoH 1 1,500 9.10 04/06/2008 - 03/06/2009 99.45 99.45 0.00 0.00 0.97 9.82 /- 0.99 364
BenoH 2 2,000 9.25 28/08/2008 27108/2009 23/02/2012 100.00 100.00 0.00 0.10 -0.50 3.48 1945 121 325
3onoto Cenuraapa 1 500 13.00 25/06/2008 25/06/2008 21/12/2011 99.00 99.00 0.00 -1.10 0.99 1.05 /18.35 0.18 1180
3onoto Cenuraapa 2 300 01/07/2008 30/06/2009 28/06/2011 101.00 99.00 1.00 -0.05 0.00 / 0.00 3.24 -585
Koke 1 3,000 8.95 17/07/2008 - 16/07/2009 98.95 98.95 0.16 0.25 10.07 / - 1.10 385
Koke 2 5,000 8.70 18/09/2008 18/03/2010 15/03/2012 96.85 96.85 0.00 -0.09 -0.56 5.50 /10.80 1.64 445
MarneauT 1 1,500 8.25 19/06/2008 18/12/2008 98.50 98.03 - -0.04 -0.04 11.15 / 11.15 0.61 499
MarneauT 2 5,000 8.20 26/09/2008 23/03/2012 94.93 94.93 0.00 -0.82 -2.07 10.01 /- 313 346
MAWP VHesct 3 2,000 1115 01/10/2008 01/04/2009 99.90 99.90 0.90 0.74 0.76 1157 / - 0.72 538
Makem 'pynn 3,000 10.00 11/09/2008 12/03/2009 99.00 99.00 0.00 -0.50 11.46 / 11.46 0.81 524
Metsasop M. Ceposa 2,000 8.75 29/08/2008 - 2710212009 97.50 97.50 -0.26 -0.20 12.10 / - 0.78 585
Meuen 2 5,000 8.40 18/06/2008 16/06/2010 12/06/2013 98.81 98.81 -0.44 -0.94 4.06 /9.20 1.83 289
HuxHe-TleHckoe 1 550 19/06/2008 18/06/2009 99.99 98.00 -0.02 -0.63 0.85 /0.85 1.20 512
HuxHe-TleHckoe 2 400 11.75 08/07/2008 - 08/07/2008 99.71 99.71 0.00 021 0.61 13.18 / 13.18 0.22 696
HOK 400 12.30 25/09/2008 25/09/2008 22/09/2011 99.45 99.45 -0.40 -0.90 1.89 /13.98 0.41 772
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Memannypeus

HCMM3 1,000 1.00  19/05/2008 19/05/2008 99.49 92.75 4.86 4.86 6.01 42.27 1 42.27 0.11 3276
OMK 3,000 920  12/06/2008 12/06/2008 100.20 100.20 0.00 -0.02 -0.19 8.09 /- 0.17 216
PMK ®uHaHc 3,000 8.75  08/04/2008 06/04/2010 95.00 95.00 0.00 0.00 0.50 11.97 / - 1.60 553
PycAn 3 6,000 720 21/09/2008 - 21/09/2008 99.55 99.55 0.05 0.15 8.38 /- 0.42 242
Cao6oaHbIit Cokon 3 1,200 1157 27/05/2008 25/11/2008 24/05/2011 100.05 99.50 -0.03 0.37 -0.03 251 /1225 0.54 605
TMK 2 5,000 960  19/08/2008 16/02/2010 15/02/2011 100.85 100.85 0.42 0.05 6.20 /9.29 158 301
TMK 3 3,000 760  23/09/2008 - 24/03/2009 - - - #NIANA. | #NJANA. |-

4yTn3 3,000 950  18/06/2008 18/06/2008 16/06/2010 100.30 100.30 0.00 0.05 0.23 0.72 /7.98 0.18 201
lTpoMbiwneHHOoCMb

AsToBa33 5,000 770 24/06/2008 - 22/06/2010 100.00 100.00 0.10 0.10 0.12 7.84 /784 1.88 157
AsToBas4 5,000 780  27/05/2008 26/05/2009 20/05/2014 99.70 99.70 0.00 0.00 0.20 156 / 8.23 1.00 212
AsTonpu6op 500 1320 30/04/2008 29/04/2009 99.40 98.00 0.70 0.70 0.18 15.07 / 15.07 0.85 862
ApHect 600 9.60  23/04/2008 29/04/2009 99.92 99.92 0.00 0.00 0.42 047 /047 1.01 543
BaronMaLu 1 300 1350  19/06/2008 19/06/2008 100.34 100.20 0.26 0.28 1221/ 12.21 0.18 604
BaronMaLu 2 1,000 11.00  18/06/2008 15/12/2010 99.43 99.43 0.89 -0.17 1.03 /- 253 -514
BKM 1,000 9.75  04/06/2008 - 04/06/2008 99.98 99.67 - 033 058 11.00 / 11.00 0.15 490
BMY 1,500 11.00  24/06/2008 23/12/2008 22/12/2009 99.50 98.50 -0.49 -0.49 -0.46 538 / 12.84 0.61 659
BonrabypMatu 600 14.00  09/04/2008 08/10/2008 99.82 99.82 0.00 0.00 -0.06 14.90 / 14.90 0.41 856
BocTokuemeHT 800 11.00  22/05/2008 - 19/11/2009 100.05 100.05 -0.11 -0.11 11.25 / 11.25 1.32 492
rA3 5,000 930  12/08/2008 10/02/2009 08/02/2011 100.00 100.00 0.05 0.08 2.87 19.49 0.75 339
TvapoMawCepauc 1,000 990  27/05/2008 27/05/2008 24/11/2009 99.87 99.87 - 0.36 0.44 0.92 /10.97 0.12 488
I'C Cyxoro 5,000 785  25/09/2008 24/09/2009 26/03/2017 98.50 98.50 0.00 1.10 0.00 154 /9.16 1.29 296
LoporoByx 900 860  11/06/2008 11/06/2008 100.00 100.00 0.00 -1.00 -1.45 8.66 / 8.66 0.16 267
EMK 1,000 9.35 02/10/2008 02/10/2008 100.10 100.10 0.00 0.00 9.34 /934 0.45 331
xMaww 2 1,000 13.35 17/06/2008 17/06/2008 100.70 100.70 0.43 0.20 9.67 /1 9.67 0.18 363
WkpyT 3 3,250 8.74 18/09/2008 16/09/2010 99.00 99.00 - -0.54 0.35 941 /- 2.05 306
Nckntumuement 2 500 12.50 07/05/2008 - 05/11/2008 100.40 100.40 0.00 0.10 -0.60 12.29 /12.29 0.50 609
Kamas 2 1,500 8.45 19/09/2008 19/09/2008 17/09/2010 100.00 100.00 0.00 0.15 0.35 159 /861 0.42 261
Kuposckuit 3-1 1,500 9.20 24109/2008 24]09/2008 24]03/2010 99.60 99.50 -0.15 -0.10 0.10 2.47 110.46 0.42 438
KM3 dunaHe 2,000 9.50 12/06/2008 12/06/2008 10/06/2010 99.64 99.64 0.00 0.34 0.14 0.97 /11.72 0.16 559
KMo 1,000 9.30 16/09/2008 16/09/2008 16/03/2010 100.00 100.00 0.20 0.20 0.20 217 19.49 0.41 346
KpuorenMauw 1 500 9.75 08/04/2008 - 08/07/2008 99.50 99.50 0.00 -0.50 12.32 /1 12.32 0.22 616
KpuorenMauw 2 1,000 11.20 17/06/2008 17/06/2008 15/12/2009 99.76 99.76 -0.04 -0.04 1.45 [ 12.65 0.17 647
JIOMO 3 1,000 12.50 10/09/2008 09/10/2008 05/09/2009 99.25 98.75 -0.05 0.00 4.65 / 13.05 0.45 109
Mapwuitckuin HN3 1 800 11.10 17/06/2008 - 16/12/2008 99.48 98.70 0.57 1.09 12.84 | 12.84 0.59 659
Mapwuitckuit HMN3 2 1,500 12.00 19/06/2008 19/06/2008 16/12/2010 100.00 100.00 0.12 0.45 0.90 /12.14 0.18 599
Metap ®uHaHc 500 12.95 12/06/2008 12/06/2008 10/06/2010 98.75 98.75 - -0.25 0.08 1.69 /20.90 0.15 1412
Mul 1 1,000 7.85 04/06/2008 - 03/06/2009 97.50 97.50 0.00 0.00 -2.50 10.44 / 10.44 1.00 423
Mul 2 3,000 12.00 09/09/2008 08/09/2009 06/09/2011 100.40 100.40 0.00 0.29 0.40 5.18 /12.01 1.20 569
Motosun. 3aBoab 1,500 9.40 24107/2008 22/01/2009 100.03 100.03 0.68 0.35 9.54 / 9.54 071 344
MotopoCrpontens 1 800 10.00 18/09/2008 19/03/2009 99.00 94.50 0.25 -2.05 1423 / 14.23 0.83 785
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MotopoCTpourtens 2 1,000 10.00  17/07/2008 15/01/2009 15/07/2010 98.25 98.25 075 0.75 0.25 4.38 11277 0.67 652
HE Petan 1,000 990  11/06/2008 10/12/2008 09/12/2009 97.25 97.25 - 075 -0.45 5.94 | 14.75 0.57 839
HukocXvm 2 1,500 1125  15/05/2008 - 20/08/2009 97.75 97.75 0.00 0.83 0.65 13.71 /1371 112 729
Huron 2 2,200 11.75  17/06/2008 17/06/2008 15/12/2009 98.98 98.70 0.18 0.23 -0.06 12.90 / 15.69 0.17 932
HKHX 4 1,500 999  29/09/2008 30/03/2009 26/03/2012 101.10 100.86 -0.02 -0.01 043 230 /9.12 0.88 301
Hadpue 2 1,000 1020 18/06/2008 18/06/2008 16/12/2009 99.80 99.65 0.07 -0.03 1.37 / 11.80 0.18 567
O3HA 500 1050  10/06/2008 09/12/2008 08/12/2009 98.50 98.50 - 0.00 -0.75 5.36 / 13.25 0.57 699
OM3 4 900 28/08/2008 - 26/02/2009 89.40 89.40 0.00 0.00 0.00 1341 [ 1341 0.79 709
OM35 1,500 880  02/09/2008 01/09/2009 30/08/2011 99.50 99.50 0.00 -0.20 -1.20 3.97 /9.39 123 319
MexaTskMpomMApmaTypa 500 1250  14/05/2008 12/11/2008 11/11/2009 99.99 99.65 0.08 0.37 0.12 4.98 /13.17 0.51 693
MeHonnake 1,500 1125 19/06/2008 19/06/2008 17/12/2009 99.47 99.47 0.19 -0.02 167 /1427 0.18 799
nv3 1,200 960  22/04/2008 21/07/2009 99.60 99.25 0.08 0.62 2.67 | 2.67 121 -332
MpomTpakTop 1 1,500 920  03/07/2008 - 03/07/2008 99.85 99.85 -0.10 -0.20 9.97 /997 0.22 392
MpomTpakTop 2 3,000 10.75  22/04/2008 20/10/2009 18/10/2011 100.04 100.04 - -0.26 -0.86 4.95 / 11.00 1.25 471
MpoToH GuHaHe 1,000 850  17/06/2008 16/12/2008 12/06/2012 100.24 100.24 0.00 0.00 0.02 1.39 /827 0.62 225
POCCKAT 1,200 1030 23/07/2008 21/01/2009 21/07/2010 97.90 97.45 0.23 0.05 -0.02 4.83 /13.89 0.68 757
PoctBepron 800 27/05/2008 26/05/2009 99.97 99.97 0.02 0.00 0.03 /0.03 113 -593
Pbi6uHCKKaBens 1,000 03/06/2008 28/02/2012 99.50 99.50 0.00 0.00 -0.40 013 /0.13 3.89 -621
CanasatCrexro 1 750 1160  #N/ANAp 25/03/2008 - #NIANA. | #NJANA. |-

CanasatCrexro 2 1,200 1050 30/04/2008 28/10/2009 99.23 99.23 0.00 0.00 0.03 11.35 / 11.35 1.27 503
CarypH HMO 1 1,500 1050  #N/ANAp - 23/03/2008 - - - - #NIANA. | #NJANA. |-

Caryp HMO 2 2,000 1250 20/09/2008 21/03/2009 20/09/2011 100.50 100.50 - 0.60 0.50 347 11227 0.82 599
CarypH HMO 3 3,500 875  07/06/2008 06/12/2008 06/06/2014 98.00 98.00 0.00 0.41 -0.07 132 /1227 0.57 600
Cesepcranb AsTo 1 1,500 8.00 24107/2008 - 21/01/2010 99.99 95.00 -2.26 -2.26 -0.01 9.77 19.77 155 348
Cesepcranb AsTo 2 3,000 7.70 23/07/2008 21/07/2010 17/07/2013 96.16 96.16 0.00 0.16 -0.19 442 1983 1.92 348
CeBkabenb 2 1,000 1.00 - 28/11/2008 99.00 99.00 0.50 0.50 0.50 - /-

CeBkabenb 3 1,500 11.25 01/07/2008 27/03/2012 99.70 99.70 0.00 -0.10 0.70 11.84 /- 291 519
CubmnpcKmil LieMeRT 800 9.70 12/06/2008 - 12/06/2008 100.00 100.00 -0.50 1.00 9.78 1 9.78 0.17 374
Cubyp 1,500 7.70 08/05/2008 05/11/2009 01/11/2012 98.75 98.75 -1.54 -1.54 310 /874 1.35 253
CHX3 1,000 12.00 30/09/2008 29/09/2009 97.40 97.40 0.00 0.40 0.10 14.49 | 14.49 122 800
COK-AsToKOMN. 1,100 12.00 240412008 - 24]04/2008 100.05 100.05 0.01 0.05 10.90 / 10.90 0.04 480
TAVO 4,000 8.42 11/09/2008 11/09/2008 09/09/2010 99.30 99.00 -0.10 -0.10 -0.10 1.89 /10.73 0.39 465
B3 1,000 9.25 20/06/2008 20/06/2008 18/06/2010 99.85 99.20 -0.17 -0.38 1.08 / 11.86 0.18 572
TeHsop 500 12.20 20/05/2008 20/05/2008 17/11/2009 100.10 98.55 -0.58 131 1.33 /18,61 0.11 1202
TepHa 1 500 17/06/2008 16/12/2008 98.90 98.90 -0.10 -0.10 -0.10 161 /161 0.68 -427
TepHa 2 1,500 12.00 09/05/2008 - 04/11/2011 99.60 99.60 0.50 0.10 2151215 314 -415
TexHoHukonb 1 1,500 10.00 14/05/2008 14]05/2008 11/11/2009 99.75 99.75 - 0.05 0.05 0.80 / 12.69 0.09 650
TexHoHukonb 2 3,000 9.70 11/09/2008 10/09/2009 07/03/2012 96.15 96.15 0.00 0.15 0.01 4.89 /13.13 1.20 674
TpaHcMau 2 4,000 8.60 14/08/2008 12/02/2009 10/02/2011 98.58 98.58 0.00 -0.67 0.71 3.20 /10.62 0.75 447
YMNO 2 4,000 9.50 19/06/2008 19/06/2008 17/12/2009 100.15 99.65 0.10 0.16 0.29 1.19 7 10.12 0.18 407
YHUKYM 1,000 13.50 17/06/2008 16/12/2008 15/12/2009 98.91 98.91 0.00 -0.09 6.49 / 15.70 0.57 928
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Ypansarox3asog 1 2,000 940  30/09/2008 - 30/09/2008 99.91 99.91 0.00 0.10 -0.21 9.82 /9.82 0.44 376
YpansaroH3asos 2 3,000 1050 01/10/2008 01/04/2009 05/10/2010 100.27 100.27 - 0.22 0.27 4.19 / 10.46 0.87 327
YpanXumMnact 500 1350  25/04/2008 25/07/2008 21/01/2011 99.98 99.98 0.00 0.00 0.00 1.49 / 14.24

Ypandnektpomeas 3,000 825  02/09/2008 02/03/2010 28/02/2012 97.50 97.50 0.00 0.00 0.99 4.99 /9.95 1.62 364
OMAIbSIHC 2,000 10.00  11/07/2008 - 08/07/2011 99.90 99.90 -2.10 0.59 0.90 10.28 / 10.28 2.53 381
OHepromal 700 1150  27/05/2008 27/05/2008 22/11/2011 99.95 99.87 0.14 -0.54 0.46 / 12.29 0.12 613
OHeprocbep. pecypes 128 17.00  22/07/2008 18/01/2011 100.00 100.00 0.00 1.00 14.85 [ - 115 850
TenekoMMyHukayuu, medua, mpaHcnopm

Aud 1,500 14.00  18/06/2008 - 17/06/2009 101.00 101.00 - 0.17 0.33 13.45 | 13.45 0.97 707
AK Cubups 2,300 1070 22/07/2008 20/01/2009 17/07/2012 98.00 98.00 0.10 0.60 -0.25 257 /13.85 0.67 753
Axpren 200 12.00  18/07/2008 18/07/2008 17/07/2009 99.70 99.70 0.00 0.00 0.00 2.92 /1338 0.27 715
BonraTenexom 2 3,000 820  03/06/2008 02/12/2008 30/11/2010 99.83 99.83 0.00 0.08 -0.04 2.15 / 8.62 0.59 259
BonraTenexom 3 2,300 850  03/06/2008 - 30/11/2010 99.28 99.28 -0.72 -0.74 9.00 /- 1.40 291
BonraTenexom 4 3,000 799  10/06/2008 08/09/2009 03/09/2013 99.00 99.00 055 0.00 2.42 19.03 1.24 285
Danscesiab 2 2,000 885  04/06/2008 02/06/2010 30/05/2012 100.85 99.25 -1.25 -1.76 4.85 /9.01 1.81 272
Danscesiab 3 1,500 8.60  04/06/2008 - 03/06/2009 100.00 100.00 0.25 -0.80 8.77 / - 0.64 266
OBTT 1,000 10.75  05/08/2008 03/02/2009 03/08/2010 9755 97.31 0.10 0.10 -0.32 522 | 1459 0.70 822
UcTnaitn 2 3,000 11.00  22/05/2008 22/05/2008 99.90 99.90 - 0.00 -0.10 11.94 / 11.94 0.11 579
K[ Aeua duHaHc 1,000 13.00  23/04/2008 21/04/2010 99.99 99.99 0.00 0.34 -0.01 6.98 / 6.98 1.66 705
MITC 4 1,500 710  23/04/2008 22/04/2009 101.00 101.00 0.14 0.14 1.50 6.18 / 6.18 0.93 16
MFTC5 1,500 710  27/05/2008 25/05/2010 100.00 100.00 0.00 0.00 0.20 0.46 / 0.46 1.09 -517
MeracpoH 3 3,000 925  15/04/2008 15/04/2008 100.15 100.15 0.08 -0.08 231 /- 0.02 -350
MMK TpaHcduHaHe 650 1150  10/07/2008 10/07/2008 99.75 99.75 0.25 045 12.72 [ 12.72 0.23 653
PX0 3 4,000 8.33 04/06/2008 02/12/2009 102.50 102.10 -0.34 115 6.94 / - 1.44 79
PX0 5 10,000 6.67 24107/2008 22/01/2009 100.10 100.10 0.00 0.10 0.45 6.63 / - 0.73 63
PXI 6 10,000 7.35 14/05/2008 10/11/2010 100.20 100.20 0.26 1.10 739 /- 218 111
PXO 7 5,000 7.55 14/05/2008 07/11/2012 99.95 99.95 -0.10 0.06 770 / - 357 126
Cesepo-3anapHbiit Tenexkom 3 3,000 8.60 29/05/2008 24]02/2011 99.25 99.25 0.00 0.00 -0.08 9.20 /9.20 1.94 293
Cesepo-3anapHbiit Tenexkom 4 2,000 8.10 12/06/2008 08/12/2011 98.20 97.50 -0.20 -1.95 9.08 / - 0.58 284
CubupbTenekom 5 3,000 9.20 25/04/2008 - 25/04/2008 100.14 100.14 0.00 -0.01 0.04 6.27 [ - 0.05 39
CubupbTenekom 6 2,000 7.85 18/09/2008 18/09/2008 16/09/2010 99.75 99.75 -0.15 -0.20 1.58 /859 0.41 259
CubupbTenekom 7 2,000 8.65 21/05/2008 - 20/05/2009 100.89 100.89 0.07 0.64 794 | - 0.98 184
Cmaptc 3 1,000 14.10 30/09/2008 30/09/2008 29/09/2009 100.15 100.15 0.85 0.40 4.65 [ 14.23 0.42 794
TpaHcaapo 2,500 10.66 07/08/2008 05/02/2009 98.45 97.85 0.15 0.00 13.45 / 13.45 0.71 714
YPCWN5 2,000 9.19 17/04/2008 - 17/04/2008 100.04 100.04 0.01 -0.06 0.21 7.66 / - 0.03 173
YPCN 6 2,000 8.20 22/05/2008 20/11/2008 17/11/2011 100.00 100.00 - 0.07 0.05 145 /834 0.56 233
YPCN7 3,000 8.40 16/09/2008 17/03/2009 13/03/2012 99.50 99.50 0.00 -0.18 -0.08 2221915 0.85 305
Yerb-Nyra 600 9.90 15/05/2008 11/02/2010 99.50 99.50 0.10 0.50 -1.19 1059 / - 153 425
LlenTp. Tenerpac 3 700 9.75 02/07/2008 01/04/2009 100.45 100.45 0.23 0.23 0.45 959 /- 0.87 345
LlentpTenekom 4 7,000 13.80 20/08/2008 - 21/08/2009 106.28 106.28 0.11 0.19 9.01 /9.01 1.18 284
LlentpTenekom 5 3,000 8.09 02/09/2008 02/09/2008 30/08/2011 100.00 100.00 0.00 0.10 0.15 0.98 /8.22 0.38 224
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JifproHuoH 1,500 1250  13/05/2008 10/11/2009 93.60 93.60 -0.50 0.60 16.66 / 16.66 0.96 1147
lOxTerekom 3 3,500 900  09/04/2008 10/10/2009 98.40 98.40 0.00 0.00 -0.37 973 /9.73 1.26 351
lOxTerekom 4 5,000 10.00  11/06/2008 - 09/12/2009 101.25 101.25 - 0.87 0.86 950 / - 0.17 292
lOxTeriekoM 5 2,000 755  04/06/2008 02/06/2010 30/05/2012 95.90 95.90 0.00 0.12 -0.87 530 /9.93 1.80 359
10T3iip 2 1,000 995  10/06/2008 - 10/03/2009 98.15 98.15 0.00 0.05 -1.85 12.65 | 12.65 0.79 637
10T3iip 3 2,000 10.40  17/06/2008 16/12/2008 14/12/2010 99.50 99.50 1.40 1.40 2,97 /1143 0.60 527
BaHku u ¢puHaHCHI

A6coriot 2 1,000 800  30/06/2008 30/06/2008 100.60 100.60 - -0.05 -0.05 547 | 5.47 0.22 -42
AsrobaH WHescT 250 13.00  24/06/2008 - 23/09/2008 99.65 99.65 0.00 0.15 -0.23 1451 / 1451 0.40 820
AToBa3baHk 800 1295  04/07/2008 03/10/2008 02/04/2010 99.88 99.88 0.00 0.00 0.13 3.38 /13.87 0.42 761
AVXK KO 1,000 900  26/08/2008 23/08/2011 96.00 96.00 0.00 0.10 0.59 10.70 / - 2.66 459
AVKK 2 1,500 11.00  01/08/2008 01/02/2010 108.00 108.00 2.00 1.00 6.37 / - 158 20
AVXKK 3 2,250 940  15/04/2008 15/10/2010 102.25 101.75 -0.25 -1.50 -0.60 8.79 /- 2.05

AVKK 4 900 870  01/05/2008 01/02/2012 103.50 103.50 - 145 0.50 786 /- 3.02 141
AVXKK 5 2,200 735  15/04/2008 15/10/2012 96.00 96.00 0.00 0.00 -0.55 8.69 /- 3.50 236
AVKK 6 2,500 740 15/04/2008 15/07/2014 94.59 94.59 0.00 -0.05 -0.91 8.80 /- 455 250
AVKK 7 4,000 768 15/04/2008 15/07/2016 94.50 94.50 - 1.38 054 8.90 / - 553 253
AVXKK 8 5,000 763 15/06/2008 15/06/2018 94.88 94.88 0.00 1.63 0.62 8.65 /- 6.49 238
AVKK 9 5,000 749 15/05/2008 15/02/2017 93.77 93.77 0.00 1.37 0.23 8.77 /- 5.88 247
AK Bapc 2 1,500 800  24/07/2008 22/01/2009 99.25 99.15 -0.03 -0.01 0.00 9.24 /9.24 0.71 316
Axubark 600 1160 24/04/2008 - 23/04/2009 99.90 99.90 - -0.05 -0.10 0.62 /0.62 0.98 766
Anbha Bakk 2 2,000 950  01/10/2008 01/10/2008 31/03/2010 100.01 100.01 0.00 0.00 0.00 2.38 /9.70 0.44 365
Bak Poccus 1,500 900  19/07/2008 19/07/2008 21/07/2010 99.70 99.70 0.15 0.15 0.20 1.26 / 10.25 0.26 418
Bank CankT-TMeTep6ypr 1,000 9.00 19/06/2008 19/06/2008 22/06/2009 100.60 100.60 - 0.60 0.60 1.00 / 6.08 0.19 20
Bre 500 11.50 15/05/2008 12/02/2009 98.00 95.10 -0.45 155 -0.45 16.86 / 16.86 0.71 1032
BEPP 575 10.00 08/07/2008 11/10/2009 104.54 104.54 0.00 0.00 0.00 6.99 /6.99 1.33

Boapoxaerue 3,000 8.95 03/09/2008 - 03/03/2010 99.30 96.11 -1.45 -1.45 133 10.56 / - 1.62 421
BocTouHbIi Okcnpecc 1,500 13.95 17/09/2008 18/03/2009 17/03/2010 99.05 99.05 0.00 -0.46 -1.05 7.71 1 15.61 0.79 914
BTE 24 6,000 8.20 09/04/2008 08/10/2008 05/10/2011 99.95 99.95 0.00 0.00 -0.10 1.22 | 8.48 0.45 248
BTE 4 5,000 8.80 18/09/2008 19/03/2009 100.00 100.00 0.00 0.00 0.03 8.98 / 8.98 0.85 288
BTB 5 15,000 5.90 24/04/2008 - 17/10/2013 100.00 100.00 0.00 0.13 0.20 6.03 / 6.03 4.44 10
BTE 6 15,000 5.75 16/04/2008 16/07/2008 06/07/2016 99.45 99.45 0.10 031 0.26 / 8.03 0.25 206
"a3baHk 750 10.50 20/05/2008 21/05/2008 25/11/2008 100.00 100.00 0.27 0.27 0.27 10.73 / 10.55 0.55 480
l"asnpombaHk 1 5,000 7.10 31/07/2008 27/01/2011 96.90 96.90 - 1.01 0.02 853 /- 2.36 218
l"asnpombaHk 2 5,000 6.54 28/05/2008 20/11/2013 99.97 99.97 0.00 0.00 0.00 6.65 / 6.65 4.40 25
I'no6akc 2,000 11.00 12/09/2008 15/03/2010 98.03 98.03 0.00 0.03 -1.94 10.93 / 10.93 1.62 458
[Denbta Kpeaut 1 1,500 7.09 03/06/2008 - 01/12/2009 100.50 100.50 0.00 0.00 0.00 6.87 / - 145 71
[Jenbta Kpeaut 2 2,000 9.50 01/10/2008 01/10/2008 31/03/2010 100.01 100.01 0.00 0.00 0.00 2.38 19.70 0.44 365
EspoKommepu 1 1,000 12.00 20/06/2008 19/12/2008 18/12/2009 95.65 95.65 -1.85 -2.35 -1.70 8.07 / 19.69 0.56 1296
EspoKommepu 2 3,000 9.49 12/06/2008 12/06/2008 10/06/2010 99.07 99.07 0.00 0.00 3.37 1.24 / 15.20 0.16 887
EspoKommepu 3 3,000 9.49 12/06/2008 12/06/2008 10/06/2010 99.07 99.07 0.00 0.00 3.37 1.24 /15.20 0.16 887
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KunCoulinotexa 1 600 700 24/04/2008 22/10/2009 99.95 99.95 0.00 0.00 0.00 7.15 /715 1.35 101
KunCoulinotexa 2 1,500 11.00  17/04/2008 15/04/2010 99.80 99.80 0.00 0.30 0.20 0.25 / 0.25 191 1236
Kundunaxc 500 1050  20/06/2008 19/12/2008 100.00 100.00 0.00 0.00 0.00 1091 / 10.91 0.62 477
3eHuT 2 2,000 839  17/08/2008 - 16/02/2009 99.29 99.29 0.29 -0.23 9.45 / - 0.77 334
3enuT 3 3,000 950  14/05/2008 14/05/2008 09/11/2011 100.13 100.13 - -0.02 0.00 0.23 /8.20 0.09 223
3enuT 4 3,000 8.13  04/10/2008 04/10/2008 06/04/2010 100.35 100.05 0.10 0.10 0.18 240 /9.70 045 367
WusecTToprbark 2 350 1025 15/04/2008 14/10/2008 100.10 100.10 0.00 0.00 0.00 10.29 / 10.29 0.45 421
Keap 2 1,000 1230 17/06/2008 - 15/09/2009 100.00 100.00 - 0.92 0.00 12.87 | 12.87 1.18 649
Kut duHarc 2 2,000 10.00  17/09/2008 17/09/2008 23/03/2010 99.99 99.83 0.11 0.02 0.51 2.38 / 10.44 0.41 442
KMB 2 3,400 7.75  04/06/2008 03/12/2008 30/11/2011 99.48 99.00 -0.01 -0.01 -0.01 165 /9.14 059 309
Kpeawt Espona 3 3,500 7.94  06/08/2008 06/08/2008 03/02/2010 99.10 99.10 0.10 0.10 0.90 1.97 / 10.99 0.30 489
TNokoBark 2 500 10.65 - 22/04/2008 99.98 99.98 -0.02 -0.02 0.18 - - - -
Macrep6atk 2 1,000 1150 23/05/2008 23/05/2008 100.05 100.05 - 0.15 0.55 11.15 / 11.15 0.11 504
Macrep6ark 3 1,200 1150 04/06/2008 - 30/11/2011 100.00 99.35 0.68 0.68 -0.33 11.94 / 11.94 2.35 540
MOM 3 6,000 850  02/10/2008 02/10/2008 01/10/2009 99.25 99.25 -0.49 -0.49 -0.57 3.39 /1037 0.44 429
Megsenb 750 12.80  04/06/2008 03/09/2008 01/09/2010 99.67 99.12 -0.27 0.10 -0.05 251 /1511 0.35 877
MVA 1 2,200 10.00 - 21/05/2008 20/09/2012 104.99 104.99 0.00 1.99 -0.01 - - -

MVIA 2 1,000 860  09/05/2008 - 09/08/2008 99.75 99.75 0.05 0.00 9.67 /967 0.31

MVA 3 1,500 795  29/05/2008 26/02/2009 23/02/2012 100.77 100.77 1.02 1.02 1.07 167 /723 0.80 121
MKE 2 1,000 1150 05/06/2008 - 04/06/2009 99.99 99.56 - -1.23 -0.38 12.02 / 12.02 0.97 573
MKG 3 2,000 950  18/06/2008 17/12/2008 16/06/2010 100.00 100.00 0.00 0.00 1.07 3.11 /968 061 360
MJIK GuHaHe 550 1290  24/04/2008 23/07/2009 100.00 100.00 0.00 0.10 0.10 1353 / 1353 1.04 713
MMB 2 3,000 755 13/08/2008 11/02/2009 100.00 100.00 0.00 0.00 0.00 7.68 / 7.68 0.77 164
MOWA 1 1,500 9.00 20/06/2008 2171212010 91.00 82.49 -6.26 -9.26 16.80 / 16.80 1.79 978
MOWA 2 3,000 7.99 06/09/2008 07/09/2011 97.84 97.84 0.00 0.00 -2.16 9.10 /9.10 2.25 263
MOWUTK 1 3,000 9.00 26/09/2008 - 26/09/2009 95.29 95.29 - 0.09 -0.49 13.02 / - 1.24 660
MOWUTK 2 4,000 8.99 24/09/2008 26/03/2009 26/03/2011 94.40 94.40 0.00 -4.59 0.40 5.20 / 16.03 0.81 959
Moc. 3anor. Bank 800 11.65 17/05/2008 17/11/2009 100.00 100.00 0.00 0.00 0.00 11.97 /11.97 1.30 561
MocKommepubatk 1 1,000 9.50 04/06/2008 - 10/12/2008 99.98 99.98 - 0.00 0.00 971 /971 0.60 363
MocKommepubatk 2 3,000 8.40 19/08/2008 19/08/2008 15/02/2011 96.50 96.50 0.00 -0.50 -0.53 240 /19.46 031 1280
MocKommepubatk 3 5,000 8.70 18/06/2008 17/06/2009 12/06/2013 95.50 95.50 1.00 1.00 -0.40 3.10 /13.27 1.00 691
Homoc 7 3,000 9.25 17/06/2008 17/06/2008 16/06/2009 100.10 100.10 - 0.00 0.01 9.35 /878 1.03 328
HOK 1,000 9.80 09/05/2008 09/05/2008 12/05/2009 99.80 99.80 0.10 0.10 0.15 0.97 /12,58 0.08 624
OMXK 1,000 9.24 26/08/2008 21/02/2012 100.70 100.70 0.00 0.00 0.00 922 /- 2.77 273
Oprpac6aHk 500 6.00 11/08/2008 10/02/2009 100.10 100.10 0.00 0.00 0.00 5.95 / 5.95 0.79 2
MeTpokommepy 2 3,000 8.50 271/08/2008 - 31/08/2009 98.10 97.00 0.40 155 10.68 / - 121 441
Mpobuatec 5 1,000 8.69 30/04/2008 01/08/2008 29/04/2009 100.05 100.05 - 0.01 0.01 8.82 /875 0.92 288
MpocesizbbaHk 5 4,500 7.99 22/05/2008 21/05/2009 17/05/2012 97.00 96.70 0.12 0.47 -0.24 312 /1134 0.96 510
nenr 1,100 11.70 21/04/2008 20/10/2008 19/10/2009 100.00 100.00 0.00 0.00 0.00 4.22 [ 12.02 0.46 585
M3B JInanHr 500 24/09/2008 - 23/09/2009 100.00 100.00 0.00 0.00 0.00 0.00 / 0.00 1.46 -601
PeneccaHc Kanutan 2,000 10.45 02/09/2008 02/09/2008 02/03/2010 99.90 99.90 0.00 0.87 0.40 2.33 /10.94 0.37 484
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PeHHIC 750 12.00  30/09/2008 30/03/2010 100.00 100.00 0.08 0.10 12.36 / 12.36 1.62 591
Poc6ak 3,000 789  16/08/2008 15/02/2009 99.85 99.85 085 0.00 8.02 /8.02 0.78 197
PCXB 1 3,000 720 04/06/2008 04/06/2008 100.05 100.05 0.00 0.15 0.08 7.04 /7.04 0.15 110
PCXEB 2 7,000 785  21/05/2008 - 16/02/2011 97.60 95.90 - 0.00 035 9.47 /- 2.35 308
PCXEB 3 10,000 734 21/08/2008 18/02/2010 09/02/2017 97.59 97.59 0.00 -1.92 0.39 1.96 / 8.95 1.62 269
PCXE 4 10,000 820  09/04/2008 08/10/2008 27/09/2017 100.00 100.00 0.00 0.06 -0.05 0.45 / 8.37 0.45 238
PTK-NuauHr 4 2,250 880  08/04/2008 08/04/2008 99.95 99.95 0.00 0.00 -0.05 29.62 | 29.62 0.00 2183
PTK-Nuaukr 5 2,250 8.35  14/08/2008 - 12/08/2010 98.50 98.50 0.00 0.00 0.10 9.27 /9.27 141 329
Pycckuii CTanpapt 5 5,000 850  11/09/2008 11/09/2008 09/09/2010 98.40 98.40 - 0.10 -0.30 223 11278 0.38 659
Pycckuii CTanpapt 6 6,000 8.15  13/08/2008 11/02/2009 09/02/2011 96.40 95.10 -0.15 -0.15 -1.50 4.17 | 14.04 0.73 770
Pycckuii Ctanpapt 7 5,000 1220 23/09/2008 24/03/2009 20/09/2011 100.00 99.30 -0.33 -0.33 -0.27 3.69 /12.98 0.83 668
Pyccxuii CTanpapt 8 5,000 825  18/04/2008 17/10/2008 13/04/2012 98.01 98.01 0.00 -0.14 -0.29 164 / 12.61 0.45 642
Pyc®anaHcbank 1 1,500 765  03/06/2008 02/12/2008 101.15 101.15 0.00 0.00 0.00 590 /- 0.60 -4
Pyc®ataHcbank 2 1,500 750  03/06/2008 02/12/2008 98.75 98.75 0.00 0.00 0.00 971 /- 0.58 362
Pyc®ataHcbaHk 4 4,000 7.74  15/08/2008 12/02/2010 98.50 98.50 2.29 2.29 2.00 881 /- 1.60 255
PycbBaHk 1 1,400 10.00  18/09/2008 - 19/03/2009 98.80 98.80 - 0.80 0.82 11.68 / 11.68 0.83 545
PycbBaHk 2 2,000 950  22/08/2008 22/08/2008 2210212010 99.35 99.35 0.00 0.30 0.50 10.12 / 11.56 0.34 547
CastabbaHk 2,000 890  24/04/2008 23/04/2009 21/04/2011 96.99 96.99 0.00 -0.01 -0.26 4.32 1 12.56 0.88 627
CesepHas Kasqa 1,000 10.75  03/07/2008 02/10/2008 01/10/2009 100.10 100.10 - 0.13 0.20 9.91 / 10.28 0.44 418
CnaslHescTBaHk 2 900 950  28/04/2008 27/10/2008 100.00 100.00 0.00 0.00 0.00 9.70 / 9.70 0.49 364
CobuHbank 2,000 11.00  14/05/2008 - 13/05/2009 100.50 100.50 0.49 0.49 0.50 10.76 / 10.76 0.92 455
ConupapHocTs 1 1,000 14.00  03/06/2008 03/06/2008 01/12/2009 99.45 99.45 0.00 -0.10 -0.55 169 / 18.72 0.13 1212
ConuaapHocTs 2 950 1070 20/04/2008 20/04/2010 99.90 99.90 0.00 0.17 1.70 158 / 1.58 191 749
Coto3 1 1,000 9.25 2410412008 2410412008 100.09 100.09 - -0.01 0.09 742 [ 7142 0.04 148
Coto3 2 2,000 8.37 04/10/2008 - 05/10/2009 100.62 100.40 0.13 0.13 0.16 8.16 / - 133 198
CnpyT Baxk 2 1,000 10.74 05/06/2008 05/06/2008 31/05/2012 99.90 99.90 0.00 0.30 0.35 045 /11.81 0.15 568
CTWH 300 15.50 #N/AN Ap 01/04/2008 - - #N/ANA. [ #NIANA. |-

CypocTpoutenbHblit Bank 1 1,500 9.85 03/07/2008 - 02/07/2009 97.83 97.83 0.13 -0.32 12.10 / 12.10 1.04 580
CynocTpoutenbHblit Bank 2 1,000 9.50 13/06/2008 13/06/2008 11/06/2010 99.82 99.82 0.00 0.32 0.57 0.89 /10.63 0.17 455
Tat®oHg 3 1,500 11.75 20/05/2008 19/05/2009 100.30 100.30 - 0.30 0.15 11.93 /11.93 0.94 567
TK duHaHc 1,000 10.50 18/09/2008 - 18/09/2008 99.99 99.99 -0.03 -0.03 -0.02 10.77 1 10.77 0.41 467
TpaHcKanutan 800 9.20 29/05/2008 29/05/2008 01/06/2009 99.99 99.99 0.00 0.11 1.29 1.16 1 9.55 0.13 351
TpaHcKpeantbark 1 3,000 7.29 17/06/2008 - 15/06/2010 95.95 95.95 0.00 -2.10 -0.75 9.59 /- 1.84 325
TpaHcKpeantbak 2 3,000 7.28 17/06/2008 16/06/2009 12/06/2012 98.15 97.50 0.83 0.33 -0.08 273 19.44 1.04 328
TpaHc®uHaHe 1 3,000 10.50 25/06/2008 - 25/09/2009 100.20 100.20 0.00 0.00 0.00 10.76 / - 1.01 447
TpaHcOuHaHe 2 1,500 10.50 15/08/2008 15/08/2008 10/08/2012 100.00 100.00 0.00 0.00 0.00 0.88 / 10.69 0.32 462
TypaHanem 3,000 7.75 08/04/2008 06/10/2009 100.13 100.13 0.00 0.00 0.00 7.80 /7.80 1.29 165
YBEPP 2 1,000 10.25 03/07/2008 02/07/2009 99.74 99.74 - 0.74 0.75 10.89 / 10.89 1.06 465
Ypan/surrLieHTp 1,000 10.00 23/04/2008 28/10/2009 97.20 93.21 -1.84 -1.84 -1.84 13.96 / 13.96 1.26 748
YPCA1 1,500 7.65 2410412008 2410412008 99.80 99.80 -0.02 -0.02 -0.02 12.47 | 12.47 0.04 629
YPCA 2 1,500 7.60 13/06/2008 12/12/2008 97.55 97.55 0.00 -0.75 0.25 11.87 /11.87 0.60 568
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YPCA 3 3,000 960  05/06/2008 04/06/2009 97.70 97.70 0.00 0.31 -0.16 1210 / - 0.97
YPCA5 3,000 10.05  22/04/2008 18/10/2011 92.00 92.00 0.49 -1.00 1336 / - 255
OuHaHcBuarecr pynn 3,000 10.00  07/07/2008 - 05/07/2010 100.00 100.00 0.00 0.00 0.00 1023 / - 1.83
XKo 2 3,000 925  13/05/2008 12/05/2009 11/05/2010 97.35 97.35 0.25 -1.15 6.46 / 12.23 0.92
XKo 3 3,000 945  19/06/2008 18/09/2008 16/09/2010 99.30 99.30 0.00 0.03 2.08 /1152 0.40
XKo 4 3,000 995  16/04/2008 15/10/2008 12/10/2011 99.40 99.40 - -0.05 -0.10 171/ 11.62 0.45
XMITK OtkpbiTve 200 11.00  13/05/2008 - 11/11/2008 100.00 100.00 0.00 1.00 3.65 11.44 | - 0.30
LlentpWHsectBank 2 1,500 10.00  11/05/2008 11/05/2008 11/11/2009 99.50 98.85 0.08 -0.02 -0.33 1.11 / 19.85 0.08
JKenoBank 1,000 1150  24/06/2008 24/06/2008 29/12/2009 100.65 100.41 0.13 0.01 1.13 /9.25 0.20
3nemeHT JIauHr 600 25/06/2008 24/03/2010 100.00 100.00 0.00 0.04 1.00 0.00 /0.00 1.96
Onemre 200 #N/AN Ap 08/02/2008 - - - - #NIANA. | #NIANA. |-
IOHvacTpym Gak 1 1,000 19/08/2008 - 1710212009 100.27 99.10 053 0.19 037 /037 0.87
IOHvacTpym 6aHk 2 1,500 1090  17/04/2008 17/10/2008 19/04/2010 99.60 99.60 0.00 0.15 0.60 3.13 / 12.03 0.45
Jleekass u nuweeass NnPOMbIWNEHHOCMb

Arpokom 1,500 10.00  24/06/2008 23/12/2008 21/06/2011 98.30 92.11 -0.80 -0.80 -1.80 3.97 /18.12 0.61
ArpoxonauHr 1,000 1275 18/04/2008 - 24/07/2009 98.92 98.92 - 0.12 0.04 14.38 / 14.38 1.03
AnapywkuH 2 1,000 1230 28/05/2008 25/11/2009 23/11/2011 94.70 94.70 0.00 -0.31 0.36 7.80 / 16.73 1.25
Antan 150 14.00  01/07/2008 30/06/2009 95.00 94.00 -5.00 -5.00 -5.00 20.07 / 20.07 0.95
BanTumop 3 800 12.00  15/05/2008 - 15/05/2008 100.10 100.10 0.60 0.10 11.05 / 11.05 0.09
BopoauHo 2,500 1050  18/06/2008 18/06/2008 16/12/2009 99.00 99.00 - -0.30 -0.20 1.85 / 16.20 0.17
BBL 2 3,000 900  18/06/2008 - 15/12/2010 99.50 98.25 -0.63 0.03 0.17 9.70 / - 2.18
Boxckas TeKCTUNbHas 1,000 14.00  20/06/2008 19/12/2008 18/12/2009 98.50 98.50 0.00 0.50 0.00 7.03 /1691 0.57
BonwweGHblii kpait 500 100  03/06/2008 02/12/2008 99.50 99.50 0.00 0.00 0.00 178 /1 1.78 0.64
BocTok-Cepauc 1,500 10.99 11/09/2008 10/09/2009 100.54 100.54 2.83 2.83 0.55 10.84 / 10.84 1.22
[biMoB 800 10.99 02/05/2008 30/10/2009 100.04 99.84 0.06 0.08 0.52 / 0.52 1.48
3aBogb! Mpocc 1,000 12.50 17/07/2008 - 22/04/2010 100.00 100.00 0.00 -0.04 0.09 171 /171 181
3epHoBas koM. Hactiowwa 1,000 12.50 20/06/2008 20/06/2008 18/12/2009 99.71 99.71 - 0.00 -0.29 1.69 / 14.21 0.18
WHTypuct 1,000 9.00 23/04/2008 - 21/04/2010 98.50 98.50 -1.00 -1.00 1.00 10.07 / - 1.66
Kapart 2 500 15.00 24/06/2008 24/06/2008 22/12/2009 100.50 100.01 0.10 -0.25 -0.09 1.75 / 13.91 0.19
KBK YepeLumyLuku 700 01/09/2008 - 02/03/2009 100.21 98.50 -0.85 -0.85 -0.85 0.72 1 0.72 0.90
Konautep Kypck 750 11.44 04/06/2008 04/06/2008 02/06/2010 99.75 99.50 0.07 0.07 0.03 1.03 / 1452 0.14
KpacHbii1 boraTbipb 2,000 14/08/2008 - 11/02/2010 99.61 99.61 - -0.39 -0.39 0.21 /021 1.85
Maxees 600 12.30 03/06/2008 03/06/2008 01/06/2010 99.31 99.31 0.00 0.08 0.31 1.23 /1 17.29 0.13
MenbH. komB. B COKIMbH. 1,000 28/08/2008 - 26/02/2009 99.60 99.60 0.00 0.00 0.00 0.45 / 0.45 0.89
Mupatopr ®uHaHc 2,500 11.25 07/08/2008 07/08/2008 02/08/2012 99.80 98.75 -0.07 0.05 -0.21 1.06 / 13.87 0.30
Mutnena ®ya 1,000 15.00 20/05/2008 17/02/2009 16/02/2010 99.98 99.80 -0.01 -0.01 0.39 7.48 [ 16.00 0.70
MKX 2 1,000 26/08/2008 25/08/2009 98.78 98.78 -0.09 -0.22 -0.03 0.89 /0.89 1.37
Hosble YepemyLukm 2 300 11.30 22/04/2008 22/04/2008 100.10 99.85 -0.03 -0.03 12.30 / 12.30 0.04
HyTpulHBecTXonanHr 1,200 9.50 10/06/2008 09/06/2009 99.70 99.70 0.00 0.00 0.00 1.70 / 1.70 113
0OCT2 1,000 12.50 08/05/2008 08/05/2008 100.01 99.96 0.04 1.49 12.74 | 12.74 0.08
Oreu. llekapcta 2 1,300 5.00 19/08/2008 17/02/2009 97.99 97.99 -0.01 -0.01 -0.01 7.57 | 757 0.79
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0X3 900 1250  21/05/2008 21/05/2008 18/11/2009 99.91 99.91 031 0.31 0.91 1.00 / 13.82 0.11 757
OyaKoBo 2 1,500 850  19/09/2008 - 19/09/2008 99.80 99.65 0.28 -0.18 932 /- 041 329
MapHac 2 1,000 10.80  22/05/2008 19/11/2009 17/11/2011 94.95 94.95 - 2.00 2.95 6.92 / 15.13 1.29 859
MnT 2 1,500 1.00  22/09/2008 - 23/03/2009 100.00 100.00 0.00 0.00 0.00 1.00 / 1.00 0.95 -492
Py6ex-Tontoc Pervion 1,000 1200  03/06/2008 02/12/2008 01/06/2010 99.67 99.67 0.00 0.00 -0.31 3.95 / 12.87 0.56 663
PyceKkuit TexcTUrb 2 1,000 1275 04/09/2008 05/03/2009 97.50 97.50 -0.80 -0.35 16.39 / 16.39 0.64 1040
Pyccxuit Texkctunb 3 1,200 1450 22/04/2008 - 20/10/2009 98.50 98.50 - 057 075 16.23 / 16.23 1.16 961
Pycckue macna 1,000 1250  02/10/2008 02/10/2008 29/03/2012 97.44 97.44 0.00 0.44 0.74 2.28 1 19.04 0.41 1242
CaH WTep6pio 2 4,000 800  14/08/2008 13/08/2009 98.15 98.15 0.00 0.00 -0.35 970 / - 1.18 349
CuHeprus 1 1,000 11.00  23/04/2008 - 22/04/2009 100.00 100.00 - 0.00 0.00 0.46 / 0.46 0.98 492
CuHeprus 2 2,000 10.70  24/07/2008 22/01/2009 22/07/2010 99.00 99.00 0.00 0.00 -0.10 4.33 11237 0.68 613
CUTpOHHKC 3,000 10.00  23/09/2008 24/03/2009 21/09/2010 98.90 98.90 0.00 -0.30 -0.60 457 | 1154 0.84 532
Tanocro 2 1,000 10.00  05/09/2008 06/03/2009 98.25 97.00 -0.13 -0.78 1323 / 13.23 0.79 691
Xne63asog Ne28 2 75 12.00  10/06/2008 - 09/12/2008 100.00 100.00 0.00 0.00 0.00 1254 | - 0.58 630
Yepku3oBo 2,000 885  03/06/2008 02/06/2009 31/05/2011 99.20 99.20 0.00 -0.80 3.66 /9.81 0.99 364
OpKOH NpoayKT 1,200 11/09/2008 - 10/09/2009 98.11 98.11 0.00 -0.19 -1.79 135/ 1.35 141 -467
J0KO 2 1,500 1200  25/07/2008 23/01/2009 22/01/2010 99.79 97.02 -1.54 -1.54 6.55 / 14.62 0.68 825
FOHMMUNK 2,000 9.75  09/09/2008 08/09/2009 06/09/2011 98.35 95.70 -0.98 -1.13 530 / 12.44 1.22 609
Topeoens

7 KOHTHEHT 2 7,000 780  19/06/2008 17/06/2010 14/06/2012 98.00 98.00 0.00 0.59 0.50 4.87 19.01 1.85 270
X5 OuHaHc 9,000 760  08/07/2008 06/07/2010 01/07/2014 96.00 96.00 050 0.00 -0.15 3.69 /9.84 1.88 350
Astommp 1 1,000 1.00  02/09/2008 - 01/09/2009 100.00 100.00 - 0.00 0.00 1.00 / 1.00 1.38 -500
AsTommp 2 2,000 10.75  25/06/2008 2411212008 23/06/2010 97.96 97.96 0.00 0.56 0.26 4.62 | 14.25 0.60 792
Asbyka Bkyca 1,000 11.50 22/04/2008 22/07/2008 21/07/2009 100.20 99.90 0.05 0.25 0.55 11.95 / 31.55 0.22 2361
Anma3Hbii [lom [paiic 300 13.50 12/06/2008 11/12/2008 07/06/2012 99.58 99.58 0.00 0.00 -0.42 241 11458 0.57 825
ANMA 1,500 10.99 22/08/2008 21/08/2009 97.00 97.00 0.00 -0.40 -1.00 13.88 / 13.88 114 745
Anbkop 1,500 9.55 10/06/2008 - 08/12/2009 95.40 95.40 - -0.10 -0.20 13.07 / 13.07 1.36 663
Anteka 36.6 3,000 9.89 01/07/2008 01/07/2008 30/06/2009 100.01 100.01 0.00 0.81 121 10.10 / 16.86 0.20 1040
ApbGar Mpectink 1,500 10.50 20/06/2008 20/06/2008 80.66 80.66 0.00 9.12 14.87 208.15 / 208.15 0.07 14540
Atnant M 1,000 11.25 15/05/2008 - 13/11/2008 99.60 98.62 031 0.08 13.19 / 13.19 0.51 694
baHaHa-Mama 1,000 12.00 25/04/2008 24/10/2008 23/10/2009 98.10 98.10 1.10 -0.65 5.75 1 16.33 0.45 989
baxetne 1,000 11.25 21/05/2008 21/05/2008 19/05/2010 99.70 99.70 0.00 -0.05 0.15 0.79 / 14.01 0.11 776
BenasKomnnekr Mntoc 500 12.60 24/04/2008 22/10/2009 99.00 99.00 0.25 0.50 1.04 /1.04 1.44 2928
Benbiit Pperat 1,000 14.50 12/06/2008 17/12/2009 98.51 98.51 -1.38 -1.38 16.43 / - 1.30 976
Bpa3epc 500 15.00 19/06/2008 25/12/2009 99.88 99.88 - 0.00 -0.12 15.94 | 15.94 1.32 932
Bexa WHescT 700 02/09/2008 - 02/03/2010 99.70 99.70 0.00 -0.20 -0.28 0.16 / 0.16 1.90 -594
BuBat ®uHaHC 1,000 12.00 22/04/2008 21/10/2008 20/04/2010 96.00 96.00 0.00 1.00 0.00 5.48 [ 21.16 0.42 1434
Buktopus 1 1,500 10.40 31/07/2008 29/01/2009 98.95 98.95 0.00 0.75 0.45 12.09 /12.09 0.70 586
Buktopus 2 1,500 10.89 19/08/2008 - 16/02/2010 97.85 97.63 0.03 0.90 0.24 12.64 | - 1.52 619
["a3akc 1,000 10.50 19/06/2008 19/06/2008 16/12/2010 99.99 99.99 0.29 -0.01 0.79 / 10.66 0.18 458
[a33HeproceTb 1,500 8.00 25/06/2008 20/06/2012 99.82 99.82 0.00 0.00 2.07 8.21 /- 3.30 173
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[Tletckuit Mup 1,150 8.50 05/06/2008 - 26/05/2015 90.70 90.00 -3.85 -2.65 10.72 / - 473 410
[xen-3cp-Cun 1 2,000 9.25 2410412008 23/10/2008 20/10/2011 98.74 98.74 0.61 0.54 1.84 /12.02 0.47 586
[Nlnkasi Opxupest 1,000 13.00 10/04/2008 10/07/2008 09/04/2009 100.24 100.24 0.00 0.00 0.04 3.16 /12,59 0.22 641
Tnken 3,000 9.25 18/09/2008 17/03/2011 90.50 89.50 -2.00 0.00 1393 / - 2.30 729
[Tvkenc TpenanHr 1,800 20/07/2008 20/07/2009 99.80 99.60 0.05 0.10 0.23/0.23 128 523
PomocuHaHe 1,000 1250  #N/ANAp 14/02/2008 - - HNIANA. | #NJANA. |-

Espocetb 2 3,000 03/06/2008 - 02/06/2009 85.00 85.00 -0.04 10.40 15.13 / 15.13 1.00

Ennnas Espona 1,200 10.75 17/04/2008 16/10/2008 14/10/2010 100.10 98.00 -0.55 -0.55 -0.48 2.71 1 13.06 0.45 684
Mmnnosnsa 300 11.25 30/07/2008 30/07/2008 99.70 99.70 0.72 0.70 12,50 / 12.50 0.28 632
WHkom-Tapa 2 1,400 12.50 16/05/2008 - 12/02/2010 100.35 100.35 - 0.55 0.35 12.85 / 12.85 1.47 640
WHkom-Tapa 3 2,000 11.00 13/06/2008 12/06/2009 10/06/2011 98.90 98.90 0.00 0.60 1.00 474 | 12.56 0.99 624
MHmapko 1,000 12.50 20/06/2008 20/06/2008 19/12/2008 100.25 100.25 0.00 0.00 -0.15 329 /1132 0.18 520
WHnpom 2 1,000 8.80 17/07/2008 15/01/2009 15/07/2010 98.40 98.40 0.60 -0.60 3.86 /11.27 0.68 510
WHnpom 3 1,300 8.95 21/05/2008 - 18/05/2011 98.94 98.94 0.39 -0.47 9.56 / 9.56 2.46 315
Wckpacodt 2 300 13.30 02/09/2008 03/03/2009 02/03/2010 100.70 100.70 - 0.00 -0.30 1327 / 12.81 152 687
Kapo 700 12.50 24106/2008 24]06/2008 22/12/2009 99.91 99.91 0.00 0.06 031 164 11312 0.19 691
Kapycenb ®uHanc 3,000 9.75 18/09/2008 18/09/2008 12/09/2013 99.51 99.51 0.00 0.01 0.26 0.92 /1117 0.40 506
Komnnekc ®unanc 1,000 12.50 07/08/2008 07/08/2008 04/02/2010 99.49 99.49 0.19 0.19 0.99 2.63 [ 14.46 0.29 816
Koneitka 1 1,200 9.40 17/06/2008 - 17/06/2008 99.50 99.50 -0.14 0.74 12.56 / 12.56 0.17 638
Koneiika 2 4,000 8.70 21/05/2008 18/02/2009 15/02/2012 94.27 94.27 - 0.12 -0.13 3.71 /1 16.85 0.72 1032
Koneitka 3 4,000 9.80 21/05/2008 20/08/2008 15/02/2012 100.39 100.39 3.39 334 3.89 10.03 / 6.16 2.93 353
JlaBepHa 1,000 11.00 10/04/2008 - 08/04/2010 99.00 99.00 0.00 0.03 -0.70 11.91 /1191 157 548
JIBP WntepTpeitn 300 14.90 29/05/2008 29/05/2008 26/11/2009 100.05 99.65 - -0.15 -0.15 1.40 / 16.20 0.12 979
M. Bugeo 2,000 950  21/05/2008 19/11/2008 18/11/2009 99.90 99.90 0.00 0.00 0.00 3.80 /9.87 0.54 379
Markur 1 2,000 9.34  21/05/2008 19/11/2008 100.00 100.00 -0.07 -0.10 -0.20 952 /- 0.55 345
Markut 2 5,000 820  26/09/2008 23/03/2012 94.93 94.93 0.00 -0.82 -2.07 10.01 / - 3.13 346
Mapra 1 700 14.84  22/05/2008 22/05/2008 99.10 99.10 -0.18 -0.24 23.22 12322 0.10 1621
Mapra 2 1,000 1200 04/06/2008 15/05/2008 06/12/2009 98.85 98.85 -0.75 -0.90 13.17 / 42.93 0.07 3334
Mapra 3 2,000 13.00  02/08/2008 02/08/2008 02/08/2011 98.20 98.20 -0.60 -0.80 2.12 /2243 0.26 1511
Matpuya 1,200 1200  11/06/2008 10/12/2008 96.50 94.75 -0.11 -0.36 20.01 / 20.01 055 1324
MetannCepauc 1,500 1050  28/05/2008 28/05/2008 23/05/2012 99.95 99.15 0.30 0.25 0.05 047 / 14.07 0.13 782
MuHHecko 500 1375 12/06/2008 10/12/2009 99.00 99.00 0.00 -1.43 -1.00 14.92 / - 1.30 836
MoHeTka 1,000 1250  15/05/2008 15/05/2008 14/05/2009 100.39 100.39 -0.01 -0.11 0.83 /863 0.10 263
Moco6ira3 2,500 880  16/05/2008 14/11/2008 17/05/2011 97.99 97.99 0.00 0.49 2.36 2.45 [ 12.69 0.52 642
MocO6nT a3 GuHarc 1 1,000 10.75  22/06/2008 21/12/2008 99.50 99.50 0.00 -0.55 11.78 / - 0.61 559
MocO6nT a3 GuHakHc 2 3,000 925  25/06/2008 24/06/2012 96.50 89.01 -1.25 -1.25 -2.65 12.34 / - 2.54 550
Hatyp MpogykT 2 1,000 17/06/2008 16/06/2009 99.70 99.70 0.00 0.00 0.00 0.25 / 0.25 1.19 571
MapketXonn 300 1310 03/07/2008 02/10/2008 01/04/2010 99.60 99.60 0.00 -0.59 0.20 14.01 / 1471 0.42 839
MatepcoH 2,000 10.00  19/06/2008 19/06/2008 17/12/2009 99.75 99.75 0.05 0.25 1.35 / 11.74 0.18 561
MuBEOM 1,000 13.00  24/04/2008 23/10/2008 22/04/2010 99.95 99.50 -0.19 -0.19 -0.26 3.74 1 13.96 0.45 768
MpoTex 5,000 890  07/05/2008 04/11/2009 02/11/2011 96.55 96.55 0.15 0.15 -0.20 5.27 / 11.66 1.30 532
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Topeoens

PKC 1,500 1020 16/04/2008 15/04/2009 100.00 100.00 0.00 0.00 0.00 123 /123 0.96 413
PocuhTep 2 400 1000  02/07/2008 - 02/07/2008 100.00 100.00 -0.10 -0.10 0.00 10.37 /10.37 0.21 430
PocuhTep 3 1,000 10.75  30/05/2008 30/05/2008 26/11/2010 100.00 100.00 -0.05 0.00 0.60 / 10.82 0.13 474
Camoxsan 1,500 11.40  23/04/2008 21/10/2009 99.49 99.49 0.49 -0.26 0.29 0.66 / 0.66 1.45 1735
CanBeit 1,000 1125 04/06/2008 - 03/12/2008 100.00 99.35 0.12 0.33 12.07 / 12.07 0.57 587
COPYC 1,200 1200  08/05/2008 06/11/2008 05/11/2009 100.10 100.10 - 0.05 0.01 454 | 1234 0.50 614
CINK 1,000 1020 27/05/2008 25/11/2008 25/05/2010 97.50 97.00 -0.72 -0.72 -0.25 456 / 15.38 0.53 899
Cnoptmactep 3,000 880  23/05/2008 21/11/2008 21/05/2010 100.00 100.00 0.00 0.00 0.00 2.66 / 8.96 0.55 292
CTonu4Hble FacTpoHOMbI 1,500 860  21/08/2008 21/08/2008 20/08/2009 99.81 99.81 0.00 0.01 1.41 252 /9.29 0.34 326
TexHocuna 2,000 10.00  29/05/2008 29/05/2008 26/05/2011 99.25 99.25 -0.10 0.34 0.70 / 15.82 0.12 945
TOAN 2,000 1200  12/06/2008 12/06/2008 10/12/2009 96.80 96.80 0.10 0.30 332 /3332 0.14 2516
Ton-Knura 1 700 07/08/2008 - 05/02/2009 87.00 75.26 6.12 6.12 6.13 28.54 | 28.54 0.71 2087
Ton-Knura 2 1,500 1051 12/06/2008 11/12/2008 09/12/2010 98.00 98.00 - -0.25 0.20 3.58 / 14.09 0.57 778
TonfMpom 500 1250  18/04/2008 17/04/2009 16/04/2010 100.00 100.00 0.00 0.45 0.50 0.19 /037 0.99 669
TpacTexcepauc 1,000 1039 13/05/2008 12/08/2008 17/08/2010 98.00 98.00 -1.50 -1.50 -1.35 246 | 17.42 0.29 1092
YamypTHedTs 1,500 950  01/06/2008 01/09/2008 99.70 99.34 -0.02 0.42 11.15 /1115 0.36 507
YK KOPA 1,000 15/04/2008 14/07/2009 111.55 11155 - 0.00 0.00 -8.26 | -8.26 1.38 -1442
®aatoH Aspo 1,000 1350  31/07/2008 - 30/07/2009 100.12 100.12 0.00 0.00 0.12 13.80 / 13.80 1.07 739
Xonuaen 1,500 1115 02/10/2008 02/10/2008 01/04/2010 99.00 98.50 -0.15 0.00 0.00 3.50 / 14.36 0.43 807
IO TparautCepauc 2 1,200 1150 27/05/2008 25/11/2008 101.00 100.00 0.50 1.50 10.90 / 10.90 0.55 477
Jlec u cenbckoe xo3slicmeo

Arpuka 1,000 1350  30/09/2008 - 29/09/2009 99.00 99.00 -0.70 -0.50 14.78 | 14.78 121 827
Arpo-Cotos 1,500 10.00  24/06/2008 23/12/2008 21/06/2011 98.30 92.11 -0.80 -0.80 -1.80 397 / 18.12 0.61 1152
ArpoxonamHr 1,000 12.75 18/04/2008 24/07/2009 98.92 98.92 0.12 0.04 14.38 / 14.38 1.03 793
Apkapa 1 600 13.20 28/06/2008 28/06/2008 99.76 99.76 -0.02 -0.12 14.59 | 14.59 0.19 829
Apkapa 2 700 13.31 21/08/2008 - 20/02/2009 98.00 98.00 - -0.50 -0.50 16.88 / - 0.61 1019
Apkapa 3 1,200 13.65 02/10/2008 02/10/2008 31/03/2011 99.00 99.00 0.00 0.55 0.44 2.68 /16.48 0.42 1004
BenlpanKopm 700 12.50 03/06/2008 03/06/2008 02/12/2008 100.01 100.01 0.03 0.03 0.01 3.02 /12.94 0.14 674
FOT3K 2 1,500 10.50 19/06/2008 19/06/2008 18/06/2009 99.50 99.50 -0.25 1.00 2.21 11333 0.18 710
113 duHane 400 11.00 23/05/2008 23/05/2008 99.50 99.50 2.10 250 15.39 / 15.39 0.11 903
MocCenblTpom 1,000 12.50 13/06/2008 12/12/2008 99.10 99.10 -0.04 0.10 14.33 / 14.33 0.57 800
oro2 1,200 12.95 26/08/2008 25/02/2009 98.90 98.90 - 1.08 170 14.94 | 14.94 0.67 847
Masa 1 350 1.00 15/06/2008 - 15/06/2008 100.00 100.00 0.00 0.00 0.00 1.00 / 1.00 0.19 -482
MaBa 2 1,000 12.50 09/05/2008 09/05/2008 21/10/2011 100.30 100.30 0.00 0.10 0.32 0.23 /19.24 0.08 318
Paarynai 1 2,000 1.00 02/10/2008 - 02/10/2008 94.50 90.00 -2.14 2.25 2.25 19.17 /1 19.17 0.43 1251
Paarynsi 2 2,000 12.00 30/09/2008 31/03/2009 27/09/2011 100.05 100.05 - 0.12 0.10 3.55 /12.30 0.85 604
Paarynsit 3 3,000 10.99 19/09/2008 20/03/2009 16/03/2012 99.50 99.10 0.05 0.55 0.25 298 [ 12.12 0.83 588
Pycarpo 1,000 8.50 19/07/2008 19/07/2008 100.50 100.50 0.00 0.00 -0.63 6.73 1 6.73 0.26 80
Cwu6 Arp Mpynna 400 12.00 21/05/2008 20/05/2009 99.30 99.30 -0.68 -0.68 -0.20 13.29 / 13.29 0.92 693
CoppyxecTso 2,500 10.45 24/04/2008 22/10/2009 96.20 95.80 0.00 0.00 -0.24 1385 / - 1.23 738
Cmpoumenbcmeo
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ApnamaHT 1 500 12.10 05/06/2008 05/06/2008 100.11 100.11 0.36 0.31 11.47 | 11.47 0.15 535
ApnamaHT 2 2,000 11.25 22/05/2008 - 20/05/2010 99.20 98.76 - 0.43 0.16 12.33 /12.33 1.68 587
ATOMCTPOII3KCNOPT 1,500 7.75 27/05/2008 26/05/2009 24/05/2011 99.00 99.00 -0.96 -0.96 -0.95 3.26 / 8.87 0.99 274
InasMocCrpoit 2 4,000 10.00 18/09/2008 18/09/2008 17/03/2011 99.40 99.40 0.00 0.00 -0.85 1.78 1 11.70 0.40 557
[esenonmeHT-tOr 1,000 12.50 20/05/2008 20/05/2008 18/05/2010 100.30 99.80 -0.20 -0.24 -0.25 0.68 /12.13 0.11 598
[IKC ®XC Pb 500 12.00 27/05/2008 - 24/11/2009 100.03 100.03 0.00 0.00 0.01 12.31 / 12.31 131 593
XK cbuHaHC 1,000 16.00 19/06/2008 18/12/2008 24/12/2009 99.40 99.40 0.00 0.25 0.40 17.43 1 18.01 0.57 1142
VIHKOM 1,250 13.10 - 28/03/2009 98.85 98.85 0.00 -0.15 -0.65 - - -

WuTerpa 1 2,000 10.50 19/09/2008 - 20/03/2009 100.00 99.00 -0.49 -0.10 11.36 / - 0.84 514
WHTerpa 2 3,000 10.70 03/06/2008 01/12/2009 29/11/2011 97.21 97.21 0.00 -1.79 -1.79 6.08 / 13.00 1.33 658
Kamckas nonmHa 3 500 12.80 09/06/2008 09/06/2008 04/06/2009 100.50 100.50 0.50 0.17 10.16 / 10.16 0.16

KocMoc OuaHe 2,000 1125 19/06/2008 19/06/2008 16/06/2011 100.00 9951 0.26 0.23 -0.25 0.79 / 12.70 0.18 652
NCP WHescr 1 2,000 10.70  03/06/2008 03/06/2008 08/12/2009 100.10 100.10 0.67 0.15 0.95 / 10.10 0.14 405
TNCP WHescr 2 3,000 835  17/07/2008 16/07/2009 14/07/2011 96.70 96.70 0.00 0.00 -0.15 4.54 | 11.49 1.09 522
Makpomup durarc 2 1,500 11.65  08/07/2008 08/07/2008 03/07/2012 100.00 98.00 1.00 -0.90 0.00 0.95 /16.23 0.23 983
MeTpocTpoit 1,500 26/09/2008 23/09/2011 99.95 99.70 0.02 -0.18 -0.18 0.05 / 0.05 3.46 -622
M-WHaycTpus 1,000 1225  19/08/2008 16/08/2011 100.00 100.00 0.40 -0.40 1261 /- 2.50 601
MVAH 2,000 1237 02/09/2008 02/09/2008 02/03/2010 95.00 95.00 0.00 1.25 5.00 5.62 | 27.68 0.32 2021
Mupakc 1 1,000 1050 19/08/2008 19/08/2008 100.50 100.10 0.20 0.31 0.28 9.81 /981 0.34 376
Mupakc 2 3,000 1099  18/09/2008 17/09/2009 99.90 99.90 0.00 -0.60 -0.18 11.36 / - 1.23 505
7z 1,500 1213 15/07/2008 15/07/2008 13/07/2010 99.80 99.80 -0.20 -0.20 0.70 157 /13.13 0.24 692
M.O.P.E. MNnasa 1,000 1225  05/08/2008 05/08/2008 03/08/2010 99.30 98.85 0.38 0.13 0.13 2.19 / 15.65 0.29 928
MWK'5 1,120 9.20 20/05/2008 - 20/05/2008 100.06 100.06 -0.01 -0.03 8.92 /8.92 0.11 291
PWUlpynn 1,200 11.85 26/06/2008 26/06/2008 26/12/2009 98.00 98.00 0.00 0.25 -1.99 2.75 [ 22.44 0.18 1562
Py6uH 1,200 13.75 15/04/2008 - 13/10/2009 100.03 100.03 - 0.03 0.05 0.18 / 0.18 1.42 612
CneuCrpoii 2 2,000 859  22/05/2008 22/05/2008 20/05/2010 100.00 100.00 0.00 0.00 0.00 0.50 / 8.63 0.11 264
CrpoiiTpatcras 1 3,000 960  25/06/2008 25/06/2008 100.10 100.10 0.00 0.05 -0.20 9.20 / - 0.20 322
Cmpoumenbcmeo

CY-1553 3,000 13.00 20/08/2008 18/02/2009 15/02/2012 100.60 100.35 0.28 0.31 0.38 294 [ 12.74 0.75 648
Cysap-KasaHb 900 30/09/2008 - 31/03/2009 100.00 100.00 - 0.06 0.30 0.00 / 0.00 0.98 -593
Catn Ipynn 1,000 11.70 20/05/2008 20/05/2008 15/05/2012 100.65 100.65 0.00 0.20 -0.15 11.82 / 14.85 0.10 855
XMCrpoiipecypc 3,000 13.00 16/04/2008 15/04/2009 13/10/2010 99.50 99.00 -0.47 -0.45 0.45 5.91 / 14.28 0.82 789
LyH1 #3HAY! 11.00  #N/IAN Ap - 22/04/2010 - - - - - HNIANA. | #NJANA. |-

LYH2 1,500 10.94 23/07/2008 23/07/2008 20/01/2010 100.50 99.70 0.40 0.35 0.20 1.76 / 10.74 0.27 466
FOCKK 600 13.00 01/07/2008 01/07/2008 100.08 99.60 0.33 0.34 0.34 13.94 1 13.94 0.21 767
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RU vs UST& RU vs BRA, spread curve
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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)
T21/801/31/10 2.125 31/01/2010 26.92MMM 100.4375 100.50 -0.05 -0.05 1.86 3.785 1.766 1.783
T27/801/31/13 2.875 31/01/2013 15.7MMM 100.953125 101.02 -0.25 -0.25 2.66 2.566 4.449 4561
T31/202/15/18 35 15/02/2018 29.205MMM 99.859375 99.89 -0.38 -0.38 352 0.151 8.232 8.49
T 4 3/8 02/15/38 4375 15/02/2038 13.294MMM 100.484375 100.52 -0.63 -0.63 435 0.026 16.511 17.508
RUSSIA (BBB+/Baa2/BBB+)
RUSSIA 11 07/24/18 11.00 24/07/2018 3.467TMMM 1448128 145.19 -0.41 1.84 5.27 189.7 6.8 10.206
RUSSIA12 3/4 06/28 12.75 24]06/2028 2.5MMM 180.45 181.07 -0.01 -1.67 5.87 212,51 9.95 18.64
RUSSIA 7 1/2 03/30 750 31/03/2030 2.00IMMM 115.1000 115.35 0.00 1.45 5.30 196.2 6.7 7.635
RUSSIA 7 1/2 03/30 7.50 31/03/2030 2.001MMM 115.1000 115.35 0.00 1.45 5.3040 196.2 6.7 7.635
RUSSIA 3 05/14/08 3.00 14/05/2008 2.837MMM 99.83 99.96 -0.01 0.67 4.01 269.60 0.09 0.10
RUSSIA 3 05/14/11 3.00 14/05/2011 1.75MMM 95.94 96.31 -0.12 342 4.36 215.44 2.80 2.84
RUSSIA 7 1/2 03/30 750 31/03/2030 2.00IMMM 115.10 115.35 0.00 1.45 5.30 196.15 6.69 7.64
ARIES 7 3/4 10/09 7.75 25/10/2009 1IMMM 104.53 104.75 0.00 0.00 4.54 85.49 141 153
ARIES 9.6 10/25/14 9.60 25/10/2014 2.436MMM 131.46 131.96 -0.20 -0.20 4.04 117.24 4.96 6.83
ARGENTINA (B+/B3/B)
ARGENT11 3/4 04/09 11.75 07/04/2009 386.93MM 29.6760 29.74 0.00 0.02 179.58 #N/AN Ap 0.5 #N/AN Ap
ARGENT11 3/8 03/10 11.38 15/03/2010 203.92MM 30.6690 30.83 0.00 0.69 87.99 #N/AN Ap 13 #N/AN Ap
ARGENT12 3/8 02/12 12.38 21/02/2012 169.74MM 30.6750 30.99 0.00 -1.13 54.82 #N/AN Ap 2.3 #N/AN Ap
ARGENT11 3/8 01/17 11.38 30/01/2017 548.72MM 30.9260 31.39 0.00 -1.84 37.04 #N/AN Ap 33 #N/AN Ap
ARGENT 9 3/4 09/27 9.75 19/09/2027 891.286MM 30.1380 30.68 0.00 011 28.81 #N/AN Ap 4.0 #N/AN Ap
ARGENT 12 06/19/31 12.00 19/06/2031 538.29MM 2.0000 2.00 0.00 0.00 395.04 #N/AN Ap 0.3 #N/AN Ap
BRAZIL (BB/Ba2/BB)
BRAZIL14 1/2 10/09 14.50 15/10/2009 1.005MMM 117.05 117.35 -0.01 -0.04 2.81 107.14 132 164
BRAZIL 11 01/11/12 11.00 11/01/2012 889.689MM 122.86 123.36 -0.01 -0.09 4.27 196.88 311 3.93
BRAZIL10 1/2 07/14 10.50 14/07/2014 794.607MM 127.90 128.40 0.23 0.66 5.18 237.00 473 6.24
BRAZIL 11 06/26/17 11.00 26/06/2017 387.343MM 130.63 130.83 0.12 -0.11 6.46 241.53 5.84 8.28
BRAZIL12 3/4 01/20 12.75 15/01/2020 683.215MM 156.61 157.11 0.81 1.66 5.96 254.07 7.13 11.56
BRAZIL10 1/8 05/27 10.13 15/05/2027 2.787TMMM 140.16 140.66 0.95 1.35 6.42 270.28 9.70 1421
BRAZIL 7 1/8 01/37 7.13 20/01/2037 2.438MMM 109.93 110.13 1.07 2.16 6.36 226.90 12.68 14.43
CHINA (A/A2A)
' _ _ . amt px px Cho Chg v Oas i‘ég 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 7.3 12/15/08 7.30 15/12/2008 1IMMM 102.65 102.69 -0.01 -0.01 3.30 174.71 0.65 0.69
CHINA 6.8 05/23/11 6.80 23/05/2011 1IMMM 109.84 109.96 0.00 0.00 340 121.35 2.69 3.18
CHINA 4 1/4 10114 4.25 28/10/2014 1IMMM 96.62 97.02 0.00 0.00 4.82 93.91 5.47 5.45
CHINA 7 1/2 10/27 7.50 28/10/2027 100MM 119.13 119.63 0.00 0.00 5.83 203.15 10.70 13.37
COLOMBIA (BB/Ba2/BB)

COLOM 9 3/4 04/09 9.75 23/04/2009 584.975MM 106.96 107.16 0.01 0.07 2.79 115.84 0.96 1.07
COLOM 10 1/2 07/10 10.50 09/07/2010 280.929MM 115.30 115.55 0.11 031 332 139.70 2.00 2.36
COLOM 8 1/4 12/14 8.25 22/12/2014 1IMMM 117.05 117.63 0.38 1.76 5.15 225.63 5.16 6.26
COLOM 7 3/8 01/17 7.38 27/01/2017 1.65MMM 112.46 112.93 1.31 2.18 553 229.37 6.50 7.56
COLOM 8 3/8 02/27 8.38 15/02/2027 154.905MM 119.09 119.65 0.61 1.82 6.57 283.25 10.10 12.37
COLOM 10 3/8 01/33 10.38 28/01/2033 340.511MM 146.97 147.47 1.02 323 6.51 261.47 11.10 16.79
COLOM 7 3/8 09/37 7.38 18/09/2037 1.818MMM 109.76 110.36 124 273 6.60 250.41 12.62 14.19
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 949.621MM 106.41 106.61 0.05 -0.18 2.60 101.57 0.82 0.88
MEX 7 1/2 01/14/12 7.50 14/01/2012 864.137MM 112.19 112.60 0.10 -0.34 3.92 160.51 3.26 374
MEX11 3/8 09/15/16 11.38 15/09/2016 1.69IMMM 145.46 146.22 0.34 0.12 4.72 159.07 5.98 8.89
MEX 5 1/2 02/17/20 5.50 17/02/2020 561.951MM 98.00 98.00 0.06 0.68 5.74 155.07 8.43 8.47
MEX11 1/2 05/15/26 11.50 15/05/2026 338.58MM 168.78 169.28 0.73 1.82 5.45 176.03 9.61 16.93
MEX 6 3/4 09/27/34 6.75 27/09/2034 4.085MMM 111.87 112.68 0.65 0.82 5.83 178.12 13.00 14.96
PHILLIPINES (BB-/B1/BB)

PHILIP 8 3/8 03/09 8.38 12/03/2009 935.556MM 104.00 104.38 0.00 0.00 371 210.27 0.89 0.93
PHILIP 8 3/8 02/11 8.38 15/02/2011 1.5MMM 108.38 108.75 0.00 0.00 5.10 302.40 251 2.77
PHILIP 8 1/4 01/14 8.25 15/01/2014 1.602MMM 109.00 109.38 0.00 0.00 6.32 357.46 453 5.09
PHILIP 9 7/8 01/19 9.88 15/01/2019 962.468MM 124.00 124.25 0.00 0.00 6.69 329.09 6.93 8.90
PHILIP10 5/8 03/25 10.63 16/03/2025 1.855MMM 142.13 14250 0.00 0.00 6.47 283.65 9.20 13.33
PHILIP 6 3/8 01/32 6.38 15/01/2032 1.5MMM 96.00 96.25 0.00 0.00 6.70 276.51 11.74 11.68
SOUTH AFRICA (BBB+/Baal/BBB+)

SOAF9 1/8 05/19/09 9.13 19/05/2009 611.799MM 106.02 106.06 -0.06 -0.06 351 186.44 1.03 1.13
SOAF7 3/8 04/25/12 7.38 25/04/2012 1IMMM 108.87 108.95 -0.25 -0.25 4.92 252.72 3.40 3.84
SOAF6 1/2 06/02/14 6.50 02/06/2014 1IMMM 104.91 105.01 -0.24 -0.24 5.54 270.75 4.94 5.36
SOAF8 1/2 06/23/17 8.50 23/06/2017 140.789MM 116.80 117.55 0.00 0.00 6.04 275.95 6.45 7.86

TURKEY (BB-/Ba3/BB-)
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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
TURKEY12 3/8 06/09 12.38 15/06/2009 1.046MMM 110.13 110.88 0.00 0.00 3.23 156.42 1.08 1.24
TURKEY 9 1/2 01/11 9.50 18/01/2011 750MM 110.32 110.67 0.00 0.00 531 165.67 241 273
TURKEY 9 1/2 01/14 9.50 15/01/2014 1.75MMM 116.75 117.38 0.00 0.00 5.96 322.12 4.46 5.37
TURKEY 5 1/2 02/17 5.50 16/02/2017 1.5MMM 93.19 93.69 0.00 0.00 6.50 24373 6.69 6.42
TURKEY 7 06/05/20 7.00 05/06/2020 2MMM 100.06 101.06 0.00 0.00 6.93 342.03 7.92 8.31
TURKEY 7 3/8 02/25 7.38 05/02/2025 3.25MMM 100.75 101.50 0.00 0.00 7.26 358.89 9.47 9.85
TURKEY 6 7/8 03/36 6.88 17/03/2036 2.75MMM 90.88 91.88 0.00 0.00 7.63 362.01 11.65 10.83
UKRAINE (BB-/B1/BB-)

UKRAIN 0 08/05/09 6.39 05/08/2009 500MM 101.62 102.12 -0.06 -0.06 470 #N/AN Ap 0.32 #N/AN Ap
UKRAIN 6 7/8 03/11 6.88 04/03/2011 600MM 102.17 102.67 -0.13 -0.13 5.95 385.38 2.59 2.68
UKRAIN 7.65 06/13 7.65 11/06/2013 1IMMM 106.85 107.35 -0.20 -0.20 6.03 337.14 417 4.62
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 104.55 104.80 -0.01 0.18 9.37 551.60 251 2.90
VENZ8 1/2 10/08/14 8.50 08/10/2014 1.5MMM 93.62 94.12 0.09 0.24 9.80 695.28 4.83 4.59
VENZ 13 5/8 08/18 13.63 15/08/2018 500MM 122.66 12311 0.09 -0.63 10.02 673.70 5.88 7.44
VENZ 6 12/09/20 6.00 09/12/2020 1.5MMM 7191 72.26 0.00 -0.35 9.92 640.54 771 5.80
VENZ 7.65 04/21/25 7.65 21/04/2025 1.6MMM 80.53 81.03 -0.02 -0.08 10.03 642.06 8.18 6.97
VENZ9 1/4 09/15/27 9.25 15/09/2027 4AMMM 94.98 95.38 0.00 0.05 9.81 616.42 8.65 8.34
VENZ9 3/8 01/13/34 9.38 13/01/2034 1.5MMM 92.34 92.79 -0.03 -0.42 10.19 642.79 8.94 8.48
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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 8.58 747 103.28 103.66 -0.01 -0.01 242 549 B+/BIB+
AFKSRU10 1/4 04/08 AFKSRU Financial 10.25 14/04/2008 350MM 10.24 -0.95 100.12 100.13 0.00 0.00 0.01 -239
ALROSA 8 1/8 05/08 ALROSA Basic Materials 8.125 06/05/2008 500MM 8.11 451 100.24 100.25 0.00 0.00 0.07 319 BB-/Ba2/BE-
ALROSA 8 7/8 11/14 ALROSA Basic Materials 8.875 17/11/2014 500MM 8.23 7.35 107.73 107.98 -0.15 -0.15 4.86 465
EVRAZ 10 7/8 08/09 EVRAZ Basic Materials 10.875 03/08/2009 300MM 10.20 5.54 106.60 106.72 -0.01 -0.01 121 375 BBB2)-
EVRAZ 8 1/4 11/15 EVRAZ Basic Materials 8.25 10/11/2015 750MM 8.41 8.60 97.94 98.19 -0.15 -0.15 5.34 550
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 456.673MM 5.64 5.68 99.65 99.85 -0.12 -0.12 4.46 284
GAZPRU10 1/2 10/09 GAZPRU Energy 105 21/10/2009 700MM 9.62 4.29 109.04 109.16 0.00 0.00 1.37 248
GAZPRU7.8 09/27/10 GAZPRU Energy 78 27/09/2010 1IMMM 7.63 6.74 102.24 102.29 0.00 0.00 211 320
GAZPRU 9 5/8 03/13 GAZPRU Energy 9.625 01/03/2013 1.75MMM 8.57 6.64 112.15 112.40 -0.12 -0.12 391 397
GAZPRU 5 7/8 06/15 GAZPRU Energy 5.875 01/06/2015 1IMMM 6.51 7.68 90.07 90.57 0.00 0.00 5.25 385
GAZPRU 7.201 02/20 GAZPRU Energy 7.201 01/02/2020 1.07MMM 7.08 6.99 101.58 101.83 -0.18 -0.18 7.80 404
GAZPRU 8 5/8 04/34 GAZPRU Energy 8.625 28/04/2034 1.2MMM 753 7.36 114.39 114.64 -0.29 -0.29 10.84 384
MEGAFO 8 12/10/09 MEGAFO  Financial 8 10/12/2009 375MM 1.74 5.87 103.21 103.45 0.01 0.01 151 399 BB/B1/BB+
MMKFIN 8 10/21/08 MMKFIN Basic Materials 8 21/10/2008 300MM 7.89 5.29 101.36 101.44 -0.01 -0.01 0.50 373 BB/Ba3/BB-
MOBTEL 9 3/4 01/08 MOBTEL Communications 9.75 30/01/2008 00  #N/ANA. #NANA #NIANA.  #NJANA.  #NJANA. #N/ANA. #N/ANA. #NJANA
MOBTEL 8 3/8 10/10 MOBTEL Communications 8.375 14/10/2010 400MM 8.07 6.69 103.71 103.96 -0.02 -0.02 2.16 480 BB-/Ba3/BB-
MOBTEL 8 01/28/12 MOBTEL Communications 8 28/01/2012 400MM 7.86 743 101.71 101.96 0.00 0.00 3.19 502
GMKNRU 7 1/8 09/09 GMKNRU  Basic Materials 7.125 30/09/2009 500MM 6.97 557 102.10 102.23 0.01 0.01 1.38 376 BBB-/Baa2/BBB-
CHMFRU 8 5/8 02/09 CHMFRU  Basic Materials 8.625 24/02/2009 325MM 8.40 5.37 102.62 102.84 -0.01 -0.01 0.83 348
CHMFRU 9 1/4 04/14 CHMFRU  Basic Materials 9.25 19/04/2014 375MM 8.67 7.83 106.54 106.94 -0.14 -0.14 4.44 514 BE-/B1IBE-
SINEK 7.7 08/03/15 SINEK Government 71 03/08/2015 250MM 775 7.81 99.24 99.49 -0.10 -0.10 5.43 481 -/[BA1/BB
TMENRU 11 11/06/07 TMENRU  Energy 11 06/11/2007 00  #N/ANA. #N/ANA. #NJANA.  #NJANA.  #N/ANA. #NANA. #NANA. - #NANA.
TMENRU 6 7/8 07/11 TMENRU  Financial 6.875 18/07/2011 500MM 6.94 7.20 98.93 99.18 0.00 0.00 2.84 496 BB+/Baa2/BB+
TMENRU 7 1/2 07/16 TMENRU  Financial 75 18/07/2016 1IMMM 7.94 8.44 94.33 94.58 -0.16 -0.16 5.89 508
VIP 10 06/16/09 VIP Communications 10 16/06/2009 217.234MM 9.52 5.55 104.95 105.08 -0.01 -0.01 1.09 379
VIP 8 02/11/10 VIP Communications 8 11/02/2010 300MM 7.78 6.33 102.71 102.96 0.01 0.01 1.67 445
VIP 8 3/8 10/22/11 VIP Communications 8.375 22/10/2011 300MM 8.07 7.14 103.66 103.91 -0.01 -0.01 2.92 497 BB+/Bazl
VIP 8 1/4 05/23/16 VIP Communications 8.25 23/05/2016 600MM 8.37 8.49 98.48 98.73 -0.16 -0.16 5.64 543
WBDFRU 8 1/2 05/08 WBDFRU  Consumer, Non-cyclical 85 21/05/2008 150MM 8.48 6.09 100.24 100.26 0.00 0.00 0.11 424 B+/B2/-
ALFARU 8 5/8 12/15 ALFARU Financial 8.625 09/12/2015 225MM 8.99 10.57 95.86 96.11 0.05 0.14 5.18 684
BKMOSC 8 09/28/09 BKMOSC  Financial 8 28/09/2009 250MM 7.69 5.14 103.92 104.05 0.01 0.01 1.38 333
BKMOSC 7 3/8 11/10 BKMOSC  Financial 7.375 26/11/2010 300MM 712 5.90 103.42 103.67 -0.02 -0.02 231 400
BKMOSC 7.335 05/13 BKMOSC  Financial 7.335 13/05/2013 500MM 7.44 7.66 98.51 98.76 -0.11 -0.11 4.05 502 Baal/BEE-
BKMOSC 7 1/2 11/15 BKMOSC  Financial 75 25/11/2015 300MM 7.65 8.69 97.98 98.23 0.00 0.00 5.45 241
GAZPRU 7 1/4 10/08 GAZPRU Financial 7.25 30/10/2008 1.05MMM 7.15 4.67 101.36 101.44 -0.01 -0.01 0.53 306
GAZPRU 6 1/2 09/15 GAZPRU Financial 6.5 23/09/2015 1IMMM 6.86 7.44 94.57 94.82 0.23 0.16 5.75 391 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 5.15 100.47 100.52 -0.01 -0.01 0.30 383 JAS/REE
VTB 6.2 09/29/15 VTB Financial 6.2 29/09/2015 400MM 6.46 7.88 95.82 96.07 0.00 0.00 5.72 447
RSHB6 7/8 11/29/10 RSHB Financial 6.875 29/11/2010 350MM 6.72 5.90 102.21 102.46 -0.02 -0.02 233 397 JBaal/BBB
RSHB7.175 05/16/13 RSHB Financial 7.175 16/05/2013 700MM 7.07 6.81 101.43 101.68 -0.11 -0.11 411 413
RUSB8 1/8 04/21/08 RUSB Financial 8.125 21/04/2008 300MM 8.13 7.83 100.00 100.00 0.00 0.00 0.03 666
RUSB7 1/2 10/07/10 RUSB Financial 75 07/10/2010 500MM 8.20 11.53 91.36 91.61 -0.01 -0.01 2.18 962
RUSB8 7/8 12/16/15 RUSB Financial 8.875 16/12/2015 200MM 10.00 11.98 88.59 88.84 0.00 0.00 5.05 1005
SBERRU 6.23 02/15 SBERRU Financial 6.23 11/02/2015 1IMMM 6.21 6.98 100.24 100.49 0.00 0.00 5.35 406 -IA2/BBB+
VTB 6 7/8 12/11/08 VTB Financial 6.875 11/12/2008 550MM 6.79 4.96 101.18 101.28 0.00 0.00 0.64 329
VTB 7 1/2 10/12/11 VTB Financial 75 12/10/2011 450MM 7.30 6.61 102.63 102.88 0.00 0.00 2.95 429 BBBIA2IBEE
VTB 6.315 02/04/15 VTB Financial 6.315 04/02/2015 750MM 6.25 7.14 100.92 101.17 0.00 0.00 5.30 374
VTB 6 1/4 06/30/35 VTB Financial 6.25 30/06/2035 1IMMM 6.75 6.85 92.50 92.75 -0.14 -0.14 12.25 423
AVAZRU 8 1/2 04/08 AVAZRU Consumer, Cyclical 85 20/04/2008 250MM 8.48 1.68 100.18 100.19 0.00 0.00 0.03 18
IRKUT 8 1/4 04/09 IRKUT Industrial 8.25 10/04/2009 125MM 8.19 7.50 100.58 100.82 0.00 0.00 0.94 586
ARGENTINA
PESAAR 0 06/09/11 PESAAR Energy 5.90125 09/06/2011 87.414MM 6.39 6.54 92.13 92.63 0.00 0.00 015  #N/ANA. B+/Ba2/B+
TELEFO 8.85 08/11 TELEFO Communications 8.85 01/08/2011 134.644MM 8.30 6.59 106.60 106.60  #N/AN.A. 0.10 2.82 473 B+/-I-
BRAZIL
PETBRA12 3/8 04/08 PETBRA Energy 12.375 01/04/2008 .00  #N/AN.A. #N/ANA. #N/ANA.  #NIANA.  #N/ANA. #NIANA. #NANA.  #NANA.
PETBRA 9 7/8 05/08 PETBRA Energy 9.875 09/05/2008 224.25MM 9.83 371 100.47 100.49 -0.53 -0.24 0.08 224
PETBRA 9 3/4 07/11 PETBRA Energy 9.75 06/07/2011 235.36MM 8.35 414 116.59 117.09 -0.10 -0.02 2.77 151
PETBRA 9 1/8 07/13 PETBRA Energy 9.125 02/07/2013 374.23MM 7.74 5.17 117.90 117.90 -0.20 -0.45 4.16 252 BBB-/Baa2/BB+
PETBRA 7 3/4 09/14 PETBRA Energy 7.75 15/09/2014 397.9MM 6.97 5.64 111.25 111.25 0.00 -1.00 5.09 213
PETBRA 6 1/8 10/16 PETBRA Energy 6.125 06/10/2016 899.1MM 6.09 6.03 100.62 100.62 -0.13 0.17 6.55 252
PETBRA 8 3/8 12/18 PETBRA Energy 8.375 10/12/2018 576.78MM 7.26 6.37 11531 11531 1.76 -2.69 711 287
CHINA
CNOOC 6 3/8 03/12 CNOOC Energy 6.375 08/03/2012 500MM  #N/AN.A. #N/AN.A. #N/AN.A.  #N/ANA.  #N/ANA. #NJANA. #N/ANA.  #N/ANA. AJA2IA
SDBC 4.7 08/24/09 SDBC Financial 4.7 24/08/2009 10MMM 4.67 414 100.71 100.71 0.00 0.00 1.28 69
SDBC 2.66 12/30/10 SDBC Financial 2.66 30/12/2010 20MMM 2.79 4.51 95.34 95.34 0.01 0.01 253 88
SDBC 3.63 10/26/12 SDBC Financial 3.63 26/10/2012 10MMM 3.80 4.76 95.47 95.47 0.01 0.01 4.01 99
SDBC3 1/2 04/16/14 SDBC Financial 35 16/04/2014 80MM 3.75 4.82 93.24 93.24 0.01 0.01 5.07 95 NAZIA
SDBC 5.48 01/06/20 SDBC Financial 5.48 06/01/2020 20MMM 5.21 4.89 105.15 105.15 0.00 0.00 8.51 79
SDBC 3.8 10/30/36 SDBC Financial 3.8 30/10/2036 23.8MMM 4.52 4.84 84.05 84.05 0.00 0.00 15.89 79
MEXICO
AMXLMM 4 1/8 03/09 AMXLMM  Communications 4.125 01/03/2009 497.75MM 411 3.82 100.21 100.31 0.07 -0.06 0.87 190
AMXLMM 5 1/2 03/14 AMXLMM  Communications 55 01/03/2014 795MM 5.48 5.42 100.14 100.64 0.34 -0.48 4.95 186 BBB+/A3/BBB+
AMXLMM 5 3/4 01/15 AMXLMM  Communications 5.75 15/01/2015 500MM 5.68 5.52 101.05 101.55 0.44 -0.28 5.48 196
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PEMEX 7 7/8 02/09 PEMEX Energy 7.875 01/02/2009 802.154MM 7.60 3.29 103.49 103.74 0.03 -0.16 0.78 138 A-/BaallA-
PEMEX 7 7/8 02/09 PEMEX Energy 7.875 01/02/2009 27.23MM 757 277 104.04 104.04 0.04 -0.02 0.78 125
UKRAINE
EXIMUK 7 3/4 09/09 EXIMUK Government 7.75 23/09/2009 250000000 7.63 6.55 101.47 101.81 0.01 0.01 135 465 -/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 172000000  #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 8.43 11.43 93.19 93.56 0.03 0.03 1.85 947

BTAS 8 03/24/14 BTAS Financial 8 24/03/2014 400MM 9.57 11.93 83.33 83.83 -0.10 -0.10 445 921 BB/Baal/BB+
BTASS8 1/2 02/10/15 BTAS Financial 85 10/02/2015 350MM 10.16 12.08 83.38 83.88 0.11 -0.11 4.79 908

BTASS8 1/4 01/22/37 BTAS Financial 8.25 22/01/2037 1IMMM 10.16 10.30 80.97 81.47 -0.13 -0.13 9.22 831

TCOKZ 6.124 11/14 TCOKZ Energy 6.124 15/11/2014 LIMMM  #N/ANA. #N/ANA. #NANA.  #N/ANA.  #NJANA. #N/ANA. #N/ANA.  #NANA. -/Baa3/BBB-
ATFBP 8 7/8 11/09 ATFBP Financial 8.875 09/11/2009 200MM 8.60 6.67 103.06 103.43 0.01 0.01 141 477

ATFBP 8 1/8 10/10 ATFBP Financial 8.125 28/10/2010 200MM 7.99 741 101.39 101.89 -0.02 0.00 2.19 546

ATFBP 9 1/4 04/12 ATFBP Financial 9.25 12/04/2012 200MM 9.08 8.67 101.80 102.05 0.00 0.00 3.16 631 B+/BallBB-
ATFBP 9 05/11/16 ATFBP Financial 9 11/05/2016 350MM 9.24 9.46 97.19 97.69 -0.15 -0.15 5.41 27

VENEZUELA

PETROZ 7.63 04/09 PETROZ Energy 7.63 01/04/2009 61.323MM  #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 618.863MM  #N/AN.A.  #N/AN.A. #N/AN.A.  #N/ANA.  #N/ANA. #NJANA. #N/ANA.  #N/ANA. 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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