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A"E ExxeaHeBHbIN BonneTeHb MHBECTOPA
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B3rNAL HA PbIHOK

MakpoakoHOMMKa
[uHamuka cnpagoB EMBI+

OnroBble 3anackl Ha cknagax (Wholesale Inventories) CLUA B cespane Bbipocnu
325 Bonblue, yem oxuganocs. CormacHo AaHHbIM Kommepueckoro genaptamenta CLUA,

300 3anachl 3a peBpanb BbIPOCIN Ha 1.1%. OKOHOMMCTbI OXMAanuU pocTa nokasatens Ha
275 0.5%. bonee TOro, fHBApCKOe 3Ha4YeHWe Takke ObiNO MEepecMOTPEHO B CTOPOHY
- nosblwenns ¢ 0.8% — po 1.3%. [laHHble OTpaxaloT pekopaHOe COKpalleHne mpopax

Bonee yem 3a rop: -0.8% (MuHumym c gHBaps 2007 r.). QuctpubbioTopckue KoMnaHum,
ez Cyas Mo uudpaM, UMEIT A0CTaTOYHOE KOMMYECTBO HEenpoAaHHbIX TOBAapoB. B 3ToM
200 Cryyae HeT HyXzbl pasmeLyaTb HOBbIe 3aKasbl Ha NPEANpUATUAX B Bnvxaniune Mecsubl.
175 OT0 yxe 0Tpa3unoch B CHkeHun npomnpoussoactea CLUA 3a deBpanb U, BEPOSTHO,

EMBI+ Poccusi cnpag EMBI+ Bpaaunus cnpag EMBI+ cnpan

OyneT okasblBaTb AaBMNEHNE B AaNbHEMLIEM.
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Wemouruk: JP Morgan BecnokoicTBa MHBECTOPOB OTHOCUTENBHO POCTa YnCMa "MNOXMX" aKTUBOB KPYMHEMLINX
amepukaHckux 6aHKOB BHOBb OMYCTWMM KPUBYIO CTABOK KasHa4emckux 06s3aTenscrs
CLUA. JlugupyeT no CHWKEHMIO [OXOOHOCTEN KPaTKOCPOWHbIA CermeHT: blouepc fed
Hopwmani3oBanHbIe noKanbHbIe AONTOBbIE UHAEKCH! fund yuutbiBaeT cHkeHue Gasosoii cTaBkm ®PC Ha 0.5 n.n. Ha 3acefaHuy B KOHLE
102% anpensi, TOrAa Kak Hedeneil paHee Takoe pelleHue OLeHWBanoch Nuwb B 12%.

[oxogHocTb 10-neTHux 06s3atenscTB cHuannack 4o 3.48 (-0.07)%, 2-netHux — go 1.77

101% (-0.10)%.
100%
Pa3BVIBalOLLI,VIeC9| PbIHKK
99%
CHuxeHve "anneTuta’ MHBECTOPOB K PUCKY BYEpa OTPasvrochb B PaBHON CTEMeHW Ha
98% oHAoBbIX akTMeax M B ponrax EM. ®ukcaums npubbinel npenmyLLecTBEHHO
Habnoganacb B perMoHax C BbICOKOW Aonei CnekynsTueBHoro kanutana (JlatuHckas

RUX-Chonds LieHoBo# Chonds-Muni ugHoBoit
Awvepuvika 1 emerging Asus). Poccuitckne epoobnurauum ctabunbhbl: LeHa 6eHumapka
"Russia'30" cHuaunack go 115.3 (-0.15) n.n., a ero cnpag k UST 10Y yeenuuuncs go 180
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(+7)6.n.
MemoyHuk: www. Chonds.ru
NDF RUR/USD, MIBID rate (%) PbIHOK pybnesbix obnurauuit
%0 ° JlokanbHbIit JONTOBOW PbIHOK OTBNEKCS Ha NepBUYHble pasmelueHunii Mockebl, OD3 u
8.0 YPCW. B pesynbTaTte akTMBHOCTb BTOPUYHOTO pbiHKa Obina cBeaeHa k MuHuMymy. Atorn
70 o0 o % ayKUMOHOB Mbl pacLieHWBaeM Kak CHepXaHHO-NO3UTUBHbIE, OHAKO PacC4nTbIBaTh Ha
' o o B0306HOBNEHME pocTa B nepcnekTae 3 Hepenb He cTonT (nodpobHee Ha cmp. 2).
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WK "Anemap"/2ExenHeBHbil 6lonneTeHb nHBecTopa

MokasaTeny NMKBIAHOCTH JIOKANbHbIN JONTOBOW PbIHOK

900

NuksngHocTb 1 CTaBku

= [lenoawTsl 6aHkos B barke Poccum

W OcTaTKi Ha KOp.CHETaX KDEAUTHBIX OpraHu3aLyii Mokasatenb pybneBoil NUKBUAHOCTW CErofHs YTPOM cocTaBun 792.8 (+7.7) mnpg pyo.
CTpyKTypa NUKBMOHOCTM BLIFMAANT CrefyoLluM 0Opa3om: 0CTaTkv Ha KopcyeTax Bblpocmu
no 555.8 (+24.0) mnpa py6., a aenosuTsl 6ankos B LB coctasunm 237.0 (-16.3) mnpg py6.
CraBkn AEHEXHOrO pbiHKa BYEpa NPEeuMyLLECTBEHHO He npesbiani 4% (overnight), a Ha
ceroaHsLLHee OTKpbITUe ogHoaHeBHbIe MBK obxoasTes B cpegHem nog 3.5-4.5%. O6bembl
peduHaHcupoBaHns B LIB ocTatoTes caepxanHbiMu: 06bem onepaumii aykuuoHHoro PEMO
LB cocrasun Byepa 6.3 mnpg pyb. npotus 4.8 mnpg py6. HakaHyHe. OtcyTcTBUe
3Ha4MMbIX CODBITUII HA pbIHKE Ha Tekyllen Hepene byaeT cnocobCcTBOBaTL COXPAHEHWIO
KOMCOPTHbIX YCMOBWI, OfHAKO HEraTMBHbIE OXMAAHMS NO HANOroBOMy Nepuogy anpens
MOTYT CYLLECTBEHHO YXY/ALWMTb KOHBIOHKTYPY BO BTOPOW NOMOBUHE MeCsLa.

Kpueas ctaBok LIBOR (USD) Buepa coxpaHuna npexHui sug: 1M LIBOR cocraBnset
2.73%, 3M LIBOR - 2.72%, 12M LIBOR - 2.62%. CtaBku poccuiickux NDF cHusunuch B
KpaTKocpoyHoM cermeHTe Ao 3-5%, 6onee aanbHue CTaBku He NpeBbilwaioT 6.5%.
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UemoyHuk: LieHmpanbHbil baHk PO

WHBeCTULMM: POKYC Ha NUKBMOHOCTb

Crasky LIBOR Toprosas akTWBHOCTb Ha NOKaNbHOM [OMTOBOM PbIHKE BYEPa CHW3NMACH 40 MUHUMyMA.
WHBECTOPLI MEPEKNIoYNNN BHUMaHME Ha ayKUMOHbI, MCXOA KOTOPbIX MOr Bbl OKasaTbes
BECbMa HenpesckasyembiM. Ho He okasancs.

800 oo o Ha BTOpMYHbIX TOprax NpoBOAMMMCH CAENKM C BbiMyCKaMM, [OXOAHOCTb KOTOPbIX NEXUT B
[avmanasoHe 9-11%, uHTepec Gbin NPOSIBNIEH NPEUMYLLECTBEHHO K (PMHAHCOBOMY CekTopy. B
Bbinyckax AVKK npomomkunack TexHudeckas ukcaums npubbinei nocne 3HaYnTensHoro
pocta paHee. B "duwwkax" caenok 6Gbin0 HEMHOTO, M WX BAMSIHWE Ha LieHbl OKa3aroch
HE3HAYNTENBHBIM.

Ciopnpusa OT NepBUYHOrO pbiHKa He 6bino. MockBa pasmecTuna 46-M BbiMyCK NOYTU Ha
90%, 4TO SABNSETCS PEKOPAHbIM 3HAYeHueM 3a nocnegHve nonroga. 10 HbIHELUHUM
MepKam BbICOKMI cnpoc Ha obnurauun MockBbl 06BACHAETCS NPpesoCTaBNEHHON NpemMuent:

° [OXOAHOCTb K MOralleHuio B Xofe ayKuuoHa bbina yctaHoBneHa B pasmepe 7.03%. Takum
250 —Oo— ctual ° lweekagg obpasom, npemus cocTasuna nopsaka 10-15 6.n. Ha Haw s3rnap, Gymara Haubonee
a0 ‘ ‘ ‘ ‘ ‘ ‘ ‘ ~ TNIepcneKkTMBHa ANA AONTOCPOYHOTO WHBECTVPOBaHMA U BpAA 1 Oyper umHTEpecHa
' w n m an an 5 o 12m aKTMBHbIM yyacTHWKaM pbiHka. Cnpap Hap craskoir PEMO LB no atomy Bbinycky
MUHUMAneH, Toraa Kak Ha pblHKE CYLLECTBYET Psifi BbiMYCKOB CO CXOXWMM PUCKaMW W MOA

Vemovrui: Bloomberg Bonee npuenekaTenbHyo JOXOLHOCTb.

MwHeWH Takoke YAMBUN PbIHOK pasmeLyeHHbIM 06beMoM. MpoLLnK ayKLMOHbI MO BbIMyckam

25062 n 46021 cymmapHbiM obbemom 15 mnpg py6. Obvem pasmelyeHHbix Gymar

cocTasun okono 91% npu TOM, YTO MUHUManbHas Npemus bbina gaHa nuLlb B KOPOTKOM
®bloyepc Ha cTaBky ®PC (BepOATHOCTb CHIKeHMUs A0 2.00%) Bbinycke. Ham Bugmtes, yto B pasmeltedmn Mockebl 1 O®3 B 3HauuTensHOM o0bbeme
NPUCYTCTBOBANM "HEPbIHOYHbIE" AeHbrv  (BlomkeT, rockopnopauuu), 3TUM U MOXHO
0OBACHUTL TaKoM UTOr ayKLIMOHOB.

B kopnopatueHom cermeHTe npoluno pasmelyeHne YPCU obbemom 2 mnpg pyb. YuuTtbisas
Aropauyio ( 2-rofoBast oepTa) Bbinycka, pa3meLLeHne MOKHO Ha3BaThb YCMeLUHbIM KaK Ans
3MWUTEHTa, TaK W AN MHBECTOPOB. [LOXOAHOCTbL K othepTe coctasuna 9.83%, 4to noytn Ha
60 6.n. Bbiwe Bbinycka YPCU-7 ¢ fropauuen HEMHOTMM MeHbLUe rofa. Ecnv yyecTb, y4To Ha
npoTskeHUM oeBpans U MapTa BbiMyCki TENEKOMOB BbIPOCI B AOXOAHOCTY B CPEAHEM Ha
0.8-1 n.n., ycTaHOBNEHHas CTaBKka KymoHa nomana B TOYKY: CTIpOC Ha KayecTBEHHble
BbINYCKM C [IOXOAHOCTBI0 0kono 10% ceivac Hanbonee BOCTPeOOBaH Ha PbIHKE.

AyKLMOHbI NOKa3anu, 4To COCTOSIHME PbIHKA OLEHWUBAETCA Kak cTabunbHoe. Tem He MeHee,
[anbHEALEero CHKEHNS aKTUBHOCTW He 13bexaTb B CBS3W C NPEeACTOSLUMMU KPYMHBIMA
HarnoroBbIMU NaTexamy.
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WemouHuk: Bloomberg

10 anpens 2008 r. Crp.2/39



WK "Anemap'Y2ExeqHeBHbI GlonneTeHb MHBECTOpa

Py6nesble obnuraumy. Mepabii "aLwenoH".
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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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Py6nesble obnuraumm. flec 1 cenbckoe Xo3sicTBO.

B

17.00
16.50
16.00

15.50 o
Y Apkapa 2
Apkapa 3

15.00 ® ppkama 1 Ol'g 2

Arpuka
1450 ®

[ ]
MocCenblpom @ ArpoxonauHr

14.00

Cu6 Arp Mpynna
1350 ° pIpy

o 1o,

1300 ®Cenlpaqkopm

12,50 o PaIVN2 .Coupymecnao
12.00 Soaarynsii 3
1150
11.00
1050
10.00

950

9.00

850

8.00

750

7.00

6.50 ®Pycarpo

6.00

5.50 Mod. Duration

5.00 - T T

10 anpens 2008 r. Crp. 12/39



WK "Anemap'Y2ExeqHeBHbI GlonneTeHb MHBECTOpa

Py6nesble obnurauun. CTpoutensCcTao.

S

17.00
16.50

16.00
@ M.O.P.E.Mnasa

15.50

° Catn Mpynn
15.00 ® Makpomnp OuHaHc 2

14.50

14.00
° Kocmoc ®uHane
13.50

13.00 @ CYy-1553

12.50 2 o MRCOHDTPE oAavanT 2 ® \-kayctpus
[ ]
12.00 MV].Gﬂb

@ Mupake 2
o
11.50 @AnamaHT 1 FnasMocCrpoit-2

[ J
OﬂeaenonmeHT-}Or ° Whrerpa 1 ot

JICP WHesct 2

10.50 °

10.00 JICP Wnescr 1

Kamckas nonvxa 3@

9.50
Mupake 1

[ ]
9.00 NnK's

[ ]
CrpoitTpaHclas 1
8.50
8.00
7.50

7.00

6.50

6.00
Mod. Duration

5.50

5.00 T T T

10 anpens 2008 r. Crp. 13/39



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
003

003 25057 40,817 740 23/04/2008 20/01/2010 102.50 102.30 0.01 6.10 / - 157

003 25058 40,655 630 30/04/2008 30/04/2008 100.09 100.03 -0.02 -0.04 527 /- 0.05

003 25059 40,821 610  23/04/2008 19/01/2011 99.90 99.82 -0.19 0.16 6.30 / - 2.39

003 25060 40,734 580  30/04/2008 29/04/2009 99.95 99.85 -0.02 6.03 /- 0.96

003 25061 42,513 580  07/05/2008 05/05/2010 99.62 99.43 0.00 0.30 6.18 / - 1.83

003 26198 42,117 600  03/11/2008 02/11/2012 98.34 97.15 -0.35 -0.30 6.58 / - 378

003 26199 39,991 610  16/04/2008 11/07/2012 99.33 99.08 0.00 021 6.47 / - 3.50

003 27026 16,000 600  11/06/2008 11/03/2009 100.16 99.77 0.06 6.18 / - 0.85

003 46001 60,000 1000  11/06/2008 10/09/2008 101.94 101.55 -0.27 0.65 587 /- 0.39

003 46002 62,000 900  13/08/2008 08/08/2012 106.90 106.25 -1.53 6.68 / - 2.95

003 46003 37,298 1000  16/07/2008 14/07/2010 106.79 106.10 6.98 /- 154

003 46012 40,000 121 01/10/2008 05/09/2029 68.87 68.87 0.01 -0.50 -0.95 724 - 13.02

003 46014 58,290 900  10/09/2008 29/08/2018 106.00 105.60 6.80 / - 4.65

003 46017 79,995 800  14/05/2008 03/08/2016 104.30 102.00 -1.02 -0.35 6.68 /- 5.60

003 46018 128,855 900  11/06/2008 24/11/2021 106.25 105.90 -0.24 -0.43 6.91 /- 7.65

003 46020 101,587 690  13/08/2008 06/02/2036 98.05 97.75 -0.10 -0.60 720 /- 11.50

003 46021 79,677 750  20/08/2008 08/08/2018 96.23 96.23 0.00 -0.42 -0.90 6.80 / - 6.73

Mockea

Mocksa 29 5,000 10.00  05/06/2008 05/06/2008 100.70 100.70 -0.10 -0.40 534 /- 0.15 -55
Mocksa 36 4,000 10.00  16/06/2008 16/12/2008 103.00 103.00 -0.03 -0.03 553 /- 0.63 -41
Mocksa 38 5,000 10.00  26/06/2008 26/12/2010 108.25 108.25 2.00 -1.75 6.73 / - 2.24 46
Mocksa 39 5,000 10.00 21/07/2008 21/07/2014 106.02 106.02 -1.07 0.12 6.75 / - 4.66 34
Mocksa 41 3,378 10.00 30/07/2008 30/07/2010 103.90 103.20 0.55 -0.65 -0.93 6.69 / - 1.98 46
Mocksa 43 5,000 10.00 17/05/2008 17/05/2008 100.49 100.49 -0.51 -0.71 519 / - 0.10 -70
Mocksa 44 20,000 10.00 24]06/2008 24]06/2015 104.10 104.10 -0.60 -2.98 710 /- 5.12 64
Mocksa 47 10,000 10.00 28/04/2008 28/04/2009 102.20 102.20 -0.65 -0.90 6.55 / - 0.93 51
MyHuyunanbHblie u cy6gppedepanbHble

AcTpaxaHb 500 9.50 11/09/2008 17/12/2009 102.49 102.49 1.02 1.06 8.06 / - 1.47 186
BalukoprocTtaH 5 1,000 8.02 07/05/2008 04/11/2009 100.05 100.05 0.00 -0.41 8.14 / - 135 196
Benoropoackas 06n. 2 320 13.50 29/04/2008 29/04/2008 100.50 100.50 -0.20 -0.40 371 /- 0.05

Benoropoackas 06n. 3 2,000 8.38 15/05/2008 10/11/2010 99.99 99.99 0.99 0.49 8.65 / - 214

Benoropoackas o6n. 4 1,020 7.88 23/04/2008 19/10/2011 99.50 99.50 2.40 2.40 1.00 829 /- 2.83 187
Bonrorpap 1 450 9.20 17/04/2008 17/07/2008 99.16 99.16 0.09 0.77 13.01 / - 0.23 680
Bonrorpap 2 600 9.65 20/06/2008 2171212009 102.85 102.85 1.85 2.95 7.66 / - 1.47 147
Bonrorpapckas o6n. 253 550 8.10 21/05/2008 19/05/2010 98.00 96.60 - -0.10 -1.23 9.76 / - 1.75 343
Bonrorpapckas o6n. 261 700 11.00 19/06/2008 17/06/2010 100.30 100.30 0.00 -0.49 -0.27 9.85 /- 0.58

Bonrorpapckas o6n. 351 600 10.99 - 11/06/2009 101.00 100.35 0.27 0.27 -0.63 -

BopoHexckas 06n. 2 500 12.00 17/06/2008 18/06/2009 104.00 104.00 0.15 0.10 854 / - 1.02 241
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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 101.99 101.99 -1.01 -1.01 -1.03 9.73 | - 2.24 317
VBaHoBcKas 06 1,000 9.00 13/05/2008 09/11/2010 98.09 97.40 -0.06 -0.24 -0.76 10.08 / - 1.63 408
WkpyTckas obn. 312 900 7.50 23/04/2008 23/10/2008 100.10 99.35 -0.37 0.17 8.18 / - 0.26 261
WpkyTckas obn. 311 1,500 9.00 19/06/2008 17/12/2009 100.20 99.70 -0.30 -0.05 8.64 / - 0.84 261
MpkyTckas obn. 313 3,000 7.75 23/07/2008 24/11/2010 98.30 97.70 -0.60 -0.10 8.88 / - 1.25 221
WpkyTckas obn. 314 1,200 8.25 21/05/2008 26/05/2010 99.40 98.60 0.00 0.20 8.65 / - 0.95

KasaHb 3 2,300 9.32 28/05/2008 29/08/2009 99.80 99.80 0.60 0.83 8.40 / - 121 224
Kanyxckas o6n. 2 1,300 8.60 02/06/2008 29/08/2011 98.45 96.70 0.38 -0.33 9.63 / - 2.27 336
Kapenus 500 8.15 09/06/2008 02/06/2010 100.00 100.00 0.12 0.12 0.12 7.96 /- 1.50 66
Kuposckas o6n. 1 400 8.39 23/06/2008 22/12/2008 100.20 99.65 - 0.12 -0.48 8.49 / - 0.62 265
Kuposckas 06n. 2 600 8.45 26/06/2008 24/09/2009 99.20 98.50 -0.15 0.00 -0.30 9.63 / - 0.86 383
Knuuckuit p-H 2 300 9.75 15/05/2008 13/11/2008 101.00 98.00 -1.70 -1.70 -1.70 10.89 / - 0.53 476
Komn 6 700 12.50 14/04/2008 14/10/2010 106.02 106.02 0.00 0.00 -0.98 8.82 /- 1.96 249
Komn 7 1,000 10.00 23/05/2008 22/11/2013 103.70 98.27 - -0.52 -1.92 8.61 / - 3.78 214
Komn 8 1,000 9.00 04/09/2008 03/12/2015 88.00 88.00 0.00 -1.90 -9.50 953 /- 490

KpacHosipck 5 1,000 7.50 18/04/2008 18/10/2008 99.78 99.78 0.00 -0.05 0.10 8.09 / - 0.47 209
KpacHosipckuii kpai 3 3,000 6.00 01/10/2008 01/10/2008 99.90 99.62 0.21 0.50 6.62 / - 0.45 65
KypraHckasi o6n. 500 9.25 16/06/2008 17/12/2009 99.49 98.80 0.15 -0.36 10.17 / - 1.43 388
JleHuHrpagickasi obn. 2 800 14.01 11/06/2008 08/12/2010 116.50 116.50 3.90 3.90 2.75 722 | - 2.10 94
JleHuHrpagckasi o6n. 3 1,300 12.50 13/06/2008 05/12/2014 119.75 108.10 -3.58 -2.08 945 / - 4.39 294
Jiunevkas o6n. 4 1,500 7.95 22/07/2008 19/07/2011 99.00 98.10 0.20 -0.45 8.64 / - 2.00 245
MarapaH 450 11.00 16/06/2008 15/09/2008 100.90 100.40 -0.15 -0.15 -0.30 9.77 | - 0.39 372
Mapuii On 500 8.25 22/05/2008 23/05/2009 98.00 97.30 -0.33 -0.45 1092 / - 0.97 469
Mockosckas o61. 4 9,600 11.00  22/04/2008 21/04/2009 104.15 103.95 -0.25 0.05 7.07 /- 0.90 102
Mockosckas 0611. 5 12,000 1000 30/09/2008 30/03/2010 104.30 104.30 -0.06 -1.40 775 | - 1.70 147
Mockosckas 0611. 6 12,000 900  22/04/2008 19/04/2011 103.18 103.18 013 -0.77 795 /- 2.42 162
Mockosckas 0611, 7 16,000 800  23/04/2008 16/04/2014 99.10 99.10 0.00 0.10 0.09 8.36 / - 435 190
Huxeropogckasi o61. 2 2,500 999  03/05/2008 02/11/2008 100.76 100.76 0.06 0.06 764 | - 031 212
Huxeropogckas o6n. 3 2,000 845  24/04/2008 20/10/2011 98.61 98.61 027 0.46 8.69 / - 213 252
HoBocu6mpck 3 1,000 1200  13/07/2008 14/07/2009 104.89 104.01 0.36 0.70 8.35 /- 1.09 222
HoBocu6mpck 4 1,500 8.60  24/06/2008 24/06/2010 99.20 99.20 0.00 0.38 -0.80 9.16 / - 1.86 284
HoBocu6upcxast o61. 3 2,500 800  17/06/2008 15/12/2009 100.00 98.95 - -0.53 0.98 8.29 /- 0.84 250
HoruHck 2 500 1025 22/08/2008 21/08/2009 102.55 102.55 155 155 -2.48 8.39 /- 119 223
OpexoBo-3yeso 160 1150  20/06/2008 20/06/2008 99.50 99.50 0.98 0.98 -0.53 14.87 | - 017 854
MeHaeHckast 061, 800 945  13/04/2008 13/10/2009 100.65 100.65 0.00 0.00 0.15 9.26 / - 0.87 291
Camapckasi 061, 2 2,000 6.82  12/06/2008 09/09/2010 98.50 98.50 0.50 0.50 2.00 772 ] - 2.08 144
Camapckasi o61. 3 4,500 760  15/05/2008 11/08/2011 98.74 98.74 - 0.46 074 8.28 / - 2.72 189
Camapckas o6n. 4 5,000 6.98  25/06/2008 20/06/2012 96.50 95.00 0.75 -0.75 -0.50 8.44 | - 3.38 196
Caxa (Skyus) 3 560 12.00  17/06/2008 17/06/2008 110.25 100.65 5.25 5.25 385  -15.21 /- 0.28 -2165
Caxa (SkyTus) 6 2,000 10.00  15/05/2008 13/05/2010 102.20 102.20 0.15 0.29 9.13 /- 127 240
Caxa (Skyus) 7 2,500 795  17/04/2008 11/04/2013 96.50 96.50 0.10 -2.25 9.12 /- 3.10 280
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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 100.00 100.00 0.00 0.00 -2.00 823 /- 0.43 224
Tsepckas 06n. 3 800 7.95 31/05/2008 30/11/2008 99.50 99.50 0.00 0.00 9.04 / - 0.58

Tomckas 06n. 3 900 7.00 09/05/2008 09/11/2009 98.10 97.60 0.05 0.30 8.00 / - 0.95 315
Tomckas 06n. 4 1,001 7.00 26/06/2008 26/12/2011 96.73 96.73 0.38 -0.27 8.19 /- 1.88 248
Tynbckasi 06n. 1,500 8.50 26/06/2008 28/06/2009 100.52 100.52 - 0.46 -0.28 8.29 / - 1.08 216
Yomyptus 1 1,000 8.20 27/06/2008 27/12/2008 99.17 99.17 0.00 0.07 -0.13 9.61 /- 0.63 352
Yomyptus 2 1,500 8.40 17/07/2008 15/07/2012 96.65 96.65 0.30 0.15 -0.35 9.58 / - 3.28 306
Ypa 4 500 10.03 03/06/2008 03/06/2008 100.50 100.50 0.00 0.15 0.50 6.57 I - 0.14 65
Ypa 5 500 8.40 20/06/2008 18/12/2009 99.48 99.05 0.17 0.77 0.77 9.06 / - 1.44 282
Xabaposck 6 1,000 7.50 24/05/2008 24/11/2009 99.60 99.60 0.60 0.60 7.60 / - 1.05 183
XMAO 5 3,000 12.00 27/05/2008 27/05/2008 100.70 100.70 0.00 -0.30 -0.30 6.41 / - 0.12

Yysaiuwms 4 750 12.33 25/09/2008 27/03/2009 104.00 104.00 0.45 0.25 8.08 / - 0.86 200
Yysawms 5 1,000 7.85 05/06/2008 05/06/2011 97.30 97.30 0.30 0.30 9.04 | - 2.54 264
YysaLums 6 1,000 7.99 22/04/2008 17/04/2012 93.40 93.40 0.00 -0.60 -2.60 9.90 / - 3.10 334
AHAO 1,800 10.00 03/08/2008 03/08/2008 100.79 100.79 -0.21 - 749 [ - 0.29 153
fApocnasnb 400 9.00 17/06/2008 17/12/2009 99.00 98.00 0.50 0.50 -1.00 10.38 / - 1.00 257
fApocnasckas 06r. 4 1,000 10.50 25/05/2008 26/05/2009 102.09 102.09 0.09 1.08 8.22 / - 0.97 211
fApocnasckas 06r1. 5 500 7.50 30/06/2008 30/12/2008 99.10 99.10 0.00 0.00 -0.60 8.97 / - 0.65 291
Apocnasckas 06r1. 6 2,000 7.75 22/04/2008 19/04/2011 96.64 96.64 0.30 0.64 8.49 /- 161 292
fApocnasckas 06r. 7 3,500 8.00 01/07/2008 30/03/2010 97.65 97.65 0.40 -0.10 8.99 / - 1.53 287
Tonnueo u asHepeemuka

AnbsiHc HK 3,000 8.92 17/09/2008 16/09/2009 14/09/2011 96.00 96.00 -0.25 0.00 5.28 /12.39 1.22 600
ACIM3K 1,500 12.00 02/07/2008 01/10/2008 31/03/2010 97.75 97.75 0.00 1.25 2.75 4.25 /1812 0.40 1152
BaLukupaHepro 3 1,500 830  22/06/2008 19/03/2009 09/03/2011 99.20 99.20 0.05 0.13 3.08 / 9.52 0.83 325
laanpom A4 5,000 822  13/08/2008 10/02/2010 102.20 102.20 0.19 0.80 7.04 | - 161 85
raanpom A6 5,000 6.95  07/08/2008 06/08/2009 100.00 100.00 -0.30 045 7.06 / - 1.19 96
Taanpom A7 5,000 6.79  01/05/2008 29/10/2009 99.70 99.70 0.00 -0.03 0.70 712 /- 1.36 97
laanpom A8 5,000 700  01/05/2008 27/10/2011 99.20 99.20 0.15 1.60 739 /- 2.89 100
laanpom A9 5,000 723 20/08/2008 12/02/2014 100.00 99.00 0.50 150 1.00 747 | - 4.49 105
TuapoOrk 5,000 810  02/07/2008 29/06/2011 99.10 99.10 0.20 -0.90 8.60 / - 261

rT-To4 3 1,500 1045  18/04/2008 18/04/2008 100.01 100.01 0.01 0.01 9.99 /9.9 0.02 388
rT-ToU 4 2,000 1071 03/09/2008 - 02/09/2009 99.00 99.00 - 0.10 -0.55 11.82 / - 118 549
EQCK 1,000 8.74  09/10/2008 08/04/2010 05/04/2012 97.52 97.52 0.00 0.00 -0.98 5.37 / 10.40 1.70 401
Ky6aHbaHepro 3,000 785  23/07/2008 21/07/2010 99.97 99.97 0.00 0.00 0.00 8.01 / 8.01 134 176
Kyi6biluesasot 2 2,000 880  05/09/2008 04/03/2011 98.20 97.50 -1.75 -1.15 9.90 / - 2.37 349
TNewarepro 2 3,000 854  01/08/2008 27/01/2012 96.90 96.90 -0.10 -2.00 975 / - 297 323
TNewarepro 3 3,000 8.02  23/04/2008 18/04/2012 93.85 93.85 0.00 2.85 -0.15 1015 / - 3.06 359
nyKoun 2 6,000 725  20/05/2008 17/11/2009 101.00 100.02 0.35 111 7.02 [ 7.02 141 83
nykoun 3 8,000 710  12/06/2008 08/12/2011 98.66 98.66 -0.24 0.67 7.66 / - 2.98 124
nyKoun 4 6,000 740 12/06/2008 - 05/12/2013 98.93 98.93 -0.07 0.90 7.78 | - 4.28 135
MocaHepro 1 5,000 754 16/09/2008 15/09/2009 13/09/2011 99.30 99.30 027 0.68 747 1822 127 203
MocaHepro 2 5,000 765  28/08/2008 23/02/2012 18/02/2016 97.95 97.95 071 0.95 4.46 | 8.45 313 193
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Security Name (ILSS;EMSI\I/T&) Co(l:gon Next coupon Put Maturity Ask Bid ldr:::tng 5d chng net lmnceTng YTM [ YTP Mod. Dur. Sg:(\ei d
Tonnueo u sHepeemuka

MO3CK 6,000 805  09/09/2008 06/09/2011 98.88 98.88 -0.34 1.23 8.61 /- 2.79 219
orK 2 5,000 7.70  03/07/2008 - 07/07/2010 97.00 95.75 -0.93 -0.93 -2.13 975 /- 1.88 340
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 98.70 98.70 - 0.32 -0.30 3.74 1 8.63 1.31 241
orK 6 5,000 755  24/04/2008 22/04/2010 19/04/2012 97.50 97.50 0.00 -0.40 -0.90 473 19.12 1.70 278
MepMaHepro 1,000 8.15  27/05/2008 25/05/2010 22/05/2012 98.49 98.49 0.00 0.00 0.00 4.87 19.14 177 219
PyccHedTb 7,000 925  13/06/2008 12/12/2008 10/12/2010 92.50 92.50 1.20 1.95 5.60 / 22.89 0.53 1585
CanasatHedTeOprCuTHes 3,000 10.00  13/05/2008 - 10/11/2009 101.50 101.10 -0.10 -0.10 -0.10 9.30 / 9.30 133 302
CaxaTpanHedrela3 1,500 11.90  04/06/2008 04/06/2008 02/12/2009 100.10 99.95 - 0.03 -0.07 1.08 /11.82 0.14 564
Cubyp 1,500 7.70  08/05/2008 05/11/2009 01/11/2012 98.40 98.40 0.00 -0.35 -1.89 3.18 / 9.00 1.34 274
K1 4,000 7.75  16/09/2008 16/03/2010 11/03/2014 98.05 91.30 3.44 -2.83 -2.64 376 /1117 1.67 475
TrK 4 5,000 760  05/06/2008 04/06/2009 31/05/2012 98.90 98.90 0.00 0.41 -0.10 2.48 / 8.80 1.01 262
K6 2,000 10.00  27/05/2008 2410212009 21/02/2012 100.47 100.47 0.00 0.00 0.17 223 /9.76 0.77 361
K8 3,500 800  15/05/2008 03/06/2008 10/05/2012 99.90 99.90 0.25 0.10 0.40 2.25 /8.84 0.13 280
K 10 3,000 760  19/06/2008 - 17/06/2010 97.75 97.75 0.00 0.35 -0.26 8.94 /8.94 1.84 259
TioMeHb3Hepro 2 2,700 770 02/10/2008 01/04/2010 29/03/2012 94.91 94.91 0.00 -0.09 -2.10 556 / 10.90 1.68 449
Yensibarepro 600 840  15/05/2008 15/05/2008 13/05/2010 99.96 99.96 0.00 0.00 -0.04 041 / 8.86 0.09 282
OHeprocTpot 1,500 950  23/05/2008 21/11/2008 20/05/2011 98.45 98.10 0.28 0.28 -0.63 254 [12.84 053 657
OHeproLeHTp 3,000 930  10/07/2008 09/01/2009 11/07/2010 98.00 96.00 0.00 -1.99 -1.99 6.88 / 14.04 0.65 768
SkyTckaHepro 2 1,200 859  11/09/2008 12/03/2009 09/03/2012 99.00 97.00 0.99 0.99 0.50 266 /1121 0.82 498
OCKE3C 2 7,000 825  24/06/2008 22/06/2010 101.40 101.40 0.00 -0.20 0.45 768 / - 1.87 142
OCKE3C 3 7,000 710  13/06/2008 12/12/2008 99.95 99.95 -0.05 0.25 7.28 /- 061 129
OCKE3C 4 6,000 730 09/10/2008 06/10/2011 98.80 98.80 0.00 0.00 -0.20 785 /- 2,91 145
®CKE3CH 5,000 7.20 03/06/2008 01/12/2009 99.55 99.55 -0.10 0.40 763 /- 1.43 145
Memannypeus

Amypmetann 1 1,500 9.80 28/08/2008 26/02/2009 99.40 99.40 -0.27 -0.70 10.78 / - 0.78 460
Amypmetann 2 2,000 9.15 29/08/2008 26/02/2010 96.99 96.99 0.00 0.49 -1.31 11.25 /- 158 487
BenoH 1 1,500 9.10 04/06/2008 - 03/06/2009 98.60 98.60 -0.85 0.12 10.67 / - 0.98 445
BenoH 2 2,000 9.25 28/08/2008 27108/2009 23/02/2012 100.00 100.00 0.00 0.00 -0.50 3.47 1945 1.20 321
3onoto Cenuraapa 1 500 13.00 25/06/2008 25/06/2008 21/12/2011 100.10 100.10 0.00 2.09 0.71 / 12.64 0.19 643
3onoto Cenuraapa 2 300 01/07/2008 30/06/2009 28/06/2011 100.05 99.00 0.53 0.53 -0.53 0.15 / 0.39 3.22 -558
Koke 1 3,000 8.95 17/07/2008 - 16/07/2009 99.00 99.00 0.30 0.30 10.03 / - 1.09 382
Koke 2 5,000 8.70 18/09/2008 18/03/2010 15/03/2012 96.90 96.90 0.00 0.00 -0.51 5.47 110.78 1.64 438
MarneauT 1 1,500 8.25 19/06/2008 18/12/2008 98.10 98.10 - -0.20 -0.20 11.46 / 11.46 0.60 524
MarneauT 2 5,000 8.20 26/09/2008 23/03/2012 96.00 93.80 -0.60 0.90 -2.10 10.02 / - 313 343
MAWP VHesct 3 2,000 1115 01/10/2008 01/04/2009 98.00 98.00 0.00 -1.00 -1.14 13.85 / - 0.69 792
Makem 'pynn 3,000 10.00 11/09/2008 12/03/2009 99.00 99.00 0.00 -0.50 11.46 / 11.46 0.81 521
Metsasop M. Ceposa 2,000 8.75 29/08/2008 - 2710212009 98.00 98.00 0.00 1.20 0.30 1147 / - 0.78 526
Meuen 2 5,000 8.40 18/06/2008 16/06/2010 12/06/2013 99.19 99.19 - 0.23 -0.56 3.96 /9.00 1.83 265
HuxHe-TleHckoe 1 550 19/06/2008 18/06/2009 99.03 99.03 0.00 -0.27 -0.59 0.82 /1 0.82 1.18 518
HuxHe-TleHckoe 2 400 11.75 08/07/2008 - 08/07/2008 99.80 99.50 -0.06 -0.15 0.55 13.48 / 13.48 0.22 720
HOK 400 12.30 25/09/2008 25/09/2008 22/09/2011 100.20 99.35 0.37 -0.57 1.76 1 13.20 041 694
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Security Name (ILSS;EMSI\I/T&) Co(l:gon Next coupon Put Maturity Ask Bid ldr:::tng 5d chng net lmnceTng YTM [ YTP Mod. Dur. Sg:(\ei d
Memannypeus

HCMM3 1,000 1.00  19/05/2008 19/05/2008 99.10 91.00 379 3.79 4.94 62.13 / 62.13 0.10 4884
OMK 3,000 920  12/06/2008 12/06/2008 100.20 100.00 -0.08 -0.29 8.64 /- 0.16 264
PMK ®uHaHc 3,000 875  07/10/2008 06/04/2010 92.50 92.50 -2.45 -2.50 -2.00 1359 / - 1.64 706
PycAn 3 6,000 720 21/09/2008 - 21/09/2008 99.60 99.60 0.05 0.20 8.27 / - 0.42 228
Cao6oaHbIit Cokon 3 1,200 1157 27/05/2008 25/11/2008 24/05/2011 100.00 99.21 -0.20 -0.20 -0.20 255 | 12.56 0.54 631
TMK 2 5,000 960  19/08/2008 16/02/2010 15/02/2011 100.92 100.92 0.22 0.12 6.16 /9.24 158 293
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 100.15 100.15 0.00 -0.15 0.08 0.76 / 8.74 0.17 270
lTpoMbiwneHHOoCMb

AsToBa33 5,000 770 24/06/2008 - 22/06/2010 100.00 100.00 0.10 0.12 7.84 /784 1.88 153
AsToBas4 5,000 780  27/05/2008 26/05/2009 20/05/2014 99.75 99.75 0.05 0.05 0.25 154 /818 0.99 204
AsTonpu6op 500 1320 30/04/2008 29/04/2009 99.00 98.20 0.60 0.08 15.20 / 15.20 0.84 869
ApHect 600 9.60  23/04/2008 29/04/2009 99.92 99.92 0.00 0.00 0.42 0.40 / 0.40 1.00 581
BaronMaLu 1 300 1350  19/06/2008 19/06/2008 99.84 99.84 -0.41 -0.15 1458 | 14.58 0.17 823
BaronMaLu 2 1,000 11.00  18/06/2008 15/12/2010 99.75 99.75 0.00 0.55 0.15 088 /- 253 -529
BKM 1,000 9.75  04/06/2008 - 04/06/2008 99.95 99.95 0.38 0.70 1017 / 10.17 0.14 407
BMY 1,500 11.00  24/06/2008 23/12/2008 22/12/2009 99.26 99.26 - -0.23 -0.20 5.18 / 12.43 0.60 617
BonrabypMatu 600 14.00  08/10/2008 08/10/2008 99.98 99.98 0.00 0.16 0.10 1454 | 14.54 0.43 818
BocTokuemeHT 800 11.00  22/05/2008 - 19/11/2009 100.05 100.05 0.11 -0.11 -0.11 11.25 / 11.25 131 488
rA3 5,000 930  12/08/2008 10/02/2009 08/02/2011 100.05 100.05 0.00 0.13 2.83 1942 0.75 328
TvapoMawCepauc 1,000 990  27/05/2008 27/05/2008 24/11/2009 99.90 99.80 - 0.15 0.42 0.88 / 11.20 0.12 505
I'C Cyxoro 5,000 785  25/09/2008 24/09/2009 26/03/2017 98.80 96.50 0.15 -0.85 -0.85 165 /9.84 1.29 358
LoporoByx 900 860  11/06/2008 11/06/2008 100.00 100.00 0.00 -1.00 -1.45 8.66 / 8.66 0.16 262
EMK 1,000 9.35 02/10/2008 02/10/2008 100.10 100.10 0.00 0.00 9.33 /933 0.44 326
xMaww 2 1,000 13.35 17/06/2008 17/06/2008 100.41 100.41 -0.07 -0.09 1114 / 11.14 0.17 498
WkpyT 3 3,250 8.74 18/09/2008 16/09/2010 99.20 99.20 -0.12 0.55 932 /- 2.04 298
Nckntumuement 2 500 12.50 07/05/2008 - 05/11/2008 101.00 101.00 - 0.50 0.00 11.09 / 11.09 0.50 492
Kamas 2 1,500 8.45 19/09/2008 19/09/2008 17/09/2010 100.05 99.75 -0.10 -0.10 0.25 161 /885 0.41 280
Kuposckuit 3-1 1,500 9.20 24109/2008 24]09/2008 24]03/2010 99.75 99.35 0.05 -0.15 0.10 244 11047 0.42 435
KM3 dunaHe 2,000 9.50 12/06/2008 12/06/2008 10/06/2010 99.78 99.78 0.00 0.20 0.28 0.87 /10.94 0.16 481
KMo 1,000 9.30 16/09/2008 16/09/2008 16/03/2010 99.32 99.32 0.00 -0.48 -0.48 251 /1121 0.39 505
KpuorenMauw 1 500 9.75 08/07/2008 - 08/07/2008 99.50 99.50 0.00 -0.50 12.40 / 12.40 0.22 618
KpuorenMauw 2 1,000 11.20 17/06/2008 17/06/2008 15/12/2009 99.85 99.85 -0.30 0.05 135 /1218 0.17 598
JIOMO 3 1,000 12.50 10/09/2008 09/10/2008 05/09/2009 99.25 99.25 0.25 0.25 441 1 12.47 0.44 70
Mapwuitckuin HN3 1 800 11.10 17/06/2008 - 16/12/2008 99.50 99.50 0.50 150 1217 [ 12.17 0.59 592
Mapwuitckuit HMN3 2 1,500 12.00 19/06/2008 19/06/2008 16/12/2010 100.10 100.10 0.34 0.55 0.83 /11.57 0.17 541
Metap ®uHaHc 500 12.95 12/06/2008 12/06/2008 10/06/2010 100.00 98.50 - 0.28 0.58 140 /1791 0.15 1134
Mul 1 1,000 7.85 04/06/2008 - 03/06/2009 97.50 97.50 0.00 0.00 -2.50 10.45 / 10.45 0.99 421
Mul 2 3,000 12.00 09/09/2008 08/09/2009 06/09/2011 101.00 100.05 0.22 0.53 0.53 512 /1191 1.19 554
Motosun. 3aBoab 1,500 9.40 24107/2008 22/01/2009 99.99 99.99 0.49 031 9.60 / 9.60 0.70 346
MotopoCrpontens 1 800 10.00 18/09/2008 19/03/2009 94.50 94.50 -0.50 -4.30 17.22 1 17.22 0.78 1059
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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
MpombiwneHHocmsb

MotopoCTpourtens 2 1,000 10.00  17/07/2008 15/01/2009 15/07/2010 97.00 97.00 0.00 -0.50 -1.00 4.98 1 14.71 0.65 830
HE Petan 1,000 990  11/06/2008 10/12/2008 09/12/2009 97.20 97.20 -0.20 -0.50 5.95 / 14.90 0.56 849
HukocXvm 2 1,500 1125  15/05/2008 - 20/08/2009 97.99 97.99 1.24 0.89 1351 / 1351 111 706
Huron 2 2,200 11.75  17/06/2008 17/06/2008 15/12/2009 98.75 98.75 0.09 -0.15 12.97 / 16.40 0.16 994
HKHX 4 1,500 999  29/09/2008 30/03/2009 26/03/2012 101.15 100.86 0.01 0.01 0.45 2.27 19.08 0.87 293
Hadpue 2 1,000 1020 18/06/2008 18/06/2008 16/12/2009 99.71 99.71 0.01 -0.04 1.33 / 11.95 0.17 576
O3HA 500 1050  10/06/2008 09/12/2008 08/12/2009 98.50 98.50 0.00 -0.75 533 /13.28 0.57 698
OM3 4 900 28/08/2008 - 26/02/2009 89.40 89.40 0.00 0.00 1354 | 13.54 0.78 717
OM35 1,500 880  02/09/2008 01/09/2009 30/08/2011 99.95 99.95 - 0.25 -0.75 3.81 /9.02 1.22 280
MexaTskMpomMApmaTypa 500 1250  14/05/2008 12/11/2008 11/11/2009 99.88 99.88 0.00 0.14 0.18 4.90 /13.07 0.50 679
MeHonnake 1,500 1125 19/06/2008 19/06/2008 17/12/2009 99.60 99.60 0.00 0.10 0.11 154 | 13.64 0.17 736
nv3 1,200 960  22/04/2008 21/07/2009 99.60 99.35 -0.08 0.67 259 / 2.59 1.20 -345
MpomTpakTop 1 1,500 920  03/07/2008 - 03/07/2008 100.00 99.75 0.01 -0.18 9.87 /9.87 0.21 379
MpomTpakTop 2 3,000 10.75  22/04/2008 20/10/2009 18/10/2011 100.15 100.15 - 0.05 -0.75 4.90 /10.92 1.25 459
MpoToH GuHaHe 1,000 850  17/06/2008 16/12/2008 12/06/2012 100.24 100.24 0.00 0.00 0.02 137 /827 061 220
POCCKAT 1,200 1030 23/07/2008 21/01/2009 21/07/2010 97.50 97.50 0.00 0.05 -0.20 4.89 /14.19 0.67 781
PoctBepron 800 27/05/2008 26/05/2009 100.00 100.00 0.03 0.03 0.00 / 0.00 113 -599
Pbi6uHCKKaBens 1,000 03/06/2008 28/02/2012 96.00 96.00 -3.50 -3.50 -3.90 1.06 / 1.06 385 -533
CanasatCrexro 2 1,200 1050 30/04/2008 - 28/10/2009 99.23 99.23 - 0.00 0.03 11.35 / 11.35 1.26 499
CarypH HMO 2 2,000 1250 20/09/2008 21/03/2009 20/09/2011 100.20 100.20 0.00 0.11 0.20 355 / 12.62 0.81 628
CarypH HMO 3 3,500 8.75  07/06/2008 06/12/2008 06/06/2014 98.50 98.50 0.00 0.30 0.43 122 / 1145 0.57 519
Cesepcranb AsTo 1 1,500 800  24/07/2008 - 21/01/2010 100.00 100.00 - 0.25 250 8.15 / 8.15 155 189
Cesepcranb AsTo 2 3,000 770 23/07/2008 21/07/2010 17/07/2013 96.60 96.60 0.00 0.60 0.25 4.31 1 9.60 191 322
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 100.40 99.05 0.03 0.03 0.73 1183 / - 291 519
CubmnpcKkmil LieMeRT 800 9.70 12/06/2008 - 12/06/2008 100.50 100.50 0.00 0.50 1.50 6.75 1 6.75 0.16 78
Cubyp 1,500 7.70 08/05/2008 05/11/2009 01/11/2012 98.40 98.40 0.00 -0.35 -1.89 3.18 /9.00 1.34 274
CHX3 1,000 12.00 30/09/2008 29/09/2009 97.75 97.75 0.55 0.45 1421 /1421 1.22 769
COK-AsToKOMN. 1,100 12.00 240412008 - 24]04/2008 100.01 100.01 -0.04 0.01 1175 /1 11.75 0.03 558
TAVO 4,000 8.42 11/09/2008 11/09/2008 09/09/2010 99.30 99.00 -0.13 -0.10 -0.10 1.87 /10.77 0.38 464
B3 1,000 9.25 20/06/2008 20/06/2008 18/06/2010 99.90 99.20 -0.15 -0.35 1.04 /11.82 0.18 564
TeHsop 500 12.20 20/05/2008 20/05/2008 17/11/2009 100.00 98.56 -0.62 1.26 1.30 / 19.56 0.10 1285
TepHa 1 500 17/06/2008 16/12/2008 98.90 98.90 -0.10 -0.10 1.63 / 1.63 0.67 -429
TepHa 2 1,500 12.00 09/05/2008 - 04/11/2011 98.90 98.90 -0.20 -0.60 2341234 3.12 -400
TexHoHukonb 1 1,500 10.00 14/05/2008 14]05/2008 11/11/2009 99.95 99.95 - 0.20 0.25 0.62 /10.61 0.08 449
TexHoHukonb 2 3,000 9.70 11/09/2008 10/09/2009 07/03/2012 96.35 95.90 0.22 -0.03 -0.01 4.89 /13.16 1.20 673
TpaHcMau 2 4,000 8.60 14/08/2008 12/02/2009 10/02/2011 99.70 98.75 0.38 0.68 -0.07 2941978 0.75 362
YMNO 2 4,000 9.50 19/06/2008 19/06/2008 17/12/2009 100.10 99.75 0.12 031 1.13 /10.00 0.18 391
YHUKYM 1,000 13.50 17/06/2008 16/12/2008 15/12/2009 99.00 99.00 0.09 0.00 6.39 / 15.57 0.57 911
Ypansaroxsasop 1 2,000 9.40 30/09/2008 - 30/09/2008 99.82 99.82 0.00 -0.09 -0.30 10.03 / 10.03 0.43 392
Ypansaronsasop 2 3,000 10.50 01/10/2008 01/04/2009 05/10/2010 100.08 100.01 -0.15 0.05 4.27 110.72 0.86 339
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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
MpombiwneHHocmsb

YpanXuMMnact 500 1350  25/04/2008 25/07/2008 21/01/2011 99.98 99.98 0.00 0.00 0.00 1.45 [ 14.25

Ypandnektpomeas 3,000 825  02/09/2008 02/03/2010 28/02/2012 98.00 97.00 0.00 0.00 0.99 4.99 /9.96 1.62 360
OMATIbSIHC 2,000 10.00  11/07/2008 - 08/07/2011 99.60 99.60 -2.40 0.60 10.39 / 10.39 252 388
OHepromal 700 1150  27/05/2008 27/05/2008 22/11/2011 100.00 100.00 0.10 -0.45 041 /1157 0.12 542
OHeprocbep. pecypes 128 17.00  22/07/2008 18/01/2011 100.00 9555 -2.23 -2.23 -1.23 15.93 / - 1.15 1013
TenekoMMyHukayuu, medua, mpaHcnopm

Aud 1,500 14.00  18/06/2008 - 17/06/2009 100.81 100.81 -0.04 -0.04 0.14 13.63 / 13.63 0.96 720
AK Cubups 2,300 1070 22/07/2008 20/01/2009 17/07/2012 97.95 97.95 0.00 0.05 -0.30 257 /13.95 0.66 759
Axpren 200 12.00  18/07/2008 18/07/2008 17/07/2009 99.70 99.70 0.00 0.00 0.00 2.86 /1341 0.26 713
BonraTenexom 2 3,000 820  03/06/2008 02/12/2008 30/11/2010 100.03 100.03 0.28 0.16 2.05 / 8.29 0.58 223
BonraTenexom 3 2,300 850  03/06/2008 - 30/11/2010 99.25 99.25 0.05 -0.77 9.01 /- 1.40 289
BonraTenexom 4 3,000 799  10/06/2008 08/09/2009 03/09/2013 99.08 99.08 0.18 0.08 2.39 1897 1.23 275
Danscesiab 2 2,000 885  04/06/2008 02/06/2010 30/05/2012 101.80 101.80 0.50 -0.01 4.34 | 8.07 1.80 174
Danscesiab 3 1,500 8.60  04/06/2008 - 03/06/2009 99.83 99.83 -0.12 -0.97 893 /- 063 288
OBTT 1,000 10.75  05/08/2008 03/02/2009 03/08/2010 97.85 97.50 0.24 0.34 -0.08 508 / 14.27 0.70 788
UcTnaitn 2 3,000 11.00  22/05/2008 22/05/2008 100.10 99.15 - -0.28 -0.38 14.60 / 14.60 0.10 825
K[ Aeua duHaHc 1,000 13.00  23/04/2008 21/04/2010 100.05 99.85 -0.10 -0.04 -0.05 6.98 / 6.98 1.65 819
MITC 4 1,500 710  23/04/2008 22/04/2009 101.00 99.77 -0.48 -0.48 0.89 6.82 / 6.82 0.93 73
MFTC5 1,500 710  27/05/2008 25/05/2010 100.05 100.00 0.03 0.12 0.22 0.42 /042 1.08 -528
MeracpoH 3 3,000 925  15/04/2008 15/04/2008 100.15 100.15 0.00 0.00 -0.08 -163 / - 0.01 -749
MMK TpaHcduHaHe 650 1150  10/07/2008 10/07/2008 100.05 99.89 0.07 0.67 11.79 / 11.79 0.22 561
PX[O 3 4,000 8.33  04/06/2008 02/12/2009 102.00 102.00 -0.65 0.85 7.14 /- 143 98
PXO 5 10,000 6.67  24/07/2008 22/01/2009 100.10 100.10 -0.09 0.45 6.63 / - 0.72 64
PXI 6 10,000 7.35 14/05/2008 10/11/2010 100.15 100.15 0.01 1.05 7411 - 217 113
PXO 7 5,000 7.55 14/05/2008 07/11/2012 100.00 100.00 0.05 0.11 769 / - 357 126
Cesepo-3anapHbiit Tenexkom 3 3,000 8.60 29/05/2008 24]02/2011 100.80 100.80 179 1.55 1.47 8.54 /854 1.95 213
Cesepo-3anapHbiit Tenexkom 4 2,000 8.10 12/06/2008 08/12/2011 99.08 98.01 0.49 -1.26 8.84 /- 0.58 251
CubupbTenekom 5 3,000 9.20 25/04/2008 - 25/04/2008 100.15 100.15 0.00 0.00 0.05 545 [ - 0.04 -44
CubupbTenekom 6 2,000 7.85 18/09/2008 18/09/2008 16/09/2010 99.81 99.81 021 -0.14 153 / 8.45 0.41 242
CubupbTenekom 7 2,000 8.65 21/05/2008 - 20/05/2009 103.50 103.50 2.68 2.68 325 542 [ - 1.00 -60
Cmaptc 3 1,000 14.10 30/09/2008 30/09/2008 29/09/2009 100.07 100.07 0.07 0.32 4.65 / 14.40 0.41 806
TpaHcaapo 2,500 10.66 07/08/2008 05/02/2009 98.45 97.95 0.35 0.30 0.05 13.40 / 13.40 071 706
YPCWN5 2,000 9.19 17/04/2008 - 17/04/2008 100.05 100.05 0.02 -0.20 6.48 | - 0.02 57
YPCN 6 2,000 8.20 22/05/2008 20/11/2008 17/11/2011 100.00 99.70 0.05 -0.10 147 1 8.61 0.55 255
YPCN7 3,000 8.40 16/09/2008 17/03/2009 13/03/2012 99.45 99.45 -0.05 -0.13 2221922 0.84 307
Yerb-Nyra 600 9.90 15/05/2008 11/02/2010 100.30 100.30 0.90 -0.39 10.07 / - 153 376
LlenTp. Tenerpac 3 700 9.75 02/07/2008 01/04/2009 100.15 100.15 0.00 -0.07 0.15 9.94 /- 0.86 378
LlentpTenekom 4 7,000 13.80 20/08/2008 - 21/08/2009 106.65 106.65 0.50 0.56 8.69 / 8.69 117 249
LlentpTenekom 5 3,000 8.09 02/09/2008 02/09/2008 30/08/2011 100.14 100.14 0.24 0.29 092 /784 0.37 183
OMPIOHIMOH 1,500 12.50 13/05/2008 10/11/2009 94.00 94.00 0.95 1.00 16.33 / 16.33 0.95 1105
tOxTenekom 3 3,500 9.00 09/10/2008 10/10/2009 99.24 99.24 0.84 0.47 9.09 /9.09 132 285
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TenekoMMyHukayuu, Mmedua, mpaHcnopm

IOxTerekom 4 5,000 10.00  11/06/2008 - 09/12/2009 101.10 101.10 - 0.60 0.71 9.60 / - 0.16 301
lOxTerekoM 5 2,000 755  04/06/2008 02/06/2010 30/05/2012 96.10 95.75 -0.17 0.26 -0.84 529 /9.93 1.79 354
10T3iip 2 1,000 995  10/06/2008 - 10/03/2009 98.30 98.30 0.00 0.15 -1.70 12.48 | 12.48 0.78 616
10T3iip 3 2,000 1040 17/06/2008 16/12/2008 14/12/2010 98.70 98.70 0.15 0.60 3.28 /1277 0.59 649
BaHku u ¢puHaHCHI

A6coriot 2 1,000 800  30/06/2008 30/06/2008 100.60 100.60 0.00 -0.05 -0.05 5.36 /5.36 021 -56
AgTobaH WHesct 250 13.00  24/06/2008 - 23/09/2008 99.50 99.50 - -0.35 -0.38 14.90 / 14.90 0.39 852
AToBa3baHk 800 1295  04/07/2008 03/10/2008 02/04/2010 100.00 100.00 0.12 0.12 0.25 3.27 /1359 0.42 730
AVXK KO 1,000 900  26/08/2008 23/08/2011 96.20 96.00 0.10 0.10 0.69 10.67 / - 2.16 451
AVKK 2 1,500 11.00  01/08/2008 01/02/2010 106.00 105.00 - -0.50 -1.50 783 /- 155 161
AVXKK 3 2,250 940  15/04/2008 15/10/2010 102.25 102.25 0.00 0.00 -0.35 8.67 /- 1.14

AVKK 4 900 870  01/05/2008 01/02/2012 102.25 101.25 -1.75 -1.75 -1.25 841 /- 3.00 195
AVXKK 5 2,200 735  15/04/2008 15/10/2012 96.00 96.00 0.00 0.00 -0.55 8.69 /- 3.16 232
AVKK 6 2,500 740 15/04/2008 15/07/2014 94.59 94.59 0.00 -0.01 -0.91 8.80 /- 3.94 247
AVKK 7 4,000 768 15/04/2008 15/07/2016 94.50 94.50 0.00 0.13 0.54 8.90 /- 4.69 249
AVXKK 8 5,000 763 15/06/2008 15/06/2018 94.35 94.35 0.08 0.09 8.73 /- 413 246
AVKK 9 5,000 749 15/05/2008 15/02/2017 93.01 93.01 -0.24 -0.53 8.91 /- 4.60 260
AK Bapc 2 1,500 800  24/07/2008 - 22/01/2009 99.25 99.25 0.02 0.05 9.18 /9.18 0.70 306
AxuBark 600 1160 24/04/2008 23/10/2008 23/04/2009 99.92 99.92 - 0.00 -0.08 7.08 / 1361 0.45 756
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 2.34 /9.69 0.44 361
Bak Poccus 1,500 900  19/07/2008 19/07/2008 21/07/2010 99.70 99.70 0.00 0.15 0.20 1.23 / 10.28 0.25 416
Bank Carkr-MeTep6ypr 1,000 900  19/06/2008 19/06/2008 22/06/2009 100.10 100.10 - 0.10 0.10 137 /871 0.18 271
BMo 500 1150  15/05/2008 12/02/2009 98.00 95.11 -0.45 -0.45 -0.45 16.90 / 16.90 0.70 1032
BEPP 575 10.00 08/07/2008 11/10/2009 104.56 104.36 -0.08 -0.08 -0.08 7.03 1 7.03 1.32

Bospoxaerue 3,000 8.95 03/09/2008 - 03/03/2010 99.30 96.10 -1.30 -1.45 1.32 10.57 / - 1.62 423
BocTouHbIi kcnpece 1,500 13.95 17/09/2008 18/03/2009 17/03/2010 99.25 98.85 0.00 0.05 -1.05 7.68 1 15.61 0.78 911
BTb 24 6,000 8.20 08/10/2008 08/10/2008 05/10/2011 100.01 100.01 0.00 0.06 -0.04 119 /835 0.46 232
BTE 4 5,000 8.80 18/09/2008 19/03/2009 100.20 100.20 - 0.05 0.23 8.75 / 8.75 0.85 261
BTB 5 15,000 5.90 24/04/2008 - 17/10/2013 100.00 100.00 0.00 0.05 0.20 6.03 / 6.03 4.43 4
BTE 6 15,000 5.75 16/04/2008 16/07/2008 06/07/2016 99.45 99.45 0.00 0.12 0.31 0.26 /8.10 0.24 209
"a3baHk 750 10.50 20/05/2008 26/05/2008 25/11/2008 100.00 100.00 0.00 0.27 0.27 10.73 / 10.54 0.54 477
l"asnpombaHk 1 5,000 7.10 31/07/2008 27/01/2011 94.25 94.25 - -1.77 -2.63 9.70 / - 2.32 331
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 4.39 22
I'no6akc 2,000 11.00 12/09/2008 15/03/2010 97.06 97.06 0.00 -0.94 291 11.55 / 11.55 1.60 512
[Jenbta 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 72
[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 2.34 19.69 0.44 361
EspoKommepu 1 1,000 12.00 20/06/2008 19/12/2008 18/12/2009 95.65 95.65 - -1.85 -1.70 8.05 /19.78 0.55 1300
EspoKommepu 2 3,000 9.49 12/06/2008 12/06/2008 10/06/2010 96.45 96.45 -2.62 -2.25 0.75 248 | 34.22 0.13 2590
EspoKommepu 3 3,000 9.49 12/06/2008 12/06/2008 10/06/2010 96.45 96.45 -2.62 -2.25 0.75 248 | 34.22 0.13 2590
XunCouylnoteka 1 600 7.00 24/04/2008 22/10/2009 99.97 99.97 0.02 0.02 714 1714 134 96
XunCoulnoteka 2 1,500 11.00 17/04/2008 15/04/2010 99.00 99.00 0.00 -0.80 -0.60 0.61 / 0.61 1.90 6459
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Kunduraxc 500 1050  20/06/2008 19/12/2008 100.00 100.00 0.00 0.00 0.00 1091 / 10.91 0.61 473
3eHuT 2 2,000 839  17/08/2008 - 16/02/2009 99.30 99.30 0.00 -0.22 9.45 / - 0.76 334
3eHuT 3 3,000 950  14/05/2008 14/05/2008 09/11/2011 100.10 100.10 - -0.03 -0.03 022 /841 0.09 239
3enuT 4 3,000 8.13  04/10/2008 04/10/2008 06/04/2010 100.30 100.30 0.00 0.20 0.28 2.31 /946 0.44 340
WrsecTToprbatk 2 350 1025 15/04/2008 14/10/2008 100.10 100.10 0.00 0.00 0.00 10.29 / 10.29 0.44 417
Keap 2 1,000 1230 17/06/2008 - 15/09/2009 99.50 99.50 0.00 0.42 -0.50 13.30 / 13.30 117 685
Kut ®uHarc 2 2,000 10.00  17/09/2008 17/09/2008 23/03/2010 100.17 100.17 0.00 0.37 0.77 2211979 0.40 375
KMB 2 3,400 7.75  04/06/2008 03/12/2008 30/11/2011 99.00 99.00 0.00 -0.25 -0.25 1.71 / 9.56 0.58 345
Kpeawt Espona 3 3,500 7.94  06/08/2008 06/08/2008 03/02/2010 99.00 99.00 0.00 0.00 0.80 2.00 / 11.40 0.29 525
TNokoBark 2 500 10.65 - 22/04/2008 100.09 100.09 0.00 0.09 0.29 - - -

Macrep6atk 2 1,000 1150 23/05/2008 23/05/2008 99.81 99.81 -0.24 0.31 13.30 / 13.30 0.10 704
Macrep6ark 3 1,200 1150 04/06/2008 - 30/11/2011 100.00 100.00 1.00 0.00 11.82 / 11.82 2.35 523
MOM 3 6,000 850  02/10/2008 02/10/2008 01/10/2009 99.90 99.90 0.00 0.16 0.08 2.89 / 8.90 0.44 285
Megsenb 750 12.80  04/06/2008 03/09/2008 01/09/2010 99.80 99.80 0.13 035 2.29 11397 0.34 766
MVA 1 2,200 10.00 - 26/05/2008 20/09/2012 104.99 104.99 0.00 0.00 -0.01 - - -

MVIA 2 1,000 860  09/05/2008 - 09/08/2008 99.61 99.61 -0.14 -0.14 10.16 / 10.16 0.30

MVA 3 1,500 795  29/05/2008 26/02/2009 23/02/2012 100.77 100.77 1.02 1.02 1.07 166 / 7.22 0.80 116
MKB 2 1,000 1150  05/06/2008 - 04/06/2009 100.09 100.09 - -0.91 -0.06 1171 /1171 0.96 540
MKG 3 2,000 950  18/06/2008 17/12/2008 16/06/2010 100.00 98.00 -1.00 -1.00 0.07 358 /1131 0.61 511
MJIK GuHaHe 550 1290 24/04/2008 23/07/2009 100.00 95.00 -2.50 -2.40 -2.40 15.94 | 15.94 1.03 935
MMB 2 3,000 755 13/08/2008 11/02/2009 100.00 100.00 0.00 0.00 0.00 767 1767 0.76 160
MOMA 1 1,500 900  20/06/2008 21/12/2010 93.00 93.00 -2.50 -3.00 13.01 / 13.01 1.80 633
MOWA 2 3,000 799  06/09/2008 07/09/2011 97.84 97.84 0.00 0.00 -2.16 9.11 /911 2.24 259
MOWUTK 1 3,000 9.00 26/09/2008 - 26/09/2009 95.34 95.34 - 222 -0.44 13.01 / - 1.23 655
MOWUTK 2 4,000 8.99 24/09/2008 26/03/2009 26/03/2011 96.00 95.40 1.30 1.18 1.70 4.67 | 1441 0.82 803
Moc. 3anor. Bank 800 11.65 17/05/2008 17/11/2009 98.00 98.00 -2.00 -2.00 -2.00 13.47 | 13.47 127 699
MocKommepubak 1 1,000 9.50 04/06/2008 - 10/12/2008 99.98 99.98 0.00 0.00 0.00 9.71 /971 0.59 359
MocKommepubatk 2 3,000 8.40 19/08/2008 19/08/2008 15/02/2011 97.00 97.00 0.00 0.50 -0.03 2.19 /18.02 0.30 1144
MocKommepubatk 3 5,000 8.70 18/06/2008 17/06/2009 12/06/2013 94.50 94.50 0.00 0.00 -1.40 332 /1433 0.98 787
Homoc 7 3,000 9.25 17/06/2008 17/06/2008 16/06/2009 100.20 100.20 - 0.16 0.11 9.25 /819 1.02 310
HOK 1,000 9.80 09/05/2008 12/05/2009 99.70 99.70 0.00 0.00 0.05 1.00 / 1.00 1.05 -498
OMXK 1,000 9.24 26/08/2008 21/02/2012 100.70 100.70 0.00 0.00 0.00 922 /- 2.76 269
Oprpac6aHk 500 6.00 11/08/2008 10/02/2009 100.10 100.10 0.00 0.00 0.00 5.95 / 5.95 0.78 -6
MeTpokommepy 2 3,000 8.50 27/08/2008 - 31/08/2009 98.25 97.25 0.50 1.75 1052 / - 121 427
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 0.91 284
MpocesizbbaHk 5 4,500 7.99 22/05/2008 21/05/2009 17/05/2012 97.00 97.00 0.00 0.27 -0.09 307 /1121 0.95 494
nenr 1,100 11.70 21/04/2008 20/10/2008 19/10/2009 100.00 100.00 0.00 0.00 0.00 4.18 /12.02 0.45 582
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 -605
PeneccaHc Kanutan 2,000 10.45 02/09/2008 02/09/2008 02/03/2010 99.85 99.52 -0.22 -0.16 0.19 242 11154 0.36 537
PeHnmc 750 12.00 30/09/2008 30/03/2010 100.00 100.00 -1.12 0.10 12.36 / 12.36 161 587
Poc6aHk 3,000 7.70 16/08/2008 15/02/2009 100.05 100.05 0.50 0.20 T 0.77 168
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PCXB 1 3,000 720 04/06/2008 04/06/2008 100.11 100.11 0.00 0.21 0.14 6.59 / 6.59 0.14 63
PCXEB 2 7,000 785  21/05/2008 - 16/02/2011 97.00 97.00 - -0.50 0.60 9.36 / - 2.33 299
PCXEB 3 10,000 734 21/08/2008 18/02/2010 09/02/2017 97.00 97.00 0.00 -0.50 -0.20 2.04 /933 1.61 301
PCXE 4 10,000 820  08/10/2008 08/10/2008 27/09/2017 99.88 99.88 0.00 -0.12 -0.17 045 / 8.63 0.46 260
PTK-NuauHr 4 2,250 880  #NIANAp 08/04/2008 - - #NIANA. | #NJANA. |-

PTK-NuauHr 5 2,250 835  14/08/2008 - 12/08/2010 98.20 98.20 0.00 -0.30 -0.20 9.43 /9.43 1.40 347
Pycckuii Ctanpapt 5 5,000 850  11/09/2008 11/09/2008 09/09/2010 98.50 98.50 0.06 -0.20 2.17 | 1259 0.38 636
Pycckuii CTanaapt 6 6,000 8.15  13/08/2008 11/02/2009 09/02/2011 96.50 96.50 0.60 -0.75 3.86 / 13.03 0.73 671
Pycckuii Ctanpapt 7 5,000 1220 23/09/2008 24/03/2009 20/09/2011 99.70 99.70 - -0.28 -0.22 3.65 /12.92 0.82 659
Pyccxuii CTanpapt 8 5,000 825  18/04/2008 17/10/2008 13/04/2012 98.00 98.00 0.00 0.00 -0.30 1.62 /12.70 0.44 647
Pyc®anaHcbank 1 1,500 765  03/06/2008 02/12/2008 101.15 101.15 0.00 0.00 0.00 588 /- 0.59 -6
Pyc®ataHcbaHk 2 1,500 750  03/06/2008 02/12/2008 98.75 98.75 0.00 0.00 0.00 9.74 | - 0.57 365
Pyc®ataHcBaHk 4 4,000 7.74  15/08/2008 1210212010 100.00 100.00 3.80 3.79 3.50 788 /- 161 166
PycbBaHk 1 1,400 10.00  18/09/2008 - 19/03/2009 98.90 98.90 171 0.92 1157 / 1157 0.82 530
PycbBaHk 2 2,000 950  22/08/2008 22/08/2008 2210212010 99.45 99.45 045 0.60 10.06 / 11.30 0.33 518
CastabbaHk 2,000 890  24/04/2008 23/04/2009 21/04/2011 97.50 97.50 0.00 0.50 0.25 4.11 /12.00 0.88 570
CesepHas KasHa 1,000 10.75  03/07/2008 02/10/2008 01/10/2009 100.10 100.10 0.13 0.20 9.91 /1027 0.43 413
CnaslHeBcTBaHk 2 900 950  28/04/2008 27/10/2008 100.00 100.00 0.00 0.00 0.00 971 /971 048 361
CobuHbank 2,000 11.00  14/05/2008 - 13/05/2009 100.50 100.50 0.49 0.50 10.76 / 10.76 0.92 451
ConupapHocTs 1 1,000 14.00  03/06/2008 03/06/2008 01/12/2009 99.57 99.57 0.05 -0.43 155 / 17.98 0.13 1140
ConuaapHocTs 2 950 1070 20/04/2008 20/04/2010 99.94 99.85 -0.05 0.09 1.70 154 / 154 1.90 825
Coto3 1 1,000 925  24/04/2008 24/04/2008 100.05 100.05 -0.02 0.05 8.08 / 8.08 0.04 208
Cot03 2 2,000 8.37  04/10/2008 - 05/10/2009 100.46 100.46 0.08 0.11 8.19 /- 1.32 202
CnpyT Baxk 2 1,000 10.74 05/06/2008 05/06/2008 31/05/2012 99.95 99.90 -0.06 0.26 0.37 0.42 /11.66 0.14 550
CynocTpoutenbHblit Bank 1 1,500 9.85 03/07/2008 - 02/07/2009 98.60 98.60 0.57 0.45 11.38 / 11.38 1.04 507
CypocTpoutenbHblit Bank 2 1,000 9.50 13/06/2008 13/06/2008 11/06/2010 99.80 99.80 0.00 -0.05 0.55 0.87 /10.79 0.16 467
Tat®oHg 3 1,500 11.75 20/05/2008 19/05/2009 100.35 100.35 - 0.15 0.20 11.88 / 11.88 0.93 558
TK duHaHc 1,000 10.50 18/09/2008 - 18/09/2008 99.98 99.98 -0.04 -0.04 -0.03 10.79 / 10.79 0.40 465
TpaHcKanutan 800 9.20 29/05/2008 29/05/2008 01/06/2009 99.76 99.76 0.00 -0.23 1.06 131 /11.42 0.12 523
TpaHcKpeantbatk 1 3,000 7.29 17/06/2008 - 15/06/2010 96.00 95.60 0.30 -0.30 -0.90 9.68 / - 1.83 334
TpaHcKpeautbatk 2 3,000 7.28 17/06/2008 16/06/2009 12/06/2012 98.00 97.40 0.23 0.70 -0.20 2.75 1 9.58 1.04 337
TpaHcOuHaHe 1 3,000 10.50 25/06/2008 - 25/09/2009 100.20 100.20 0.00 0.00 0.00 10.76 / - 1.00 443
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 0.86 / 10.69 031 457
TypaHanem 3,000 7.75 07/10/2008 06/10/2009 100.13 100.13 0.00 0.00 0.00 7.80 /7.80 133 160
YBPP 2 1,000 10.25 03/07/2008 02/07/2009 99.79 99.79 071 0.80 10.85 / 10.85 1.05 457
Ypan/surrLieHTp 1,000 10.00 23/04/2008 28/10/2009 97.22 93.27 -1.80 -1.80 -1.80 13.94 / 13.94 1.25 743
YPCA1 1,500 7.65 2410412008 2410412008 99.91 99.91 - 0.09 0.09 10.32 /10.32 0.04 421
YPCA 2 1,500 7.60 13/06/2008 12/12/2008 98.00 98.00 0.00 0.45 - 11.15 / 11.15 0.59 495
YPCA 3 3,000 9.60 05/06/2008 04/06/2009 98.11 98.11 0.00 0.46 0.25 1170 / - 0.97 542
YPCA5 3,000 10.05 220412008 18/10/2011 92.25 92.25 0.50 -0.75 13.26 / - 2.55 660
®uHaHcbusnecl pynn 3,000 10.00 07/07/2008 05/07/2010 100.00 100.00 0.00 0.00 0.00 1023 / - 1.82 387
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XKo 2 3,000 925  13/05/2008 12/05/2009 11/05/2010 97.10 97.10 0.00 -0.15 -1.40 6.59 / 12.53 0.91
XKo 3 3,000 945  19/06/2008 18/09/2008 16/09/2010 99.25 99.25 0.15 -0.02 2.08 / 11.68 0.39
XKo 4 3,000 995  16/04/2008 15/10/2008 12/10/2011 99.42 99.42 0.17 -0.08 1.68 / 1159 0.45
XMITK OtkpbiTve 200 11.00  13/05/2008 - 11/11/2008 100.00 98.50 -0.75 2.90 12.90 / - 0.30
LienpWHsectBank 2 1,500 10.00  11/05/2008 10/11/2008 11/11/2009 99.49 99.49 0.39 -0.01 086 / 2.34 0.55
JKenoBank 1,000 1150 24/06/2008 24/06/2008 29/12/2009 100.41 100.41 -0.04 -0.11 115 /9.78 0.19
3nemeHT JIuauHr 600 25/06/2008 24/03/2010 100.02 100.02 0.00 0.09 1.02 -0.01 /-0.01 1.95
IOHvacTpym GaHk 1 1,000 19/08/2008 - 1710212009 100.27 99.15 056 021 0.34 /034 0.86
IOHvacTpym Gak 2 1,500 1090  17/04/2008 17/10/2008 19/04/2010 99.95 99.95 0.00 0.75 0.95 2,91 /1129 0.44
Jleekass u nuweeass NnPOMbIW/NEHHOCMb

Arpokom 1,500 10.00  24/06/2008 23/12/2008 21/06/2011 98.30 92.11 -0.80 -0.80 -1.80 3.95 /1821 0.60
ArpoxonauHr 1,000 1275 18/04/2008 - 24/07/2009 99.15 99.15 0.40 0.27 14.17 | 14.17 1.03
AnapywkuH 2 1,000 1230 28/05/2008 25/11/2009 23/11/2011 95.07 95.07 0.22 073 7.65 / 16.45 1.25
Antan 150 14.00  01/07/2008 30/06/2009 99.99 75.00 -12.01 -12.01 -12.01 28.30 / 28.30 0.98
BanTumop 3 800 12.00  15/05/2008 - 15/05/2008 100.00 100.00 0.00 0.00 12.06 / 12.06 0.09
BopoauHo 2,500 1050  18/06/2008 18/06/2008 16/12/2009 99.00 99.00 0.00 0.00 -0.20 1.80 / 16.44 0.16
BBL 2 3,000 900  18/06/2008 - 15/12/2010 99.01 99.01 -0.49 0.30 964 /- 217
Boxckas TeKCTUbHas 1,000 14.00  20/06/2008 19/12/2008 18/12/2009 97.93 97.93 -1.52 -0.57 7.38 /17.93 0.56
BonwweGHblii kpait 500 100  03/06/2008 02/12/2008 99.50 99.50 0.00 0.00 0.00 179 / 1.79 0.63
Boctok-Cepavc 1,500 1099 11/09/2008 10/09/2009 99.00 97.00 - 0.29 -1.99 12.95 / 12.95 1.20
ObiMoB 800 1099  02/05/2008 30/10/2009 100.05 99.95 0.05 0.10 0.14 0.43 /043 1.47
3asogp! Mpocc 1,000 1250 17/07/2008 - 22/04/2010 99.98 99.98 0.00 -0.02 0.07 1.68 / 1.68 1.80
3epHoBas kom. HacTiowa 1,000 1250 20/06/2008 20/06/2008 18/12/2009 102.00 102.00 2.01 2.00 0.25 /212 0.19
WHTypuct 1,000 9.00 23/04/2008 - 21/04/2010 98.00 96.18 241 241 -0.41 1091 / - 1.65
Kapart 2 500 15.00 24/06/2008 24/06/2008 22/12/2009 100.50 100.02 - 0.11 -0.09 1.68 / 13.82 0.18
KBK YepeLumyLuku 700 01/09/2008 - 02/03/2009 102.21 102.21 2.00 2.00 2.00 242 | -242 0.92
Konautep Kypck 750 11.44 04/06/2008 04/06/2008 02/06/2010 99.35 99.35 0.00 -0.20 -0.25 112 / 16.76 0.13
KpacHbii1 boratbipb 2,000 14/08/2008 - 11/02/2010 99.80 99.55 0.06 -0.33 -0.33 0.18 / 0.18 1.84
Maxees 600 12.30 03/06/2008 03/06/2008 01/06/2010 99.50 99.40 0.20 0.05 0.45 1.12 / 16.49 0.13
MenbH. komB. B COKIMbH. 1,000 28/08/2008 - 26/02/2009 99.60 99.60 - 0.00 0.00 0.46 / 0.46 0.88
Mupatopr ®uHaHc 2,500 11.25 07/08/2008 07/08/2008 02/08/2012 99.95 99.95 0.60 0.60 0.46 0.88 / 11.62 0.29
Mutnena ®ya 1,000 15.00 20/05/2008 17/02/2009 16/02/2010 99.95 99.80 -0.03 -0.03 0.38 7.45 [ 16.02 0.69
MKX 2 1,000 26/08/2008 25/08/2009 98.71 98.71 0.00 -0.16 -0.10 0.95 / 0.95 1.36
Hosble YepemyLukm 2 300 11.30 22/04/2008 - 22/04/2008 100.35 99.15 -0.15 -0.25 20.24 | 20.24 0.03
HyTpulHBecTXonanHr 1,200 9.50 10/06/2008 10/06/2008 09/06/2009 99.90 99.90 0.30 0.20 1.47 1 10.46 0.15
0OCT2 1,000 12.50 08/05/2008 08/05/2008 99.90 99.90 - -0.05 1.40 13.95 / 13.95 0.07
Oreu. llekapcta 2 1,300 5.00 19/08/2008 - 17/02/2009 99.00 99.00 1.00 1.00 1.00 6.30 / 6.30 0.80
0x3 900 12.50 21/05/2008 21/05/2008 18/11/2009 99.91 99.91 0.31 0.31 0.91 0.94 /13.87 0.10
Ouakogo 2 1,500 8.50 19/09/2008 - 19/09/2008 99.70 99.70 0.00 -0.20 9.39 /- 0.41
Maprac 2 1,000 10.80 22/05/2008 19/11/2009 17/11/2011 93.95 92.40 0.23 1.18 7.55 [ 16.61 1.27
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 0.94
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Py6ex-Tontoc Pervio 1,000 1200  03/06/2008 02/12/2008 01/06/2010 99.67 99.67 0.00 0.00 -0.31 3.92 /12.88 0.55 660
PyceKkuii TexcTurb 2 1,000 1275 04/09/2008 05/03/2009 98.01 98.01 -0.49 0.16 15.73 / 15.73 0.64 964
Pyccxuit Texkctunb 3 1,200 1450 22/04/2008 - 20/10/2009 98.50 98.50 0.00 0.75 16.24 | 16.24 115 958
Pycckue macna 1,000 1250  02/10/2008 02/10/2008 29/03/2012 97.50 97.50 0.00 0.50 0.80 2.24 /18.98 0.40 1233
CaH WTep6pio 2 4,000 800  14/08/2008 13/08/2009 98.50 98.50 035 0.00 9.41 /- 1.18 321
CuHeprus 1 1,000 11.00  23/04/2008 - 22/04/2009 100.04 99.81 - -0.10 -0.08 0.45 /045 0.98 700
CuHeprus 2 2,000 10.70  24/07/2008 22/01/2009 22/07/2010 99.40 98.50 -0.55 -0.05 -0.15 4.33 1 12.45 0.68 618
CUTpOHHKC 3,000 10.00  23/09/2008 24/03/2009 21/09/2010 98.70 98.70 0.00 -0.40 -0.80 4.64 11179 0.83 552
Tanocro 2 1,000 10.00  05/09/2008 06/03/2009 97.85 97.85 0.10 -0.55 12.96 / 12.96 0.78 662
Xne63asog Ne28 2 75 12.00  10/06/2008 - 09/12/2008 100.00 100.00 0.00 0.00 0.00 1254 | - 0.57 630
Yepku3oBo 2,000 885  03/06/2008 02/06/2009 31/05/2011 99.35 99.35 0.15 -0.65 359 /967 0.99 346
OpKOH NpoayKT 1,200 1200  11/09/2008 11/09/2008 10/09/2009 98.20 98.20 0.00 -0.30 -1.70 504 / 17.20 0.36 1066
J0KO 2 1,500 1200  25/07/2008 23/01/2009 22/01/2010 99.75 99.75 -0.05 -0.20 5.66 / 12.66 0.68 637
FOHMMUNK 2,000 9.75  09/09/2008 08/09/2009 06/09/2011 96.00 96.00 -2.00 -2.15 5.65 / 13.34 1.19 690
Topeoens

7 KOHTHEHT 2 7,000 780  19/06/2008 17/06/2010 14/06/2012 98.06 98.06 0.00 0.51 0.56 4.84 1898 1.84 263
X5 ®uHaHc 9,000 760  08/07/2008 06/07/2010 01/07/2014 95.20 95.20 0.00 -0.30 -0.95 3.85 /1029 1.87 388
Astommp 1 1,000 1.00  02/09/2008 - 01/09/2009 100.00 100.00 - 0.00 0.00 1.00 / 1.00 1.37 -504
AsTommp 2 2,000 10.75  25/06/2008 2411212008 23/06/2010 97.50 97.50 0.00 0.00 -0.20 4.83 | 15.06 0.59 864
Asbyka Bryca 1,000 1150 22/04/2008 22/07/2008 21/07/2009 100.20 99.70 -0.05 -0.05 0.45 12.05 / 32.66 0.21 2453
Anmastblit [lom T'paiic 300 1350  12/06/2008 11/12/2008 07/06/2012 95.01 95.01 -4.57 -4.57 -4.99 3.65 / 22.94 0.52 1590
ANnn 1,500 1099 22/08/2008 21/08/2009 97.25 97.25 0.50 -0.75 13.67 / 13.67 1.13 721
Anbkop 1,500 955  10/06/2008 - 08/12/2009 95.80 95.40 0.00 0.10 0.00 12.94 | 12.94 1.35 647
Anteka 36.6 3,000 9.89 01/07/2008 01/07/2008 30/06/2009 100.00 100.00 0.00 1.20 10.11 / 17.17 0.19 1064
ApbGar Mpectink 1,500 10.50 20/06/2008 20/06/2008 79.73 79.73 0.00 3.02 13.94 240.42 | 240.42 0.06

Atnant M 1,000 11.25 15/05/2008 - 13/11/2008 99.00 99.00 0.00 -0.03 13.43 | 13.43 0.50 712
baHaHa-Mama 1,000 12.00 25/04/2008 24/10/2008 23/10/2009 99.00 91.11 -1.95 -3.70 8.00 / 23.40 0.45 1632
baxetne 1,000 11.25 21/05/2008 21/05/2008 19/05/2010 99.75 99.75 0.00 0.00 0.20 0.72 1 13.72 0.10 744
BenasKomnnekt Mntoc 500 12.60 24/04/2008 22/10/2009 99.00 99.00 0.03 0.50 0.98 /0.98 143 3444
Benbiit Pperat 1,000 14.50 12/06/2008 17/12/2009 99.00 99.00 0.30 -0.89 16.06 / - 1.30 942
Bpa3epc 500 15.00 19/06/2008 25/12/2009 98.11 98.11 - -1.77 -1.89 17.30 / 17.30 1.30 1053
Bexa WHescT 700 02/09/2008 - 02/03/2010 100.00 99.70 0.15 0.35 -0.13 0.08 / 0.08 1.89 -606
BuBat ®uHaHC 1,000 12.00 22/04/2008 21/10/2008 20/04/2010 96.02 96.02 0.00 -0.50 0.02 5.44 | 21.26 0.41 1439
Buktopus 1 1,500 10.40 31/07/2008 29/01/2009 98.85 98.85 -0.10 0.35 12.25 [ 12.25 0.70 597
Buktopus 2 1,500 10.89 19/08/2008 - 16/02/2010 98.00 98.00 0.00 0.29 0.50 12.47 | - 1.52 604
["a3akc 1,000 10.50 19/06/2008 19/06/2008 16/12/2010 99.92 99.92 0.04 -0.08 0.79 / 11.05 0.17 491
[a33HeproceTb 1,500 8.00 25/06/2008 20/06/2012 99.82 99.82 0.00 0.00 2.07 8.21 /- 3.30 174
Jetckuin Mup 1,150 8.50 05/06/2008 - 26/05/2015 90.60 89.60 -4.10 -2.90 10.78 / - 4.72 417
[hxeir-Ocp-Cun 1 2,000 9.25 24/04/2008 23/10/2008 20/10/2011 99.20 98.56 0.38 0.68 178 [ 11.77 0.46 558
[Ilvkast Opxupes 1,000 13.00 10/07/2008 10/07/2008 09/04/2009 100.24 100.24 0.00 0.00 0.04 3.08 / 12.56 0.22 634
Iuken 3,000 9.25 18/09/2008 17/03/2011 91.00 90.10 3.34 0.55 13.67 / - 2.30 706
10 anpens 2008 r. Crp.25/39



WK "Anemap'Y2ExeqHeBHbI GlonneTeHb MHBECTOpa
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[Tvkenc TpenanHr 1,800 20/07/2008 20/07/2009 99.80 99.60 0.05 0.10 024 /0.24 128 519
Espocetb 2 3,000 03/06/2008 - 02/06/2009 98.00 85.04 6.48 16.92 8.04 /8.04 113

Ennnas Espona 1,200 10.75 17/04/2008 16/10/2008 14/10/2010 99.60 99.60 0.00 0.00 0.07 245 111.89 0.44 570
Mmnnosnsa 300 11.25 30/07/2008 30/07/2008 99.50 99.50 -0.21 0.50 13.25 / 13.25 0.27 698
WHkom-Tapa 2 1,400 12.50 16/05/2008 - 12/02/2010 100.59 100.59 0.59 0.59 12.69 / 12.69 1.46 621
WHkom-Tapa 3 2,000 11.00 13/06/2008 12/06/2009 10/06/2011 98.95 98.95 0.00 0.46 1.05 470 / 12.51 0.98 616
MHmapko 1,000 12.50 20/06/2008 20/06/2008 19/12/2008 100.45 100.45 0.20 0.05 2.88 /10.16 0.18 407
WHnpom 2 1,000 8.80 17/07/2008 15/01/2009 15/07/2010 98.30 98.30 -0.20 -0.70 3.89 /11.44 0.67 522
WHnpowm 3 1,300 8.95 21/05/2008 - 18/05/2011 99.05 99.05 0.40 -0.36 9.52 / 9.52 245 307
Wckpacodt 2 300 13.30 02/09/2008 03/03/2009 02/03/2010 100.70 100.70 0.00 -0.30 13.27 /1 12.80 152 683
Kapo 700 12.50 24]06/2008 24]06/2008 22/12/2009 99.70 99.70 -0.20 0.10 171 1 1425 0.18 793
Kapycenb ®unaHc 3,000 9.75 18/09/2008 18/09/2008 12/09/2013 99.75 99.75 0.24 0.50 0.86 /10.58 0.40 446
Komnnekc ®unaHc 1,000 12.50 07/08/2008 07/08/2008 04/02/2010 99.49 99.49 0.09 0.19 0.99 2.58 [ 14.49 0.29 815
Koneitka 1 1,200 9.40 17/06/2008 - 17/06/2008 99.65 99.65 0.15 0.89 11.78 [ 11.78 0.17 560
Koneitka 2 4,000 8.70 21/05/2008 18/02/2009 15/02/2012 94.30 94.30 0.20 -0.10 3.69 /16.88 071 1031
Koneitka 3 4,000 9.80 21/05/2008 20/08/2008 15/02/2012 96.90 96.90 - -0.10 0.40 11.24 / 17.00 0.30 1051
JlaBepHa 1,000 11.00 09/10/2008 - 08/04/2010 99.00 99.00 0.00 0.00 -0.70 11.91 /1191 1.65 544
JIBP WntepTpeitn 300 14.90 29/05/2008 29/05/2008 26/11/2009 100.05 100.05 0.05 0.05 0.05 121/ 14.63 0.12 829
M. Buaeo 2,000 9.50 21/05/2008 19/11/2008 18/11/2009 99.90 99.90 0.00 0.00 0.00 3.77 1987 0.54 375
Marnut 1 2,000 9.34 21/05/2008 19/11/2008 100.07 100.07 0.00 -0.13 9.40 / - 0.54 334
Marnut 2 5,000 8.20 26/09/2008 23/03/2012 96.00 93.80 -0.60 0.90 -2.10 10.02 / - 313 343
Mapra 1 700 14.84 22/05/2008 - 22/05/2008 98.82 98.82 -0.10 -0.52 26.73 1 26.73 0.09 1930
Mapra 2 1,000 12.00 04/06/2008 15/05/2008 06/12/2009 99.70 99.70 -0.10 -0.05 12,55 /33.92 0.07 2564
Mapra 3 2,000 1550  02/08/2008 02/08/2008 02/08/2011 99.21 99.21 121 021 1.75 / 18.75 0.26 1182
Matpuya 1,200 1200  11/06/2008 10/12/2008 96.54 96.54 1.29 055 18.40 / 18.40 0.54 1173
MetannCepauc 1,500 1050  28/05/2008 28/05/2008 23/05/2012 100.00 100.00 0.00 0.75 0.50 0.34 /1057 0.12 446
MuHHecko 500 1375 12/06/2008 10/12/2009 100.50 100.50 0.01 0.07 0.50 13.82 / - 131 733
MoHeTka 1,000 1250  15/05/2008 15/05/2008 14/05/2009 100.40 100.40 0.00 -0.10 0.73 / 8.19 0.09 217
Moco6ira3 2,500 880  16/05/2008 14/11/2008 17/05/2011 97.05 97.05 0.00 -0.45 1.42 2.77 | 1457 0.50 815
MocO6nT a3 GuHarc 1 1,000 10.75  22/06/2008 21/12/2008 99.70 99.70 0.20 -0.35 11.47 [ - 0.60 525
MocO6nT a3 GuHakHc 2 3,000 925  25/06/2008 24/06/2012 95.95 91.70 -0.18 -0.18 -1.58 11.90 / - 2.52 507
Hatyp MpogykT 2 1,000 17/06/2008 16/06/2009 99.71 99.71 0.01 0.01 0.25 /0.25 1.18 576
MapketXonn 300 1310 03/07/2008 02/10/2008 01/04/2010 99.60 99.05 -0.08 -0.08 -0.08 14.19 / 15.39 0.41 899
MatepcoH 2,000 10.00  19/06/2008 19/06/2008 17/12/2009 99.55 99.55 0.05 0.05 1.43 / 12.96 0.17 672
MuBEOM 1,000 13.00  24/04/2008 23/10/2008 22/04/2010 99.94 99.94 0.34 0.02 -0.05 359 /1352 0.45 723
MpoTex 5,000 890  07/05/2008 04/11/2009 02/11/2011 95.90 95.90 -0.40 -0.50 -0.85 548 / 12.18 1.29 577
PKC 1,500 1020 16/04/2008 15/04/2009 100.00 100.00 0.00 0.00 115/ 1.15 0.95 412
PocuHTep 2 400 10.00  02/07/2008 02/07/2008 99.00 99.00 0.00 -1.10 -1.00 15.35 / 15.35 0.20 895
PocuhTep 3 1,000 10.75  30/05/2008 30/05/2008 26/11/2010 100.10 99.95 -0.04 -0.03 0.03 055 / 10.62 0.12 451
Camoxsan 1,500 11.40  23/04/2008 21/10/2009 100.00 100.00 0.01 1.00 0.80 0.27 1 0.27 145 525
CanBeit 1,000 1125  04/06/2008 03/12/2008 100.00 99.35 -0.33 0.33 12.08 / 12.08 0.56 584
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Topeoens

COPYC 1,200 1200  08/05/2008 06/11/2008 05/11/2009 100.16 100.16 0.00 0.08 0.07 445 | 12.22 0.49 599
CINK 1,000 1020 27/05/2008 25/11/2008 25/05/2010 97.99 97.99 0.02 0.02 0.49 4.14 | 14.06 0.53 772
CnopTmactep 3,000 880  23/05/2008 21/11/2008 21/05/2010 100.00 100.00 0.00 0.00 0.00 2.63 / 8.96 0.55 289
CTonu4Hble FacTpoHOMbI 1,500 860  21/08/2008 21/08/2008 20/08/2009 99.81 99.81 0.00 0.00 1.41 2.48 19.30 0.33 323
TexHocuna 2,000 10.00  29/05/2008 29/05/2008 26/05/2011 99.26 99.26 -0.21 0.35 0.67 / 16.09 0.12 966
TOAN 2,000 1200  12/06/2008 12/06/2008 10/12/2009 97.00 97.00 - 0.30 0.50 3.15 / 32.86 0.13 2472
Ton-Knura 1 700 07/08/2008 - 05/02/2009 87.99 80.02 4.01 8.99 9.01 2353 / 23.53 0.71 1637
Ton-Knura 2 1,500 1051 12/06/2008 11/12/2008 09/12/2010 98.50 98.50 0.00 -0.10 0.70 3.35 / 13.27 0.57 697
TonfMpom 500 1250  18/04/2008 17/04/2009 16/04/2010 100.15 99.92 0.04 0.04 0.54 0.12 / 0.23 0.99 503
TpacTexcepauc 1,000 1039 13/05/2008 12/08/2008 17/08/2010 99.50 99.50 0.00 0.00 0.15 175 1 12.43 0.30 621
YamypTHedTs 1,500 950  01/06/2008 01/09/2008 100.00 99.55 - 0.22 0.68 10.46 / 10.46 0.35 437
YK KOPA 1,000 15/04/2008 14/07/2009 111.55 11155 0.00 0.00 0.00 -8.31 /-8.31 1.37 -1451
®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 1.07 734
Xonuaen 1,500 1115 02/10/2008 02/10/2008 01/04/2010 99.19 98.60 -0.01 -0.01 0.15 3.38 / 14.06 0.42 774
IO TpanautCepauc 2 1,200 1150 27/05/2008 25/11/2008 101.00 100.00 0.50 1.50 10.89 / 10.89 0.55 472
Jlec u cenbckoe xo3slicmeo

Arpuka 1,000 1350  30/09/2008 - 29/09/2009 99.25 99.25 -0.45 -0.25 1457 | 14.57 1.20 804
Arpo-Cotos 1,500 10.00  24/06/2008 23/12/2008 21/06/2011 98.30 92.11 -0.80 -0.80 -1.80 395 /1821 0.60 1157
ArpoxonanHr 1,000 1275  18/04/2008 24/07/2009 99.15 99.15 0.40 0.27 14.17 | 1417 1.03 769
Apkapa 1 600 1320 28/06/2008 28/06/2008 99.70 99.70 -0.03 -0.18 14.99 / 14.99 0.18 861
Apkana 2 700 1331 21/08/2008 - 20/02/2009 98.84 98.84 - -0.05 0.34 1555 / - 0.61 895
Apkana 3 1,200 1365  02/10/2008 02/10/2008 31/03/2011 99.50 99.50 0.00 1.00 0.94 2.46 | 15.29 0.42 890
BenlpaHKopm 700 1250  03/06/2008 03/06/2008 02/12/2008 100.01 100.01 0.03 0.03 0.01 2.89 /12.93 0.13 669
FOT3K 2 1,500 10.50 19/06/2008 19/06/2008 18/06/2009 99.50 99.50 0.29 1.00 2.15 /1 13.44 0.17 717
113 ®uHanc 400 11.00 23/05/2008 23/05/2008 100.00 99.51 135 2.76 13.31 / 13.31 0.11 704
MocCenbllpom 1,000 12.50 13/06/2008 12/12/2008 99.10 99.10 0.22 0.10 14.35 [ 14.35 0.56 797
oro2 1,200 12.95 26/08/2008 25/02/2009 99.00 99.00 1.00 1.80 14.81 [ 14.81 0.66 831
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 0.18 -486
MaBa 2 1,000 12.50 09/05/2008 21/10/2011 100.30 100.30 0.05 0.32 0.20 / 0.20 342 -613
Paarynai 1 2,000 1.00 02/10/2008 - 02/10/2008 94.80 90.00 -1.99 240 19.10 / 19.10 0.43 1241
Paarynsi 2 2,000 12.00 30/09/2008 31/03/2009 27/09/2011 100.00 100.00 -0.05 0.05 3.55 /12.35 0.84 605
Paarynsit 3 3,000 10.99 19/09/2008 20/03/2009 16/03/2012 99.30 99.30 0.00 0.05 0.25 296 /12.13 0.82 584
Pycarpo 1,000 8.50 19/07/2008 19/07/2008 100.50 100.50 0.00 -0.63 6.67 / 6.67 0.26 71
Cw6 Arp Mpynna 400 12.00 21/05/2008 20/05/2009 99.00 99.00 -0.98 -0.50 13.62 / 13.62 0.91 720
CoppyxecTso 2,500 10.45 24/04/2008 22/10/2009 97.50 97.50 1.50 1.26 12.66 / - 1.23 626
Cmpoumenbcmeo

ApnamaHT 1 500 12.10 05/06/2008 05/06/2008 100.10 100.10 - 0.10 0.30 11.50 / 11.50 0.14 533
ApnamaHT 2 2,000 11.25 22/05/2008 - 20/05/2010 99.25 98.85 0.25 0.21 0.23 12.29 1 12.29 1.68 579
ATOMCTPOiI3KCNOPT 1,500 7.75 27/05/2008 26/05/2009 24/05/2011 99.30 99.30 -0.66 -0.66 -0.65 3.14 | 8.58 0.99 242
nasMocCrpoit 2 4,000 10.00 18/09/2008 18/09/2008 17/03/2011 99.50 99.35 -0.02 -0.83 1.74 | 11.66 0.40 549
[DesenonmeHT-tOr 1,000 12.50 20/05/2008 20/05/2008 18/05/2010 100.40 99.86 -0.07 -0.12 -0.17 0.59 /11.31 0.10 516
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[IKC ®XC Pb 500 12.00 27/05/2008 24/11/2009 100.03 100.03 0.00 0.00 0.01 12.32 [ 12.32 1.30 589
XK cbuHaHC 1,000 16.00 19/06/2008 18/12/2008 24/12/2009 99.55 99.55 0.00 0.15 0.55 17.32 | 17.75 0.56 1115
VIHKoM 1,250 13.10 - 28/03/2009 99.80 98.20 -0.01 -0.80 -0.50 - /- - -
WuTerpa 1 2,000 10.50 19/09/2008 - 20/03/2009 100.00 99.60 0.30 0.20 11.00 / - 0.83 480
WHTerpa 2 3,000 10.70 03/06/2008 01/12/2009 29/11/2011 98.00 98.00 0.00 0.75 -1.00 5.80 / 12.42 133 599
Kamckas nonuHa 3 500 12.80 09/06/2008 09/06/2008 04/06/2009 100.54 100.54 - 0.09 0.21 9.74 1 9.74 0.15

Kocmoc ®uHaHe 2,000 11.25 19/06/2008 19/06/2008 16/06/2011 99.60 99.60 0.00 0.10 -0.40 0.81 / 13.64 0.17 736
JICP WHescT 1 2,000 10.70 03/06/2008 03/06/2008 08/12/2009 100.05 100.05 0.00 -0.05 0.10 0.93 /10.41 0.13 431
JICP WHescT 2 3,000 8.35 17/07/2008 16/07/2009 14/07/2011 97.10 97.10 0.00 0.60 0.25 439 /11.14 1.09 484
Makpomup ®uHaHe 2 1,500 11.65 08/07/2008 08/07/2008 03/07/2012 100.00 98.60 0.30 1.30 0.30 0.85 / 14.98 0.22 863
MeTtpocTpoi 1,500 26/09/2008 23/09/2011 99.90 99.90 0.00 0.10 -0.10 0.03 /0.03 345 -628
M-WHaycTpus 1,000 1225  19/08/2008 16/08/2011 100.45 100.20 0.23 -0.08 12.48 | - 2.49 590
MVAH 2,000 1237 02/09/2008 02/09/2008 02/03/2010 94.00 94.00 0.00 -0.12 4.00 6.20 / 31.40 0.30 2344
Mupakc 1 1,000 1050 19/08/2008 19/08/2008 100.50 100.50 0.40 0.48 9.19 /9.19 0.33 313
Mupakc 2 3,000 1099  18/09/2008 17/09/2009 99.40 99.40 -0.55 -0.68 1177 /- 122 544
MU3Mb 1,500 1213 15/07/2008 15/07/2008 13/07/2010 100.10 100.10 0.10 0.10 1.00 1.39 / 11.90 0.24 572
M.O.P.E. MNnasa 1,000 1225  05/08/2008 05/08/2008 03/08/2010 99.30 98.80 -0.25 0.35 0.10 2.16 / 15.81 0.28 939
MK 5 1,120 920  20/05/2008 20/05/2008 100.05 100.05 -0.05 -0.04 8.97 /8.97 0.10 293
PWpynn 1,200 11.85  26/06/2008 26/06/2008 26/12/2009 98.00 98.00 0.39 -1.99 2.70 | 22.85 0.17 1594
Py6uH 1,200 1375 15/04/2008 13/10/2009 100.03 100.03 0.00 0.00 0.05 0.10 /0.10 141 525
CneuCrpoii 2 2,000 859  22/05/2008 22/05/2008 20/05/2010 97.00 97.00 -3.00 -3.00 -3.00 1.94 / 4034 0.08 3113
CrpoiiTpatcras 1 3,000 960  25/06/2008 25/06/2008 100.30 100.01 0.16 -0.15 8.90 /- 0.19 289
CrpoiTpaHclas 2 5,000 8.49 18/07/2008 - 13/07/2012 89.45 89.45 0.00 -4.25 -5.05 12.04 / - 3.17 539
CY-1553 3,000 13.00 20/08/2008 18/02/2009 15/02/2012 100.30 100.30 0.00 0.10 0.20 297 11297 0.74 665
Cysap-KasaHb 900 30/09/2008 - 31/03/2009 100.00 100.00 - -0.10 0.30 0.00 / 0.00 0.97 -597
Catn Mpynn 1,000 1170 20/05/2008 20/05/2008 15/05/2012 100.65 100.65 0.00 -0.05 -0.15 11.82 / 15.08 0.10 872
XMCrpotipecypc 3,000 13.00  16/04/2008 15/04/2009 13/10/2010 99.66 99.66 0.00 -0.06 0.86 569 /13.81 0.81 741
Cmpoumenbcmeo

FOCKK 600 13.00 01/07/2008 01/07/2008 99.01 99.01 0.00 -0.50 -0.49 18.12 / 18.12 0.19 1152
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RU vs UST& RU vs BRA, spread curve

Treasuries, yield 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 100.640625 100.70 0.08 0.16 1.75 3.983 1.758 1.779
T27/801/31/13 2.875 31/01/2013 15.7MMM 101.40625 101.47 0.11 0.20 2.56 2.469 4.444 4578
T31/202/15/18 35 15/02/2018 29.205MMM 100.296875 100.33 0.19 0.06 3.46 0.193 8.23 8.538
T 4 3/8 02/15/38 4375 15/02/2038 13.294MMM 101.125 101.16 0.27 0.02 431 0.032 16.547 17.679
RUSSIA (BBB+/Baa2/BBB+)
RUSSIA 11 07/24/18 11.00 24/07/2018 3.467TMMM 145.9874 146.11 0.19 3.02 5.17 184.6 6.8 10.303
RUSSIA12 3/4 06/28 12.75 24]06/2028 2.5MMM 181.88 182.00 0.18 -0.24 5.81 210.77 9.97 18.82
RUSSIA 7 1/2 03/30 750 31/03/2030 2.00IMMM 115.3500 115.45 0.00 1.70 5.28 200.0 6.7 7.646
RUSSIA 7 1/2 03/30 7.50 31/03/2030 2.001MMM 115.3500 115.45 0.00 1.70 5.2790 200.0 6.7 7.646
RUSSIA 3 05/14/08 3.00 14/05/2008 2.837MMM 99.85 99.97 0.01 0.69 4.00 275.46 0.08 0.08
RUSSIA 3 05/14/11 3.00 14/05/2011 1.75MMM 96.16 96.53 0.10 3.64 4.29 220.37 279 2.83
RUSSIA 7 1/2 03/30 750 31/03/2030 2.00IMMM 115.35 115.45 0.00 1.70 5.28 199.96 6.68 7.65
ARIES 7 3/4 10/09 7.75 25/10/2009 1IMMM 104.52 104.75 -0.01 -0.01 451 81.56 1.39 1.54
ARIES 9.6 10/25/14 9.60 25/10/2014 2.436MMM 131.79 132.29 -0.01 0.13 3.98 120.26 5.13 7.09
ARGENTINA (B+/B3/B)
ARGENT11 3/4 04/09 11.75 07/04/2009 386.93MM 29.7180 29.78 0.03 0.04 182.78 #N/AN Ap 0.5 #N/AN Ap
ARGENT11 3/8 03/10 11.38 15/03/2010 203.92MM 30.6720 30.83 0.00 0.00 88.80 #N/AN Ap 12 #N/AN Ap
ARGENT12 3/8 02/12 12.38 21/02/2012 169.74MM 30.7600 31.07 0.17 0.08 55.00 #N/AN Ap 2.2 #N/AN Ap
ARGENT11 3/8 01/17 11.38 30/01/2017 548.72MM 30.9230 3135 -0.16 -0.02 3721 #N/AN Ap 33 #N/AN Ap
ARGENT 9 3/4 09/27 9.75 19/09/2027 891.286MM 30.0040 3049 -0.09 -0.16 29.03 #N/AN Ap 39 #N/AN Ap
ARGENT 12 06/19/31 12.00 19/06/2031 538.29MM 2.0000 2.00 0.00 0.00 404.83 #N/AN Ap 0.3 #N/AN Ap
BRAZIL (BB/Ba2/BB)
BRAZIL14 1/2 10/09 14.50 15/10/2009 1.005MMM 117.06 117.36 0.05 0.01 2.71 106.62 1.39 1.63
BRAZIL 11 01/11/12 11.00 11/01/2012 889.689MM 122.78 123.28 -0.01 -0.08 4.27 208.16 3.09 391
BRAZIL10 1/2 07/14 10.50 14/07/2014 794.607MM 128.70 129.20 0.17 0.80 5.04 232.15 4.72 6.28
BRAZIL 11 06/26/17 11.00 26/06/2017 387.343MM 131.13 131.58 0.05 0.63 6.38 229.14 5.84 8.49
BRAZIL12 3/4 01/20 12.75 15/01/2020 683.215MM 156.69 157.19 -0.04 0.07 5.95 258.88 7.12 11.56
BRAZIL10 1/8 05/27 10.13 15/05/2027 2.787TMMM 140.68 141.18 0.22 0.52 6.38 271.35 9.71 14.29
BRAZIL 7 1/8 01/37 7.13 20/01/2037 2.438MMM 110.27 110.47 0.10 0.34 6.34 228.82 12.69 1451
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 102.63 102.67 -0.01 -0.03 3.24 173.53 0.64 0.67
CHINA 6.8 05/23/11 6.80 23/05/2011 1IMMM 109.80 109.92 0.00 -0.04 340 133.35 2.67 3.16
CHINA 4 1/4 10114 4.25 28/10/2014 1IMMM 96.48 96.88 0.00 -0.15 485 92.91 5.45 5.53
CHINA 7 1/2 10/27 7.50 28/10/2027 100MM 118.70 119.20 0.00 -0.43 5.86 211.23 10.67 13.30
COLOMBIA (BB/Ba2/BB)

COLOM 9 3/4 04/09 9.75 23/04/2009 584.975MM 106.83 107.08 -0.01 -0.10 2.80 122.68 0.94 1.05
COLOM 10 1/2 07/10 10.50 09/07/2010 280.929MM 115.20 115.73 0.02 0.04 3.26 146.98 1.98 2.35
COLOM 8 1/4 12/14 8.25 22/12/2014 1IMMM 117.24 117.69 0.17 0.12 5.13 231.64 5.15 6.26
COLOM 7 3/8 01/17 7.38 27/01/2017 1.65MMM 112.44 112.69 0.05 -0.13 5.55 237.62 6.49 7.54
COLOM 8 3/8 02/27 8.38 15/02/2027 154.905MM 119.02 119.78 -0.39 0.03 6.56 287.91 10.09 12.38
COLOM 10 3/8 01/33 10.38 28/01/2033 340.511MM 147.89 148.39 0.08 0.92 6.45 260.39 11.13 16.96
COLOM 7 3/8 09/37 7.38 18/09/2037 1.818MMM 110.20 110.69 0.20 0.39 6.57 251.96 12.63 14.27
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 106.40 106.60 0.01 -0.01 249 95.66 0.81 0.87
MEX 7 1/2 01/14/12 7.50 14/01/2012 864.137MM 112.32 112.80 0.13 0.17 3.87 166.15 325 374
MEX11 3/8 09/15/16 11.38 15/09/2016 1.69IMMM 146.09 146.83 0.24 0.62 4.64 158.52 5.97 8.93
MEX 5 1/2 02/17/20 5.50 17/02/2020 561.951MM 97.84 97.84 -0.75 -0.15 5.75 152.37 8.41 8.63
MEX11 1/2 05/15/26 11.50 15/05/2026 338.58MM 171.27 17177 0.37 2.49 5.30 165.76 9.66 17.29
MEX 6 3/4 09/27/34 6.75 27/09/2034 4.085MMM 112.81 113.48 0.32 0.87 5.77 176.40 13.03 15.13
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 3.64 209.12 0.87 0.92
PHILIP 8 3/8 02/11 8.38 15/02/2011 1.5MMM 108.38 108.75 0.00 0.00 5.09 31321 250 2.75
PHILIP 8 1/4 01/14 8.25 15/01/2014 1.602MMM 109.00 109.38 0.00 0.00 6.32 366.36 452 5.08
PHILIP 9 7/8 01/19 9.88 15/01/2019 962.468MM 124.00 124.25 0.00 0.00 6.69 334.69 6.91 8.90
PHILIP10 5/8 03/25 10.63 16/03/2025 1.855MMM 142.13 14250 0.00 0.00 6.47 288.78 9.19 13.33
PHILIP 6 3/8 01/32 6.38 15/01/2032 1.5MMM 96.00 96.25 0.00 0.00 6.70 281.15 11.73 11.68
SOUTH AFRICA (BBB+/Baal/BBB+)

SOAF9 1/8 05/19/09 9.13 19/05/2009 611.799MM 106.08 106.12 -0.10 0.01 3.39 181.35 1.02 112
SOAF7 3/8 04/25/12 7.38 25/04/2012 1IMMM 109.42 109.50 0.15 0.33 4.77 248.63 3.39 3.85
SOAF6 1/2 06/02/14 6.50 02/06/2014 1IMMM 105.54 105.65 0.18 0.44 5.41 267.52 4.94 5.39
SOAF8 1/2 06/23/17 8.50 23/06/2017 140.789MM 117.15 117.90 0.19 0.35 5.99 271.74 6.45 7.89

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 0.00 313 153.93 1.07 1.23
TURKEY 9 1/2 01/11 9.50 18/01/2011 750MM 110.31 110.66 0.00 -0.02 5.30 163.81 2.39 2.77
TURKEY 9 1/2 01/14 9.50 15/01/2014 1.75MMM 116.38 117.00 0.00 -0.38 6.02 337.88 4.44 534
TURKEY 5 1/2 02/17 5.50 16/02/2017 1.5MMM 93.30 93.65 0.00 0.04 6.49 238.56 6.67 6.54
TURKEY 7 06/05/20 7.00 05/06/2020 2MMM 100.13 101.00 0.00 0.06 6.93 347.34 7.91 8.31
TURKEY 7 3/8 02/25 7.38 05/02/2025 3.25MMM 101.00 101.50 0.00 0.25 7.24 362.62 9.46 9.87
TURKEY 6 7/8 03/36 6.88 17/03/2036 2.75MMM 91.00 92.00 0.00 0.13 7.61 365.44 11.64 10.85
UKRAINE (BB-/B1/BB-)

UKRAIN 0 08/05/09 6.39 05/08/2009 500MM 101.63 102.13 0.01 -0.05 4.66 #N/AN Ap 031 #N/AN Ap
UKRAIN 6 7/8 03/11 6.88 04/03/2011 600MM 102.51 103.01 0.08 0.21 5.82 384.43 2.58 2.68
UKRAIN 7.65 06/13 7.65 11/06/2013 1IMMM 107.25 107.75 0.14 0.20 5.94 337.81 4.16 4.63
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 103.57 103.82 -0.29 -0.98 9.72 583.73 2.49 291
VENZ8 1/2 10/08/14 8.50 08/10/2014 1.5MMM 94.41 94.66 -0.18 0.67 9.65 689.41 4.83 4.62
VENZ 13 5/8 08/18 13.63 15/08/2018 500MM 123.25 123.70 0.19 0.58 9.94 671.79 5.88 7.49
VENZ 6 12/09/20 6.00 09/12/2020 1.5MMM 72.86 7321 -0.26 0.95 9.75 629.43 773 5.91
VENZ 7.65 04/21/25 7.65 21/04/2025 1.6MMM 81.41 81.91 -0.15 0.88 9.90 634.49 8.21 7.08
VENZ9 1/4 09/15/27 9.25 15/09/2027 4AMMM 95.59 96.04 -0.06 0.63 9.73 613.84 8.67 8.43
VENZ9 3/8 01/13/34 9.38 13/01/2034 1.5MMM 93.54 93.96 0.08 1.18 10.06 633.48 9.01 8.67
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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 8.56 7.40 103.44 103.82 0.02 0.16 240 79 B+/BIB+
AFKSRU10 1/4 04/08 AFKSRU Financial 10.25 14/04/2008 350MM 10.24 -4.52 100.12 100.13 0.00 0.00 0.01 571
ALROSA 8 1/8 05/08 ALROSA Basic Materials 8.125 06/05/2008 500MM 8.11 3.70 100.25 100.25 0.00 0.00 0.06 246 BB-/Ba2/BE-
ALROSA 8 7/8 11/14 ALROSA Basic Materials 8.875 17/11/2014 500MM 8.23 734 107.77 108.02 -0.07 -0.12 484 475
EVRAZ 10 7/8 08/09 EVRAZ Basic Materials 10.875 03/08/2009 300MM 10.20 5.52 106.54 106.67 -0.03 -0.07 1.19 388 BBB2)-
EVRAZ 8 1/4 11/15 EVRAZ Basic Materials 8.25 10/11/2015 750MM 8.38 853 98.32 98.57 0.00 0.23 533 545
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 5.62 5.59 100.06 100.21 0.04 0.26 4.45 267
GAZPRU10 1/2 10/09 GAZPRU Energy 105 21/10/2009 700MM 9.62 4.24 108.92 109.30 0.04 0.01 1.35 246
GAZPRU7.8 09/27/10 GAZPRU Energy 78 27/09/2010 1IMMM 759 6.50 102.77 102.83 0.28 0.53 211 294
GAZPRU 9 5/8 03/13 GAZPRU Energy 9.625 01/03/2013 1.75MMM 8.49 6.39 113.22 113.47 0.20 0.95 3.90 380
GAZPRU 5 7/8 06/15 GAZPRU Energy 5.875 01/06/2015 1IMMM 6.47 7.58 90.59 91.09 0.14 0.52 5.25 373
GAZPRU 7.201 02/20 GAZPRU Energy 7.201 01/02/2020 1.07MMM 7.04 6.90 102.24 102.49 0.10 0.48 7.81 394
GAZPRU 8 5/8 04/34 GAZPRU Energy 8.625 28/04/2034 1.2MMM 7.44 7.26 115.75 116.00 0.13 1.07 10.91 379
MEGAFO 8 12/10/09 MEGAFO  Financial 8 10/12/2009 375MM 1.74 5.86 103.25 103.37 -0.03 -0.01 150 414 BB/B1/BB+
MMKFIN 8 10/21/08 MMKFIN Basic Materials 8 21/10/2008 300MM 7.90 5.42 101.26 101.33 -0.05 0.11 0.49 398 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 8.05 6.59 103.92 104.17 0.09 0.18 224 484 BB-/Ba3/BB-
MOBTEL 8 01/28/12 MOBTEL Communications 8 28/01/2012 400MM 7.84 7.35 101.97 102.22 0.14 0.26 3.18 502
GMKNRU 7 1/8 09/09 GMKNRU  Basic Materials 7.125 30/09/2009 500MM 6.97 5.49 102.19 102.32 0.03 0.10 1.37 381 BBB-/Baa2/BBB-
CHMFRU 8 5/8 02/09 CHMFRU  Basic Materials 8.625 24/02/2009 325MM 8.39 5.26 102.67 102.88 0.00 0.04 0.82 357
CHMFRU 9 1/4 04/14 CHMFRU  Basic Materials 9.25 19/04/2014 375MM 8.63 774 107.03 107.28 0.08 0.28 4.43 515 BE-/B1IBE-
SINEK 7.7 08/03/15 SINEK Government 71 03/08/2015 250MM 773 776 99.54 99.79 0.41 0.20 5.42 475 -/[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 6.93 712 99.15 99.40 0.08 0.22 2.83 498 BB+/Baa2/BB+
TMENRU 7 1/2 07/16 TMENRU  Financial 75 18/07/2016 1IMMM 7.86 8.28 95.24 95.49 -0.06 0.75 5.89 495
VIP 10 06/16/09 VIP Communications 10 16/06/2009 217.234MM 9.52 5.51 104.94 105.06 -0.04 -0.03 1.07 388
VIP 8 02/11/10 VIP Communications 8 11/02/2010 300MM 777 6.25 102.83 103.08 0.06 0.14 1.66 450
VIP 8 3/8 10/22/11 VIP Communications 8.375 22/10/2011 300MM 8.05 7.06 103.89 104.14 0.11 0.23 291 499 BB+/Bazl
VIP 8 1/4 05/23/16 VIP Communications 8.25 23/05/2016 600MM 8.37 8.49 98.51 98.76 0.04 -0.14 5.62 546
WBDFRU 8 1/2 05/08 WBDFRU  Consumer, Non-cyclical 85 21/05/2008 150MM 8.48 5.79 100.24 100.26 0.00 0.00 0.10 405 B+/B2/-
ALFARU 8 5/8 12/15 ALFARU Financial 8.625 09/12/2015 225MM 9.00 10.60 95.76 96.01 -0.04 -0.10 5.17 694
BKMOSC 8 09/28/09 BKMOSC  Financial 8 28/09/2009 250MM 7.69 511 103.93 104.05 0.00 0.01 1.36 343
BKMOSC 7 3/8 11/10 BKMOSC  Financial 7.375 26/11/2010 300MM 711 5.81 103.61 103.86 0.02 0.17 2.30 404
BKMOSC 7.335 05/13 BKMOSC  Financial 7.335 13/05/2013 500MM 7.44 7.67 98.48 98.73 -0.20 -0.14 4.04 510 Baal/BEE-
BKMOSC 7 1/2 11/15 BKMOSC  Financial 75 25/11/2015 300MM 7.62 8.63 98.32 98.57 -0.02 0.34 5.44 236
GAZPRU 7 1/4 10/08 GAZPRU Financial 7.25 30/10/2008 1.05MMM 7.15 4.64 101.34 101.42 -0.01 -0.03 0.51 320
GAZPRU 6 1/2 09/15 GAZPRU Financial 6.5 23/09/2015 1IMMM 6.81 7.29 95.40 95.65 0.12 0.68 5.74 426 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 6.84 475 100.56 100.61 0.10 0.08 0.29 360 JAS/REE
VTB 6.2 09/29/15 VTB Financial 6.2 29/09/2015 400MM 6.46 7.88 95.83 96.08 -0.10 0.02 571 453
RSHB6 7/8 11/29/10 RSHB Financial 6.875 29/11/2010 350MM 6.72 5.89 102.23 102.48 0.02 0.00 2.32 408 JBaal/BBB
RSHB7.175 05/16/13 RSHB Financial 7.175 16/05/2013 700MM 7.05 6.75 101.66 101.91 0.15 0.11 4.10 416
RUSB8 1/8 04/21/08 RUSB Financial 8.125 21/04/2008 300MM 8.13 7.82 100.00 100.00 0.00 0.00 0.02 686
RUSB7 1/2 10/07/10 RUSB Financial 75 07/10/2010 500MM 8.15 11.27 91.92 92.17 0.17 0.55 217 951
RUSB8 7/8 12/16/15 RUSB Financial 8.875 16/12/2015 200MM 9.90 11.78 89.51 89.76 0.18 0.92 5.06 998
SBERRU 6.23 02/15 SBERRU Financial 6.23 11/02/2015 1IMMM 6.21 6.98 100.23 100.48 0.02 -0.02 5.33 419 -IA2/BBB+
VTB 6 7/8 12/11/08 VTB Financial 6.875 11/12/2008 550MM 6.79 483 101.25 101.34 0.01 0.06 0.62 336
VTB 7 1/2 10/12/11 VTB Financial 75 12/10/2011 450MM 7.29 6.57 102.74 102.99 0.08 0.10 3.04 435 BBBIA2IBEE
VTB 6.315 02/04/15 VTB Financial 6.315 04/02/2015 750MM 6.24 7.13 101.01 101.26 0.04 0.08 5.29 381
VTB 6 1/4 06/30/35 VTB Financial 6.25 30/06/2035 1IMMM 6.68 6.78 93.38 93.63 -0.13 0.74 12.30 409
AVAZRU 8 1/2 04/08 AVAZRU Consumer, Cyclical 85 20/04/2008 250MM  #N/AN.A. #N/AN.A. #N/ANA.  #NANA.  #N/ANA. #NANA. #NANA.  #NANA.
IRKUT 8 1/4 04/09 IRKUT Industrial 8.25 10/04/2009 125MM 8.19 7.45 100.62 100.86 -0.01 0.03 0.93 583
ARGENTINA
PESAAR 0 06/09/11 PESAAR Energy 5.90125 09/06/2011 87.414MM 6.39 6.52 92.13 92.63 0.00 0.00 0.14  #N/ANA. B+/Ba2/B+
TELEFO 8.85 08/11 TELEFO Communications 8.85 01/08/2011 134.644MM 8.37 6.85 105.54 106.04 -0.01 -0.06 2.80 503 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 9.84 4,03 100.38 100.38 -0.06 -0.08 0.07 277
PETBRA 9 3/4 07/11 PETBRA Energy 9.75 06/07/2011 235.36MM 831 3.96 117.18 117.55 0.11 0.41 2.76 142
PETBRA 9 1/8 07/13 PETBRA Energy 9.125 02/07/2013 374.23MM 7.73 5.14 118.00 118.00 0.50 0.10 4.15 258 BBB-/Baa2/BB+
PETBRA 7 3/4 09/14 PETBRA Energy 7.75 15/09/2014 397.9MM 6.87 5.37 112.75 112.75 0.14 1.50 5.09 191
PETBRA 6 1/8 10/16 PETBRA Energy 6.125 06/10/2016 899.1MM 6.08 6.02 100.70 100.70 -0.08 0.08 6.54 256
PETBRA 8 3/8 12/18 PETBRA Energy 8.375 10/12/2018 576.78MM 8.59 8.74 97.50 97.50 -17.50 -17.81 6.70 528
CHINA
CNOOC 6 3/8 03/12 CNOOC Energy 6.375 08/03/2012 500MM 5.89 4.06 108.16 108.34 0.16 0.05 3.44 58 AJA2IA
SDBC 4.7 08/24/09 SDBC Financial 4.7 24/08/2009 10MMM 4.67 4.16 100.68 100.68 -0.06 -0.03 127 68
SDBC 2.66 12/30/10 SDBC Financial 2.66 30/12/2010 20MMM 2.79 4.54 95.29 95.29 -0.12 -0.05 253 95
SDBC 3.63 10/26/12 SDBC Financial 3.63 26/10/2012 10MMM 3.80 4.75 95.49 95.49 -0.21 0.03 4.00 102
SDBC3 1/2 04/16/14 SDBC Financial 35 16/04/2014 80MM 3.75 4.82 93.24 93.24 -0.28 0.00 5.07 97 NAZIA
SDBC 5.48 01/06/20 SDBC Financial 5.48 06/01/2020 20MMM 5.23 4.93 104.80 104.80 -0.54 -0.35 8.50 82
SDBC 3.8 10/30/36 SDBC Financial 3.8 30/10/2036 23.8MMM 4.55 4.87 83.54 83.54 -0.79 -0.51 15.85 83
MEXICO
AMXLMM 4 1/8 03/09 AMXLMM  Communications 4.125 01/03/2009 497.75MM 411 3.75 100.26 100.36 0.08 0.05 0.85 198
AMXLMM 5 1/2 03/14 AMXLMM  Communications 55 01/03/2014 795MM 5.43 5.25 101.25 101.25 1.23 0.60 4.95 179 BBB+/A3/BBB+
AMXLMM 5 3/4 01/15 AMXLMM  Communications 5.75 15/01/2015 500MM 5.65 5.43 101.53 102.03 0.53 0.24 5.47 193
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Security Name Ticker Industry Sector Cpn Maturity Amt Outstanding  YId Cur Mid YIT\iALtm Px Bid Px Ask  Chg Net 1d thget '\[/)ll:; Q?[Jj YSAp?e\:(;j Rating (S&P/Moody's/Fitch)
PEMEX 7 7/8 02/09 PEMEX Energy 7.875 01/02/2009 802.154MM 7.60 3.24 103.48 103.71 -0.10 -0.02 0.76 148 A-/BaallA-
PEMEX 7 7/8 02/09 PEMEX Energy 7.875 01/02/2009 27.23MM 757 278 103.97 103.97 0.04 -0.11 0.77 128
UKRAINE
EXIMUK 7 3/4 09/09 EXIMUK Government 7.75 23/09/2009 250000000 7.63 6.55 101.45 101.79 -0.05 0.00 134 478 -/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 8.44 11.47 93.16 93.54 0.05 0.00 1.83 969

BTAS 8 03/24/14 BTAS Financial 8 24/03/2014 400MM 9.56 11.91 83.42 83.92 0.09 0.00 443 928 BB/Baal/BB+
BTASS8 1/2 02/10/15 BTAS Financial 85 10/02/2015 350MM 10.11 11.97 83.84 84.34 0.01 0.35 4.78 900

BTASS8 1/4 01/22/37 BTAS Financial 8.25 22/01/2037 1IMMM 10.10 10.23 81.45 81.95 0.11 0.36 9.25 824

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 8.56 6.40 103.44 103.82 -0.02 0.40 1.40 462

ATFBP 8 1/8 10/10 ATFBP Financial 8.125 28/10/2010 200MM 7.95 7.13 102.02 102.52 0.02 0.00 218 532

ATFBP 9 1/4 04/12 ATFBP Financial 9.25 12/04/2012 200MM 9.03 8.53 102.33 102.45 0.02 0.46 3.29 627 B+/BallBB-
ATFBP 9 05/11/16 ATFBP Financial 9 11/05/2016 350MM 9.20 9.39 97.57 98.07 0.02 0.23 5.41 34

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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