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Makpo3akoHOMMKa
20 20 BBM P® B oktsi6pe 2007 r. Bbipoc Ha 7.5% no cpaBHeHuio ¢ okTsbpem 2006 r.,
200 200 cooblyaet WHTepakc co CCbINKOM Ha CroBa AMPEeKTopa CBOAHOMO AenapTaMeHTa

MaKpPO3KOHOMMYECKOTO MPOrHO3vMpoBaHns MuHakoHompassutus PO Axgpeir Knenau.
TeMnbl 3KOHOMKUYECKOTO pocTa B PO BHOBbL YCKOpWUNMCL NoCrie nposana B ceHTsbpe

150 150 (5.6%), BbI3BAHHOTO OTHOCWTENbLHO HWM3KMM TOAOBLIM MOKA3aTenem pocTa B
NPOMBILLMEHHOCTN (B CEHTSIBPe NPOMNPOM3BOACTBO BLIPOCHO nMwb Ha 3.0% no

100 e o 100 CpaBHeHMo ¢ CceHTAbpeM npolunoro roga). 3a sHBapb-okTA6ps BBIM yBenuunncs Ha
EMB+ crpon 7.4% no CpaBHEHWIO C aHAMOTMYHBLIM NEPUOAOM MPOLLNONO roaa. MUHIKOHOMPA3BUTUS

50 . : : : 50 nporHoaupyeTt poct BBIT no utoram 2007 r. Ha ypoBHe 7.3-7.4%. B 2006 r. poccuiickas
21.11.2007 01.10.2007 10.08.2007 21.06.2007 9KOHOMWKa Bbipocnia Ha 6.7%. CornacHo o6HapogoBaHHomy nporHody MOPT, BBI PO

k 2020 r. yBenuuuTCs B NATb pas3, YTo NO3BONUT POCCUM 3aHATL NATOE MECTO B MUPE MO
9TOMy nokasaTento. HasBaHHbI CPOK BXOXAEHWS B YNCTO BEAYLLMX SKOHOMUYECKMX
JepxaB Ha 3 roga bonblue, yem bbin ykasaH Bnagumupom IMyTUHBIM Ha BbICTYNNEHUN

HopMmanu3oBaHHbIe NoKanbHbIe AONTOBbIe MHAEKCI nepeq CBoMMN CTOPOHHUKaMA.
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KpuBas OX0[HOCTU KasHaueickux 06s3aTensCTB nogona K yposHio 2005 ., npu 3Tom
BEPOSITHOCTb AanbHENLIEro CHIKEHUS CTAaBOK OCTAETCs BbICOKA. Pblouepe Ha CHUXEHME
fed fund nokasociBaeT 82% BO3MOXHOCTM CHUxeHust ctaBkm OPC Ha pexkabpbCkom
3acefaHnm, a 3aTsHyBLUEECS CHWXeHue (OHAOBLIX WHAEKCOB MOPOXAAET CMpoC Ha
3alKTHbIE akTBbl. [JoxogHoCTb 10-neTHNX 06s3aTenscTB cocTaenset 4.01%, 2-neTHux
- 3.03%.
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MHBECTOPOB K PUCKY CHIXaeTcs. [puBnekaTenbHble LigHsl Ha BonbLUMHCTBO Aonros EM
NDF RUR/USD, MIBID rate (%) He BAWAIT Ha MPEAMOYTEHNS WHBECTOPOB, M TEHAEHUMS K OTKasy OT PUCKOB
npopomxaetcs. Cnpag EMBI B cpegy coctasun 259 (+12) 6.n.
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WK Anemap’/2ExenHeBHbil GlonneTeHb HBecTopa

Moka3saTenn NMKBUAHOCTM
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NIOKANbHbIN JONTOBOW PbIHOK

NuksngHocTb 1 CTaBku

Pybnesas nukBuaHOCTb ceropHs cHuaumach [0 534.8 (-26.6) mnpa py6. Octatkm Ha
kopcyeTax 1 fenosutbl 6aHkoB B LIB cokpatunucs o 442.9 (-25) mnpg pyb. 1 91.9 (-1.6)
mnpg py6. cooteTcTBEHHO. CTaBKM JEHEXHOr0 pblHKa 0cTaloTcs 6e3 nameHeHuin — 5-6%
no opHogHeBHbiM MBK. Ha cerogHsiuHee oTkpbiTME AnanasoH overnight coxpaHsetcs.
Buepa npowno pasmelyeHne obnurauumin [asnpombaHka obbemom 20 mnpg pyb., 4to M
MOBMUANO Ha COKpalLEHWe OCTaTKOB Ha kopcyeTax. [lo koHUa Hosbps obcTaHoBka Ha
[EHEXHOM PbIHKE OCTAHETCH HAMPSXKEHHOW: MOMMMO aHanornyHoro pasmelieHus b B
criedytoLLmnin YeTBepr yxe B NOHeAenbHUK byaeT npou3soanTses ynnata akumsos n HAMN,
B cpeady Hanor — Ha npubbinb. CtaBku LIBOR B YeTBEpr 0CTanucb HEU3MEHHbIMU BLOMb
Bcei kpueon. 1M LIBOR coctaBun 4.79%, 3M LIBOR - 5.03%, 12M LIBOR - 4.45%.
Crasku poccuiickux NDF octanuch Ha ypoBHSX cpefbl. KpaTKoCpOUHble CTaBKu OCTAKTCS B
OTpULIATENbHON 30He, @ ONMOCPOYHbIA CETMEHT He npeBbillaeT 6%.

|/|HBeCTVILLI/II/IZ d)OKyC Ha NMUKBWAHOCTb

PbiHok py6GrieBbix obnuraumit IpO[OMKaeT CHUKEHNE N0 BCEMY CMEKTPY BbICOKONMMKBUAHBIX
BbINYCKOB. HeraTvBHbIN BHELWHWA (HOH W [aBMeHWe [EHEXHOro pblHKa 3acTaBnAT
VHBECTOPOB  W3bIMaTb  NMKBWAHOCTb C  [ONrOBOrO  pbiHKA. [luHamuka  cektopa
rOCYAapPCTBEHHbIX BbIMYCKOB HArMAQHO [EMOHCTPUPYeT npobnembl C NMKBUAHOCTLIO.
KpuBas O®3 B yetBepr cHusunacb Ha 10-30 n.n., mpu 3TOM B nMgepax CHUKEHUS
okasanucb Aanbhue Boinyckn O®3. C yyeToM OKasbiBaeMOW MOAAEPXKW rocbymaram,
panbHeillee cHkerne LeH O3 ManoBeposTHO, OAHAKO AanbHENLee CHUXEHWE LieH B
“thuikax” npuBedeT K AanbHemwWweMy pacluMpeHnto cnp3gos. BeinyCku nepBoro ypoBHS
Takke NPOAOMKatoT CHkeHne. OCHOBHbIE NPOAAXM NPUXOASAT Ha CNEKYNATUBHbIE BbIMyCKN
(Fasnpom 4, PX[ 6, IYKOWN 4).

Mpowenlwee BYepa pasmelleHme Bbinycka Masnpombanka 4-i cepun He CUMbHO MOBMUANO
Ha aKTMBHOCTb TOpProB. Bbicokuii o6bem amuccun Bpsa nu Obin pasmelleH nybnunyHo,
nockonbky 20 mnpa pyb. B TEKywWX YCMOBMSX CMOXHO Pas3MeCTUTb Aaxe CaMbiM
Ka4yeCTBEHHbIM AMUTEHTaM.

PbIHOK NOCTENEHHO BXOAMT B AEMPECCUID, TaK M He AOXAABLINCL 0DELaHHOTO AEHEXHBIMM
BMaCTAIMM MONOMHEHUs nukBuaHocTbi. Ctaekn MBK octaroTcsi cTabunbHbIMK TOMBKO 3a
CYeT pacLUMPMBLLMXCA BO3MOXHOCTEN peduHaHcupoBahus B LIB. Mexay Tem obwbem
onepauuit PEMO LB n nombapaHbix KpeauToB pacTeT U (akTUYecKn MOLOLIEN K YPOBHIO
nepuoga HamoroBblx nnatexeil okTabps. Cnepytowas Hepens Oyget  0cobeHHo
HanpsKEHHOM NS NMOKANbHOTO PbIHKA: ABE YNnaThl HAnoroB U 3HAYMTENbHbLIA 0ObEM
MepBMYHOTO PbIHKA MOTYT NPUBECTH K NPOLOMKEHIO NPOAAX.

WHBecTuumMm: dokyc Ha JOXOAHOCTb

BbICOKOAOXOAHbIN CEMEHT pbiHKA CHUXETCS BCred 3a GeHYMapkamu, a To4eHble MOKYMKu
He CrocobHbI M3MEHUTL OTpULIATENbHbIN TPEHA M3-3a HEBLICOKUX 06BbEMOB. B oTnnune ot
“couwek” cermeHT high yield meHee nogsepxeH konebaHuAM NMKBMOHOCTM 3
VckmiodeHneM npoxoxaeHns ocpept. OTkas OT MOBbIWEHHBIX PUCKOB Mor Obl caenatb
npvBneKkaTenbHbIM  KayecTBeHHble Oymarn ¢ fgoxogHocTeto Ao 9-10% boree
npuBneKaTeNbHbIMIU, OAHAKO 1 BTOPOW 3LUENOH B HACTOALLMIA MOMEHT BbIrNAANT criabbiM.
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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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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

PyGnesble o6nurawym. MpoMbILLNEHHOCTb.
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

Py6nesble obnuraumu. Toprosns.
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Py6nesble obnuraumv. Metannyprus.
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

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

PyGnesble obnurauum. Nerkas v nuwiesas NPOMbILLEHHOCTb.

17.00 ----@-ooooommio Y

Pycckuit Tekctunb 3

1500 @Pyccrwitexcunb 2

° ,.,QDKOH npogykt

® Bocrok-Cepaic

,,,,,,,,,,,,,, @ ArpoxonauHr
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CnagpzTﬂ @ O0KO BanTimop 3
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L]
HoBble Yepemytukm 2
o [bimos

Oreu. Nlekapcsa 2
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

Py6nesble obnuraumm. flec 1 cenbckoe Xo3sicTBO.

3

17.00

16.50 @ HAK

@ N3 dunanc
eApranal
16.00 Arpuka
[ J

15.50
Apkapa 3
15.00 ® 0ro2
°

14.50

[ ]
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° Cu6 Arp 'pynna
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12.50 CoppyxecTBo
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11.50
11.00

10.50

10.00 °

MenbH. Kom6.
9.50

9.00

850 ®pycarpo
8.00
7.50

7.00

6.50

6.00

5.50 Mod. Duration
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

Py6nesble obnurauun. CTpoutensCcTao.

1700 0
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B0 -
,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,, TDYAR
1550 CyBapd(aaaHb OCM.H pyAR
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[ ]
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1150 ,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,, I:}Y,,P ,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,
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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 102.90 102.80 -0.15 6.12 / - 1.89

003 25058 40,655 630  30/01/2008 30/04/2008 100.16 100.10 -0.05 -0.20 6.13 / - 0.41

003 25059 40,821 610  23/01/2008 19/01/2011 99.98 99.80 -0.16 -0.02 6.28 / - 271

003 25060 40,734 580  30/01/2008 29/04/2009 99.89 99.51 -0.26 6.16 / - 1.30

003 25061 42,513 580  06/02/2008 05/05/2010 99.65 99.35 0.00 0.05 6.16 / - 2.16

003 26198 42,117 600  03/11/2008 02/11/2012 98.70 98.60 6.32 /- 4.15

003 26199 39,991 610  16/01/2008 11/07/2012 99.95 99.65 0.00 0.25 6.29 / - 381

003 27026 16,000 700  12/12/2007 11/03/2009 101.00 100.00 0.00 5.96 / - 1.18

003 46001 60,000 1000 12/12/2007 10/09/2008 102.39 102.06 -0.27 -0.78 730 /- 0.71

003 46002 62,000 900  13/02/2008 08/08/2012 108.50 108.35 -0.53 6.40 / - 3.68

003 46003 37,298 1000  16/01/2008 14/07/2010 108.57 107.82 -0.41 6.67 / - 2.18

003 46012 40,000 121 01/10/2008 05/09/2029 7181 7181 0.01 -0.17 0.53 6.79 /- 1358

003 46014 58,290 900  12/03/2008 29/08/2018 108.40 108.25 0.03 017 6.56 / - 6.99

003 46017 79,995 800  13/02/2008 03/08/2016 106.13 106.00 -0.14 0.07 6.30 / - 6.14

003 46018 125,068 900  12/12/2007 24/11/2021 110.85 110.45 -0.50 -0.15 6.47 / - 8.13

003 46020 79,057 690  13/02/2008 06/02/2036 102.40 102.20 -0.45 0.36 6.83 /- 11.78

003 46021 54,395 750  20/02/2008 08/08/2018 99.95 99.50 0.00 -0.15 6.36 / - 7.16

Mockea

Mocksa 29 5,000 10.00  05/12/2007 05/06/2008 102.19 102.00 0.04 0.04 0.48 6.04 /- 0.48 38
Mocksa 36 4,000 10.00  16/12/2007 16/12/2008 104.80 103.52 -0.87 -0.87 599 /- 0.95 19
Mocksa 38 5,000 10.00  26/12/2007 26/12/2010 111.30 111.30 0.44 6.03 / - 251 -10
Mocksa 39 5,000 10.00 21/01/2008 21/07/2014 109.20 109.20 -0.30 -0.69 6.36 / - 483 7
Mocksa 41 3,378 10.00 30/01/2008 30/07/2010 106.50 105.10 -0.40 0.30 6.25 / - 2.25 14
Mocksa 43 5,000 10.00 17/02/2008 17/05/2008 101.75 101.75 1.05 6.44 | - 0.45 83
Mocksa 44 20,000 10.00 24/12/2007 24/06/2015 108.76 108.76 -0.29 -0.14 6.48 / - 5.30 15
Mocksa 47 10,000 10.00 28/01/2008 28/04/2009 105.00 103.80 -0.20 0.20 5.87 I - 1.28 -3
MyHuyunanbHblie u cy6gppedepanbHble

AcTpaxaHb 500 9.50 13/03/2008 17/12/2009 102.00 102.00 2.00 2.00 8.60 / - 174 247
BatukopToctaH 5 1,000 8.02 07/05/2008 04/11/2009 101.00 101.00 0.00 -0.98 -1.09 7.60 /- 171 151
Benoropoackas 06n. 2 320 13.50 29/04/2008 29/04/2008 102.50 101.90 -0.49 -0.30 835 /- 0.40

Benoropoackas o6n. 3 2,000 8.38 15/02/2008 10/11/2010 99.70 99.70 0.00 -0.55 -0.30 8.77 I - 244

Benoropoackas o6n. 4 1,020 7.88 23/01/2008 19/10/2011 98.85 98.00 - 0.12 8.62 / - 311 236
Bonrorpap 1 450 9.20 17/01/2008 17/07/2008 100.50 100.50 0.00 0.00 8.66 / - 0.58 288
Bonrorpap 2 600 9.65 20/12/2007 21/12/2009 102.40 102.40 0.90 -0.84 8.27 | - 174 215
Bonrorpapckas o6n. 253 550 8.10 21/05/2008 19/05/2010 99.95 98.85 0.50 8.55 / - 213 237
Bonrorpapckas o6n. 261 700 11.00 20/12/2007 17/06/2010 102.00 101.75 -0.63 8.71 /- 0.89

Bonrorpapckas o6n. 351 600 10.99 - 11/06/2009 101.89 101.89 0.00 -0.16 - -

BopoHexckasi obn. 1 600 13.00 15/12/2007 15/12/2007 100.27 100.27 -0.14 -0.52 8.62 / - 0.06 304
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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 104.57 104.57 - -2.13 9.00 / - 1.29 296
BopoHexckasi obn. 3 500 10.25 31/12/2007 27/06/2011 105.85 103.81 -0.67 -0.67 -0.17 8.84 | - 2.77 242
VBaHoBcKas 06 1,000 9.00 12/02/2008 09/11/2010 100.55 100.35 0.00 0.00 8.87 / - 242 273
WkpyTckas obn. 312 900 7.50 23/04/2008 23/10/2008 100.20 99.50 -0.43 -0.45 7.81 /- 0.84 210
MpkyTckas obn. 311 1,500 9.00 20/12/2007 17/12/2009 100.30 100.10 -0.10 -1.10 8.63 / - 174 271
WpkyTckas obn. 313 3,000 7.75 26/03/2008 24/11/2010 99.15 99.15 0.00 0.10 0.10 8.01 /- 1.46 -229
WpkyTckas obn. 314 1,200 8.25 23/01/2008 26/05/2010 100.00 99.20 0.39 0.39 8.06 / - 1.28

KasaHb 3 2,300 9.32 28/11/2007 29/08/2009 100.60 100.60 0.00 0.00 -0.15 785 /- 152 181
Kanyxckas o6n. 1 300 9.00 24/12/2007 24/12/2007 100.26 100.26 0.00 0.00 5.86 / - 0.08 36
Kanyxckas o6n. 2 1,300 8.60 03/12/2007 29/08/2011 100.30 100.30 0.00 -0.20 8.65 / - 2.95 243
Kapenus 500 8.15 10/12/2007 02/06/2010 100.75 100.75 -0.24 -0.24 7.67 I - 2.10 69
Kuposckas 06n. 1 400 8.39 21/12/2007 22/12/2008 100.35 99.80 0.06 0.06 8.25 /- 0.52 269
Kuposckas 06n. 2 600 8.45 27/12/2007 24/09/2009 100.35 99.71 0.13 0.03 8.70 / - 157 268
Knuuckuit p-H 2 300 9.75 15/05/2008 13/11/2008 100.50 100.50 -0.26 941 | - 0.87 350
Komun 5 500 13.00 24/12/2007 24/12/2007 100.53 100.43 0.03 -0.17 -0.47 740 [ - 0.08 185
Komn 6 700 12.50 14/04/2008 14/10/2010 110.62 106.51 -0.94 - 8.29 / - 2.34 210
Komn 7 1,000 10.00 23/05/2008 22/11/2013 105.15 105.15 0.00 0.00 0.15 782 /- 443 150
Komn 8 1,000 9.00 05/03/2008 03/12/2015 99.00 99.00 - -4.00 3.92 7.35 /- 5.26

Koctpomckas o6r. 4 800 11.00 11/12/2007 11/03/2008 100.80 100.60 0.01 0.00 -0.42 8.86 / - 0.27 324
KpacHosipck 5 1,000 7.50 18/04/2008 18/10/2008 99.04 99.04 0.00 -1.06 -0.87 8.80 / - 0.81 293
KpacHosipckuii kpai 3 3,000 6.00 02/04/2008 01/10/2008 99.10 99.10 0.00 0.01 0.14 7211 - 0.79 143
KypraHckasi o6n. 500 9.25 17/12/2007 17/12/2009 100.00 99.40 0.29 0.24 -0.25 9.75 | - 171 356
JleHuHrpagickasi obn. 2 800 14.01 12/12/2007 08/12/2010 117.75 117.75 0.00 -0.25 -0.21 752 [ - 2.32 135
TNewuHrpagackas 6. 3 1,300 1250  14/12/2007 05/12/2014 126.00 126.00 0.00 217 745 ] - 4.60 112
TNunevkas o6n. 4 1,500 795  22/01/2008 19/07/2011 100.00 100.00 -0.20 -0.54 8.10 / - 2.92 193
MarapaH 450 11.00  17/12/2007 15/09/2008 101.00 101.00 2.75 2.75 10.06 / - 0.70 47
Mapwit 3n 500 825  21/02/2008 23/05/2009 99.10 99.10 0.00 0.00 9.20 /- 1.30 317
Mockosckas 061, 4 9,600 11.00  22/01/2008 21/04/2009 105.90 105.90 0.34 - 6.75 / - 124 83
Mockosckas 0611. 5 12,000 1000  01/04/2008 30/03/2010 106.70 106.70 -0.20 -0.11 6.97 /- 1.99 88
Mockosckas 0611. 6 12,000 900  22/04/2008 19/04/2011 105.40 105.40 -0.70 -0.70 731 /- 2.80 112
Mockosckas 0611, 7 16,000 800  23/04/2008 16/04/2014 104.31 104.31 0.00 -0.54 7.28 | - 478 96
Huxeropogckasi o61. 2 2,500 999  03/05/2008 02/11/2008 101.72 101.72 -0.33 0.42 754 | - 0.67 201
Huxeropogckasi o6. 3 2,000 845  24/04/2008 20/10/2011 101.45 101.45 - -0.66 7.80 /- 3.16 158
HoBocu6mpek 3 1,000 1200  12/01/2008 14/07/2009 105.90 105.90 0.00 -1.40 8.24 | - 137 221
HoBocu6mpck 4 1,500 860  25/12/2007 24/06/2010 100.01 100.01 0.00 -1.19 - 873 /- 213 254
HoBocu6upcxast o61. 2 2,000 1330 29/11/2007 29/11/2007 100.09 100.09 -0.16 -0.53 7.88 /- 0.02 233
Hoocu6upcxast o61. 3 2,500 850  18/12/2007 15/12/2009 99.63 99.63 - 0.59 -0.97 8.22 /- 175 252
HoruHck 2 500 1025  22/02/2008 21/08/2009 100.10 100.10 0.00 0.00 10.43 / - 145 428
OpexoBo-3yeso 160 1150  21/12/2007 20/06/2008 101.80 101.80 0.00 0.00 0.00 851 /- 051 276
MeHaeHckast 061, 800 945  13/01/2008 13/10/2009 101.30 101.30 112 8.95 / - 159 213
Camapckasi 061, 2 2,000 6.82  13/12/2007 09/09/2010 98.50 98.50 0.01 0.05 763 /- 2.36 146
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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

Camapckasi 061. 3 4,500 7.60 14/02/2008 11/08/2011 100.60 100.60 -0.95 -0.56 7.62 | - 3.04 140
Camapckas o6n. 4 5,000 6.98 26/12/2007 20/06/2012 98.12 98.12 0.00 -0.38 7.68 / - 3.63 142
Caxa (Akytns) 3 560 12.00 18/12/2007 17/06/2008 102.50 102.50 0.09 7.66 /- 0.51 194
Caxa (Akytns) 6 2,000 10.00 14/02/2008 13/05/2010 104.80 104.80 0.00 -0.20 8.08 / - 2.06 136
Caxa (Akytus) 7 2,500 7.95 17/01/2008 11/04/2013 101.00 101.00 - -0.42 0.10 7.95 /- 4.08 164
Tambosckas 06n. 400 8.00 27/12/2007 27/09/2008 100.22 100.00 -0.89 -0.89 8.09 / - 0.76 228
Tsepckas 06n. 3 800 7.95 01/12/2007 30/11/2008 99.65 99.65 0.00 0.00 8.57 / - 0.90

Tomck 300 12.00 #N/AN Ap 22/11/2007 101.60 101.60 0.00 0.00 - #NIANA. [ - -

Tomckas 06n. 3 900 7.00 09/05/2008 09/11/2009 98.00 98.00 0.00 -0.05 -0.45 797 1 - 173 265
Tomckas 06n. 4 1,001 8.00 26/12/2007 26/12/2011 98.37 98.37 0.00 -0.88 7.63 /- 3.26 272
Tynbckasi 06n. 1,500 8.50 27/12/2007 28/06/2009 100.54 100.54 - -1.64 -131 8.38 / - 1.38 236
Yomyptus 1 1,000 8.20 27/12/2007 27/12/2008 99.97 99.40 -0.26 -0.01 8.67 / - 0.96 276
Yomyptus 2 1,500 8.40 17/01/2008 15/07/2012 100.05 98.59 -0.18 -0.18 8.76 / - 3.53 246
Ya 4 500 10.03 04/12/2007 03/06/2008 100.85 100.85 - -0.25 8.52 /- 0.47 278
Ypa 5 500 8.40 21/12/2007 18/12/2009 100.40 100.40 0.25 -0.35 0.40 8.35 /- 173 222
Xabaposck 6 1,000 8.00 24/11/2007 24/11/2009 99.56 99.56 0.00 0.00 7.64 | - 1.70 256
XMAO 5 3,000 12.00 26/11/2007 27/05/2008 103.15 103.15 0.00 0.00 0.20 572 | - 0.46

Yysawuwms 4 750 12.33 27/03/2008 27/03/2009 105.11 105.11 0.00 -0.64 8.38 / - 1.16 242
Yysawms 5 1,000 7.85 05/12/2007 05/06/2011 100.00 100.00 0.00 0.00 - 8.00 / - 2.82 178
Yysaiums 6 1,000 7.99 22/01/2008 17/04/2012 98.25 98.25 0.00 -0.75 -0.76 832 /- 3.45 204
AHAO 1,800 10.00 05/02/2008 03/08/2008 102.64 101.70 -0.53 -0.45 0.17 6.84 | - 0.63 111
fApocnasnb 400 9.00 18/12/2007 17/12/2009 99.50 98.85 0.33 0.33 9.58 / - 131 240
fApocnasckas 061, 4 1,000 10.50 24/11/2007 26/05/2009 104.10 104.10 0.00 0.00 7.38 / - 1.27 142
SApocnasckas 061, 5 500 775 30/12/2007 30/12/2008 99.95 99.95 0.10 - 770 /- 0.97 183
SApocnasckas 061, 6 2,000 775  22/04/2008 19/04/2011 98.65 98.65 -0.36 -0.10 772 1 - 2.83 188
SApocnasckas 061, 7 2,000 850  01/01/2008 30/03/2010 99.71 99.71 0.00 -0.44 -0.41 787 /- 1.9 182
Tonnueo u aHepeemuka

Anbsrc HK 3,000 892  19/03/2008 16/09/2009 14/09/2011 98.40 98.40 0.00 -1.10 -1.18 4,98 /1013 154 399
ACMK 1,500 12.00  02/01/2008 01/10/2008 31/03/2010 96.10 96.10 0.00 -2.90 -1.90 6.53 / 18.07 0.69 1169
BaLukupaHepro 3 1,500 830  25/12/2007 19/03/2009 09/03/2011 99.85 99.85 0.15 0.09 1.10 354 / 8.69 1.15 261
lasnpom A4 5,000 822 13/02/2008 10/02/2010 101.85 101.85 -0.99 -1.06 743 /- 1.89 132
la3npom A6 5,000 695  07/02/2008 06/08/2009 100.22 100.22 - 0.07 - 6.92 / - 1.50 92
lasnpom A7 5,000 679  01/05/2008 29/10/2009 99.90 99.90 0.00 0.00 -0.10 6.96 / - 172 90
lasnpom A8 5,000 700 01/05/2008 27/10/2011 100.18 100.18 0.00 -0.42 -0.07 7.07 /- 3.26 85
lasnpom A9 5,000 723 20/02/2008 12/02/2014 101.06 101.06 0.00 -0.45 -0.26 7.14 | - 47 83
TuppoOrk 5,000 810  02/01/2008 29/06/2011 102.00 102.00 -0.40 0.12 759 /- 2.89

713U 3 1,500 1045  18/04/2008 18/04/2008 99.20 99.20 -0.65 -0.46 12.88 / 12.88 0.36 698
rT-T3U 4 2,000 1071 05/03/2008 - 02/09/2009 97.97 97.97 072 0.97 1235 / - 1.45 609
EQCK 1,000 8.74  10/04/2008 08/04/2010 05/04/2012 99.00 98.50 -0.25 -0.60 - 539 /955 1.9 335
Wrepa 2,000 9.75  07/12/2007 07/12/2007 100.02 100.02 - 0.09 0.07 9.20 /9.20 0.04 357
Ky6aHbaHepro 3,000 7.85  23/01/2008 21/07/2010 98.70 98.20 -0.15 -0.47 -0.46 8.69 /- 2.20 283
Kyi6biluesasot 2 2,000 8.80  07/03/2008 04/03/2011 99.75 99.00 -0.32 0.03 -0.22 922 /- 2.63 296
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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

TNewarepro 2 3,000 854 01/02/2008 27/01/2012 98.95 98.95 0.00 -0.10 9.03 /- 3.22 274
TNewaHepro 3 3,000 8.02  23/04/2008 18/04/2012 97.50 97.50 0.00 -0.10 - 8.90 /- 3.46 260
nykoun 2 6,000 725  20/05/2008 17/11/2009 100.30 100.30 - -0.57 -0.26 7211721 1.76 113
nykoun 3 8,000 710  13/12/2007 08/12/2011 100.02 100.02 0.00 -0.59 -0.43 722 /- 3.24 100
nykoun 4 6,000 740 13/12/2007 - 05/12/2013 101.00 101.00 0.00 -0.70 -0.69 732 /- 450 102
MocaHepro 1 5,000 754 18/03/2008 15/09/2009 13/09/2011 99.96 99.96 0.00 -0.17 -0.07 7.29 / 7.70 159 167
MocaHepro 2 5,000 765  28/02/2008 23/02/2012 18/02/2016 99.70 99.70 - -0.70 -0.41 4.37 1788 3.38 163
MO3CK 6,000 805  11/03/2008 06/09/2011 99.46 99.46 0.00 -0.88 -0.04 8.38 /- 3.03 213
orK 2 5,000 7.70  03/01/2008 07/07/2010 98.75 91.00 -3.88 -4.11 1021 / - 2.17 395
ork 3 3,000 6.75  14/12/2007 - 09/12/2011 - - #NIANA. | #NJANA. |-

orK5 5,000 750  03/04/2008 01/10/2009 29/09/2011 98.90 98.90 0.00 -0.50 -0.45 411 /831 1.62 223
orK 6 5,000 755  24/04/2008 22/04/2010 19/04/2012 99.00 98.20 0.40 -0.70 - 473 1 8.37 2.07 221
MepMaHepro 1,000 8.15  27/11/2007 25/05/2010 22/05/2012 99.50 99.50 0.00 0.00 1.10 4.94 | 855 2.05 238
PyccHedTb 7,000 925  14/12/2007 12/12/2008 10/12/2010 91.00 91.00 1.00 2.67 6.84 / 19.95 0.82 1336
CanasatHedTeOprCuTHe3 3,000 10.00  13/05/2008 - 10/11/2009 102.40 102.40 - -0.25 -0.15 8.83 /8.83 1.68 270
CaxaTpanHedrera3 1,500 11.90  05/12/2007 04/06/2008 02/12/2009 101.10 101.10 0.00 0.83 - 2.64 19.95 0.46 416
Cubyp 1,500 7.70  08/05/2008 05/11/2009 01/11/2012 99.30 99.30 0.00 -0.21 -0.35 3.38 /825 1.70 215
TaTaHepro 1,500 965  13/03/2008 - 13/03/2008 100.10 100.10 0.00 0.00 -0.08 9.44 | - 0.28 379
K1 4,000 7.75  18/03/2008 16/03/2010 11/03/2014 98.86 98.86 0.00 0.16 0.16 3.25 / 8.46 197 232
TrK 4 5,000 760  06/12/2007 04/06/2009 31/05/2012 99.00 99.00 0.00 -0.20 -0.30 2.94 | 8.48 131 248
K6 2,000 740 27/11/2007 26/02/2008 21/02/2012 99.87 99.87 0.00 0.00 - 049 /8.14 0.24 254
K8 3,500 800  15/05/2008 14/05/2009 10/05/2012 99.10 99.10 0.00 -0.83 -0.31 3.00 / 8.85 1.30 285
K 10 3,000 760  20/12/2007 - 17/06/2010 98.85 98.00 0.00 -0.75 -0.50 8.46 / #N/AN Ap|2.13 228
TioMeHb3Hepro 2 2,700 7.70 03/04/2008 01/04/2010 29/03/2012 100.19 100.19 -0.05 -0.05 434 17.75 2.02 162
Yensbarepro 600 8.40 15/05/2008 15/05/2008 13/05/2010 99.85 99.85 0.00 0.00 172 1891 0.44 319
OHeprocTpoit 1,500 9.50 23/05/2008 2171172008 20/05/2011 98.00 98.00 0.00 0.00 3.47 [ 12.02 0.87 600
OHeproLeHTp 3,000 9.30 10/01/2008 09/01/2009 11/07/2010 99.50 99.50 0.00 -0.45 6.22 /9.99 0.97 403
AkyTckaHepro 2 1,200 8.59 13/03/2008 12/03/2009 09/03/2012 98.00 98.00 0.00 -2.00 3.25 /10.51 112 448
®CKE3C 1 5,000 8.80 18/12/2007 18/12/2007 100.11 100.11 0.00 -0.01 0.22 715 [ - 0.06 162
®CKEIC 2 7,000 8.25 25/12/2007 22/06/2010 102.80 101.90 0.00 736 /- 2.15 123
®CKEJC 3 7,000 7.10 14/12/2007 12/12/2008 99.90 99.90 - -0.12 -0.34 732 /- 0.94 147
OCKEJC 4 6,000 7.30 10/04/2008 06/10/2011 100.80 99.90 0.00 732 [ - 3.19 110
®CKEJC 5 5,000 7.20 0471212007 01/12/2009 100.20 99.45 0.00 743 [ - 173 133
Memannypaus

Amypmetann 1 1,500 9.80 28/02/2008 26/02/2009 100.00 100.00 0.00 -0.29 0.45 10.02 / - 1.09 401
Amypmetann 2 2,000 9.15 29/02/2008 26/02/2010 99.50 99.05 0.08 -0.23 9.73 / - 1.87 352
BenoH 1 1,500 9.10 05/12/2007 - 03/06/2009 100.00 98.00 0.00 -0.07 -0.25 10.06 / - 1.28 398
BenoH 2 2,000 9.25 28/02/2008 27108/2009 23/02/2012 99.40 99.40 0.00 -0.90 0.15 422 19.84 1.49 373
3onoto Cenuraapa 1 500 13.00 26/12/2007 25/06/2008 21/12/2011 100.10 99.70 0.05 -0.01 1.98 / 13.56 0.49 757
3onoto Cenuraapa 2 300 1450 01/01/2008 01/01/2008 28/06/2011 100.00 100.00 0.00 0.00 0.43 / 15.14 0.09 919
Koke 1 3,000 8.95 17/01/2008 - 16/07/2009 99.60 99.60 0.00 -0.15 942 | - 1.39 334
Koke 2 5,000 8.70 20/03/2008 18/03/2010 15/03/2012 98.80 98.30 0.00 -0.20 5.37 1 9.62 1.93 343
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Memannypeus

MareauT 1 1,500 825  20/12/2007 18/12/2008 99.00 98.50 - -0.24 - 972 /972 0.93 378
MareauT 2 5,000 820  28/03/2008 23/03/2012 97.50 97.50 0.00 -0.35 -0.42 9.10 /- 3.37 277
MAWP Wnesct 2 1,000 10.80  27/11/2007 27/11/2007 99.98 99.98 0.00 0.00 0.08 12.72 [ 12.72 0.01 688
MAWP Wesct 3 2,000 1115 02/04/2008 - 01/04/2009 98.30 97.80 0.30 -0.65 - 1314 /- 113 760
Makey Mpynn 3,000 14.00  13/03/2008 13/03/2008 12/03/2009 98.50 98.50 041 -0.60 458 | 19.95 0.25 1361
Mert3asog uM. Ceposa 2,000 875  29/02/2008 27/02/2009 99.84 99.84 0.00 -0.16 9.06 / - 1.10 310
Meven 1 2,000 550  #NIANAp - 22/11/2007 99.90 99.90 0.00 0.00 - #NIANA. | #NIANA. |-

Meven 2 5,000 840  19/12/2007 16/06/2010 12/06/2013 101.30 101.30 -0.48 -0.70 3.87 /7.98 2.11 183
HukHe-TNerckoe 1 550 20/12/2007 18/06/2009 98.35 98.35 - -0.45 1.07 / 1.07 155 -479
HukHe-TNerckoe 2 400 12.00  08/01/2008 - 08/07/2008 99.00 96.01 -2.50 151 16.73 / 16.73 052 1050
HOK 400 1230 27/03/2008 25/09/2008 22/09/2011 100.45 99.10 -0.03 -0.03 0.82 2.90 / 12.93 0.73 691
HCMM3 1,000 1.00  19/05/2008 19/05/2008 101.50 101.50 0.00 0.00 -2.03 /-2.03 0.50 -760
OMK 3,000 920  06/12/2007 12/06/2008 101.50 101.50 150 1.00 6.49 / - 0.50 81
PMK ®uHaHc 3,000 8.75  08/04/2008 06/04/2010 98.99 98.99 0.00 -0.81 9.44 | - 1.98 324
PycAn 3 6,000 720 21/03/2008 21/09/2008 99.25 99.25 - -0.25 0.15 8.30 /- 0.75 248
Ceo6oaHbIit Cokon 2 600 1175 #N/ANAp - 22/11/2007 100.00 100.00 0.00 0.00 - #NIANA. | #NIANA. |-

Ceo6oaHbIit Cokon 3 1,200 1157 27/11/2007 25/11/2008 24/05/2011 98.80 98.80 0.00 0.00 -0.70 3.90 / 13.29 0.82 719
TMK 2 5,000 795  19/02/2008 19/02/2008 15/02/2011 100.00 100.00 0.00 -0.10 -0.10 0.60 / 8.02 0.22 243
TMK 3 3,000 760  25/03/2008 24/03/2009 99.60 99.60 - -0.50 -0.45 8.07 / 8.07 1.19 213
Tynavepmet 2 1,000 875  02/12/2007 02/12/2007 99.60 99.60 0.10 0.10 27.12 2712 0.02 2007
Xaitnerz Fong 750 1275 02/01/2008 - 02/04/2008 99.81 99.81 0.00 -0.20 13.94 / 13.94 031 800
yTn3 3,000 950  19/12/2007 18/06/2008 16/06/2010 100.55 100.55 -0.34 1.94 / 8.65 0.50 291
lTpoMbiwneHHOCMb

AsToBa32 3,000 1.00 13/02/2008 13/08/2008 100.00 100.00 - -1.04 1.00 / 1.00 0.71 -462
AsToBa33 5,000 7.70 25/12/2007 - 22/06/2010 100.99 99.15 0.22 0.22 7.81 /781 2.16 166
AsToBas4 5,000 7.80 27/11/2007 26/05/2009 20/05/2014 98.85 98.85 0.00 0.00 211 /881 1.28 281
AgTonpu6op 500 13.20 30/04/2008 - 29/04/2009 99.00 99.00 0.00 14.46 | 14.46 117 818
ApHecT 600 9.60 23/04/2008 23/04/2008 29/04/2009 99.70 99.70 0.19 0.19 3.07 /10.58 0.38 481
BaronMau 1 300 13.50 20/12/2007 19/06/2008 102.00 100.00 0.22 0.80 11.94 | 11.94 0.49 603
BarorMalu 2 1,000 11.00 19/12/2007 15/12/2010 97.50 97.00 0.25 0.25 3.09 /- 2.69 -299
BKM 1,000 9.75 05/12/2007 - 04/06/2008 100.00 99.00 - -0.30 - 11.02 / 11.02 0.46 517
BMY 1,500 11.00 25/12/2007 25/12/2007 22/12/2009 100.00 99.88 0.09 0.09 0.04 0.49 /11.77 0.08 601
BonrabypMaw 600 14.00 09/04/2008 08/10/2008 99.60 99.60 0.00 -0.08 0.60 14.97 | 1497 0.73 879
BocTokuyemeHT 800 22/05/2008 - 19/11/2009 95.00 95.00 0.00 0.00 2.61 /261 1.94 -337
A3 5,000 8.49 12/02/2008 12/02/2008 08/02/2011 99.90 99.90 - -0.19 -0.10 0.62 /9.04 0.20 342
T'mppoMaLCepauc 1,000 9.90 27/11/2007 27/05/2008 24/11/2009 99.50 99.50 0.00 0.00 2.85/11.23 0.44 539
I'C Cyxoro 5,000 7.85 27/03/2008 24/09/2009 26/03/2017 97.50 97.50 0.00 -1.24 -0.99 1.96 / 9.57 1.58 345
[Tloporobyx 900 8.60 12/12/2007 11/06/2008 100.00 100.00 0.00 0.00 8.77 | 8.77 0.49 302
ENK 1,000 9.35 03/04/2008 02/10/2008 100.10 100.10 0.00 - 9.41 /941 0.77 354
VxMatw 2 1,000 13.35 18/12/2007 17/06/2008 101.50 100.18 0.84 0.74 12.08 / 12.08 0.48 617
WkpyT 3 3,250 8.74 20/03/2008 16/09/2010 102.84 101.70 0.23 -0.43 797 | - 235 179
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UckuTumuemeHT 2 500 1250  06/02/2008 - 05/11/2008 100.35 100.35 - -0.65 0.30 12.66 / 12.66 0.81 660
Kamas 2 1,500 845  21/03/2008 19/09/2008 17/09/2010 99.36 99.36 0.00 -0.49 -0.14 2.79 / 9.46 0.74 361
Kuposckuii 3-0 1,500 920  26/03/2008 24/09/2008 24/03/2010 99.95 99.95 0.13 -0.05 3.44 1945 0.75 359
KM3 duHarc 2,000 950  13/12/2007 12/06/2008 10/06/2010 99.66 99.66 0.00 0.25 2.26 110.38 0.48 457
KMMO 1,000 930  18/03/2008 16/09/2008 16/03/2010 98.75 98.75 0.00 -0.25 3.98 /11.20 0.71 527
KpuorexMaty 1 500 9.75  08/01/2008 - 08/07/2008 99.35 99.35 0.00 -0.35 11.28 / 11.28 055 539
KpuorexMaty 2 1,000 1120 18/12/2007 17/06/2008 15/12/2009 99.15 99.15 0.15 -0.04 362 /1317 0.48 721
noMo 3 1,000 1250 14/03/2008 09/10/2008 05/09/2009 99.00 99.00 -0.02 6.46 / 13.01 0.75 282
Mapuitckuit HM3 1 800 1110 18/12/2007 - 16/12/2008 98.75 98.75 -1.35 12.75 | 12.75 0.88 666
Mapwitckuit HM3 2 1,500 1200 20/12/2007 19/06/2008 16/12/2010 9951 99.51 0.01 0.01 -0.49 2.49 /1329 0.48 732
MeTap GuHaHe 500 1295  13/12/2007 12/06/2008 10/06/2010 99.54 97.69 1.12 351 /16.22 0.46 1007
Mur 1 1,000 785  05/12/2007 - 03/06/2009 100.00 100.00 - 0.00 8.00 / 8.00 131 201
Mur 2 3,000 890  11/03/2008 11/03/2008 06/09/2011 99.95 99.00 -1.08 -1.08 0.85 /10.92 0.27 519
Mortosun. 3aogb! 1,500 940  24/01/2008 22/01/2009 99.64 99.64 0.00 0.02 0.18 9.95 / 9.95 1.00 397
MotopoCtpourtens 1 800 10.00  20/03/2008 - 19/03/2009 99.95 99.00 -0.53 -0.53 10.68 / 10.68 1.13 464
MotopoCTpouTtens 2 1,000 10.00  17/01/2008 15/01/2009 15/07/2010 99.20 99.00 -0.10 -0.10 4.92 11112 0.97 510
HE Petan 1,000 990  12/12/2007 10/12/2008 09/12/2009 97.21 97.21 0.00 -0.04 6.83 / 13.22 0.86 711
HukocXvm 2 1,500 1125  14/02/2008 20/08/2009 98.60 98.60 - 0.34 0.49 12.72 [ 12.72 1.42 646
Huron 1 1,000 1.00  18/12/2007 16/12/2008 115.00 115.00 0.00 0.00 - <1144 /-1144 120 -1752
Huron 2 2,200 1175 18/12/2007 - 15/12/2009 98.75 98.75 0.00 -0.25 0.15 12.83 / - 1.60 649
HKHX 4 1,500 999  31/03/2008 30/03/2009 26/03/2012 102.45 102.45 0.00 0.00 0.45 264 /8.18 1.19 224
Hadpue 2 1,000 1020 19/12/2007 18/06/2008 16/12/2009 99.60 99.35 0.03 -0.03 3.17 / 11.46 0.49 559
O3HA 500 10.80  11/12/2007 08/12/2009 100.00 99.70 -0.15 -0.15 0.00 0.34 /034 1.94 819
OM3 4 900 - 28/02/2008 - 26/02/2009 88.00 88.00 4.40 1.00 10.65 / 10.65 1.14 461
OM3 5 1,500 8.80 04/03/2008 01/09/2009 30/08/2011 101.90 101.90 - -0.10 - 379 [ 1.77 154 173
MensTaxMpomApmatypa 500 12.50 14/05/2008 12/11/2008 11/11/2009 100.04 100.04 0.00 0.04 0.24 6.44 [ 12.83 0.84 677
Menonnake 1,500 11.25 20/12/2007 19/06/2008 17/12/2009 99.26 99.26 0.00 0.06 -0.12 3.60 /12.99 0.48 704
nv3 1,200 9.60 22/01/2008 21/07/2009 99.60 99.10 -0.13 - 439 /439 151 -153
MpomtpakTop 1 1,500 9.20 03/01/2008 - 03/07/2008 99.90 99.90 - 0.05 0.30 9.56 / 9.56 0.54 376
lpomTpakTop 2 3,000 10.75 2210412008 20/10/2009 18/10/2011 100.70 100.70 0.00 -0.58 0.17 5.40 /10.59 1.59 441
MpoToH PuHaHe 1,000 8.50 18/12/2007 16/12/2008 12/06/2012 100.05 100.05 0.05 0.05 2.06 / 8.62 0.93 273
POCCKAT 1,200 10.30 23/01/2008 21/01/2009 21/07/2010 98.20 97.60 -0.20 -0.10 5.62 /12.63 0.97 653
PoctBepton 800 9.30 2711172007 - 26/05/2009 99.90 99.90 0.00 0.00 0.13 /013 1.44 1302
PbibuHckkabenb 1,000 10.75 04/12/2007 04/03/2008 28/02/2012 100.25 100.25 0.00 0.00 0.25 0.66 / 10.19 0.25 450
CanasarCrekno 1 750 11.60 25/03/2008 25/03/2008 100.55 100.00 -0.24 0.28 10.93 /10.93 031 517
CanasarCrekno 2 1,200 10.50 30/04/2008 28/10/2009 99.00 99.00 0.00 -1.00 11.39 / 11.39 1.60 515
CantoT JHeprus 3,000 9.80 25/12/2007 25/12/2007 99.78 99.78 - -0.02 12,53 1 12.53 0.08 672
CatypH HMO 1 1,500 8.90 23/03/2008 - 23/03/2008 123.00 99.45 11.38 11.38 -20.54 / -20.54 0.56 2722
CatypH HMO 2 2,000 9.25 21/03/2008 21/03/2008 20/09/2011 99.45 99.45 0.00 0.00 0.95 /11.22 0.29 537
CatypH HMO 3 3,500 8.75 07/12/2007 06/12/2008 06/06/2014 97.50 97.50 0.00 -0.50 1.88 /11.68 0.87 565
Cesepcranb AsTo 1 1,500 8.00 24/01/2008 21/01/2010 101.49 101.49 131 1.14 737 1137 1.85 127
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Cesepcranb AsTo 2 3,000 770 23/01/2008 21/07/2010 17/07/2013 97.66 97.66 0.00 -0.44 0.36 4.37 /888 2.20 269
Ceskabernb 2 1,000 10.50 - 28/11/2008 100.10 99.91 0.01 0.10 - - -

Ceskabernb 3 1,500 1125  01/01/2008 27/03/2012 100.00 99.00 0.40 0.40 11.89 / - 3.08 546
CUBMPCKMIA LieMeHT 800 970 13/12/2007 - 12/06/2008 100.10 99.30 -0.80 -0.80 - 1051 / 10.51 0.48 469
Cubyp 1,500 7.70  08/05/2008 05/11/2009 01/11/2012 99.30 99.30 0.00 -0.21 -0.35 3.38 /825 1.70 215
CHX3 1,000 1200  01/04/2008 29/09/2009 97.90 97.20 -0.35 -0.15 -0.30 13.97 / 13.97 1.48 761
COK-AsToKOMN. 1,100 1200 24/04/2008 - 24/04/2008 99.05 99.05 0.00 0.00 14.86 / 14.86 0.37 884
TAN® 4,000 842  13/03/2008 11/09/2008 09/09/2010 97.64 97.50 -0.07 344 /1198 0.70 601
B3 1,000 925  21/12/2007 20/06/2008 18/06/2010 99.90 99.00 - 041 2.35 /10.49 051 467
Tenaop 500 1220 20/05/2008 20/05/2008 17/11/2009 99.82 99.82 0.00 0.27 3.20 / 12.98 0.43 705
TepHa 1 500 100  18/12/2007 16/12/2008 100.50 100.50 150 1.50 - -0.40 / -0.40 1.07 -613
TepHa 2 1,500 1200 09/05/2008 - 04/11/2011 99.32 99.32 0.00 0.70 -0.18 3.26 / 3.26 3.46 -287
TexHoHukomb 1 1,500 10.00  14/05/2008 14/05/2008 11/11/2009 98.85 98.85 0.00 -0.13 -0.35 3.09 / 12.95 0.42 704
TexHoHuKomb 2 3,000 970  13/03/2008 10/09/2009 07/03/2012 96.00 96.00 0.00 -0.76 5.47 | 12.60 1.48 633
TpancMaw 1 1,500 1.00  01/12/2007 - 01/12/2007 99.99 99.99 9.48 9.48 - 144 | 1.44 0.02 -399
TpaHcMaw 2 4,000 8.60  14/02/2008 12/02/2009 10/02/2011 99.80 99.00 0.15 -0.39 0.26 362 /932 1.07 336
YMMO 2 4,000 950  20/12/2007 19/06/2008 17/12/2009 99.75 99.75 0.00 -0.20 0.00 2.83 /10.18 0.50 437
YHUKYM 1,000 1250  18/12/2007 15/12/2009 99.51 99.51 0.00 -0.26 - 0.66 / 0.66 1.93 1411
Ypansarox3asog 1 2,000 940  01/04/2008 - 30/09/2008 99.61 99.61 -0.19 0.07 10.10 / 10.10 0.76 421
YpansaroH3asos 2 3,000 1010 02/04/2008 02/04/2008 05/10/2010 99.93 99.93 - -0.25 -0.12 1.31 / 10.49 0.33 335
YpanXumMnact 500 1050  25/01/2008 - 21/01/2011 100.00 100.00 0.00 0.00 0.58 /058

Ypandnektpomeas 3,000 825  04/03/2008 02/03/2010 28/02/2012 100.00 100.00 1.80 051 112 4.64 | 8.41 1.92 227
OMAIbSIHC 2,000 10.00  11/01/2008 - 08/07/2011 99.00 96.01 -1.59 11.14 / 11.14 2.73 478
OHepromaiu 700 11.50 2711172007 27/05/2008 22/11/2011 99.95 99.95 0.00 0.00 0.13 152 /11.93 0.43 606
OHeprocbep. pecypchl 128 17.00 22/01/2008 18/01/2011 100.20 99.00 -0.10 1544 | - 2.15 942
TenekoMMyHukayuu, medua, mpaHcnopm

And 1,500 11.75 19/12/2007 - 17/06/2009 99.60 99.60 0.00 -0.20 -0.15 0.80 / 0.80 1.47 1179
AK Cubupb 2,300 10.70 22/01/2008 20/01/2009 17/07/2012 98.30 98.30 0.00 -1.45 3.24 | 12.66 0.96 656
Axpten 200 12.00 18/01/2008 18/07/2008 17/07/2009 99.70 99.70 0.00 0.00 - 5.11 /12.82 0.55 685
BonraTenexom 2 3,000 8.20 04/12/2007 02/12/2008 30/11/2010 100.54 100.54 0.08 0.07 269 /779 0.90 194
BonraTenexom 3 2,300 8.50 04/12/2007 - 30/11/2010 101.04 101.04 -0.30 -2.00 8.27 [ - 243 198
BonraTenexom 4 3,000 7.99 11/12/2007 08/09/2009 03/09/2013 102.25 102.25 1.65 0.55 219 /6.82 1.56 80
[Janbcsssb 2 2,000 8.85 05/12/2007 02/06/2010 30/05/2012 100.00 100.00 - -2.55 5.26 / 9.04 2.04 286
[Janscessb 3 1,500 8.60 05/12/2007 - 03/06/2009 100.65 100.65 0.20 0.05 830 /- 1.30 206
BT 1,000 10.75 05/02/2008 03/02/2009 03/08/2010 99.05 98.70 0.11 -0.04 5.50 /12.09 1.01 601
WctnaiH 2 3,000 11.00 22/05/2008 - 22/05/2008 100.00 100.00 0.00 0.05 0.05 11.30 / 11.30 0.45 545
K[ Asna dunaHc 1,000 13.00 23/04/2008 23/04/2008 21/04/2010 100.05 99.90 0.03 0.11 8.08 / 13.42 0.37 750
Wrepa 2,000 9.75 07/12/2007 0711212007 100.02 100.02 - 0.09 0.07 9.20 /9.20 0.04 357
MITC 4 1,500 7.10 23/04/2008 2210412009 101.50 101.50 1.70 1.70 6.06 / 6.06 1.29 17
MITC5 1,500 7.10 2711172007 25/05/2010 99.87 99.87 0.00 0.00 153 /153 2.32 -336
MeradhoH 3 3,000 9.25 15/04/2008 15/04/2008 100.45 100.45 0.05 0.05 819 /- 0.37 255
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MMK TpaHcduHaHe 650 1150  10/01/2008 10/07/2008 99.07 99.07 0.00 -0.26 13.45 | 13.45 053 744
PX[ 2 4,000 7.75  05/12/2007 05/12/2007 100.01 100.01 0.00 -0.05 -0.19 743 /- 0.03 187
PX[O 3 4,000 833  05/12/2007 02/12/2009 102.68 102.68 -0.12 -0.17 701 /- 172 93
PXO 5 10,000 6.67  24/01/2008 22/01/2009 99.60 99.60 - -0.24 -0.26 7.15 /- 1.05 127
PX[ 6 10,000 735  14/05/2008 10/11/2010 101.20 100.25 0.00 7.20 / - 2.54 103
PXO 7 5,000 755 14/05/2008 - 07/11/2012 103.00 101.75 0.00 - 710 / - 3.96 84
CeBepo-3anapbiit Tenekom 3 3,000 925  29/11/2007 28/02/2008 24/02/2011 100.36 100.15 -0.05 -0.05 0.68 /852 0.24 291
CeBepo-3anapHbiit Tenexom 4 2,000 810  13/12/2007 08/12/2011 100.70 100.70 0.00 -0.15 2.72 8.13 /- 3.18 186
CubupbTenekom 5 3,000 920  25/04/2008 - 25/04/2008 100.99 100.35 0.27 0.07 767 /- 0.40 204
CubupbTenekom 6 2,000 785  20/03/2008 18/09/2008 16/09/2010 99.89 99.89 -0.27 -0.31 240 /813 0.74 233
CubupbTenekom 7 2,000 865  21/05/2008 - 20/05/2009 100.70 100.70 0.00 -0.30 831 /- 1.32 231
Cmaprtc 3 1,000 1410 01/04/2008 30/09/2008 29/09/2009 98.10 98.10 - 0.10 8.02 /17.18 0.70 1087
Tpacaapo 2,500 10.66  07/02/2008 05/02/2009 98.60 98.60 0.00 0.00 12.26 / 12.26 1.01 616
YPCU'5 2,000 919 17/04/2008 - 17/04/2008 100.45 100.45 -0.05 -0.06 8.15 /- 0.37 251
YPCW 6 2,000 820  22/05/2008 20/11/2008 17/11/2011 100.25 100.25 0.00 -0.10 2.05 / 8.09 0.90 224
YPCU 7 3,000 840  18/03/2008 17/03/2009 13/03/2012 100.30 100.30 - -0.30 261 /830 1.16 236
Yetb-Tlyra 600 990  14/02/2008 11/02/2010 102.50 98.00 4.25 4.25 1014 / - 1.86 392
LlexTp. Tenerpach 3 700 9.75  02/01/2008 01/04/2009 101.42 101.42 0.00 0.00 - 8.91 /- 117 293
Liexprenexom 4 7,000 1380  19/02/2008 - 21/08/2009 109.45 109.45 -0.27 -0.78 8.03 / 8.03 1.45 201
Liexprenexom 5 3,000 809  04/03/2008 02/09/2008 30/08/2011 100.19 100.19 0.00 0.19 1.66 / 7.96 0.70 218
JifproHoH 1,500 1250  12/02/2008 10/11/2009 96.98 96.98 -1.32 -2.80 13.82 / 13.82 156 801
lOxTeriekom 3 3,500 900  09/04/2008 10/10/2009 100.15 100.15 -0.30 0.05 8.56 / 8.56 1.62 247
lOxTerekom 4 5,000 10.00  12/12/2007 - 09/12/2009 101.60 101.60 -0.40 -0.25 945 / - 1.68 290
tOxTenekom 5 2,000 7.55 05/12/2007 02/06/2010 30/05/2012 97.23 97.23 0.00 0.77 -0.28 5.19 /8.99 2.08 280
tOT3np 2 1,000 9.95 11/12/2007 - 10/03/2009 99.24 99.24 0.34 0.14 11.01 / 11.01 1.09 495
tOT3np 3 2,000 10.40 18/12/2007 16/12/2008 14/12/2010 99.90 97.10 0.90 0.90 435 /12.28 0.90 622
baHku u ¢puHaHCHI

A6contoT 2 1,000 8.00 31/12/2007 30/06/2008 100.95 100.95 0.95 0.95 6.53 / 6.53 0.55 85
AgTobaH NHescT 250 13.00 25/12/2007 - 23/09/2008 99.50 99.50 -0.50 - 14.34 | 14.34 0.69 822
ABToBa3baHk 800 11.95 04/01/2008 04/04/2008 02/04/2010 97.84 97.84 0.00 -0.66 -0.16 2.88 [19.44 0.30 1312
AVKK KO 1,000 9.00 26/02/2008 23/08/2011 99.65 99.30 - -0.62 -0.62 9.37 /- 2.93 316
AMKK 2 1,500 11.00 01/02/2008 01/02/2010 100.00 100.00 -7.20 -1.20 11.28 / - 1.75 501
AMKK 3 2,250 9.40 15/01/2008 15/10/2010 100.00 100.00 -3.40 -4.00 9.73 / - 2.32

AMKK 4 900 8.70 01/02/2008 01/02/2012 104.75 104.75 0.00 -0.69 758 [ - 331 134
AMKK 5 2,200 7.35 15/01/2008 15/10/2012 99.25 99.25 0.00 -1.05 -0.79 775 [ - 3.83 151
AMXKK 6 2,500 7.40 15/01/2008 15/07/2014 100.24 100.24 0.00 -0.76 - 756 / - 4.90 125
AMKK 7 4,000 7.68 15/01/2008 15/07/2016 100.50 100.50 -1.70 -0.48 782 [ - 5.89 145
AMKK 8 5,000 7.63 15/12/2007 15/06/2018 100.40 100.40 - -1.57 -0.80 779 [ - 4.64 135
AMKK 9 5,000 7.49 15/02/2008 15/02/2017 99.40 99.40 0.00 -1.60 0.74 780 /- 6.24 144
AK Bapc 2 1,500 8.00 24/01/2008 - 22/01/2009 98.65 98.65 0.00 -0.35 -0.35 9.44 19.44 1.01 349
AxnbaHk 600 11.60 2410412008 24]04/2008 23/04/2009 99.40 99.00 0.20 -0.79 413 | 14.02 0.37 806
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Anbha Bakk 2 2,000 6.88  02/04/2008 02/04/2008 31/03/2010 100.01 100.01 0.00 0.00 1.06 / 6.94 0.34 133
Bak Poccus 1,500 900  18/01/2008 19/07/2008 21/07/2010 99.50 99.50 0.00 -0.20 2.48 /10.01 0.58 420
Bank Carkr-MeTep6ypr 1,000 900  18/12/2007 19/06/2008 22/06/2009 100.00 98.50 055 -0.75 0.75 3.87 1 10.76 0.51 497
BMo 500 1150  14/02/2008 12/02/2009 99.50 99.50 1.30 1.30 1.42 12.49 | 12.49 1.03 637
BEPP 575 10.00  06/01/2008 11/10/2009 112.40 112.20 0.06 0.06 3.28 /3.28 1.68

BospoxgaeHue 3,000 895  05/03/2008 - 03/03/2010 100.40 100.40 0.00 -0.25 893 /- 1.90 276
BocTouHbIit Jkcrpece 1,500 1030 19/03/2008 19/03/2008 17/03/2010 98.00 98.00 -0.21 -0.21 -0.21 2.36 /1752 0.27 1137
BTE 24 6,000 820  09/04/2008 08/10/2008 05/10/2011 100.45 100.45 0.00 -0.10 179 1 7.79 0.80 199
BTG 4 5,000 6.30  20/03/2008 20/03/2008 19/03/2009 99.46 99.46 - -0.07 2.22 1.98 / 8.14 0.30 251
BTG5 15,000 590  24/01/2008 25/04/2008 17/10/2013 99.35 99.20 -0.32 0.00 6.19 /7.88 0.39 222
BTG 6 15,000 575  16/01/2008 16/07/2008 06/07/2016 99.88 99.88 0.00 0.00 0.45 / 6.07 0.60 39
T'a3bakk 750 20/05/2008 09/01/2008 25/11/2008 99.00 99.00 -0.01 -0.83 1.00 / 8.12 0.12 252
raanpombank 1 5,000 710  31/01/2008 27/01/2011 97.85 97.85 - -1.65 8.03 /- 2.63 182
Ta3anpoMBaHK 2 5,000 6.54  28/11/2007 - 20/11/2013 99.97 99.97 0.00 0.00 6.65 / 6.65 4.60 323
rno6akc 2,000 11.00  13/03/2008 13/03/2008 15/03/2010 98.30 98.30 0.00 0.25 10.85 / 17.48 0.26 1121
Henbta Kpeaut 1 1,500 709 04/12/2007 - 01/12/2009 100.50 100.50 0.00 0.00 6.94 /- 174 86
Denbta Kpeaut 2 2,000 6.88  02/04/2008 02/04/2008 31/03/2010 100.01 100.01 0.00 0.00 1.06 / 6.94 0.34 133
EspoKommepy 1 1,000 1150  21/12/2007 - 18/12/2009 99.85 99.85 0.00 -0.15 0.05 050 / 0.50 1.95 778
EspoKommepy 2 3,000 949  13/12/2007 12/06/2008 10/06/2010 97.13 97.13 0.00 -0.12 3.34 /1562 0.46 951
EspoKommepy 3 3,000 949 13/12/2007 12/06/2008 10/06/2010 97.13 97.13 0.00 -0.12 3.34 /1562 0.46 951
KunCouVinotexa 1 600 700 24/04/2008 - 22/10/2009 99.95 99.95 0.00 0.00 7.15 1 7.15 1.70 109
KunCouVinotexa 2 1,500 11.00  17/04/2008 17/04/2008 15/04/2010 99.80 98.50 -0.75 -0.05 2.26 /1361 0.36 769
Kunduraxc 500 925  21/12/2007 19/12/2008 100.00 100.00 0.00 0.00 - 0.66 / 0.66 1.04 -506
3eHut 2 2,000 8.39 16/02/2008 - 16/02/2009 99.20 98.72 -0.20 -0.04 -0.31 949 /- 1.08 351
3eHnt 3 3,000 9.50 14/05/2008 14/05/2008 09/11/2011 100.10 100.10 0.00 -0.06 0.11 114 /948 0.43 374
3eHut 4 3,000 8.13 04/04/2008 04/04/2008 06/04/2010 99.90 99.58 0.19 0.14 0.24 1.38 1 9.01 0.34 333
WHBecTToprbaHk 2 350 10.25 15/04/2008 - 14/10/2008 100.10 100.10 - 0.00 10.36 / 10.36 0.79 444
Kenp 2 1,000 1115 18/12/2007 18/03/2008 15/09/2009 99.80 99.50 -0.05 0.15 -0.15 220 /12.84 0.28 700
Kut dunHanc 2 2,000 10.00 17/03/2008 17/09/2008 23/03/2010 99.40 99.40 0.00 -0.50 -0.39 3.92 /11.03 0.72 512
KMB 2 3,400 7.75 05/12/2007 03/12/2008 30/11/2011 99.69 99.69 0.00 0.00 2141823 0.90 236
Kpeaut Espona 3 3,500 7.94 06/02/2008 06/08/2008 03/02/2010 98.25 98.25 -1.81 -1.81 3.46 /10.82 0.62 495
JlokobaHk 2 500 10.65 - 22/04/2008 99.90 99.90 0.00 0.00 -1 -

MacrepbaHk 2 1,000 11.50 23/05/2008 23/05/2008 99.60 99.60 0.00 0.00 -0.11 12.73 1 12.73 0.44 681
MacrepbaHk 3 1,200 11.75 05/12/2007 - 30/11/2011 99.90 99.90 0.00 -0.25 -0.05 11.86 / 11.86 2.82 908
MIM 3 6,000 8.50 03/04/2008 02/10/2008 01/10/2009 99.70 99.70 0.00 0.20 -0.02 4.23 19.04 0.77 320
Mengenb 750 12.80 05/12/2007 03/09/2008 01/09/2010 99.80 99.40 0.18 -0.35 -0.40 3.95 / 14.02 0.65 795
MWNA 1 2,200 10.00 - 09/01/2008 20/09/2012 104.00 104.00 0.00 0.04 0.75 -/ -

MWA 2 1,000 8.60 07/02/2008 - 09/08/2008 100.60 100.60 0.77 0.45 7.95 /795 0.65

MWA 3 1,500 7.95 29/11/2007 26/02/2009 23/02/2012 100.15 100.15 0.00 0.00 2.43 | 8.06 1.10 214
MKB 2 1,000 10.40 06/12/2007 - 04/06/2009 100.00 100.00 0.10 024 /0.24 1.45 474
MKB 3 2,000 9.50 19/12/2007 17/12/2008 16/06/2010 97.50 97.50 0.00 0.00 523 /12.41 0.89 634
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MJIK GuHaHe 550 1290 24/01/2008 - 23/07/2009 100.00 100.00 0.00 1.00 1353 / 1353 1.33 724
MMB 2 3,000 650  13/02/2008 13/02/2008 11/02/2009 100.85 100.85 0.00 0.00 050 / 2.67 0.22 -280
MOMA 1 1,500 900  21/12/2007 21/12/2010 98.00 98.00 0.00 -2.00 - 10.22 / 10.22 1.88 393
MOWA 2 3,000 799  07/03/2008 07/09/2011 99.99 99.00 0.19 -0.10 1.94 8.34 /834 253 214
MOMTK 1 3,000 900  27/03/2008 - 26/09/2009 97.49 97.49 0.00 -0.50 0.99 1167 / - 0.99 514
MOWTK 2 4,000 899  26/03/2008 26/03/2009 26/03/2011 96.98 96.98 0.00 1.10 4.82 11179 1.14 567
Moc. 3anor. BaHk 800 1165  17/05/2008 17/11/2009 110.00 110.00 10.00 10.02 6.31 /631 173 28
MocKommepuiBark 1 1,000 930  05/12/2007 - 10/12/2008 100.04 100.01 0.04 0.04 0.27 1027 1.00 288
MocKommepLiBark 2 3,000 840  19/02/2008 19/08/2008 15/02/2011 99.80 99.80 0.00 0.00 2.04 /884 0.66 304
MocKommepuiBark 3 5,000 870  19/12/2007 17/06/2009 12/06/2013 97.49 97.49 2.49 2.49 3.12 /10.74 1.30 464
Homoc 7 3,000 825  18/12/2007 - 16/06/2009 99.95 99.95 - -0.05 0.10 0.39 /0.39 150 340
HOK 1,000 980  07/02/2008 09/05/2008 12/05/2009 98.50 98.50 0.00 -0.25 4.26 | 13.86 0.40 802
OVIKK 1,000 924 26/02/2008 21/02/2012 100.70 100.70 0.00 0.00 923 /- 3.24 294
OprpacBatk 500 6.00  10/02/2008 10/02/2009 100.10 100.10 0.00 0.00 5.99 / 5.99 111 16
MeTpokoMMepL, 2 3,000 850  27/02/2008 - 31/08/2009 99.99 99.99 059 8.67 /- 152 259
Mpobuatec 5 1,000 8.69  30/04/2008 01/08/2008 29/04/2009 100.05 100.05 - 0.01 8.83 / 8.82 1.26 308
Mpocasiabbank 5 4,500 799  22/05/2008 21/05/2009 17/05/2012 98.70 98.70 0.17 0.17 3.12 /914 1.32 312
nenr 1,100 1170 21/04/2008 20/10/2008 19/10/2009 100.00 100.00 0.00 0.00 581 /12.01 0.79 601
M3B NuauHr 500 1250 26/03/2008 26/03/2008 23/09/2009 100.49 100.49 -2.43 -2.43 2.08 /1118 0.31 541
PeHeccatc Kanuran 2,000 1045 04/03/2008 02/09/2008 02/03/2010 98.20 98.20 0.00 0.00 458 /1332 0.67 729
PeHHIc 750 1040 01/04/2008 01/04/2008 30/03/2010 99.00 99.00 0.10 2,05 /1371 0.31 780
Poc6ak 3,000 789 15/02/2008 15/02/2009 100.20 100.20 -0.05 7.69 / 7.69 1.09 180
PCXB 1 3,000 720 05/12/2007 04/06/2008 100.35 100.35 0.60 051 0.55 6.68 / 6.68 0.49 102
PCXB 2 7,000 7.85 20/02/2008 - 16/02/2011 100.60 100.60 - 0.35 7.86 /- 2.68 166
PCXB 3 10,000 734 21/02/2008 18/02/2010 09/02/2017 99.10 99.10 0.00 0.10 -0.05 2.03 /793 1.92 181
PCXB 4 10,000 8.20 09/04/2008 08/10/2008 27/09/2017 100.15 100.15 0.00 -0.45 - 0.74 /1 8.16 0.79 235
PTK-Nnanur 4 2,250 8.80 08/04/2008 08/04/2008 95.55 95.55 - -4.15 -4.60 22.83 1 22.83 031 1617
PTK-Nnauur 5 2,250 8.35 14/02/2008 - 12/08/2010 97.75 97.00 0.08 -0.38 -0.63 9.68 /9.68 222 408
Pycckuit Ctanpapt 5 5,000 8.50 13/03/2008 11/09/2008 09/09/2010 96.50 96.50 0.00 -0.15 -0.15 3.90 /13.63 0.69 757
Pycckuit Ctanpapt 6 6,000 8.15 13/02/2008 11/02/2009 09/02/2011 94.40 94.00 -0.05 -1.89 5.30 /13.88 1.02 768
Pycckuit Ctanpapt 7 5,000 8.50 25/03/2008 25/03/2008 20/09/2011 98.75 98.30 021 -0.07 0.22 1.16 /13.45 0.30 757
Pycckuit Ctanpapt 8 5,000 8.25 18/04/2008 17/10/2008 13/04/2012 96.80 93.00 -1.60 -1.60 3.05 /14.98 0.78 881
Pyc®anaHcbank 1 1,500 7.65 0471212007 02/12/2008 101.15 101.15 0.00 0.00 6.58 / - 091 76
Pyc®anaHcbank 2 1,500 7.50 0471212007 02/12/2008 101.35 101.35 0.00 0.00 6.22 / - 0.92 41
Pyc®anaHcbank 4 4,000 7.74 15/02/2008 12/02/2010 100.00 100.00 0.00 0.00 - 7.88 /- 1.90 175
PycbbaHk 1 1,400 10.00 20/03/2008 - 19/03/2009 98.90 98.90 - -0.10 0.90 11.19 /11.19 112 512
PycbbaHk 2 2,000 9.50 21/02/2008 22/08/2008 22/02/2010 97.37 97.37 0.00 -1.18 -0.38 11.12 / 13.69 0.64 768
CesizbbaHk 2,000 8.90 24/01/2008 23/04/2009 21/04/2011 97.50 96.75 -0.18 -0.18 4.88 /11.59 1.20 548
CesepHas Kasna 1,000 10.75 03/01/2008 02/10/2008 01/10/2009 99.70 99.70 0.00 0.00 10.40 / 11.12 0.74 515
CnasWHescTbank 2 900 9.50 28/04/2008 271072008 100.00 100.00 0.00 0.00 9.71 /971 0.83 381
CobuHbaHk 2,000 11.00 14/05/2008 13/05/2009 100.00 100.00 0.00 11.30 / 11.30 1.25 518
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ConupapHocTs 1 1,000 10.75  04/12/2007 - 01/12/2009 99.46 99.46 0.00 -0.19 0.66 0.43 /043 1.96
ConuaapHocTs 2 950 1070 20/01/2008 22/04/2008 20/04/2010 98.50 96.01 -0.61 -1.34 4.30 / 18.90 0.35
Cotoz 1 1,000 925  24/01/2008 09/01/2008 24/04/2008 99.95 99.95 - -0.30 - 9.69 /9.98 0.12
Cot03 2 2,000 8.37  04/04/2008 - 05/10/2009 99.92 99.92 0.00 -0.22 -0.04 858 / - 161
Cnpy Bakk 2 1,000 10.74  06/12/2007 05/06/2008 31/05/2012 99.00 97.60 -0.10 0.28 0.32 171/ 14.85 0.45
CTWH 300 1550  01/04/2008 01/04/2008 99.95 99.11 -0.27 -0.92 17.43 | 17.43 031
CyaocTpouTensHbii Bark 1 1,500 985  03/01/2008 - 02/07/2009 97.23 97.23 - -0.81 241 1212 / 12.12 131
CyaocTpouTensHbii Bark 2 1,000 950  14/12/2007 13/06/2008 11/06/2010 99.15 98.05 -1.00 -1.00 272 11252 0.48
TatWHK 500 11.00  06/02/2008 06/02/2008 100.00 100.00 0.00 0.00 - 1112 /1112 0.19
Tar®oHg 3 1,500 1175 19/02/2008 19/05/2009 99.95 99.95 0.00 -0.15 -0.05 1231 / 12.31 1.23
TK OuHanc 1,000 1050 20/03/2008 - 18/09/2008 100.49 100.49 0.39 0.44 0.49 10.07 / 10.07 0.72
TpancKanutan 800 920  27/11/2007 29/05/2008 01/06/2009 99.00 99.00 0.00 0.00 - 3.91 /1170 0.45
TpancKpepuTBark 1 3,000 729 18/12/2007 - 15/06/2010 97.00 96.25 -0.36 -0.57 -0.18 8.98 /- 2.12
TpancKpepuTBark 2 3,000 728 18/12/2007 16/06/2009 12/06/2012 97.70 97.70 0.00 -0.34 -0.06 3.19 /9.08 1.34
TpaHcOuHaHc 1 3,000 1050 25/12/2007 - 25/09/2009 99.50 99.50 -0.70 -0.70 11.24 | - 1.50
TpaHcOuHaHe 2 1,500 1050 15/02/2008 15/08/2008 10/08/2012 100.10 99.50 -0.20 -0.20 173 /11.03 0.64
TypaHanem 3,000 7.75  08/04/2008 06/10/2009 100.13 100.13 0.00 0.00 781 /781 1.64
YBPP 2 1,000 1025 03/01/2008 02/07/2009 98.45 97.70 -0.33 -0.44 -0.26 12.08 / 12.08 1.33
YpanfluaunrLientp 1,000 10.00  23/04/2008 28/10/2009 96.96 94.12 -1.42 -1.42 13.06 / 13.06 1.60
YPCA1 1,500 765  24/01/2008 24/04/2008 98.75 98.75 0.00 -0.22 11.16 / 11.16 0.37
YPCA 2 1,500 760  14/12/2007 12/12/2008 97.49 97.49 0.00 -0.01 - 1053 / 10.53 0.91
YPCA 3 3,000 960  06/12/2007 04/06/2009 97.53 97.53 0.00 -0.98 -1.25 1172 /- 1.25
YPCA5 3,000 10.05  22/04/2008 18/10/2011 99.98 99.98 0.00 1.94 0.99 10.30 / - 2.99
®uHancbusnecl pynn 3,000 10.00 07/01/2008 - 05/07/2010 100.49 100.49 0.49 0.49 10.01 / - 2.08
XKo 2 3,000 9.25 13/05/2008 12/05/2009 11/05/2010 95.90 95.90 0.00 -1.10 - 771 112,77 124
XKo 3 3,000 9.45 20/12/2007 18/09/2008 16/09/2010 98.25 98.25 -0.35 0.05 356 /12.23 0.70
XKo 4 3,000 9.95 16/01/2008 15/10/2008 12/10/2011 98.20 98.20 0.00 -0.60 -0.33 291 /12.65 0.76
XMITK OtkpbiTre 200 11.00 12/02/2008 - 11/11/2008 96.80 96.80 - -0.53 - 1541 / - 0.81
LlentplHBecTbaHk 2 1,500 10.00 11/05/2008 11/05/2008 11/11/2009 99.00 99.00 0.38 -0.63 -1.03 2.96 /12.63 0.41
OkenobaHk 1,000 10.75 25/12/2007 25/12/2007 29/12/2009 99.82 99.82 0.00 0.07 0.01 0.54 / 13.36 0.08
OnemeHT JIanHr 600 12.50 26/12/2007 26/03/2008 24]03/2010 99.80 99.80 0.00 -0.20 1.96 /13.73 0.29
Onemte 200 08/02/2008 08/02/2008 101.00 101.00 1.00 1.00 -4.61 [ -4.61 0.22
tOHMacTpym baHk 1 1,000 11.00 19/02/2008 - 17/02/2009 98.88 98.20 -0.34 -0.34 34117341 1.15
tOHMacTpym baHk 2 1,500 10.90 17/04/2008 17/10/2008 19/04/2010 97.40 97.40 0.00 -0.11 5.48 [ 14.53 0.76
lleeckas u nuweeas npomMblwWAEeHHOCMb

Arpokom 1,500 25/12/2007 21/06/2011 95.50 95.50 -0.50 -0.50 130 /1.30 3.53
ArpoxonauHr 1,000 12.75 18/01/2008 - 24]07/2009 99.15 99.00 0.27 -0.08 0.11 14,05 / 14.05 1.33
AnapywkuH 2 1,000 12.30 28/11/2007 25/11/2009 23/11/2011 97.56 97.56 0.00 -0.41 7.46 1 14.20 152
AntaH 150 01/01/2008 30/06/2009 99.00 99.00 0.00 0.00 -0.20 0.63 /0.63 1.59
BanTuka 1,000 875  #NIANAp 20/11/2007 - #NIANA. [ #NIANA. |-
BanTumop 3 800 12.00 15/05/2008 15/05/2008 99.50 99.50 0.00 -0.49 13.53 / 13.53 0.42
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BopoauHo 2,500 1050 19/12/2007 18/06/2008 16/12/2009 99.60 99.00 -0.30 -0.30 - 3.35 /1212 0.49 622
BB 2 3,000 900  19/12/2007 15/12/2010 102.50 102.50 - -0.10 -0.26 8.22 /- 245 202
Boxckas TeKCTUNbHas 1,000 1250  21/12/2007 18/12/2009 99.80 99.80 0.00 0.80 -0.10 056 / 0.56 1.94 941
BonwweGHbIi kpait 500 1150  04/12/2007 - 02/12/2008 99.50 99.50 0.00 0.00 0.83 /083 0.97 -489
Boctok-Cepauc 1,500 1099  13/03/2008 13/03/2008 10/09/2009 99.30 99.30 -0.20 0.18 -0.10 230 /1371 0.27 782
ObiMoB 800 1099  02/05/2008 02/05/2008 30/10/2009 99.50 99.50 0.00 0.15 2.84 11252 0.39 664
3asogp! Mpocc 1,000 1250 17/07/2008 17/04/2008 2210412010 99.00 99.00 0.00 -0.10 0.03 3.90 / 15.15 0.35 913
3epHoBas kom. HacTiowa 1,000 1250  21/12/2007 20/06/2008 18/12/2009 102.00 102.00 250 2.00 255 9.02 0.50 326
Wtypuct 1,000 900  23/04/2008 - 21/04/2010 100.20 100.20 0.45 0.75 9.10 / - 2.02 291
Kapar 2 500 1200  25/12/2007 25/12/2007 2211212009 100.00 99.80 0.20 0.20 0.56 / 13.28 0.08 744
KBK Yepetumywukm 700 1130 03/03/2008 - 02/03/2009 99.50 98.00 -1.14 -1.14 353 /353 1.19 -227
KonawTep Kypck 750 11.44  05/12/2007 04/06/2008 02/06/2010 99.50 99.50 1.48 1.48 2.70 / 13.01 0.45 707
KpacHbiit Boratbips 2,000 11.00  14/02/2008 14/02/2008 11/02/2010 99.98 99.98 0.00 0.00 1.15 / 11.23 0.20 550
Maxees 600 1230 04/12/2007 03/06/2008 01/06/2010 98.00 98.00 0.00 -0.10 353 /17.04 0.43 1084
MeribH. KoM6. B COKIbH. 1,000 28/02/2008 - 26/02/2009 99.60 99.60 - 0.00 032 /032 1.26 -546
Mupatopr ®uHaHc 2,500 11.25  07/02/2008 07/08/2008 02/08/2012 97.00 97.00 0.00 -2.00 2.47 | 16.45 0.58 1024
MuTneng dyg 1,000 1250  19/02/2008 19/02/2008 16/02/2010 100.50 99.95 0.23 0.23 1.27 1 12.04 0.22 627
MKX 2 1,000 1290  26/02/2008 26/02/2008 25/08/2009 98.83 98.83 0.00 -0.17 - 2.65 /13.97 0.23 808
Msicrasi kopn. EBpocepauc 1,500 1325  18/12/2007 18/12/2007 99.80 99.80 - 0.77 0.28 17.04 / 17.04 0.06 1093
HoBble Yepemywwku 2 300 1130 22/01/2008 22/04/2008 99.85 99.85 0.00 -0.15 -0.06 1217 / 12.17 0.36 631
HyTpuHBECTXONaNHT 1,200 950  11/12/2007 09/06/2009 98.70 98.70 0.00 -0.30 4.38 1 4.38 1.40 -151
OCT 2 1,000 08/05/2008 08/05/2008 99.74 99.74 0.00 0.00 0.00 057 /057 0.46 -497
Orev. Nekapcea 2 1,300 500  19/02/2008 - 17/02/2009 100.00 100.00 0.00 0.00 5.06 / 5.06 114 77
0X3 900 20/02/2008 21/05/2008 18/11/2009 99.60 99.00 -5.70 -5.70 0.35 /143 0.49 -413
OvakoBo 2 1,500 8.50 21/03/2008 - 19/09/2008 98.80 98.80 - 0.01 10.27 / - 0.73 200
MapHac 2 1,000 10.80 21/02/2008 19/11/2009 17/11/2011 92.80 92.80 0.00 -0.20 -1.82 8.18 /15.92 1.56 940
nnT 2 1,500 1.00 24/03/2008 - 23/03/2009 100.00 100.00 0.00 0.00 1.00 / 1.00 131 -479
Py6ex-Montoc Perviox 1,000 12.00 04/12/2007 02/12/2008 01/06/2010 99.50 99.50 0.05 0.05 - 5.36 /12.92 0.84 683
Pycckuit Tekctunb 2 1,000 12.75 06/03/2008 05/03/2009 98.00 98.00 -0.40 -0.17 14.99 / 14.99 1.04 939
Pycckuit Tekctunb 3 1,200 14.50 220412008 - 20/10/2009 99.90 99.01 - 0.46 -0.53 15.37 / 15.37 1.49 890
Pycckue macna 1,000 12.50 03/04/2008 02/10/2008 29/03/2012 98.00 95.00 -1.55 -0.50 353 /17.70 0.72 1135
CaH WHTep6pio 2 4,000 8.00 14/02/2008 13/08/2009 98.80 98.80 0.00 -0.55 -0.50 8.94 /- 1.48 287
CuHeprus 1 1,000 23/04/2008 - 2210412009 99.60 99.60 0.40 0.28 /0.28 1.41 -553
CuHeprus 2 2,000 10.70 2410172008 22/01/2009 22/07/2010 97.95 97.95 0.00 -0.05 0.25 5.80 /13.01 0.97 688
CuTpoHmKe 3,000 10.00 25/03/2008 24]03/2009 21/09/2010 - - - - - #N/ANA. [ #NJANA.| -

Cnaprak T/l 500 13.00 23/01/2008 23/01/2008 100.00 100.00 0.00 0.00 13.13 / 13.13 0.15 728
Tanocto 2 1,000 10.00 07/03/2008 06/03/2009 99.40 99.40 0.00 -0.60 10.76 / 10.76 1.10 472
Xne63asoa Ne28 2 75 12.00 11/12/2007 - 09/12/2008 100.00 100.00 0.00 0.00 0.00 1254 | - 0.87 646
Yepkn3oso 2,000 8.85 0471212007 02/06/2009 31/05/2011 99.97 99.97 0.00 0.44 -0.03 4.04 /9.07 1.29 304
OpKOH MPOAYKT 1,200 11.40 13/03/2008 13/03/2008 10/09/2009 99.35 99.35 0.00 -0.25 2.34 1 13.96 0.27 805
OPKO 2 1,500 10.50 25/01/2008 25/01/2008 22/01/2010 99.55 99.55 0.00 -0.10 0.15 1.06 / 13.42 0.15 758
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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
FOHUMUAK 2,000 9.75 11/03/2008 08/09/2009 06/09/2011 99.00 98.70 0.15 5.26 /10.73 1.50 456
Topeoens

7 KOHTWHEHT 2 7,000 7.80 20/12/2007 17/06/2010 14/06/2012 98.09 98.09 0.00 -0.26 0.05 5.14 |/ 8.83 211 264
X5 ®uHaHe 9,000 7.60 08/01/2008 06/07/2010 01/07/2014 98.00 98.00 0.00 -0.40 -0.10 3.60 / 8.64 217 246
Astomnp 1 1,000 1.00 04/03/2008 - 01/09/2009 99.85 99.85 - 0.00 1.09 /1.09 1.74 -482
AstomMmMp 2 2,000 10.75 26/12/2007 24/12/2008 23/06/2010 98.10 97.95 -0.23 -0.17 0.36 5.61 /13.13 0.90 702
Asbyka Bkyca 1,000 10.99 22/01/2008 22/01/2008 21/07/2009 99.80 99.80 0.00 0.08 122 [ 12.75 0.15 694
AnmasHbii [lom Ipaiic 300 13.50 13/12/2007 11/12/2008 07/06/2012 100.00 100.00 0.00 0.00 3.33 /1393 0.84 779
ANMA 1,500 10.99 22/02/2008 21/08/2009 98.60 96.81 0.71 - 12.86 / 12.86 1.42 659
Anbkop 1,500 10.75 11/12/2007 - 08/12/2009 99.60 99.60 0.00 -0.20 0.20 0.46 / 0.46 1.93 1341
Anteka 36.6 3,000 9.89 01/01/2008 01/07/2008 30/06/2009 96.55 96.55 -3.45 -2.45 12.69 / 19.42 0.49 1300
ApbGar Mpectink 1,500 10.50 21/12/2007 20/06/2008 99.00 99.00 - -0.23 0.11 12.70 / 12.70 0.49 675
Atnant M 1,000 11.25 15/05/2008 - 13/11/2008 97.83 97.83 0.00 0.33 14.16 / 14.16 0.83 801
baHaHa-Mama 1,000 12.00 25/04/2008 24/10/2008 23/10/2009 99.50 99.50 0.00 0.50 6.31 / 12.96 0.79 690
baxetne 1,000 11.25 21/05/2008 21/05/2008 19/05/2010 99.80 99.80 0.00 0.20 2.38 /12.02 0.44 614
BenasKomnnexkt Mntoc 500 12.60 24/04/2008 24/04/2008 22/10/2009 97.92 97.92 0.00 -1.33 401 /18.68 0.35 1239
Benbiit Pperat 1,000 14.50 13/12/2007 17/12/2009 99.85 99.85 0.00 -0.05 -0.10 1539 / - 1.54 889
Bpasepc 500 12.50 20/12/2007 - 25/12/2009 99.99 99.67 0.08 -0.16 2.07 | 2.07 1.94 946
Bexa WHescT 700 12.75 04/03/2008 04/03/2008 02/03/2010 99.00 99.00 0.00 -0.85 - 2.06 /16.99 0.24 1090
BuBat ®uHaHC 1,000 12.00 22/04/2008 21/10/2008 20/04/2010 96.00 94.51 1.26 1.26 0.26 7.07 1 18.62 0.75 1217
Buktopus 1 1,500 10.40 31/01/2008 29/01/2009 99.30 99.30 0.00 -0.12 -0.15 11.32 / 11.32 1.00 527
Buktopus 2 1,500 10.89 19/02/2008 - 16/02/2010 99.70 99.70 0.00 0.10 -0.31 1133 / - 179 506
["a3akc 1,000 10.50 20/12/2007 19/06/2008 16/12/2010 99.50 99.50 0.30 0.30 2.20 1 11.72 0.49 584
ra3dHeproceTs 1,500 800  26/12/2007 20/06/2012 - #NIANA. | #NJANA. |-

Deckwit Mup 1,150 850  06/12/2007 26/05/2015 98.00 98.00 0.00 -0.79 0.00 9.07 /- 5.01 265
Doxen-3cp-Cu 1 2,000 925  24/04/2008 23/10/2008 20/10/2011 97.45 97.45 0.00 -0.32 2.98 / 12.63 0.80 659
Doxen-3cp-Cu 2 1,200 500  04/12/2007 04/12/2007 100.00 100.00 0.00 5.00 / 5.00 0.03 -49
Dukasi Opxuzes 1,000 13.00  10/01/2008 10/07/2008 09/04/2009 99.75 99.75 -0.15 6.42 / 14.09 053 805
Ducu 3,000 925  20/03/2008 17/03/2011 92.50 92.50 -1.50 -2.51 1241 [ - 255 600
Dukevc TpeiguHr 1,800 11.00  20/01/2008 20/01/2008 20/07/2009 99.95 99.95 0.00 -0.03 1.09 / 11.42 0.14 570
JomochuHaHe 1,000 1250  14/02/2008 14/02/2008 99.14 99.14 -0.46 -0.38 16.88 / 16.88 0.20 1079
EspoceTb 2 3,000 1025 04/12/2007 02/06/2009 99.85 99.85 -0.08 0.23 0.30 /0.30 1.45

EpvHas Espona 1,200 10.75  17/04/2008 16/10/2008 14/10/2010 100.00 98.50 0.25 0.25 3.77 1 11.96 0.79 597
Wmnnoaus 300 1125 30/01/2008 30/07/2008 99.85 97.20 -1.42 13.97 / 13.97 0.59 791
Wrkom-Napa 1 700 1200  #N/ANAp 22/11/2007 100.00 100.00 0.00 0.00 020 #NIANA. / #NJANA. |-

Wrkom-Napa 2 1,400 1200  15/02/2008 12/02/2010 100.03 100.03 0.03 0.13 12553 / 12.53 176 620
Wrkom-Napa 3 2,000 11.00  14/12/2007 12/06/2009 10/06/2011 98.05 98.05 0.00 0.05 0.30 582 /12.98 1.26 676
WHmapko 1,000 1050 21/12/2007 19/12/2008 99.95 99.95 -0.05 0.80 / 0.80 1.02 -493
WHnpom 2 1,000 880  17/01/2008 15/01/2009 15/07/2010 99.00 99.00 -0.29 -0.61 4.39 1 9.96 0.99 399
WHnpom 3 1,300 895  21/05/2008 18/05/2011 99.90 99.90 -0.29 9.19 / 9.19 281 293
WUckpacog 2 300 1330 04/03/2008 02/03/2010 102,50 102.50 1.28 0.50 0.50 1235 / - 177 602
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Security Name (ILSS;EMSI\I/T&) Co(l:gon Next coupon Put Maturity Ask Bid ldr:::tng 5d chng net lmncef:ng YTM [ YTP Mod. Dur. Sg:(\ei d
Topeoens

Kapo 700 1250  25/12/2007 24/06/2008 2211212009 99.75 99.50 0.13 -0.28 3.84 /1357 0.49 758
Kapycenb GuHanc 3,000 9.75  20/03/2008 18/09/2008 12/09/2013 99.50 99.50 035 0.22 153 /1063 0.72 473
Komnnexc ®uxarc 1,000 1250 07/02/2008 07/08/2008 04/02/2010 97.10 97.01 0.06 0.06 5.69 / 17.72 0.58 1142
Koneika 1 1,200 940  18/12/2007 - 17/06/2008 96.25 96.25 -0.89 17.49 / 17.49 0.47 1122
Koneiika 2 4,000 870  20/02/2008 18/02/2009 15/02/2012 91.88 91.88 -0.87 -1.31 4.96 | 17.04 1.01 1063
Koneika 3 4,000 980  20/02/2008 20/08/2008 15/02/2012 98.00 98.00 3.10 2.56 - 10.80 / 11.83 0.65 589
NasepHa 1,000 11.00  10/04/2008 - 08/04/2010 99.75 99.75 - 0.00 0.55 11.42 [ 11.42 1.91 513
TBP WHteptpeiia 300 1490  29/11/2007 29/05/2008 26/11/2009 100.20 98.84 077 1.02 -0.43 4.23 1 16.52 0.42 1036
M. Bugeo 2,000 950  21/05/2008 19/11/2008 18/11/2009 100.00 100.00 0.00 0.00 0.00 491 /972 0.88 381
Marhur 1 2,000 9.34  21/05/2008 19/11/2008 100.40 100.40 - 0.00 -0.01 9.11 /- 0.89 321
Markut 2 5,000 820  28/03/2008 23/03/2012 97.50 97.50 0.00 -0.35 -0.42 9.10 /- 3.37 277
Mapra 1 700 14.84  22/05/2008 22/05/2008 98.36 98.36 0.00 0.44 19.30 / 19.30 0.42 1291
Mapra 2 1,000 1200 05/12/2007 - 06/12/2009 99.70 99.70 0.00 - 1253 / 12,53 157 622
Mapra 3 2,000 13.00  01/02/2008 01/02/2008 02/08/2011 98,51 98.51 - -0.04 0.01 1.10 / 21.99 0.16 1486
Matpuya 1,200 12/12/2007 - 10/12/2008 95.15 95.15 0.00 0.35 2.96 4.85 | 4.85 1.00 -92
MetannCepauc 1,500 1050 28/11/2007 28/05/2008 23/05/2012 99.70 99.25 0.12 0.00 0.08 1.35 /1191 0.44 604
MuHHecko 500 1375 13/12/2007 10/12/2009 100.65 99.95 -0.40 -0.40 14.03 / - 154 761
Mvp 1,000 1050 27/12/2007 - 2711212007 99.95 99.95 -0.13 0.05 1111 /1111 0.08 537
MoHeTka 1,000 1250  15/05/2008 15/05/2008 14/05/2009 99.85 99.85 0.10 4.28 113.23 0.42 729
Moco6ira3 2,500 880  16/05/2008 14/11/2008 17/05/2011 95.75 95.75 0.00 -0.25 - 3.95 / 14.04 0.84 789
MocO6nT a3 GuHarc 1 1,000 1075 22/12/2007 21/12/2008 100.00 100.00 0.00 0.00 11.02 / - 0.90 502
MocO6nT a3 GuHarHc 2 3,000 925  25/12/2007 24/06/2012 96.70 94.50 -0.40 -0.40 -2.40 11.03 / - 2.75 455
Hatyp MpogykT 2 1,000 10.75  18/12/2007 - 16/06/2009 99.80 99.80 - 0.05 0.60 / 0.60 1.48 804
MapkeTXonn 300 13.10 03/01/2008 02/10/2008 01/04/2010 100.01 100.01 0.00 -0.14 13.75 [ 13.73 178 771
[MatepcoH 2,000 10.00 20/12/2007 19/06/2008 17/12/2009 98.55 98.55 0.00 0.05 3.62 /1 13.26 0.49 730
Mvepom 1,000 13.00 24/04/2008 23/10/2008 22/04/2010 100.00 99.30 -0.30 -0.30 5.36 /13.83 0.78 773
Mpotek 5,000 8.90 07/05/2008 04/11/2009 02/11/2011 97.18 97.18 0.18 -0.12 5.51 /10.81 1.65 460
PKC 1,500 10.20 16/04/2008 15/10/2008 15/04/2009 100.00 100.00 - 0.00 0.00 2.97 | 4.62 0.83 -111
PocuHTep 2 400 10.00 02/01/2008 - 02/07/2008 99.90 99.90 -0.10 -0.10 10.55 / 10.55 0.53 471
PocuHTep 3 1,000 10.75 30/11/2007 30/05/2008 26/11/2010 99.60 99.60 0.00 -0.30 2.04 111.89 0.44 602
Camoxsan 1,500 11.40 23/04/2008 23/04/2008 21/10/2009 99.99 99.99 0.00 0.04 - 2.55 /11.69 0.37 587
CanBen 1,000 10.00 05/12/2007 - 03/12/2008 99.80 99.80 0.00 -0.15 0.20 10.46 / 10.46 0.87 450
COPYC 1,200 12.00 07/02/2008 06/11/2008 05/11/2009 99.80 99.80 0.00 -0.20 -0.03 6.31 /1 12.79 0.81 673
CIK 1,000 10.20 27/11/2007 25/11/2008 25/05/2010 97.00 97.00 0.00 0.00 5.65 / 13.93 0.82 779
Cnoptmacrep 3,000 8.80 23/05/2008 21/11/2008 21/05/2010 100.00 100.00 0.00 0.00 3.65 /8.99 0.90 311
CronunyHble FacTpoHOMbI 1,500 8.60 21/02/2008 21/08/2008 20/08/2009 100.00 100.00 0.00 0.00 0.00 3.77 1875 0.67 295
TexHocuna 2,000 10.00 29/11/2007 29/05/2008 26/05/2011 98.45 98.45 0.00 -0.60 1.98 / 13.64 0.43 767
TOAN 2,000 12.00 13/12/2007 12/06/2008 10/12/2009 94.80 94.30 -1.24 -0.55 -1.45 6.36 / 24.30 0.42 1746
Ton-Khura 1 700 5.00 07/02/2008 - 05/02/2009 94.00 94.00 0.87 0.87 6.21 / 6.21 111 36
Ton-Knura 2 1,500 10.51 13/12/2007 11/12/2008 09/12/2010 99.00 97.00 0.49 -0.50 455 [12.98 0.87 689
TonMpom 500 12.50 18/01/2008 18/04/2008 16/04/2010 99.70 99.50 -0.40 -0.40 -0.25 2.34 11420 0.35 825
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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
TpaHcTexcepsuc 1,000 10.39 12/02/2008 12/08/2008 17/08/2010 98.00 98.00 -0.40 -0.05 3.66 / 14.02 0.62 797
YomypTHedTb 1,500 9.50 01/12/2007 - 01/09/2008 98.30 98.30 - -0.60 -1.10 12.36 / 12.36 0.66 641
YK KOPA 1,000 12.00 15/01/2008 15/01/2008 14/07/2009 100.20 100.20 0.50 0.50 0.95 /10.95 0.13 524
®aaToH Aapo 1,000 10.50 31/01/2008 31/01/2008 30/07/2009 100.02 97.03 0.87 0.87 2.10 /19.35 0.17 1308
Xonuaein 1,500 11.15 03/04/2008 02/10/2008 01/04/2010 98.30 98.30 0.00 -0.20 -0.40 5.05 / 13.70 0.73 762
Ol TpaHautCepsuc 2 1,200 11.50 27/11/2007 25/11/2008 101.00 101.00 0.00 0.00 10.70 / 10.70 0.84 473
llec u cenbckoe xo35licmeo

Arpuka 1,000 11.80 01/04/2008 01/04/2008 29/09/2009 98.80 98.80 0.00 -0.08 -0.20 3.01 /15.84 0.31 979
Arpo-Coto3 1,500 25/12/2007 21/06/2011 95.50 95.50 -0.50 -0.50 - 1.30 / 1.30 3.53 -480
ArpoxonamHr 1,000 12.75 18/01/2008 24/07/2009 99.15 99.00 0.27 -0.08 -0.11 14.05 / 14.05 133 773
Apkapa 1 600 13.20 28/12/2007 28/06/2008 99.00 99.00 -0.80 0.00 16.08 / 16.08 0.37 975
Apxapa 2 700 1331 21/02/2008 20/02/2009 99.59 99.59 0.59 0.91 14.20 / - 0.76 795
Apxapa 3 1,200 1365  03/04/2008 02/10/2008 31/03/2011 99.99 98.60 0.09 -0.11 1.17 3.93 / 15.02 0.73 886
BenlpaKopm 700 1090  04/12/2007 02/12/2008 100.00 100.00 1.00 1.10 0.32 /032 1.00 550
rOToK 2 1,500 20/12/2007 18/06/2009 97.50 97.50 0.00 -0.80 1.63 /1.63 155 -424
3 OuHaHe 400 11.00  23/05/2008 23/05/2008 97.85 97.85 0.00 0.00 16.26 / 16.26 0.43 1011
MocCenslpom 1,000 1250  14/12/2007 12/12/2008 99.15 99.15 -0.35 0.12 13.82 / 13.82 0.85 766
HIK 500 1245  31/01/2008 31/01/2008 99.64 99.02 -0.23 -0.04 1.33 16,51 / 16.51 0.17 1044
oro?2 1,200 1295  26/02/2008 25/02/2009 99.35 98.10 0.17 0.73 14.80 / 14.80 0.84 849
Masa 1 350 100  15/12/2007 15/06/2008 100.00 100.00 0.00 0.00 0.00 1.00 / 1.00 0.55 -457
Maga 2 1,000 1250  09/02/2008 09/05/2008 21/10/2011 100.00 100.00 0.00 -0.90 -1.05 1.52 / 13.09 0.40 708
Pasrynait 1 2,000 1.00  03/04/2008 02/10/2008 99.00 87.00 -6.00 -6.00 9.91 /991 0.84 401
Paarynsi 2 2,000 10.25 01/04/2008 01/04/2008 27/09/2011 99.05 99.05 0.00 -0.26 -0.95 1.23 /13.39 0.31 750
Paarynsi 3 3,000 10.99 21/03/2008 20/03/2009 16/03/2012 98.45 98.45 0.00 -0.04 -0.37 4.00 / 12.64 111 650
Pycarpo 1,000 8.50 18/01/2008 19/07/2008 100.00 100.00 0.00 0.00 0.00 8.65 / 8.65 0.58 287
Cv6 Arp Mpynna 400 1200  20/02/2008 20/05/2009 99.00 99.00 0.00 -0.60 13.37 1 13.37 1.22 714
CofipyxecTso 2,500 1045  24/04/2008 22/10/2009 97.25 96.50 -1.63 12.70 / - 1.57 639
Cmpoumenbcmeo

ApnamaHT 1 500 12.10 06/12/2007 05/06/2008 99.38 99.38 0.00 0.13 1.38 13.76 / 13.76 0.45 776
ApnamaHT 2 2,000 11.25 21/02/2008 - 20/05/2010 97.65 97.65 0.00 -0.60 -1.15 12.95 / 12.95 1.95 657
ATOMCTPOiI3KCNOPT 1,500 7.75 27/11/2007 26/05/2009 24/05/2011 99.80 99.80 0.00 0.00 -0.19 3.54 /8.05 1.29 207
nasMocCrpoit 2 4,000 10.00 20/03/2008 18/09/2008 17/03/2011 100.40 100.40 - 0.00 0.32 2.44 967 0.73 381
[DesenonmeHT-tOr 1,000 12.50 20/05/2008 20/05/2008 18/05/2010 100.30 99.91 0.01 -0.09 2.50 / 12.64 0.44 674
[IKC ®XC Pb 500 12.00 27/11/2007 24/11/2009 100.25 100.25 0.00 5.25 -0.06 / -0.06 1.89 -602
XK cbuHaHC 1,000 14.00 20/12/2007 - 24/12/2009 99.94 99.94 0.00 0.02 0.53 /0.53 201 949
VIHKOM 1,250 13.10 - 28/03/2008 28/03/2009 99.89 98.40 0.15 -0.61 -I- - -
Wnrerpa 1 2,000 1050  21/03/2008 - 20/03/2009 100.00 100.00 -0.50 2.00 1075 / - 113 469
Wnrerpa 2 3,000 1070 04/12/2007 01/12/2009 29/11/2011 100.40 100.40 -0.10 0.20 5.65 / 10.75 1.61 453
Kamcxast gonmHa 3 500 1280  12/12/2007 09/06/2008 04/06/2009 100.50 100.50 - -0.04 0.25 12.36 / 12.36 0.47 627
KocMoc duaHe 2,000 1125  20/12/2007 19/06/2008 16/06/2011 99.99 98.00 -0.70 -0.99 2.17 | 1352 0.49 754
necp 1,000 1000 20/03/2008 - 20/03/2008 100.35 100.35 0.00 0.35 8.99 / 8.99 0.30 333
NCP WHescr 1 2,000 1070 04/12/2007 03/06/2008 08/12/2009 101.88 101.88 1.38 1.58 1.38 187 /713 0.47 145
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Cmpoumenbcmeo

JICP WHeBcT 2 3,000 8.35 17/01/2008 16/07/2009 14/07/2011 - #N/AN.A. [ #N/JAN.A.| -

Makpomup ®uHaHe 2 1,500 11.65 08/01/2008 08/07/2008 03/07/2012 98.50 98.50 0.00 -0.50 1.99 / 14.68 0.52 862
MeTpocTpoit 1,500 8.47 28/03/2008 28/03/2008 23/09/2011 100.00 100.00 0.00 0.00 0.77 | 8.59 0.32 294
M-WHgycTpus 1,000 12.25 19/02/2008 16/08/2011 102.50 102.50 -0.60 1172 [ - 2.71 533
MWAH 2,000 12.37 04/03/2008 02/09/2008 02/03/2010 72.64 72.64 0.00 -12.36 -15.86 21.51 / 70.68 0.44 5579
Mupake 1 1,000 10.50 19/02/2008 19/08/2008 100.00 100.00 -0.15 -0.23 10.73 1 10.73 0.65 484
Mupakc 2 3,000 10.99 20/03/2008 17/09/2009 100.70 100.70 0.00 -0.30 10.82 / - 151 463
MW3Nb 1,500 12.13 15/01/2008 15/07/2008 13/07/2010 97.00 97.00 0.00 -2.10 4.34 |/ 17.90 0.52 1160
M.O.P.E. Nnasa 1,000 12.25 05/02/2008 05/08/2008 03/08/2010 99.30 98.60 0.25 -0.35 1.95 3.75 [ 14.27 0.59 821
MUK 5 1,120 9.20 19/02/2008 20/05/2008 99.68 99.68 -0.02 0.05 10.25 / 10.25 0.44 486
PWUrpynn 1,200 11.85 27/12/2007 26/06/2008 26/12/2009 98.55 98.20 -1.72 -1.72 -0.15 4.32 1 15.30 0.49 911
Py6uH 1,200 13.75 15/04/2008 15/04/2008 13/10/2009 100.30 100.30 0.00 0.10 0.65 2.78 | 13.27 0.35 736
CnenCrpolt 2 2,000 8.59 22/05/2008 22/05/2008 20/05/2010 100.02 100.02 0.00 0.00 1.74 | 873 0.46 300
CrpoitTpaHclas 1 3,000 9.60 26/12/2007 25/06/2008 99.70 99.70 - -0.80 -0.30 10.36 / - 051 452
CrpoitTpaHclas 2 5,000 8.49 18/01/2008 - 13/07/2012 97.50 95.00 0.00 -2.55 - 973 /- 3.48 338
CY-1553 3,000 10.30 20/02/2008 20/02/2008 15/02/2012 99.44 99.44 0.00 -0.16 -0.16 0.74 | 12.93 0.22 712
Cygap-Ka3aHb 900 12.50 01/04/2008 01/04/2008 31/03/2009 99.20 99.20 0.00 -0.48 0.05 4.00 / 15.30 0.31 928
Catn pynn 1,000 11.70 20/05/2008 20/05/2008 15/05/2012 99.50 99.50 0.00 -0.60 0.71 12.20 / 15.38 0.43 931
XMCrpoiipecypc 3,000 13.00 16/04/2008 15/04/2009 13/10/2010 100.65 100.65 0.00 0.00 6.41 | 12.84 1.16 667
LYH1 1,000 11.00 24/04/2008 24/04/2008 22/04/2010 99.50 99.50 0.00 0.00 218 /-11.23 2.26 -302
LYH 2 1,500 11.19 23/01/2008 23/07/2008 20/01/2010 99.50 98.50 0.00 0.00 4.01 / 12.95 0.57 697
FOCKK 600 13.00 01/01/2008 01/07/2008 100.00 100.00 -0.48 13.36 / 13.36 051 736
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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 101.71875 101.78 0.03 0.34 311 -1.28 1.045 1.083
T 45/8 11/15/09 4.625 15/11/2009 24.773MMM 103 103.06 0.03 0.61 3.03 3.864 1.876 1.934
T45/812/31/11 4.625 31/12/2011 16.131MMM 104.71875 104.78 0.03 0.94 3.37 28.087 3.659 3.912
T45/8 11/15/16 4.625 15/11/2016 23.294MMM 104.59375 104.66 0.03 114 4,01 13.669 7.327 7.802
T41/2 02/15/36 45 15/02/2036 26.397MMM 100.46875 100.53 0.03 1.20 4.47 2.743 15.731 16.424
RUSSIA (BBB+/Baa2/BBB+)
RUSSIA 11 07/24/18 11.00 24/07/2018 3.467TMMM 141.4415 141.94 0.04 -2.89 5.72 180.6 6.8 10.074
RUSSIA12 3/4 06/28 12.75 24/06/2028 2.5MMM 179.80 180.30 -0.02 -1.23 5.95 181.35 9.92 18.60
RUSSIA 7 1/2 03/30 7.50 31/03/2030 2.011IMMM 112.2500 112.39 0.00 -0.90 5.73 186.2 6.7 7.633
RUSSIA 7 1/2 03/30 7.50 31/03/2030 2.011IMMM 112.2500 112.39 0.00 -0.90 5.7300 186.2 6.7 7.633
RUSSIA 3 05/14/08 3.00 14/05/2008 2.837TMMM 98.73 98.86 0.02 217 5.59 240.83 0.45 0.45
RUSSIA 3 05/14/11 3.00 14/05/2011 1.75MMM 91.93 92.18 0.07 1.70 5.58 260.02 311 2.99
RUSSIA 7 1/2 03/30 7.50 31/03/2030 2.011IMMM 112.25 112.39 0.00 -0.90 573 186.19 6.71 7.63
ARIES 7 3/4 10/09 7.75 25/10/2009 1IMMM 105.77 106.02 -0.01 -0.06 4.45 71.07 1.76 1.88
ARIES 9.6 10/25/14 9.60 25/10/2014 2.436MMM 128.31 128.81 -0.03 031 471 115.14 5.27 6.88
ARGENTINA (B+/B3/B)
ARGENT11 3/4 04/09 11.75 07/04/2009 386.93MM 37.1960 371.32 0.00 0.19 102.61 #N/AN Ap 0.9 #NIAN Ap
ARGENT11 3/8 03/10 11.38 15/03/2010 203.92MM 37.1390 37.36 0.03 0.34 65.34 #N/AN Ap 15 #N/AN Ap
ARGENT12 3/8 02/12 12.38 21/02/2012 169.74MM 38.1550 38.51 0.05 0.24 44.72 #N/AN Ap 25 #N/AN Ap
ARGENT11 3/8 01/17 11.38 30/01/2017 548.72MM 36.5950 371.17 -0.33 0.03 32.85 #N/AN Ap 35 #N/AN Ap
ARGENT 9 3/4 09/27 9.75 19/09/2027 891.286MM 36.2860 36.97 -0.18 -0.04 25.13 #N/AN Ap 44 #N/AN Ap
ARGENT 12 06/19/31 12.00 19/06/2031 538.29MM 2.0000 2.00 #NIAN.A. #N/AN.A. 516.97 #N/AN Ap 0.2 #N/AN Ap
BRAZIL (BB/Ba2/BB)
BRAZIL14 1/2 10/09 1450 15/10/2009 1.225MMM 117.81 118.21 0.03 -0.49 4.41 140.11 1.67 2.00
BRAZIL 11 01/11/12 11.00 11/01/2012 1.207MMM 121.41 121.91 -0.04 -0.26 5.10 20171 3.30 416
BRAZIL10 1/2 07/14 10.50 14/07/2014 1.174MMM 126.14 126.64 -0.13 -0.83 5.67 215.19 4.86 6.38
BRAZIL 11 06/26/17 11.00 26/06/2017 387.343MM 137.37 137.87 -0.07 -1.02 5.77 169.33 6.29 9.07
BRAZIL12 3/4 01/20 12.75 15/01/2020 760.215MM 156.57 157.07 -0.06 -1.10 6.06 212.91 717 1171
BRAZIL10 1/8 05/27 10.13 15/05/2027 3.435MMM 143.01 143.51 -0.16 -1.57 6.25 212.42 10.14 14.70
BRAZIL 7 1/8 01/37 713 20/01/2037 2.5MMM 111.47 111.57 -0.22 -1.65 6.26 191.10 12.73 1471
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 103.62 103.68 -0.01 0.26 371 58.04 0.98 1.05
CHINA 6.8 05/23/11 6.80 23/05/2011 1IMMM 108.02 108.15 0.00 0.44 4.25 128.59 3.01 343
CHINA 4 1/4 10114 4.25 28/10/2014 1IMMM 98.31 98.61 0.00 0.27 451 57.15 5.84 5.81
CHINA 7 1/2 10/27 7.50 28/10/2027 100MM 119.80 119.80 0.00 0.95 5.81 163.57 11.06 13.48
COLOMBIA (BB/Ba2/BB)

COLOM 9 3/4 04/09 9.75 23/04/2009 584.975MM 106.31 106.51 -0.01 -0.08 4.96 187.89 1.30 1.40
COLOM 10 1/2 07/10 10.50 09/07/2010 280.929MM 112.53 112.81 -0.04 -0.24 5.24 238.13 2.23 2.60
COLOM 8 1/4 12/14 8.25 22/12/2014 1IMMM 112.99 113.19 0.07 -0.23 5.95 237.00 5.27 6.21
COLOM 7 3/8 01/17 7.38 27/01/2017 1IMMM 108.49 108.74 -0.02 -0.53 6.13 228.97 6.57 741
COLOM 8 3/8 02/27 8.38 15/02/2027 154.905MM 118.31 118.81 -0.61 -0.86 6.65 251.58 10.07 12.30
COLOM 10 3/8 01/33 10.38 28/01/2033 340.511MM 147.47 147.58 -0.11 -1.76 6.51 228.04 11.07 16.86
COLOM 7 3/8 09/37 7.38 18/09/2037 1.468MMM 110.14 110.44 0.05 -1.23 6.58 223.69 12.58 14.21
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 107.01 107.21 0.01 -0.15 4.32 121.40 1.13 124
MEX 7 1/2 01/14/12 7.50 14/01/2012 864.136MM 109.72 110.00 0.05 0.23 483 174.03 3.48 3.93
MEX11 3/8 09/15/16 11.38 15/09/2016 1.77IMMM 142.09 142.74 0.10 0.40 5.28 152.49 6.05 8.85
MEX 5 1/2 02/17/20 5.50 17/02/2020 561.951MM 102.32 102.32 0.05 -0.56 5.24 104.27 8.44 9.13
MEX11 1/2 05/15/26 11.50 15/05/2026 338.58MM 164.06 164.81 0.11 0.22 5.78 167.45 9.83 16.36
MEX 6 3/4 09/27/34 6.75 27/09/2034 4.26TMMM 110.87 11157 0.16 0.37 5.91 158.85 12,91 14.71
PHILLIPINES (BB-/B1/BB)

PHILIP 8 3/8 03/09 8.38 12/03/2009 935.556MM 104.00 104.38 0.00 0.00 497 187.75 1.20 127
PHILIP 8 3/8 02/11 8.38 15/02/2011 1.5MMM 108.38 108.75 0.00 0.00 5.43 259.20 276 3.06
PHILIP 8 1/4 01/14 8.25 15/01/2014 1.602MMM 109.00 109.38 0.00 0.00 6.41 294.17 471 5.33
PHILIP 9 7/8 01/19 9.88 15/01/2019 962.468MM 124.00 124.25 0.00 0.00 6.76 282.44 7.00 9.05
PHILIP10 5/8 03/25 10.63 16/03/2025 1.855MMM 142.13 14250 0.00 0.00 6.51 243.79 9.21 13.42
PHILIP 6 3/8 01/32 6.38 15/01/2032 1IMMM 96.00 96.25 0.00 0.00 6.70 244.49 11.72 11.68
SOUTH AFRICA (BBB+/Baal/BBB+)

SOAF9 1/8 05/19/09 9.13 19/05/2009 611.799MM 107.02 107.40 0.00 0.18 4.04 97.27 1.39 1.49
SOAF7 3/8 04/25/12 7.38 25/04/2012 1IMMM 109.37 109.74 0.00 -0.25 4.94 176.23 3.76 4.16
SOAF6 1/2 06/02/14 6.50 02/06/2014 1IMMM 106.91 107.41 0.00 -0.56 5.19 165.65 5.16 5.75
SOAF8 1/2 06/23/17 8.50 23/06/2017 140.789MM 121.87 122.37 0.00 -0.01 5.50 161.83 6.65 8.48
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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 111.49 111.62 0.00 0.08 455 149.47 1.36 1.59
TURKEY 9 1/2 01/11 9.50 18/01/2011 750MM 111.90 112.20 0.00 0.21 5.23 145.74 2.55 3.09
TURKEY 9 1/2 01/14 9.50 15/01/2014 1.75MMM 116.84 117.24 0.00 -0.34 6.12 266.14 4.62 5.61
TURKEY 5 1/2 02/17 5.50 16/02/2017 1.5MMM 95.51 95.91 0.00 -0.73 6.12 202.58 6.71 6.81
TURKEY 7 06/05/20 7.00 05/06/2020 2MMM 102.37 102.77 0.00 -0.48 6.69 268.81 8.05 8.64
TURKEY 7 3/8 02/25 7.38 05/02/2025 3.25MMM 105.23 105.63 0.00 -0.49 6.83 273.12 9.66 10.52
TURKEY 6 7/8 03/36 6.88 17/03/2036 2.75MMM 97.17 97.42 0.00 -0.80 7.10 278.76 12.04 11.99
UKRAINE (BB-/B1/BB-)

UKRAIN 0 08/05/09 8.69 05/08/2009 500MM 103.72 104.22 -10717.66 -0.18 5.78 #N/AN Ap 0.20 #N/AN Ap
UKRAIN 6 7/8 03/11 6.88 04/03/2011 600MM 101.89 102.39 0.06 -0.62 6.14 328.66 2.85 2.96
UKRAIN 7.65 06/13 7.65 11/06/2013 1IMMM 105.26 105.76 0.08 -0.98 6.45 304.85 4.35 4.78
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 108.42 108.62 0.03 -1.58 8.30 440.03 2.88 331
VENZ8 1/2 10/08/14 8.50 08/10/2014 1.5MMM 95.17 95.57 -0.08 2.75 9.43 588.12 5.00 4.87
VENZ 13 5/8 08/18 13.63 15/08/2018 500MM 129.16 129.66 0.26 221 9.24 538.56 6.04 8.13
VENZ 6 12/09/20 6.00 09/12/2020 1.5MMM 75.08 75.55 -0.10 -2.30 9.31 530.28 7.89 6.24
VENZ 7.65 04/21/25 7.65 21/04/2025 1.6MMM 95.00 95.00 0.00 0.00 8.19 411.27 9.24 8.93
VENZ9 1/4 09/15/27 9.25 15/09/2027 4AMMM 112.00 112.00 0.00 0.00 8.03 391.94 9.42 10.80
VENZ9 3/8 01/13/34 9.38 13/01/2034 1.5MMM 110.25 110.25 0.00 0.00 8.40 419.96 10.02 11.45
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CORPORATE EUROBONDS

Security Name Ticker Industry Sector Cpn Maturity Amt Outstanding  YId Cur Mid YI(:AL'[m Px Bid Px Ask  Chg Net 1d Cr:,stl(\]let '\Dlll:; Q?é Y;;i;zi Rating (S&P/Moody's/Fitch)
RUSSIA
AFKSRU 8 7/8 01/11 AFKSRU Diversified 8.875 28/01/2011 350MM 8.64 7.87 102.62 102.90 0.02 -1.41 2.65 67 B+/BIB+
AFKSRU10 1/4 04/08 AFKSRU Financial 10.25 14/04/2008 350MM 10.15 7.34 101.01 101.07 -0.02 -0.20 0.37 417
ALROSA 8 1/8 05/08 ALROSA Basic Materials 8.125 06/05/2008 500MM 8.08 6.66 100.58 100.64 -0.11 -0.18 0.43 340 BB-/Ba2/BE-
ALROSA 8 7/8 11/14 ALROSA Basic Materials 8.875 17/11/2014 500MM 8.20 734 108.13 108.38 0.02 211 521 355
EVRAZ 10 7/8 08/09 EVRAZ Basic Materials 10.875 03/08/2009 300MM 10.31 7.36 105.31 105.56 0.02 -0.62 1.48 424 BBB2)-
EVRAZ 8 1/4 11/15 EVRAZ Basic Materials 8.25 10/11/2015 750MM 8.29 8.33 99.41 99.66 0.03 -1.46 572 443
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 5.70 5.91 98.54 98.79 -0.11 -0.50 4.68 293
GAZPRU10 1/2 10/09 GAZPRU Energy 105 21/10/2009 700MM 9.66 5.59 108.56 108.86 -0.13 -0.29 171 249
GAZPRU7.8 09/27/10 GAZPRU Energy 78 27/09/2010 1IMMM 7.40 5.68 105.19 105.55 -0.22 -0.65 248 194
GAZPRU 9 5/8 03/13 GAZPRU Energy 9.625 01/03/2013 1.75MMM 8.39 6.30 11455 114.80 -0.64 -0.69 411 293
GAZPRU 5 7/8 06/15 GAZPRU Energy 5.875 01/06/2015 1IMMM 6.10 6.49 96.12 96.62 -0.03 -1.25 571 257
GAZPRU 7.201 02/20 GAZPRU Energy 7.201 01/02/2020 1.133MMM 7.09 7.01 101.43 101.68 0.06 -1.33 7.88 273
GAZPRU 8 5/8 04/34 GAZPRU Energy 8.625 28/04/2034 1.2MMM 7.00 6.73 123.10 123.35 -0.07 -2.26 11.68 79
MEGAFO 8 12/10/09 MEGAFO  Financial 8 10/12/2009 375MM 7.87 7.08 101.59 101.84 -0.05 -0.44 179 400 BB/B1/BB+
MMKFIN 8 10/21/08 MMKFIN Basic Materials 8 21/10/2008 300MM 791 6.62 101.11 101.23 -0.02 0.11 0.85 336 BB/Ba3/BB-
MOBTEL 9 3/4 01/08 MOBTEL Communications 9.75 30/01/2008 400MM 9.69 5.76 100.63 100.66 0.13 -0.09 0.17 298
MOBTEL 8 3/8 10/10 MOBTEL Communications 8.375 14/10/2010 400MM 8.13 7.19 102.89 103.14 0.05 -1.16 251 413 BB-/Ba3/BB-
MOBTEL 8 01/28/12 MOBTEL Communications 8 28/01/2012 400MM 7.87 751 101.58 101.83 0.00 -1.31 341 410
GMKNRU 7 1/8 09/09 GMKNRU  Basic Materials 7.125 30/09/2009 500MM 7.00 6.04 101.72 101.97 0.00 -0.52 1.69 295 BBB-/Baa2/BBB-
CHMFRU 8 5/8 02/09 CHMFRU  Basic Materials 8.625 24/02/2009 325MM 8.49 7.19 101.51 101.80 0.08 -0.25 1.14 401
CHMFRU 9 1/4 04/14 CHMFRU  Basic Materials 9.25 19/04/2014 375MM 871 8.00 106.02 106.27 0.32 -1.99 478 434 BE-/B1IBE-
SINEK 7.7 08/03/15 SINEK Government 71 03/08/2015 250MM 7.62 751 100.97 101.22 -0.42 -1.56 5.60 361 -/[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 7.00 7.45 98.07 98.32 -0.43 -0.72 3.08 416 BB+/Baa2/BB+
TMENRU 7 1/2 07/16 TMENRU  Financial 75 18/07/2016 1IMMM 781 8.15 95.90 96.15 0.03 -1.00 6.04 -8
VIP 10 06/16/09 VIP Communications 10 16/06/2009 217.234MM 9.55 6.76 104.57 104.79 -0.28 -0.56 1.37 366
VIP 8 02/11/10 VIP Communications 8 11/02/2010 300MM 7.86 7.09 101.68 101.93 -0.02 -0.86 1.95 402
VIP 8 3/8 10/22/11 VIP Communications 8.375 22/10/2011 300MM 8.11 741 103.09 103.34 0.03 -1.46 3.27 416 B8+/Bazl
VIP 8 1/4 05/23/16 VIP Communications 8.25 23/05/2016 600MM 8.21 8.17 100.35 100.60 -0.02 -2.35 6.02 428
WBDFRU 8 1/2 05/08 WBDFRU  Consumer, Non-cyclical 85 21/05/2008 150MM 8.46 7.40 100.47 100.54 -0.03 -0.17 0.46 396 B+/B2/-
ALFARU 8 5/8 12/15 ALFARU Financial 8.625 09/12/2015 225MM 9.09 10.69 94.73 94.98 0.05 -0.98 5.28 772
BKMOSC 8 09/28/09 BKMOSC  Financial 8 28/09/2009 250MM 777 6.28 102.80 103.05 -0.06 -0.46 167 318
BKMOSC 7 3/8 11/10 BKMOSC  Financial 7.375 26/11/2010 300MM 732 712 100.57 100.82 -0.15 -0.57 2.65 404
BKMOSC 7.335 05/13 BKMOSC  Financial 7.335 13/05/2013 500MM 7.45 7.68 98.37 98.62 0.89 -0.11 441 420 Baal /BEE-
BKMOSC 7 1/2 11/15 BKMOSC  Financial 75 25/11/2015 300MM 7.69 8.73 97.44 97.69 0.16 -0.78 5.80 132
GAZPRU 7 1/4 10/08 GAZPRU Financial 7.25 30/10/2008 1.05MMM 7.19 6.22 100.83 100.97 0.05 0.00 0.88 301
GAZPRU 6 1/2 09/15 GAZPRU Financial 6.5 23/09/2015 1IMMM 6.94 7.59 93.52 93.77 -0.15 -1.55 5.89 369 BE+A3IBEB
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VTB 6 7/8 07/29/08 VTB Financial 6.875 29/07/2008 300MM 6.84 6.07 100.46 100.56 -0.01 0.03 0.63 284 JAS/REE
VTB 6.2 09/29/15 VTB Financial 6.2 29/09/2015 400MM 6.32 741 98.04 98.29 0.35 -0.46 5.93 387
RSHB6 7/8 11/29/10 RSHB Financial 6.875 29/11/2010 350MM 6.80 6.45 101.03 101.28 -0.02 -0.32 2.59 335 JBaal/BBB
RSHB7.175 05/16/13 RSHB Financial 7.175 16/05/2013 700MM 7.03 6.71 101.96 102.21 0.21 -0.82 447 334
RUSB8 1/8 04/21/08 RUSB Financial 8.125 21/04/2008 300MM 8.22 11.11 98.80 98.86 0.01 -0.49 0.38 797
RUSB7 1/2 10/07/10 RUSB Financial 75 07/10/2010 500MM 8.47 12.37 88.41 88.66 -1.32 -2.83 243 931
RUSB8 7/8 12/16/15 RUSB Financial 8.875 16/12/2015 200MM 9.97 11.79 88.88 89.13 1.17 -1.28 5.16 869
SBERRU 6.23 02/15 SBERRU Financial 6.23 11/02/2015 1IMMM 6.28 713 99.12 99.37 -0.06 -0.48 5.53 354 -IA2/BBB+
VTB 6 7/8 12/11/08 VTB Financial 6.875 11/12/2008 550MM 6.84 6.33 100.46 100.61 -0.05 -0.12 0.96 320
VTB 7 1/2 10/12/11 VTB Financial 75 12/10/2011 450MM 7.29 6.65 102.74 102.99 -0.05 -0.47 3.30 330 BBBIA2IBEE
VTB 6.315 02/04/15 VTB Financial 6.315 04/02/2015 750MM 6.28 7.16 100.49 100.74 -0.01 0.22 5.48 295
VTB 6 1/4 06/30/35 VTB Financial 6.25 30/06/2035 1IMMM 6.53 6.59 95.55 95.80 -0.24 -1.12 12.43 298
AVAZRU 8 1/2 04/08 AVAZRU Consumer, Cyclical 85 20/04/2008 250MM 8,51 8.67 99.86 99.96 0.00 0.09 0.38 532
IRKUT 8 1/4 04/09 IRKUT Industrial 8.25 10/04/2009 125MM  #N/AN.A. #N/ANA. #NJANA.  #NJANA.  #N/ANA. #NANA. #NANA. #NANA.
ARGENTINA
PESAAR 0 06/09/11 PESAAR Energy 6.3925 09/06/2011 87.414MM  #N/AN.A.  #N/AN.A. #N/ANA.  #NANA.  #N/ANA. #NANA. #NANA.  #NJANA. B+/Ba2/B+
TELEFO 8.85 08/11 TELEFO Communications 8.85 01/08/2011 134.644MM 8.53 7.65 103.52 104.02 -0.07 -0.48 3.03 469 B+/-I-
BRAZIL
PETBRA12 3/8 04/08 PETBRA Energy 12.375 01/04/2008 126.82MM 12.07 473 102.49 102.58 -0.11 -0.18 0.34 158
PETBRA 9 7/8 05/08 PETBRA Energy 9.875 09/05/2008 224.25MM 9.67 4.98 102.13 102.13 0.05 0.04 0.44 172
PETBRA 9 3/4 07/11 PETBRA Energy 9.75 06/07/2011 235.36MM 8.45 5.01 115.20 115.70 -0.34 0.04 2.99 152
PETBRA 9 1/8 07/13 PETBRA Energy 9.125 02/07/2013 374.23MM 779 551 116.94 117.44 -0.10 -0.01 4.34 212 BBB-/Baa2/BB+
PETBRA 7 3/4 09/14 PETBRA Energy 7.75 15/09/2014 397.9MM 6.96 571 111.09 111.59 -0.19 -0.36 5.27 166
PETBRA 6 1/8 10/16 PETBRA Energy 6.125 06/10/2016 899.1MM 6.02 5.87 101.50 102.00 -0.19 -0.25 6.73 181
PETBRA 8 3/8 12/18 PETBRA Energy 8.375 10/12/2018 576.78MM 713 6.17 117.18 117.65 -0.04 -0.51 7.24 211
CHINA
CNOOC 6 3/8 03/12 CNOOC Energy 6.375 08/03/2012 500MM 5.93 4.43 107.09 107.91 0.99 141 3.70 32 AJA2IA
SDBC 4.7 08/24/09 SDBC Financial 4.7 24/08/2009 10MMM 4.66 4.22 100.77 100.77 0.00 0.03 1.63 46
SDBC 2.66 12/30/10 SDBC Financial 2.66 30/12/2010 20MMM 2.80 4.43 94.99 94.99 0.02 0.16 281 41
SDBC 3.63 10/26/12 SDBC Financial 3.63 26/10/2012 10MMM 3.80 4.68 95.49 95.49 0.01 0.21 4.36 46
SDBC3 1/2 04/16/14 SDBC Financial 35 16/04/2014 80MM 3.76 477 93.12 93.12 0.01 -0.06 5.43 48 NAZIA
SDBC 5.48 01/06/20 SDBC Financial 5.48 06/01/2020 20MMM 521 4.90 105.19 105.19 0.01 -0.28 8.43 31
SDBC 3.8 10/30/36 SDBC Financial 3.8 30/10/2036 23.8MMM 453 4.85 83.82 83.82 0.02 -0.40 16.24 31
MEXICO
AMXLMM 4 1/8 03/09 AMXLMM  Communications 4.125 01/03/2009 497.75MM 4.16 4.80 99.13 99.23 -0.03 0.13 1.20 177
AMXLMM 5 1/2 03/14 AMXLMM  Communications 55 01/03/2014 795MM 5.47 5.38 100.48 100.78 0.09 0.26 5.18 134 BBB+/A3/BBB+
AMXLMM 5 3/4 01/15 AMXLMM  Communications 5.75 15/01/2015 500MM 5.69 5.56 100.91 101.25 -0.02 0.32 5.68 153
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PEMEX 7 7/8 02/09 PEMEX Energy 7.875 01/02/2009 802.154MM 7.60 461 103.50 103.85 0.01 -0.02 1.10 147 A-/BaallA-
PEMEX 7 7/8 02/09 PEMEX Energy 7.875 01/02/2009 27.23MM 7.54 3.93 104.48 104.48 0.20 0.21 1.10 67
UKRAINE
EXIMUK 7 3/4 09/09 EXIMUK Government 7.75 23/09/2009 250000000 7.62 6.73 101.58 101.83 0.18 0.00 1.66 364 -/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 8.69 12.34 90.36 90.86 -0.13 -0.75 2.09 933

BTAS 8 03/24/14 BTAS Financial 8 24/03/2014 400MM 9.83 12.32 81.12 81.62 -0.12 -1.02 4.56 -9 BB/Baal/BB+
BTASS8 1/2 02/10/15 BTAS Financial 85 10/02/2015 350MM 10.33 12.26 82.07 82.57 0.01 -1.54 4.88 -6

BTASS8 1/4 01/22/37 BTAS Financial 8.25 22/01/2037 1IMMM 10.35 10.49 79.44 79.94 0.20 -1.46 8.98 -30

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 8.69 7.70 101.86 102.31 0.03 0.06 176 3

ATFBP 8 1/8 10/10 ATFBP Financial 8.125 28/10/2010 200MM 8.08 7.88 100.37 100.87 0.02 0.00 254 477

ATFBP 9 1/4 04/12 ATFBP Financial 9.25 12/04/2012 200MM 8.97 8.38 102.87 103.37 0.01 0.71 3.52 498 B+/BallBB-
ATFBP 9 05/11/16 ATFBP Financial 9 11/05/2016 350MM 8.84 8.70 101.52 102.02 0.00 -0.89 5.84 469

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  #N/AN.A. #N/AN.A. #N/AN.AA.  #N/AN.A.  #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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