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B3rNAL HA PbIHOK

MakpoakoHOMMKa

LieHbl nponssoautenein B CLUA (uHgekc PPI) B mapTe Bbipocnu Ha 1.1% oTHOCUTENBHO
npedblgyliero Mecsua, cooblmno areHTcTBo Bloomberg co ccbinkolt Ha AaHHble
MwHucTepcTBa TpyAa. JkcnepTbl NPOrHosuposanu nosbilwenne Ha 0.6%. B cespane
9TOT nokasatenb yeenuunnca Ha 0.3%. PocT ueH no cpasHeHuio ¢ maptom 2007 T.
cocTasun 6.9% npoTus oxmaasLnxcs 6.2%. B despane nosbilwerne coctaBnsano 6.4%.
YBenuyeHue LieH npoussoanTenein 6es yyeta CTOUMOCTY TONMUBA U NPOAYKTOB NUTaHMS
(wHpekc Core PPI) B npowwnom mecsue coctaeuno 0.2% OTHOCUTENbHO dheBpans, yTo
COBMaro Co CpeaHUM NporHo3om. Mo cpaBHeHWo ¢ MapTom 2007 r. nokasaTtenb BbIPOC
Ha 2.7%, 4TO SBNSAETCS PEKOPAHLIM NOBbILLeHeM C vons 2005 r., NPOTUB OXUOABLUNXCS
2.8%.

WHpekc noateepkaaeT MAaBMEHME HA  aMepWKaHCKMX MpoW3BOAMTEnel  u3-3a
3HAYNTENBHOMO POCTa LieH Ha TOMMMBO W NPOAOBOMLCTBME. Tak, B MapTe CTOMMOCTb
3HepropecypcoB yBenuuunacb Ha 2.9%, B TOM yncrie AU3ensHOro Tonnmea — Ha 15%
MpoaykTbl MUTaHUs nogopoxani Ha 1.2% Bcrneq 3a NOBbILEHWEM LIEH Ha OBOLLY, PUC 1
msco. Puc npubasun B LieHe 8.7%, 4TO ABNSETCS pekopaHbiM yBenuyeHuem ¢ 2002 r.
MpoussoacTeeHHble Npeanpustus CLUA oka3biBaloTCS B CIIOXHOM MONOXEHUN: LieHbl Ha
CbIpbe NPOAOIKAIOT PACTH, O[HAKO MOBLILLATL LieHbI HA FOTOBYIO MPOAYKLMIO B YCOBUSX
CHWXEHMS NOTPebMUTENBCKOrO Cripoca KpaiHe puckoBaHHO. B niobom cryvae, MMeHHO
celyac  MOXeT  YBEeNMWUYWTBLCH  KOpPensauus  NpOW3BOACTBEHHOW  WHGMAUMM  C
noTpebuTenbCKOiA, MOCKONbKY (hakTOpbl POCTa LIEHOBOrO AABMEHUS UMEKOT OMHAKOBbIE
3HayeHuns ans PPl u CPI. bonee Toro, ®PC byneT BblHYXAeHa CHXaTb NPOLEHTHbIE
CTaBKM M [Janee, HECMOTPS Ha packpyuuBaHue MaxoBuka uHdnsaumn. o cytw,
3HAYNTENBHON TOMbKO POCT LEeH Ha 6a3oBble KOMMOHEHTbI (TOMMWMBO, 3HEPrUs,
NpOLOBONLCTBUE) BNUSET HA YPOBEHb MHANALMOHHOIO AaBNeHNns, Toraa kak mepbl ®PC
MO CHUXEHWIO CTABOK MWL OMOCPEAOBaHHO BefyT K PoCTy LieH. Tyun crywaiotes no
BCEM (DpOHTAM amepuKaHCKOM 9SKOHOMWKM: 3ajadya OPC  BepHyTb  aoBepue
notpebuteneit 1, COOTBETCTBEHHO, BOCCTAHOBUTbL YPOBEHb NoTpebneHus (2/3 ot BBI), B
pesynbTate 4ero amepukaHckuit LIB BbIHYXAEH NPOJOMKUTL CMArYaTb [EHEXHO-
KpeauTHyto nonuTuky B | nonyrogum 2008 r.

Ba3oBble akTuBbI

KpuBas craBok kasHauenckux obsizatenscts CLUA npogomkuna nogHUMaThLCS Benea 3a
JaHHbIMM 00 yBENMUeHUM LeH npousBoguTeneil B MapTte. VIHBECTOpbI ChekynsTUBHO
cpearypoBanu Ha fAaHHble W cbaBunM OxugaHus no cokpailenuio ctaskn OPC.
[oxopHocTb 10-neTHnx o6sa3atenscTs nogHsanack 4o 3.60 (+0.09)%, 2-netHux — go 1.87
(+0.11)%.

Pa3BuBatoLLneCcs PbIHKK

Llenbl Ha gonm EM npogonxaroT KOHCONMAALMio, a COKpalLieHne KpeauTHbIX CpagoB
MPOMCXOZMT NULLb 3a CHET POCTa CTaBok 6a30BbIX akTUBOB. Poccuiickie eBpoobnuraLmm
Takke cTabunbHbl: LeHa 6eHumapka "Russia'30" ocTanach Ha oTmeTke 115.45 n.n., a ero
cnpaj cokpatuncs o 167 (-7) 6.n.

PbiHOK py6neBbix obnuravuii

JlokanbHbIii [JONrOBOM PbIHOK 4YyBCTBYeT Cebs XOpOWO, HECMOTPS Ha MpeacTosLme
yrpo3bl OT Hanorosblx nnatexei. HebonbLuoit poct ctaBok MBK okasancs He nomexon
ANS NPOACIKEHNS MNNaBHOrO pocta B rocbymarax W Bbinyckax MEpBOrO YPOBHS
(nodpobHee Ha cmp. 2).
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MokazaTtenu NUKBUAHOCTH

900

= [lenoauTsl GaHkos B barke Poccum
M OcTaTkyt Ha Kop.cyeTax KpeauTHbIX OpraHM3aLuit

800

700

500

400

300
18 ches 25 e

3 ma 10 may 17 maj 24 may 31 maj

7an 14 anj

WemoyHuk: LieHmpanbHbii bark PO

CraBku LIBOR

1 week ago

w im 2m 3m 4m 5m 6m 12m

WemouHuk: Bloomberg

®bioyepc Ha ctaBky PPC (BeposaTHOCTL CHUXeHUs Ao 2.00%)

7 —

——O0—actual o

1 week ago

100% - T T T T T |
anp.08 Main.08 1ioH.08 uion.08 asr.08 ceH.08

WemouHuk: Bloomberg

JIOKANbHbIN JONTOBOW PbIHOK

NuksngHocTb 1 CTaBku

Mokasatenb pybnesoit NUKBUAHOCTW CerofHs yTpom coctaeun 715.3 (+9.2) mnpg py®.
CTpyKTypa NMKBWAHOCTM BLIFMAANT CreaytoLmM 06pasoM: 0CTaTki Ha KopcyeTax BblpoCim
1o 602.0 (+46.7) mnpa py6., a aeno3uTsl 6ankos B LB coctasunm 113.3 (-37.5) mnpg pyb.
3a 5 pHeit otTok cpeactB u3 pgeno3uto B LB coctasun 140.0 mnpg pyb. Buepa
npoucxoguna ynnata asaHcoBblx nnatexeit no ECH w akumsos B GiomxeT, koTopas
BbI3Bana HebonbLuon poct ctaBok MBK (overnight HemHoro Beiwe 4.5%). Ha cerogHswHee
oTKpbITME ogHopaHeBHble MBK obxoasaTcs noa 3.75-4.75%. Obbembl pedrHaHCMpoBaHus B
LIb ocTatoTcs HesHauuTenbHbIMK, caenok PEMO ¢ LB 6bino 3akntoveHo Ha 6.8 mnpa pyb.
Mocne ByepalHel ynnaTbl HarnoroB CheAyloME MEPeYNCrieHns yxe npouayT no
ksaptansHomy HIC (21 anpens). BeposTHO, 4TO BOMBLIMHCTBO Y4aCTHWUKOB MPEAMNOYTYT
nepeyncnnTb CPeaCTBa YXe B MATHULY, YTO MOXET NOAHATL ypoBeHb cTaBok MBK. Tem He
MeHee, 3a cYeT MHMLMaTuBbl MuHuHa no pasmeLLeHnio cBoOOaHbIX OCTATKOB GHOMKETHbIX
CPeaCTB Ha PbIHKE rPAAYLLME HArOoroBbIE BbINMATHI BbIMAAAT HE CTOMb MyraloLLumMm.

Kpusas ctasok LIBOR (USD) Buyepa nogHsmack B cpegHem Ha 1-2 6.n.: 1M LIBOR
coctaBnseT 2.72%, 3M LIBOR - 2.72%, 12M LIBOR - 2.63%. CtaBku poccuiickux NDF
BbIPOCAIMN B KPaTKOCPOYHOM cermeHTe [0 5-10%, opHako Gonee famnbHue CTaBkM He
npeBbIwatoT 6.5%.

WHBeCTULMM: POKYC Ha NUKBUOHOCTb

TNokanbHbIi AONTOBON PLIHOK YyBCTBYET Ce6S XOPOLLO, HECMOTPS Ha NPEACTOALNE Yrpo3bl
0T Hanorosbix nnatexen. Hebonbwon poct ctasok MBK Beugy ynnatel ECH v akuusos
0Kas3ancs He MOMEXol Ans NPOAOIKEHWS MNaBHOTO pocTa B rocbymarax W Bbimyckax
nepBoro ypoBHs. TeM He MeHee, B CEKTOPE rOCBbINYCKOB 0BOPOTLI OCTAKTCA HUSKUMM.
OcHoBHas akTMBHOCTb BYepa Obina nposiBeHa nuwb B camblx fanbHux 03 — 46020,
LieHa KOTOpOro MpakThyeck He uamenunack. o octanbHoit kpuson O®3 coenok Gbino
HEMHOrO0, OAHAKO 1 3AECH LieHbI He NPeTepnenyt M3MEHeHWN.

B BbInyckax nepBoro ypoBHs npogomxatoT "pynuTb” Beinyckn AVKK ¢ Bbicokoi atopaumeit.
BkntoyeHne ux B koTupoBanbHbl cnncok Al MMBB u camas npusnekatenbHas
[IOXO[IHOCTb CPE/y BbICOKOKA4YECTBEHHbIX BbIMYCKOB MPUBMEKAET BHUMAHWE MHBECTOPOB. B
TO K€ BPEMs 3Ha4MTENbHBbIA POCT LieH B AanbHeM cermenTe AVMXKK HacTopaxuBaeT: ectb
yrpo3a Aans cnekynsTUBHOM hukcaLmum npubbinei.

B BbICOKOLOXOAHOM CermeHTe Nydlle OcTarbHbX YyBCTBOBanM cebsi BbiMycku GaHKoB,
nognagatolux nog onpepeneHve "npobnemubie” (YPCA, Pycckuit CtaHgapt, XKO).
Bugumo B npenaBEpUM KpYMHbIX HAMOFOBbIX MnaTexeld WHBECTOPbI MPOZOIKatT
HakannuBaTtb B NOPTENe BbiMyCKkM, AOXOAHOCTb MO KOTOPLIM NMpY YMEPEHHOM PUCKe UMEET
HanbonbLumii cnpag k ctaskam PEMO LIB.

CHuxeHWe aKTMBHOCTW W MWHMMarbHbIE M3MEHEHMS LiEH FOBOPAT O TOM, YTO PbIHOK
TOTOBWTCA K NEPBOMY MCMbITAHMIO B TekylueMm rogy. Hanorosble nnaTexu 3HaynTenbHbl,
OfiHaKO M MPUTOK NMKBUOHOCTW 33 MOCNEAHWE 2 HEAENM, U NNaHUpyemble CeroaHs-3aBTpa
aykuumoHbl  MwHuHa no pa3mellenuio  cBOGOAHbIX CpPeacTB OlomxeTa CHUMAKT
HanpsikeHue Kak C AONTOBOro, Tak W C JEHEXHOro pbiHKa. [lanbHelilee noBefeHne poiHka
MOMHOCTBIO 33BMCUT OT COCTOSHUS MUKBMOHOCTM M CTABOK MOCNe ynnatbl KBapTamnbHoOro
HAC. [lo 3T0ro MOMeHTa PbIHOK, BEPOSITHO, MPOAOIKAT KOHCONMAALNIO.
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PyGnesble obnurauum. Mepsbiit "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. Nerkas v nuwiesas NPOMbILLEHHOCTb.
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Py6nesble obnuraumm. flec 1 cenbckoe Xo3sicTBO.
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Security Name (ILSS;EMSI\I/T&) Co(l:gon Next coupon Put Maturity Ask Bid ldr:::tng 5d chng net lmnceTng YTM [ YTP Mod. Dur. Sg:ei d
003

003 25057 40,817 740 23/04/2008 20/01/2010 102.45 102.41 0.13 6.07 / - 155

003 25058 40,655 630 30/04/2008 30/04/2008 100.05 100.02 -0.17 558 /- 0.04

003 25059 40,821 610  23/04/2008 19/01/2011 99.85 99.84 -0.01 0.34 6.31 /- 2.38

003 25060 40,734 580  30/04/2008 29/04/2009 99.96 99.85 -0.05 0.01 6.03 /- 0.94

003 25061 42,513 580  07/05/2008 05/05/2010 99.48 99.48 0.09 0.08 0.03 6.21 /- 1.82

003 26198 42,117 600  03/11/2008 02/11/2012 98.14 98.14 -0.11 6.47 /- 3.77

003 26199 39,991 610  16/07/2008 11/07/2012 99.19 98.94 0.00 -0.14 -0.05 651 /- 3.54

003 27026 16,000 600  11/06/2008 11/03/2009 100.11 100.09 0.00 0.00 6.01 /- 0.83

003 46001 60,000 1000  11/06/2008 10/09/2008 101.85 102.00 -0.33 523 /- 0.38

003 46002 62,000 900  13/08/2008 08/08/2012 107.37 106.00 -0.27 -0.32 6.64 /- 2.94

003 46003 37,298 1000  16/07/2008 14/07/2010 106.80 106.78 0.09 -0.21 6.79 / - 152

003 46012 40,000 121 01/10/2008 05/09/2029 68.90 68.90 0.03 0.04 -1.38 724 [ - 13.00

003 46014 58,290 900  10/09/2008 29/08/2018 105.55 105.55 -0.95 6.83 /- 4.63

003 46017 79,995 800  14/05/2008 03/08/2016 103.90 103.90 -0.60 -0.10 6.55 / - 557

003 46018 128,855 900  11/06/2008 24/11/2021 106.45 106.40 0.93 0.23 6.86 / - 7.64

003 46020 101,587 690  13/08/2008 06/02/2036 97.74 97.74 -0.06 -0.26 721 /- 11.46

003 46021 79,677 750  20/08/2008 08/08/2018 96.19 96.19 0.00 -0.04 -1.22 6.80 / - 6.71

Mockea

Mocksa 29 5,000 10.00  05/06/2008 05/06/2008 100.00 100.00 0.00 -0.80 -0.01 10.06 / - 0.12 399
Mocksa 36 4,000 10.00  16/06/2008 16/12/2008 103.00 103.00 0.00 0.00 -0.03 542 / - 0.61 -53
Mocksa 38 5,000 10.00  26/06/2008 26/12/2010 108.30 107.90 -0.15 -1.80 6.77 | - 2.23 49
Mocksa 39 5,000 10.00 21/07/2008 21/07/2014 106.50 106.05 0.26 0.53 6.69 / - 4.65 28
Mocksa 41 3,378 10.00 30/07/2008 30/07/2010 103.00 102.90 -0.05 -2.85 6.96 / - 1.95 71
Mocksa 43 5,000 10.00 17/05/2008 17/05/2008 101.00 101.00 0.00 -0.20 171 - 0.09 -756
Mocksa 44 20,000 10.00 24/06/2008 24/06/2015 104.07 104.07 -0.03 -0.98 7.10 /- 5.11 63
Mocksa 47 10,000 10.00 28/04/2008 28/04/2009 102.20 102.20 0.00 -2.80 6.49 / - 0.92 44
MyHuyunanbHblie u cy6gppedepanbHble

AcTpaxaHb 500 9.50 11/09/2008 17/12/2009 102.49 102.49 1.02 1.02 8.04 / - 1.45 183
BatukopToctaH 5 1,000 8.02 07/05/2008 04/11/2009 100.20 100.20 0.15 -0.42 8.03 / - 133 184
Benoropoackas 06n. 2 320 13.50 29/04/2008 29/04/2008 100.40 100.10 -0.25 -0.65 6.25 / - 0.04

Benoropoackas o6n. 3 2,000 8.38 15/05/2008 10/11/2010 99.80 99.80 -0.19 0.89 8.74 | - 212

Benoropoackas o6n. 4 1,020 7.88 23/04/2008 19/10/2011 97.10 97.10 0.00 -1.29 9.15 / - 278 268
Bonrorpap 1 450 9.20 17/04/2008 17/07/2008 99.07 99.07 0.00 0.00 -0.86 13.66 / - 0.22 739
Bonrorpap 2 600 9.65 20/06/2008 21/12/2009 102.85 102.85 1.85 2.95 7.64 | - 1.46 145
Bonrorpapckas o6n. 253 550 8.10 21/05/2008 19/05/2010 97.99 96.50 -0.16 -0.16 -1.28 981 /- 174 346
Bonrorpapckas o6n. 261 700 11.00 19/06/2008 17/06/2010 100.54 100.54 0.24 -0.34 9.40 / - 0.56

Bonrorpapckas o6n. 351 600 10.99 - 11/06/2009 101.00 100.20 0.25 0.20 -0.70 - /-

BopoHexckasi obn. 2 500 12.00 17/06/2008 18/06/2009 103.98 102.80 -0.61 -0.51 9.06 / - 1.01 290
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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 93.00 -5.51 -5.51 -5.52 1150 / - 2.22 508
VBaHoBcKas 06 1,000 9.00 13/05/2008 09/11/2010 98.09 97.40 -0.06 -0.06 0.44 10.09 / - 161 408
WkpyTckas obn. 312 900 7.50 23/04/2008 23/10/2008 99.80 99.80 0.00 -0.10 -0.30 8.05 / - 0.24 238
WpkyTckas obn. 311 1,500 9.00 19/06/2008 17/12/2009 100.17 99.70 -0.32 -0.07 8.65 / - 0.82 261
MpkyTckas obn. 313 3,000 7.75 23/07/2008 24/11/2010 98.25 97.70 0.07 -0.12 8.92 /- 1.23 -224
WpkyTckas obn. 314 1,200 8.25 21/05/2008 26/05/2010 99.30 98.60 0.00 0.25 8.71 /- 0.93

KasaHb 3 2,300 9.32 28/05/2008 29/08/2009 99.86 99.86 0.06 1.06 8.35 /- 1.20 218
Kanyxckas o6n. 2 1,300 8.60 02/06/2008 29/08/2011 98.25 97.50 - 0.68 0.32 9.52 / - 2.25 323
Kapenus 500 8.15 09/06/2008 02/06/2010 98.84 98.15 -0.13 -1.38 -1.38 8.77 I - 147 159
Kuposckas o6n. 1 400 8.39 23/06/2008 22/12/2008 100.20 99.65 0.12 0.12 -0.48 8.50 / - 0.61 264
Kuposckas 06n. 2 600 8.45 26/06/2008 24/09/2009 99.20 98.90 -0.07 0.05 -0.25 948 / - 0.85 361
Knuuckuit p-H 2 300 9.75 15/05/2008 13/11/2008 101.20 101.20 0.00 0.00 0.00 7711 - 0.52 171
Komn 6 700 12.50 14/10/2008 14/10/2010 107.05 105.61 0.31 -0.67 8.65 / - 2.07 232
Komn 7 1,000 10.00 23/05/2008 22/11/2013 102.65 102.65 3.15 4.65 8.21 /- 3.74 172
Komn 8 1,000 9.00 04/09/2008 03/12/2015 91.01 91.01 3.01 0.01 8.89 / - 4.94

KpacHosipck 5 1,000 7.50 18/04/2008 18/10/2008 99.78 99.78 0.00 0.00 0.45 8.11 /- 0.45 210
KpacHosipckuii kpai 3 3,000 6.00 01/10/2008 01/10/2008 99.90 99.66 -0.22 0.53 6.59 / - 0.43 61
KypraHckasi o6n. 500 9.25 16/06/2008 17/12/2009 99.35 98.80 0.08 -0.43 10.22 / - 141 392
JleHuHrpagickasi obn. 2 800 14.01 11/06/2008 08/12/2010 116.50 112.00 1.65 1.25 8.08 / - 2.09 177
JleHuHrpagckasi o6n. 3 1,300 12.50 13/06/2008 05/12/2014 117.75 117.75 0.25 1.85 8.71 /- 4.35 222
Jiunevkas o6n. 4 1,500 7.95 22/07/2008 19/07/2011 99.00 98.10 - 0.20 1.53 8.64 | - 1.99 244
MarapaH 450 11.00 16/06/2008 15/09/2008 100.95 100.95 0.00 0.15 0.00 8.92 /- 0.38 289
Mapuii On 500 8.25 22/05/2008 23/05/2009 98.00 98.00 0.00 0.02 0.10 10.58 / - 0.95 436
Mockosckas o61. 4 9,600 11.00  22/04/2008 21/04/2009 103.96 103.96 0.00 -0.19 -0.04 710 /- 0.89 104
Mockosckas 0611. 5 12,000 1000 30/09/2008 30/03/2010 104.50 104.50 0.20 0.10 762 /- 1.69 133
Mockosckas 0611. 6 12,000 900  22/04/2008 19/04/2011 103.20 103.20 0.02 0.10 7.94 | - 241 159
Mockosckas 0611, 7 16,000 800  23/04/2008 16/04/2014 99.10 99.10 0.00 0.00 -0.65 8.36 / - 433 190
Huxeropogckasi o61. 2 2,500 999  03/05/2008 02/11/2008 100.99 100.71 0.09 0.20 7.23 /- 0.30 183
Huxeropogckas o6n. 3 2,000 845  24/04/2008 20/10/2011 99.11 99.11 0.50 1.16 852 /- 212 228
HoBocu6mpck 3 1,000 1200  13/07/2008 14/07/2009 104.50 104.50 -0.41 -0.26 8.26 / - 1.07 212
HoBocu6mpck 4 1,500 8.60  24/06/2008 24/06/2010 99.60 99.60 0.40 0.60 8.94 / - 185 262
HoBocu6upcxast o61. 3 2,500 800  17/06/2008 15/12/2009 100.05 100.05 0.00 0.05 155 7.90 /- 0.82 182
HoruHck 2 500 1025 22/08/2008 21/08/2009 102.55 102.55 - 155 -2.48 8.36 / - 1.18 220
OpexoBo-3yeso 160 1150  20/06/2008 20/06/2008 98.65 98.65 0.13 0.13 -1.38 20.76 | - 0.15 1395
MeHaeHckast 061, 800 945  13/07/2008 13/10/2009 100.65 100.65 0.00 0.00 0.15 925 / - 0.88 289
Camapckasi 061, 2 2,000 6.82  12/06/2008 09/09/2010 98.90 97.50 0.20 1.70 787 /- 2.06 157
Camapckasi o61. 3 4,500 760  15/05/2008 11/08/2011 98.80 98.80 0.06 0.80 8.26 / - 2.70 186
Camapckas o6n. 4 5,000 6.98  25/06/2008 20/06/2012 95.90 95.50 0.00 -0.80 0.20 8.46 / - 3.35 196
Caxa (Skyus) 3 560 12.00  17/06/2008 17/06/2008 100.98 100.70 0.64 -0.76 713 /- 0.16 118
Caxa (SkyTus) 6 2,000 10.00  15/05/2008 13/05/2010 102.20 102.20 0.00 -0.20 9.12 /- 1.26 237
Caxa (Skyus) 7 2,500 795  17/04/2008 11/04/2013 96.50 96.50 0.00 0.00 -1.29 9.12 /- 3.09 279
16 anpens 2008 . Crp.15/39



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
MyHuyunanbHble u cy6gpedepanbHble

Tambosckas 06 400 8.00 27/06/2008 27/09/2008 100.00 100.00 0.00 -2.00 8.23 / 0.41 223
Tsepckas 06n. 3 800 7.95 31/05/2008 30/11/2008 99.50 99.50 0.00 0.00 9.07 / 0.56

Tomckas 06n. 3 900 7.00 09/05/2008 09/11/2009 98.35 98.35 0.55 0.55 7.65 / 0.94 266
Tomckas 06n. 4 1,001 7.00 26/06/2008 26/12/2011 97.25 96.78 -0.17 0.28 0.35 8.10 / 1.87 232
Tynbckasi 06n. 1,500 8.50 26/06/2008 28/06/2009 100.65 100.65 - 0.13 0.65 8.16 / 1.06 203
Yomyptus 1 1,000 8.20 27/06/2008 27/12/2008 99.50 99.00 -0.15 0.08 -0.20 951/ 0.62 342
Yomyptus 2 1,500 8.40 17/07/2008 15/07/2012 96.25 96.25 -0.44 -0.10 -0.75 9.71 / 3.26 317
Ypa 4 500 10.03 03/06/2008 03/06/2008 100.01 100.01 -0.49 -0.34 10.01 / 0.12 394
Ypa 5 500 8.40 20/06/2008 18/12/2009 99.30 99.30 0.20 0.80 9.04 / 1.43 279
Xabaposck 6 1,000 7.50 24/05/2008 24/11/2009 100.10 100.10 0.50 1.40 7.25 | - 1.04 137
XMAO 5 3,000 12.00 27/05/2008 27/05/2008 100.70 100.70 0.00 0.00 -0.30 561 /- 0.11

Yysaiuwms 4 750 12.33 25/09/2008 27/03/2009 103.94 103.94 -0.06 0.16 8.07 / 0.85 198
Yysawms 5 1,000 7.85 05/06/2008 05/06/2011 97.30 97.30 - 0.00 157 9.04 / 253 263
YysaLums 6 1,000 7.99 22/04/2008 17/04/2012 93.40 93.40 0.00 0.00 -1.10 9.90 / 3.09 333
AHAO 1,800 10.00 03/08/2008 03/08/2008 100.50 100.50 0.00 -0.29 -1.00 8.36 / 0.28 236
fApocnasnb 400 9.00 17/06/2008 17/12/2009 98.00 98.00 0.00 0.00 -1.50 10.88 / 0.98 303
fApocnasckas 06r. 4 1,000 10.50 25/05/2008 26/05/2009 102.13 102.13 0.04 0.23 8.15 / 0.96 203
fApocnasckas 06r1. 5 500 7.50 30/06/2008 30/12/2008 100.00 100.00 0.00 0.90 0.65 761/ 0.64 159
Apocnasckas 06r1. 6 2,000 7.75 22/04/2008 19/04/2011 97.29 97.29 0.65 1.14 8.22 | 1.60 252
fApocnasckas 06r. 7 3,500 8.00 01/07/2008 30/03/2010 98.00 98.00 0.35 0.50 8.78 | 151 264
Tonnueo u asHepeemuka

AnbsiHc HK 3,000 8.92 17/09/2008 16/09/2009 14/09/2011 96.39 96.39 - 0.39 0.64 5.12 / 12.09 121 570
ACIM3K 1,500 12.00 02/07/2008 01/10/2008 31/03/2010 98.26 98.26 0.00 0.51 2.06 3.89 /16.96 0.39 1044
BaLukupaHepro 3 1,500 830  22/06/2008 19/03/2009 09/03/2011 99.10 99.10 0.00 -0.10 -0.10 3.09 / 9.66 0.82 337
laanpom A4 5,000 822  13/08/2008 10/02/2010 102.38 102.38 0.18 0.62 6.92 /- 1.60 72
raanpom A6 5,000 6.95  07/08/2008 06/08/2009 100.67 100.67 031 087 6.50 / - 1.18 40
Taanpom A7 5,000 6.79  01/05/2008 29/10/2009 100.38 99.95 047 0.97 6.78 / - 135 64
laanpom A8 5,000 700  01/05/2008 27/10/2011 99.60 99.60 0.40 1.94 7.26 [ - 2.88 86
laanpom A9 5,000 723 20/08/2008 12/02/2014 100.00 99.00 0.50 0.50 130 747 | - 4.48 104
TuapoOrk 5,000 810  02/07/2008 29/06/2011 99.00 99.00 -0.10 -0.50 8.63 / - 2.60

rT-To4 3 1,500 1045  18/04/2008 18/04/2008 100.01 100.01 0.00 0.00 0.01 8.60 / 8.60 0.01 263
rT-ToU 4 2,000 1071 03/09/2008 - 02/09/2009 98.85 98.85 - -0.15 0.29 11.95 / - 117 561
EQCK 1,000 8.74  09/10/2008 08/04/2010 05/04/2012 95.00 95.00 0.00 -2.52 -3.50 6.14 / 11.98 1.66 550
Ky6aHbaHepro 3,000 785  23/07/2008 21/07/2010 99.97 99.97 0.00 0.00 0.00 8.01 / 8.01 133 175
Kyi6biluesasot 2 2,000 880  05/09/2008 04/03/2011 98.25 98.25 0.00 -1.35 0.75 973 / - 2.35 332
TNewarepro 2 3,000 854  01/08/2008 27/01/2012 97.00 95.00 -0.90 -1.02 10.06 / - 2.96 352
TNewarepro 3 3,000 8.02  23/04/2008 18/04/2012 93.85 93.85 0.00 0.00 -0.15 10.16 / - 3.04 358
nyKoun 2 6,000 725  20/05/2008 17/11/2009 100.99 100.16 0.38 123 6.97 / 6.97 1.40 77
nykoun 3 8,000 710  12/06/2008 08/12/2011 99.26 99.26 0.60 141 7.46 | - 2.98 104
nyKoun 4 6,000 740 12/06/2008 - 05/12/2013 99.85 99.85 0.92 1.85 757 /- 427 115
MocaHepro 1 5,000 754 16/09/2008 15/09/2009 13/09/2011 99.39 99.39 0.09 0.39 7.44 [ 8.16 1.26 195
MocaHepro 2 5,000 765  28/08/2008 23/02/2012 18/02/2016 97.74 97.74 -0.21 0.94 4.48 | 852 3.11 199
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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 99.00 99.00 0.12 1.25 8.57 / - 277 214
orK 2 5,000 7.70  03/07/2008 - 07/07/2010 97.20 94.90 -1.25 -1.25 -2.45 9.94 /- 1.87 357
orK5 5,000 750  02/10/2008 01/10/2009 29/09/2011 98.67 98.67 - -0.03 -0.33 3.73 1 8.66 1.29 243
orK 6 5,000 755  24/04/2008 22/04/2010 19/04/2012 98.00 98.00 0.00 0.50 -0.40 457 | 8.84 1.69 250
MepMaHepro 1,000 8.15  27/05/2008 25/05/2010 22/05/2012 98.49 98.49 0.00 0.00 0.00 4.85 1 9.14 1.76 219
PyccHedTs 7,000 925  13/06/2008 12/12/2008 10/12/2010 93.03 93.03 053 243 533 /2217 0.52 1518
CanasatHedTeOprCuTHes 3,000 10.00  13/05/2008 - 10/11/2009 101.30 101.00 -0.25 -0.31 9.40 / 9.40 131 311
CaxaTpanHedrel a3 1,500 11.90  04/06/2008 04/06/2008 02/12/2009 100.04 99.92 - -0.11 -0.12 1.00 /12.15 0.12 594
Cubyp 1,500 7.70  08/05/2008 05/11/2009 01/11/2012 99.50 98.52 0.27 0.61 -1.28 3.01 / 856 1.34 231
K1 4,000 7.75  16/09/2008 16/03/2010 11/03/2014 98.05 96.50 -0.78 6.04 -0.74 321 /955 1.66 319
TrK 4 5,000 760  05/06/2008 04/06/2009 31/05/2012 99.50 99.50 0.00 0.60 0.40 230 /822 1.00 206
K6 2,000 10.00  27/05/2008 2410212009 21/02/2012 100.59 100.59 0.00 0.12 0.29 2.16 / 9.60 0.75 343
K8 3,500 800  15/05/2008 03/06/2008 10/05/2012 99.95 99.95 0.15 0.30 0.25 221 /853 0.12 250
K 10 3,000 760  19/06/2008 - 17/06/2010 97.85 97.85 0.00 0.10 -0.17 8.89 / 8.89 1.83 253
TioMeHb3Hepro 2 2,700 770 02/10/2008 01/04/2010 29/03/2012 96.50 95.00 -1.25 0.84 -0.26 5.28 / 10.40 1.68 400
Yensibarepro 600 840  15/05/2008 - 13/05/2010 99.96 99.96 0.00 0.00 -0.04 0.34 /034 1.99 289
OHeprocTpot 1,500 950  23/05/2008 21/11/2008 20/05/2011 98.90 98.20 -0.35 0.55 1.05 2.40 / 12.40 052 615
OHeproLeHTp 3,000 930  10/07/2008 09/01/2009 11/07/2010 97.00 97.00 0.00 0.00 -1.98 6.86 / 14.14 0.62 776
SkyTckaHepro 2 1,200 859  11/09/2008 12/03/2009 09/03/2012 99.00 97.00 0.99 0.99 0.00 2.63 /11.25 0.80 501
OCKE3C 2 7,000 825  24/06/2008 22/06/2010 101.50 101.50 0.10 0.61 762 /- 1.86 136
OCKE3C 3 7,000 710  13/06/2008 12/12/2008 100.05 100.05 0.10 0.13 712 /- 0.60 113
OCKE3C 4 6,000 730 09/10/2008 06/10/2011 99.00 99.00 0.20 0.05 7.78 /- 2.90 137
OCKE3C 5 5,000 720 03/06/2008 01/12/2009 99.50 99.50 -0.05 0.25 767 /- 1.42 147
Memannypeus

Amypmetann 1 1,500 9.80 28/08/2008 26/02/2009 98.90 98.90 -0.50 -1.00 1145 / - 0.76 522
Amypmetann 2 2,000 9.15 29/08/2008 26/02/2010 97.00 95.00 -0.99 -0.99 -3.25 11.92 /- 1.56 549
BenoH 1 1,500 9.10 04/06/2008 - 03/06/2009 98.60 98.60 0.00 0.12 10.70 / - 0.96 446
BenoH 2 2,000 9.25 28/08/2008 27108/2009 23/02/2012 99.10 99.10 0.00 -0.90 -1.10 3.70 /10.20 1.18 392
3onoto Cenuraapa 1 500 13.00 25/06/2008 25/06/2008 21/12/2011 100.05 99.21 -0.37 1.56 0.79 / 15.27 0.17 888
3onoto Cenuraapa 2 300 01/07/2008 30/06/2009 28/06/2011 99.01 99.01 0.00 0.01 -1.04 0.31 /083 1.20 519
Koke 1 3,000 8.95 17/07/2008 - 16/07/2009 98.90 98.90 - -0.10 0.14 1013 / - 1.08 390
Koke 2 5,000 8.70 18/09/2008 18/03/2010 15/03/2012 97.00 97.00 0.00 0.10 -0.50 5.42 110.73 1.62 432
MarneauT 1 1,500 8.25 19/06/2008 18/12/2008 98.50 98.50 0.00 0.40 0.20 10.86 / 10.86 0.59 466
MarneauT 2 5,000 8.20 26/09/2008 23/03/2012 94.30 94.30 0.00 -1.20 -2.70 10.23 / - 3.10 362
MAWP VHesct 3 2,000 1115 01/10/2008 01/04/2009 99.45 99.45 0.00 1.45 175 1211 / - 0.69 594
Makem 'pynn 3,000 10.00 11/09/2008 12/03/2009 96.00 96.00 -3.00 -3.00 15.41 / 15.41 0.76 890
Metsasop M. Ceposa 2,000 8.75 29/08/2008 - 2710212009 97.75 97.75 0.00 -0.25 -0.15 11.85 /- 0.76 560
Meuen 2 5,000 8.40 18/06/2008 16/06/2010 12/06/2013 99.70 99.70 051 -0.03 383 /873 1.82 238
HuxHe-TleHckoe 1 550 19/06/2008 18/06/2009 99.90 98.00 -0.08 -0.69 0.90 / 0.90 117 511
HuxHe-TleHckoe 2 400 11.75 08/07/2008 - 08/07/2008 99.80 99.80 0.09 0.40 12.86 / 12.86 0.20 660
HOK 400 12.30 25/09/2008 25/09/2008 22/09/2011 100.20 99.55 0.43 -0.47 167 /12,95 0.40 669
HCMM3 1,000 1.00 19/05/2008 19/05/2008 99.20 97.00 6.84 2.10 24.77 | 2477 0.08 1754
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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

OMK 3,000 920  12/06/2008 12/06/2008 100.05 100.05 - -0.10 -0.11 8.91 /- 0.14 289
PMK ®uaHc 3,000 875  07/10/2008 06/04/2010 93.75 93.75 -1.20 -1.20 -0.75 12.80 / - 1.64 631
PycAn 3 6,000 720 21/09/2008 - 21/09/2008 99.55 99.55 0.00 -0.05 0.15 843 /- 0.40 242
Cao6oaHbIit Cokon 3 1,200 1157 27/05/2008 25/11/2008 24/05/2011 100.05 99.20 -0.18 -0.18 0.32 249 | 1254 0.52 628
TMK 2 5,000 960  19/08/2008 16/02/2010 15/02/2011 101.00 101.00 0.08 0.37 6.10 /9.19 1.56 286
4yTn3 3,000 950  18/06/2008 18/06/2008 16/06/2010 100.17 100.17 0.02 0.12 0.68 / 853 0.16 249
lTpoMbiwneHHOCMb

AsToBa33 5,000 770 24/06/2008 - 22/06/2010 100.00 100.00 0.10 0.10 0.10 7.84 /784 1.86 152
AsToBas4 5,000 780  27/05/2008 26/05/2009 20/05/2014 99.70 99.70 0.00 0.00 0.20 153 / 8.24 0.97 208
AsTonpu6op 500 1320 30/04/2008 29/04/2009 99.30 98.51 091 0.39 14.87 | 14.87 0.83 838
ApHect 600 9.60  23/04/2008 29/04/2009 99.92 99.92 0.00 0.00 0.42 0.26 / 0.26 0.99 773
BaronMaLu 1 300 1350  19/06/2008 19/06/2008 100.47 100.47 0.63 0.27 10.77 1 10.77 0.16 463
BaronMaLu 2 1,000 11.00  18/06/2008 15/12/2010 99.83 99.83 0.00 0.08 0.33 078 /- 251 -539
BKM 1,000 9.75  04/06/2008 - 04/06/2008 99.90 99.90 -0.05 0.40 10.60 / 10.60 0.12 447
BMY 1,500 11.00  24/06/2008 23/12/2008 22/12/2009 99.25 99.25 -0.01 -0.21 5.13 / 12.48 0.59 620
BonrabypMatu 600 14.00  08/10/2008 08/10/2008 100.14 100.14 0.16 0.14 14.14 | 14.14 0.42 780
BocTokuemeHT 800 11.00  22/05/2008 - 19/11/2009 100.05 100.05 -0.11 -0.11 11.25 / 11.25 1.30 487
rA3 5,000 930  12/08/2008 10/02/2009 08/02/2011 99.88 99.88 - -0.17 -0.12 2.85 1 9.65 0.73 349
TvapoMawCepauc 1,000 990  27/05/2008 27/05/2008 24/11/2009 99.61 99.61 0.00 -0.29 0.11 0.94 / 13.69 0.10 740
I'C Cyxoro 5,000 785  25/09/2008 24/09/2009 26/03/2017 97.25 97.25 0.00 -0.25 2.25 1.68 /10.19 1.26 389
LoporoByx 900 860  11/06/2008 11/06/2008 100.30 100.30 0.05 0.30 -1.15 6.61 / 6.61 0.14 63
EMK 1,000 935  02/10/2008 02/10/2008 100.10 100.10 0.00 0.00 0.00 932 /932 0.42 323
WxMaw 2 1,000 1335 17/06/2008 17/06/2008 100.40 100.40 0.00 -0.01 -0.40 10.96 / 10.96 0.15 481
WkpyT 3 3,250 8.74 18/09/2008 16/09/2010 99.75 99.75 0.55 1.95 9.05 / - 2.04 271
Nckntumuement 2 500 12.50 07/05/2008 - 05/11/2008 101.00 100.30 -0.35 0.30 1175 /1 11.75 0.48 553
Kamas 2 1,500 8.45 19/09/2008 19/09/2008 17/09/2010 99.85 99.85 - -0.15 0.20 158 /8.98 0.39 291
Kuposckuit 3-1 1,500 9.20 24/09/2008 24]09/2008 24]03/2010 99.85 99.25 0.05 0.05 0.05 2.38 /10.50 0.40 437
KM3 dunaHe 2,000 9.50 12/06/2008 12/06/2008 10/06/2010 99.79 99.79 0.00 0.01 0.29 0.79 /11.00 0.14 486
KMo 1,000 9.30 16/09/2008 16/09/2008 16/03/2010 99.30 99.30 0.00 -0.02 -0.50 246 111.32 0.38 514
KpuorenMauw 1 500 9.75 08/07/2008 - 08/07/2008 100.00 100.00 0.00 0.50 0.35 10.10 / 10.10 021 399
KpuorenMauw 2 1,000 11.20 17/06/2008 17/06/2008 15/12/2009 99.97 99.97 0.00 0.12 0.17 1.17 1 11.49 0.15 532
JIOMO 3 1,000 12.50 10/09/2008 09/10/2008 05/09/2009 101.00 99.00 0.75 0.91 3.72 /110.711 0.44 -30
Mapwuitckuin HMN3 1 800 11.10 17/06/2008 - 16/12/2008 100.00 99.10 0.05 0.55 1211 /12.11 0.58 585
Mapwuitckuin HM3 2 1,500 12.00 19/06/2008 19/06/2008 16/12/2010 99.82 99.82 -0.28 -0.18 0.87 /13.23 0.16 697
Metap ®uHaHc 500 12.95 12/06/2008 12/06/2008 10/06/2010 99.00 98.57 -0.22 0.09 153 /21.86 0.13 1494
Mul 1 1,000 7.85 04/06/2008 - 03/06/2009 97.50 97.50 0.00 0.00 -2.50 10.49 / 10.49 0.97 423
Mul 2 3,000 12.00 09/09/2008 08/09/2009 06/09/2011 100.40 100.40 0.10 0.40 5.12 /12.00 117 562
Motosun. 3aBoab! 1,500 9.40 24107/2008 22/01/2009 99.70 99.70 -0.29 0.20 10.02 / 10.02 0.68 384
MotopoCrpontens 1 800 10.00 18/09/2008 - 19/03/2009 92.00 92.00 - -3.00 -4.10 20.86 / 20.86 0.74 1392
MotopoCrpoutens 2 1,000 10.00 17/07/2008 15/01/2009 15/07/2010 97.00 96.01 -0.25 -0.50 -1.00 5.19 / 15.60 0.63 912
HE Petan 1,000 9.90 11/06/2008 10/12/2008 09/12/2009 97.29 97.29 0.00 0.09 -0.21 5.84 [ 14.85 0.55 844
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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

HukocXvm 2 1,500 1125 15/05/2008 - 20/08/2009 97.01 97.01 0.25 0.01 14.43 | 14.43 1.09 791
Huron 2 2,200 11.75  17/06/2008 17/06/2008 15/12/2009 98.94 98.94 0.00 0.19 0.04 12.84 | 15.56 0.15 914
HKHX 4 1,500 999  29/09/2008 30/03/2009 26/03/2012 101.15 100.85 0.00 0.05 2.24 1 9.06 0.85 290
Hadpue 2 1,000 1020 18/06/2008 18/06/2008 16/12/2009 99.50 99.50 -0.21 -0.25 1.37 / 1343 0.15 715
O3HA 500 1050  10/06/2008 09/12/2008 08/12/2009 98.50 98.50 0.00 0.00 -0.75 527 / 13.34 0.55 703
OM3 4 900 28/08/2008 - 26/02/2009 89.40 89.40 0.00 0.00 13.82 / 13.82 0.76 742
OM35 1,500 880  02/09/2008 01/09/2009 30/08/2011 100.40 99.76 - 0.13 -0.62 3.73 /891 121 268
MexaTskMpomMApmatypa 500 1250  14/05/2008 12/11/2008 11/11/2009 99.88 99.88 0.00 0.00 -0.02 4.81 /13.08 0.48 679
MeHonnake 1,500 11.25  19/06/2008 19/06/2008 17/12/2009 99.68 99.68 0.00 0.08 0.18 1.39 / 13.34 0.16 706
nv3 1,200 960  22/04/2008 21/07/2009 99.55 99.55 0.00 0.00 0.05 243 /243 1.18 -362
MpomTpakTop 1 1,500 920  03/07/2008 - 03/07/2008 99.88 99.88 0.03 -0.08 9.88 /9.88 0.19 378
MpomTpakTop 2 3,000 10.75  22/04/2008 20/10/2009 18/10/2011 99.98 99.98 - -0.17 -0.72 4.92 | 11.05 1.23 470
MpoToH GuHaHe 1,000 850  17/06/2008 16/12/2008 12/06/2012 100.24 100.24 0.00 0.00 0.02 1.34 / 8.26 0.60 218
POCCKAT 1,200 1030 23/07/2008 21/01/2009 21/07/2010 97.85 97.85 0.00 0.35 0.20 4.67 1 13.72 0.65 736
PoctBepron 800 27/05/2008 26/05/2009 100.00 100.00 0.03 0.00 0.00 / 0.00 111 -601
Pbi6uHCKKaBens 1,000 03/06/2008 28/02/2012 99.50 99.50 0.00 0.00 -0.40 013 /0.13 3.87 -626
CanasatCrexro 2 1,200 1050 30/04/2008 - 28/10/2009 90.00 90.00 -9.23 -9.20 19.09 / 19.09 1.16 1219
CarypH HMO 2 2,000 1250 20/09/2008 21/03/2009 20/09/2011 100.20 100.20 0.00 0.20 350 /1261 0.80 626
CarypH HMO 3 3,500 875  07/06/2008 06/12/2008 06/06/2014 98.75 98.75 0.00 0.25 0.30 1.16 / 11.07 0.56 482
Cesepcranb AsTo 1 1,500 800  24/07/2008 - 21/01/2010 99.30 98.75 - -0.73 153 8.78 / 8.78 152 248
Cesepcranb AsTo 2 3,000 770 23/07/2008 21/07/2010 17/07/2013 97.35 97.35 0.00 0.75 0.95 412 1921 191 284
Ceskabernb 2 1,000 1.00 - 28/11/2008 98.50 98.50 0.00 0.00 0.00 - - -

Ceskabernb 3 1,500 11.25  01/07/2008 27/03/2012 99.50 99.50 0.20 -0.20 -0.30 1191 / - 2.88 526
CubmpcKkmil LiemeRT 800 9.70 12/06/2008 - 12/06/2008 99.75 99.75 -0.75 -0.95 11.49 / 11.49 0.14 531
Cubyp 1,500 7.70 08/05/2008 05/11/2009 01/11/2012 99.50 98.52 0.27 0.61 -1.28 3.01 / 856 1.34 231
CHX3 1,000 12.00 30/09/2008 29/09/2009 97.75 97.01 -0.37 0.53 1454 | 1454 1.20 799
COK-AsToKOMN. 1,100 12.00 240412008 - 24]04/2008 100.00 100.00 -0.01 -0.04 12.03 / 12.03 0.02 580
TAVO 4,000 8.42 11/09/2008 11/09/2008 09/09/2010 99.35 99.10 -0.08 -0.05 -0.08 1.79 /1 10.65 0.37 451
B3 1,000 9.25 20/06/2008 20/06/2008 18/06/2010 99.90 99.30 - -0.10 -0.30 0.95 / 11.74 0.16 555
TeHsop 500 12.20 20/05/2008 20/05/2008 17/11/2009 100.00 98.51 0.73 0.34 0.26 1.20 /2118 0.08 1431
TepHa 1 500 17/06/2008 16/12/2008 98.90 98.90 -0.10 -0.10 -0.10 167 /167 0.66 -426
TepHa 2 1,500 12.00 09/05/2008 04/11/2011 98.90 98.90 0.00 -0.58 2291229 311 -406
TexHoHukonb 1 1,500 10.00 14/05/2008 - 11/11/2009 99.95 99.77 -0.09 0.11 0.58 / 0.58 1.49 578
TexHoHukonb 2 3,000 9.70 11/09/2008 10/09/2009 07/03/2012 96.30 95.82 -0.19 0.16 -0.34 4.88 [ 13.25 1.18 681
TpaHcMalu 2 4,000 8.60 14/08/2008 12/02/2009 10/02/2011 98.94 98.94 0.09 -0.40 3.01 /10.18 0.73 400
YMNO 2 4,000 9.50 19/06/2008 19/06/2008 17/12/2009 99.75 99.75 -0.10 0.07 1.16 /1110 0.16 495
YHUKYM 1,000 13.50 17/06/2008 16/12/2008 15/12/2009 99.00 99.00 0.00 0.00 0.00 6.31 / 15.61 0.55 914
Ypansaroxsasop 1 2,000 9.40 30/09/2008 - 30/09/2008 100.10 99.86 0.16 -0.12 9.65 / 9.65 0.42 355
YpansaroHsasop 2 3,000 10.50 01/10/2008 01/04/2009 05/10/2010 100.20 100.20 - 0.18 0.10 4.16 /10.53 0.85 326
YpanXumMnact 500 13.50 25/04/2008 25/07/2008 21/01/2011 99.98 99.98 0.00 0.00 0.00 1.37 1 14.26

Ypan3nektpomeab 3,000 8.25 02/09/2008 02/03/2010 28/02/2012 98.50 97.50 0.50 0.50 6.00 4.81 19.65 1.61 330
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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

OMATIbSIHC 2,000 10.00  11/07/2008 - 08/07/2011 99.25 99.25 0.00 -0.35 0.25 1053 / 10.53 2.50 400
OHepromal 700 1150  27/05/2008 27/05/2008 22/11/2011 100.05 99.75 -0.10 -0.20 0.39 /1252 0.10 630
OHeprocbep. pecypes 128 17.00  22/07/2008 18/01/2011 100.00 96.00 -2.00 -2.00 -1.00 1581 / - 113 992
TenekoMMyHukayuu, medua, mpaHcnopm

Aud 1,500 14.00  18/06/2008 - 17/06/2009 101.00 100.00 - -0.35 -0.32 13.93 / 13.93 0.95 748
AK Cubups 2,300 1070 22/07/2008 20/01/2009 17/07/2012 98.15 98.15 0.00 0.20 -0.10 2.48 [ 13.70 0.65 735
Axpren 200 12.00  18/07/2008 18/07/2008 17/07/2009 100.40 100.40 0.70 0.70 0.70 2.15 /1048 0.25 436
BonraTenexom 2 3,000 820  03/06/2008 02/12/2008 30/11/2010 100.10 100.10 0.07 0.15 1.98 / 8.17 0.56 211
BonraTenexom 3 2,300 850  03/06/2008 - 30/11/2010 100.00 99.05 0.28 0.03 8.89 /- 1.39 270
BonraTenexom 4 3,000 799  10/06/2008 08/09/2009 03/09/2013 99.25 99.10 0.09 0.80 2.35 /8.90 1.22 267
Danscesiab 2 2,000 885  04/06/2008 02/06/2010 30/05/2012 100.35 99.20 078 -2.03 4.90 1 9.16 178 281
Danscesiab 3 1,500 8.60  04/06/2008 - 03/06/2009 100.19 100.19 0.14 -0.31 858 / - 0.62 232
OBTT 1,000 10.75  05/08/2008 03/02/2009 03/08/2010 98.15 97.85 0.15 0.57 0.96 4.87 1 13.85 0.68 748
UcTnaitn 2 3,000 11.00  22/05/2008 - 22/05/2008 99.30 99.30 -0.60 -0.70 18.89 / 18.89 0.08 1221
K[ Aeua duHaHc 1,000 16.00  23/04/2008 23/10/2008 21/04/2010 100.05 100.05 0.00 0.00 0.05 7.73 / 16.50 0.42 1000
MITC 4 1,500 710  23/04/2008 22/04/2009 99.99 99.99 - -0.87 0.24 7231723 0.90 113
MFTC5 1,500 710  27/05/2008 25/05/2010 100.03 99.92 -0.03 -0.03 0.07 0.39 /039 1.07 -534
MeracpoH 3 3,000 925  #NIANAp 15/04/2008 100.15 100.15 0.00 0.00 0.25 #N/ANA. /- -

MMK TpaHcduHaHe 650 1150  10/07/2008 10/07/2008 99.95 99.95 0.05 0.20 11.88 / 11.88 0.21 568
PX[O 3 4,000 8.33  04/06/2008 02/12/2009 102.50 102.10 -0.20 0.30 0.83 6.92 /- 1.42 76
PXO 5 10,000 6.67  24/07/2008 22/01/2009 100.29 100.11 0.10 0.40 6.48 / - 0.71 49
PX[ 6 10,000 735  14/05/2008 10/11/2010 100.35 100.35 0.20 0.75 732 /- 2.16 104
PXO 7 5,000 755 14/05/2008 07/11/2012 100.15 100.15 0.15 0.45 765 /- 355 121
Cesepo-3anapHbiit Tenekom 3 3,000 8.60 29/05/2008 24]02/2011 99.21 99.21 0.00 0.20 -0.29 9.22 19.22 1.92 290
Cesepo-3anapHbiit Tenexkom 4 2,000 8.10 12/06/2008 08/12/2011 98.90 98.90 - 0.85 -0.90 872 /- 0.56 236
CubupbTenekom 5 3,000 9.20 25/04/2008 - 25/04/2008 100.00 100.00 0.00 -0.15 -0.07 919 /- 0.02 314
CubupbTenekom 6 2,000 7.85 18/09/2008 18/09/2008 16/09/2010 100.00 99.76 -0.22 0.07 -0.07 145 /828 0.39 224
CubupbTenekom 7 2,000 8.65 21/05/2008 - 20/05/2009 100.45 99.50 -0.84 071 885 /- 0.95 270
Cmaptc 3 1,000 14.10 30/09/2008 30/09/2008 29/09/2009 100.24 99.51 -0.19 0.32 4.68 | 14.87 0.40 849
TpaHcaapo 2,500 10.66 07/08/2008 05/02/2009 98.45 98.05 0.40 0.55 13.38 / 13.38 0.69 702
YPCN5 2,000 9.19 17/04/2008 - 17/04/2008 100.05 100.05 0.00 0.00 -0.20 -8.43 [ - 0.00 -1437
YPCN 6 2,000 8.20 22/05/2008 20/11/2008 17/11/2011 99.85 99.85 -0.05 0.10 1.44 | 8.62 0.53 255
YPCN7 3,000 8.40 16/09/2008 17/03/2009 13/03/2012 99.45 99.45 -0.10 0.00 -0.13 2197923 0.82 307
Yerb-Nyra 600 9.90 15/05/2008 11/02/2010 99.90 99.90 0.50 -0.10 10.33 / - 151 400
LlenTp. Tenerpac 3 700 9.75 02/07/2008 01/04/2009 100.15 100.15 0.00 0.00 -0.07 9.93 /- 0.84 377
LlentpTenekom 4 7,000 13.80 20/08/2008 - 21/08/2009 106.35 106.35 -0.30 -0.15 8.87 /887 1.15 265
LlentpTenekom 5 3,000 8.09 02/09/2008 02/09/2008 30/08/2011 100.00 100.00 0.00 0.14 0.05 093 /821 0.35 218
OMPIOHNOH 1,500 12.50 13/05/2008 10/11/2009 94.00 94.00 0.00 1.00 16.36 / 16.36 0.94 1110
tOxTenekom 3 3,500 9.00 09/10/2008 10/10/2009 99.10 99.10 -0.14 0.70 9.20 /9.20 1.30 294
tOxTenekom 4 5,000 10.00 11/06/2008 - 09/12/2009 101.31 101.15 0.13 0.67 9.50 / - 0.15 286
tOxTenekom 5 2,000 7.55 04/06/2008 02/06/2010 30/05/2012 96.00 96.00 0.00 -0.10 0.20 5.25 /1 9.90 177 351
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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
TenekoMMmyHukayuu, medua, mpaHcnopm

10T3iip 2 1,000 995  10/06/2008 10/03/2009 100.00 98.00 0.70 1.30 11.60 / 11.60 0.78 533
10T3iip 3 2,000 10.40  17/06/2008 16/12/2008 14/12/2010 99.10 99.10 0.40 0.68 3.06 /1213 0.57 589
BaHku u ¢puHaHCHI

A6coriot 2 1,000 800  30/06/2008 30/06/2008 100.33 100.33 0.00 -0.27 0.26 652 / 652 0.19 54
AgTobaH WHesct 250 13.00  24/06/2008 - 23/09/2008 99.40 99.40 - 0.00 -0.59 1521 / 15.21 0.37 880
AToBa3baHk 800 1295  04/07/2008 03/10/2008 02/04/2010 100.00 100.00 0.00 0.12 0.00 3.18 / 1358 0.40 728
AVXK KO 1,000 900  26/08/2008 23/08/2011 96.50 95.50 0.00 0.00 0.82 10.71 / - 2.15 455
AVKK 2 1,500 11.00  01/08/2008 01/02/2010 106.00 106.00 0.00 0.00 0.00 750 /- 154 128
AVXKK 3 2,250 940  15/07/2008 15/10/2010 102.70 102.70 0.00 0.45 0.41 845 /- 1.60

AVXKK 4 900 870  01/05/2008 01/02/2012 103.50 103.50 0.00 0.50 785 /- 3.00 140
AVXKK 5 2,200 735  15/07/2008 15/10/2012 96.00 96.00 0.00 0.00 -0.55 870 / - 3.20 231
AVKK 6 2,500 740  15/07/2008 15/07/2014 94.85 94.85 0.26 -0.25 8.74 | - 4,01 241
AVKK 7 4,000 768 15/07/2008 15/07/2016 94.90 94.90 0.40 085 8.83 /- 4.78 241
AVXKK 8 5,000 763 15/06/2008 15/06/2018 94.97 94.97 0.62 071 8.63 /- 412 232
AVKK 9 5,000 749 15/05/2008 15/02/2017 94.00 94.00 0.99 091 8.73 /- 4.60 238
AK Bapc 2 1,500 800  24/07/2008 - 22/01/2009 99.40 99.40 0.15 035 8.99 /8.9 0.69 286
Axubark 600 1160  24/04/2008 23/10/2008 23/04/2009 99.80 99.80 - -0.12 -0.20 7.13 1 13.94 0.43 1476
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 2.28 /9.68 0.42 359
Bak Poccus 1,500 900  19/07/2008 19/07/2008 21/07/2010 99.70 99.70 0.00 0.00 0.20 1.17 /1 10.35 0.23 420
Bank Carkr-MeTep6ypr 1,000 900  19/06/2008 19/06/2008 22/06/2009 100.10 100.10 0.00 0.00 0.10 1.26 / 8.66 0.16 263
BMo 500 1150  15/05/2008 12/02/2009 95.50 95.50 0.00 -1.50 150 18.61 / 18.61 0.66 1188
BBEPP 575 10.00  08/07/2008 11/10/2009 104.56 104.36 -0.08 -0.08 -0.08 7.00 /7.00 131

BospoxgaeHue 3,000 895  03/09/2008 - 03/03/2010 99.00 98.10 - -0.45 217 10.04 / - 1.60 371
BocTouHbIi Okcnpecc 1,500 13.95 17/09/2008 18/03/2009 17/03/2010 100.00 99.20 1.10 0.55 -0.50 7.28 1 14.91 0.78 844
BTE 24 6,000 8.20 08/10/2008 08/10/2008 05/10/2011 99.95 99.95 -0.05 -0.06 0.09 1.17 / 8.48 0.44 243
BTE 4 5,000 8.80 18/09/2008 19/03/2009 100.19 100.19 0.00 -0.01 0.23 8.75 / 8.75 0.83 261
BTB 5 15,000 5.90 24/04/2008 - 17/10/2013 99.94 99.94 -0.06 -0.06 0.12 6.05 / 6.05 441 252
BTE 6 15,000 5.75 16/07/2008 16/07/2008 06/07/2016 99.45 99.45 0.00 0.00 0.31 0.24 1825 0.23 222
a3baHk 750 10.50 20/05/2008 30/05/2008 25/11/2008 100.00 100.00 0.00 0.00 0.27 10.73 / 10.53 0.53 477
l"asnpombaHk 1 5,000 7.10 31/07/2008 27/01/2011 96.00 96.00 - 0.00 -0.88 8.93 /- 233 257
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 4.37 21
T'no6akc 2,000 11.00 12/09/2008 15/03/2010 98.10 98.10 0.60 1.04 0.10 10.89 /10.89 1.60 449
[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 / - 143 70
[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 2.28 1 9.68 0.42 359
EspoKommepu 1 1,000 12.00 20/06/2008 19/12/2008 18/12/2009 98.75 98.75 0.00 0.75 175 5.85 / 14.41 0.57 802
EspoKommepu 2 3,000 9.49 12/06/2008 12/06/2008 10/06/2010 99.20 99.20 0.00 0.13 0.75 1.08 / 15.15 0.14 876
EspoKommepu 3 3,000 9.49 12/06/2008 12/06/2008 10/06/2010 99.20 99.20 0.00 0.13 0.75 1.08 / 15.15 0.14 876
XunCouylnoteka 1 600 7.00 24/04/2008 22/10/2009 99.97 99.97 - 0.00 0.02 714 1714 133 95
XunCoulnoteka 2 1,500 11.00 17/04/2008 15/04/2010 99.00 99.00 0.00 0.00 -0.60 0.52 / 0.52 1.88 -565
XKun®unane 500 10.50 20/06/2008 19/12/2008 100.00 100.00 0.00 0.00 0.00 10.91 / 10.91 0.59 471
3enuT 2 2,000 8.39 17/08/2008 16/02/2009 99.39 99.39 0.09 -0.13 9.34 /- 0.75 323
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3enuT 3 3,000 950  14/05/2008 - 09/11/2011 100.15 100.07 - 0.01 -0.04 0.17 /017 3.40 201
3eHuT 4 3,000 8.13  04/10/2008 04/10/2008 06/04/2010 100.37 100.37 0.00 0.07 0.37 2211927 043 321
WrsecTToprbatk 2 350 1025 14/10/2008 14/10/2008 100.10 100.10 0.00 0.00 0.00 10.29 / 10.29 0.45 416
Keap 2 1,000 1230 17/06/2008 - 15/09/2009 99.30 99.30 - -0.20 -0.70 13.47 | 13.47 1.15 700
Kut ®uHarc 2 2,000 10.00  17/09/2008 17/09/2008 23/03/2010 100.11 100.11 0.00 -0.06 0.71 217 1992 0.38 386
KMB 2 3,400 7.75  04/06/2008 03/12/2008 30/11/2011 98.50 98.50 -0.57 -0.50 -0.75 1.83 /1049 0.56 433
Kpeawt Espona 3 3,500 794  06/08/2008 06/08/2008 03/02/2010 99.21 99.21 021 0.21 0.21 1.82 /10.82 0.28 468
TNokoBark 2 500 10.65 - 22/04/2008 100.09 100.09 0.00 0.00 0.29 - - -

Macrep6atk 2 1,000 1150 23/05/2008 23/05/2008 100.00 100.00 - 0.19 -0.81 11.55 / 11.55 0.09 538
Macrep6ark 3 1,200 1150 04/06/2008 - 30/11/2011 100.00 100.00 0.00 0.00 1.00 11.82 / 11.82 2.33 522
MOM 3 6,000 850  02/10/2008 02/10/2008 01/10/2009 100.00 100.00 0.00 0.10 0.50 2.75 | 8.67 043 261
Megsenb 750 12.80  04/06/2008 03/09/2008 01/09/2010 99.90 99.90 0.00 0.10 0.51 2.17 /1 13.69 0.33 739
MVA 1 2,200 10.00 - 30/05/2008 20/09/2012 104.00 104.00 0.00 -0.99 -1.00 - - -

MVIA 2 1,000 860  09/05/2008 - 09/08/2008 100.00 99.60 - -0.01 0.05 9.56 / 9.56 0.28

MVA 3 1,500 795  29/05/2008 26/02/2009 23/02/2012 100.75 100.75 1.00 1.00 1.05 164 /723 0.78 116
MKG 2 1,000 1150 05/06/2008 - 04/06/2009 100.50 99.52 -0.49 -0.08 0.41 11.79 / 11.79 0.95 546
MKG 3 2,000 950  18/06/2008 17/12/2008 16/06/2010 99.60 99.60 0.00 -0.40 0.67 3.23 /10.34 0.59 418
MJIK GuHaHe 550 1290  24/04/2008 23/07/2009 100.00 95,53 2.22 -2.24 -2.14 15.71 / 1571 1.02 912
MMB 2 3,000 755 13/08/2008 11/02/2009 100.00 100.00 0.00 0.00 0.00 767 1767 075 159
MOMA 1 1,500 900  20/06/2008 21/12/2010 95.00 95.00 2.00 2.00 -1.00 11.89 / 11.89 1.81 529
MOWA 2 3,000 799  06/09/2008 07/09/2011 97.84 97.84 0.00 0.00 -2.16 9.11 /911 2.22 258
MOMTK 1 3,000 900  26/09/2008 - 26/09/2009 95.19 95.19 0.00 -0.15 -0.66 13.17 / - 121 669
MOWTK 2 4,000 899  24/09/2008 26/03/2009 26/03/2011 96.50 96.15 031 1.92 3.23 4.39 /13.69 0.81 734
Moc. 3anor. Bank 800 11.65 17/05/2008 17/11/2009 100.02 100.02 0.02 0.02 11.96 / 11.96 1.28 555
MocKommepubatk 1 1,000 9.50 04/06/2008 - 10/12/2008 99.98 99.98 - 0.00 0.00 9.72 19.72 0.57 358
MocKommepubatk 2 3,000 8.40 19/08/2008 19/08/2008 15/02/2011 98.00 98.00 0.00 1.00 0.97 1.77 1 15.02 0.30 864
MocKommepubatk 3 5,000 8.70 18/06/2008 17/06/2009 12/06/2013 94.50 94.50 0.00 0.00 0.50 329 /1441 0.97 793
Homoc 7 3,000 9.25 17/06/2008 17/06/2008 16/06/2009 100.20 100.20 - 0.00 0.16 9.25 / 8.08 1.01 308
HOK 1,000 9.80 09/05/2008 12/05/2009 99.70 99.70 0.00 0.00 0.05 0.86 / 0.86 1.04 513
OMXK 1,000 9.24 26/08/2008 21/02/2012 100.70 100.70 0.00 0.00 0.00 922 /- 2.75 267
Oprpac6aHk 500 6.00 11/08/2008 10/02/2009 100.10 100.10 0.00 0.00 0.00 5.95 / 5.95 0.76 -8
MeTpokommeply 2 3,000 8.50 27/08/2008 - 31/08/2009 98.05 97.50 - 0.58 -0.23 1052 / - 1.19 425
Mpobuatec 5 1,000 8.69 30/04/2008 01/08/2008 29/04/2009 100.05 96.30 -1.80 -1.87 -1.87 10.87 / 15.98 0.90 953
MpocesizbbaHk 5 4,500 7.99 22/05/2008 21/05/2009 17/05/2012 97.20 97.20 0.00 0.20 0.95 2.99 /11.04 0.94 477
nenr 1,100 11.70 21/04/2008 20/10/2008 19/10/2009 100.00 100.00 0.00 0.00 0.00 4.09 /12.03 0.43 582
M3B JInanHr 500 24/09/2008 - 23/09/2009 100.00 100.00 0.00 0.00 0.00 0.00 / 0.00 1.44 -607
PeneccaHc Kanutan 2,000 10.45 02/09/2008 02/09/2008 02/03/2010 99.87 99.87 0.00 -0.03 -0.08 224 111.03 0.34 487
PeHumc 750 12.00 30/09/2008 30/03/2010 100.00 100.00 -1.12 -1.12 0.15 12.35 / 12.35 1.59 586
Poc6aHk 3,000 7.70 16/08/2008 15/02/2009 99.66 99.66 0.00 -0.39 0.06 8.27 1827 0.76 216
PCXb 1 3,000 7.20 04/06/2008 04/06/2008 100.13 100.13 0.00 0.02 0.26 6.34 /1 6.34 0.13 37
PCXB 2 7,000 7.85 21/05/2008 16/02/2011 97.50 97.50 0.50 0.40 9.15 /- 2.32 277
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PCXEB 3 10,000 734 21/08/2008 18/02/2010 09/02/2017 97.05 97.05 - 0.05 0.15 2.02 /931 159 298
PCXE 4 10,000 820  08/10/2008 08/10/2008 27/09/2017 100.20 100.20 0.00 0.32 0.30 0.40 /7.91 0.44 189
PTK-Nuaukr 5 2,250 835  14/08/2008 - 12/08/2010 98.50 98.50 0.00 0.30 0.10 9.28 /9.28 1.38 325
Pyccxuii Ctanpapt 5 5,000 850  11/09/2008 11/09/2008 09/09/2010 99.00 99.00 - 050 0.50 1.90 / 11.35 0.36 518
Pycckuii CTanpapt 6 6,000 8.15  13/08/2008 11/02/2009 09/02/2011 96.80 96.80 0.00 0.30 0.15 3.71 /12,69 0.71 638
Pyccxuii Ctanpapt 7 5,000 1220 23/09/2008 24/03/2009 20/09/2011 99.70 99.10 -0.30 -0.30 -0.58 3.70 / 13.29 0.80 693
Pyccxuii CTanaapt 8 5,000 825  18/04/2008 17/10/2008 13/04/2012 98.00 98.00 0.00 0.00 0.07 1.60 / 12.85 0.43 660
Pyc®anaHcbank 1 1,500 765  03/06/2008 02/12/2008 101.15 101.15 0.00 0.00 0.00 583 /- 0.58 -12
Pyc®ataHcbaHk 2 1,500 750  03/06/2008 02/12/2008 98.75 98.75 0.00 0.00 0.00 979 / - 0.56 370
Pyc®ataHcBaHk 4 4,000 7.74  15/08/2008 1210212010 98.50 98.50 2.30 2.30 2.00 8.82 /- 158 255
PycbBaHk 1 1,400 10.00  18/09/2008 - 19/03/2009 99.48 99.48 - 058 2.23 10.87 / 10.87 081 463
PycbBaHk 2 2,000 950  22/08/2008 22/08/2008 2210212010 98.50 98.50 0.00 -0.95 -0.41 10.66 / 14.41 0.31 809
CastabbaHk 2,000 890  24/04/2008 23/04/2009 21/04/2011 97.90 97.90 0.00 0.40 0.98 3.92 /1158 0.87 529
CesepHas Kasqa 1,000 10.75  03/07/2008 02/10/2008 01/10/2009 99.97 99.97 0.00 0.00 0.07 10.00 / 10.57 0.41 440
CnaslHescTBaHK 2 900 950  28/04/2008 27/10/2008 100.00 100.00 0.00 0.00 9.71 /971 0.46 360
CobuHbank 2,000 11.00  14/05/2008 - 13/05/2009 96.50 96.50 0.00 -3.50 1515 / 15.15 0.87 863
ConupapHocTs 1 1,000 14.00  03/06/2008 03/06/2008 01/12/2009 100.00 98.00 -0.57 -1.00 1.78 1 2357 0.12 1648
ConuaapHocTs 2 950 1070 20/04/2008 21/04/2009 20/04/2010 99.88 99.88 0.00 -0.06 0.88 8.92 /1391 0.83 1272
Coto3 1 1,000 925  24/04/2008 - 24/04/2008 100.00 100.00 -0.05 -0.30 9.46 / 9.46 0.02 340
Cot03 2 2,000 8.37  04/10/2008 09/10/2008 05/10/2009 100.68 100.68 0.22 0.32 8.02 /9.75 0.44 295
Cnpy Bakk 2 1,000 10.74  05/06/2008 05/06/2008 31/05/2012 100.10 99.85 0.07 -0.01 0.38 037 /1131 0.12 516
CyaocTpouTensHbii Bark 1 1,500 985  03/07/2008 - 02/07/2009 99.29 99.29 0.69 1.29 10.74 1 10.74 1.03 445
CyaocTpouTensHbii Bark 2 1,000 950  13/06/2008 13/06/2008 11/06/2010 99.95 99.95 0.00 0.15 0.15 0.73 /9.90 0.15 381
Tat®oHg 3 1,500 11.75 20/05/2008 19/05/2009 100.45 100.26 - 0.01 0.33 11.87 /11.87 0.92 556
TK duHaHc 1,000 10.50 18/09/2008 - 18/09/2008 100.02 100.02 0.00 0.00 0.01 10.68 / 10.68 0.38 453
TpaHcKanutan 800 9.20 29/05/2008 29/05/2008 01/06/2009 99.76 99.76 0.00 0.00 2.75 1.19 / 11.69 0.11 544
TpaHcKpeantbak 1 3,000 7.29 17/06/2008 - 15/06/2010 95.62 95.62 0.00 0.12 -0.93 9.80 / - 181 344
TpaHcKpeantbatk 2 3,000 7.28 17/06/2008 16/06/2009 12/06/2012 98.10 98.10 0.00 0.63 0.30 2.62 1922 1.02 301
TpaHcOuHaHe 1 3,000 10.50 25/06/2008 - 25/09/2009 100.20 100.20 - 0.00 0.00 10.75 / - 0.99 441
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 0.82 /10.68 0.30 455
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 1.32 159
YBPP 2 1,000 10.25 03/07/2008 02/07/2009 99.56 99.56 -0.23 0.38 11.07 / 11.07 1.04 AT7
Ypan/surrLieHtp 1,000 10.00 23/04/2008 28/10/2009 97.25 93.35 - -1.74 -1.74 13.94 / 13.94 124 742
YPCA1 1,500 7.65 2410412008 2410412008 99.82 99.82 0.00 0.00 0.00 16.86 / 16.86 0.02 1032
YPCA 2 1,500 7.60 13/06/2008 12/12/2008 97.85 97.85 0.00 -0.15 0.55 11.49 / 11.49 0.58 527
YPCA 3 3,000 9.60 05/06/2008 04/06/2009 98.20 98.20 - 0.09 0.60 11.63 / - 0.96 535
YPCA5 3,000 10.05 220412008 18/10/2011 92.80 92.80 0.00 0.55 1.30 13.05 / - 254 639
OuHaHcbusnecl pynn 3,000 10.00 07/07/2008 - 05/07/2010 100.00 100.00 0.00 0.00 0.00 1023 / - 181 386
XKo 2 3,000 9.25 13/05/2008 12/05/2009 11/05/2010 97.22 97.22 0.12 0.17 6.49 / 12.44 0.89 609
XKo 3 3,000 9.45 19/06/2008 18/09/2008 16/09/2010 99.30 99.30 0.05 0.00 2.00 / 11.62 0.38 543
XKo 4 3,000 9.95 16/07/2008 15/10/2008 12/10/2011 99.42 99.42 0.00 0.00 -0.04 1.64 /11.64 0.44 545
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XMITK OtkpbiTve 200 11.00  13/05/2008 - 11/11/2008 99.00 99.00 -1.00 0.50 1345 / - 0.28
LienpWHsectBark 2 1,500 10.00  11/05/2008 10/11/2008 11/11/2009 99.90 99.90 041 0.84 050 / 1.38 0.54
JKenoBank 1,000 1150 24/06/2008 24/06/2008 29/12/2009 100.80 100.41 0.16 0.20 0.93 /847 0.18
3nemeHT JIauHr 600 25/06/2008 24/03/2010 100.03 100.03 0.00 0.01 1.03 -0.02 /-0.02 1.94
IOHvacTpym Gak 1 1,000 19/08/2008 - 17/02/2009 100.27 99.25 061 0.46 0.29 /0.29 0.84
IOHvacTpym GaHk 2 1,500 1090  17/04/2008 17/10/2008 19/04/2010 99.95 99.95 0.00 0.00 0.53 2.84 /1130 0.43
Jleekass u nuweeass NnPOMbIWNEHHOCMb

Arpokom 1,500 10.00  24/06/2008 23/12/2008 21/06/2011 98.30 92.11 -0.80 -0.80 -0.80 3.92 / 18.40 0.59
ArpoxonauHr 1,000 1275 18/04/2008 - 24/07/2009 99.30 99.30 0.15 058 14.04 | 14.04 1.02
AnapywkuH 2 1,000 1230 28/05/2008 25/11/2009 23/11/2011 95.00 95.00 -0.07 0.62 7.64 | 16.54 1.24
Antan 150 14.00  01/07/2008 30/06/2009 99.99 99.99 - 0.49 0.49 14.44 | 14.44 0.97
BanTumop 3 800 12.00  15/05/2008 - 15/05/2008 100.00 100.00 0.00 0.00 0.00 12.05 / 12.05 0.07
BopoauHo 2,500 1050  18/06/2008 18/06/2008 16/12/2009 99.00 99.00 -0.01 0.00 -0.60 1.72 1 16.99 0.15
BBL 2 3,000 900  18/06/2008 - 15/12/2010 99.60 99.60 - 059 0.60 937 /- 2.16
Boxckas TeKCTUNbHas 1,000 14.00  20/06/2008 19/12/2008 18/12/2009 99.00 95.35 -0.33 -0.76 -1.33 7.83 119.37 0.56
BonwweGHblii kpait 500 100  03/06/2008 02/12/2008 99.50 99.50 0.00 0.00 0.00 181 /181 0.62
Boctok-Cepavc 1,500 1099  11/09/2008 10/09/2009 99.00 97.01 - 055 -1.98 12.96 / 12.96 1.18
ObiMoB 800 1099  02/05/2008 30/10/2009 99.90 99.90 0.00 -0.05 -0.10 0.38 /0.38 1.46
3asogp! Mpocc 1,000 1250  17/07/2008 - 22/04/2010 100.00 100.00 0.00 0.02 0.01 157 / 157 179
3epHoBas Kom. HacTiowa 1,000 1250 20/06/2008 20/06/2008 18/12/2009 100.12 99.86 0.13 0.28 0.04 1.35 / 12.69 0.16
Wypuct 1,000 900  23/04/2008 - 21/04/2010 97.65 97.65 0.00 -1.85 0.15 1059 / - 163
Kapar 2 500 1500 24/06/2008 24/06/2008 2211212009 100.40 100.00 0.02 -0.11 -0.30 158 / 14.03 0.17
KBK Yepetumywukm 700 01/09/2008 - 02/03/2009 102.21 102.21 2.00 2.00 2.00 -2.46 | -2.46 0.90
Konautep Kypck 750 11.44 04/06/2008 04/06/2008 02/06/2010 99.75 99.20 0.13 0.13 -0.12 0.98 /16.27 0.12
KpacHbiin boratbipb 2,000 14/08/2008 - 11/02/2010 99.80 99.55 -0.12 0.06 -0.33 0.18 /0.18 1.82
Maxees 600 12.30 03/06/2008 03/06/2008 01/06/2010 99.75 99.75 0.00 0.50 0.74 0.89 / 14.45 0.12
MenbH. komB. B COKIbH. 1,000 28/08/2008 - 26/02/2009 99.60 99.60 0.00 0.00 0.46 / 0.46 0.86
Mupatopr ®uHaHc 2,500 11.25 07/08/2008 07/08/2008 02/08/2012 99.95 99.95 0.95 0.60 1.25 0.84 /11.62 0.28
Mutnena ®ya 1,000 15.00 20/05/2008 17/02/2009 16/02/2010 99.90 99.90 0.00 -0.09 7.36 /15.99 0.68
MKX 2 1,000 26/08/2008 25/08/2009 98.80 98.80 0.00 0.09 -0.50 0.89 /0.89 1.35
Hosble YepemyLukm 2 300 11.30 22/04/2008 - 22/04/2008 100.20 99.05 -0.22 -0.38 39.45 [ 39.45 0.02
HyTpulHBecTXonanHr 1,200 9.50 10/06/2008 10/06/2008 09/06/2009 99.87 99.87 -0.03 0.22 1.38 /10.74 0.14
0OCT2 1,000 12.50 08/05/2008 08/05/2008 100.00 100.00 0.05 0.02 12.54 | 12.54 0.05
Oreu. llekapcta 2 1,300 5.00 19/08/2008 - 17/02/2009 98.00 98.00 0.00 0.00 7.63 17.63 0.77
0x3 900 12.50 21/05/2008 21/05/2008 18/11/2009 99.91 99.91 0.31 091 0.82 / 14.01 0.08
Ouakogo 2 1,500 8.50 19/09/2008 - 19/09/2008 99.70 99.40 -0.15 0.30 9.80 / - 0.39
Maprac 2 1,000 10.80 22/05/2008 19/11/2009 17/11/2011 92.00 92.00 - -3.30 -0.50 7.97 | 17.67 1.24
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 0.92
Py6esx-MMontoc PervioH 1,000 12.00 03/06/2008 02/12/2008 01/06/2010 99.67 99.67 0.00 0.00 -0.31 3.85 /12.89 0.53
Pycckuit TekcTunb 2 1,000 12.75 04/09/2008 05/03/2009 99.49 97.41 0.44 0.10 15.17 / 1517 0.64
Pycckuit Tekctunb 3 1,200 14.50 22/04/2008 20/10/2009 98.75 98.75 0.25 0.75 16.05 / 16.05 1.14
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lleekass u nuwyeeas npomMblWAEHHOCMb

Pycckue macna 1,000 1250  02/10/2008 02/10/2008 29/03/2012 98.39 97.50 045 0.45 1.29 2.07 /18.01 0.40 1142
CaH WTep6pio 2 4,000 800  14/08/2008 13/08/2009 98.41 98.41 -0.08 -0.09 -0.09 950 / - 1.16 329
CuHeprus 1 1,000 11.00  23/04/2008 - 22/04/2009 100.00 100.00 - 0.00 0.00 021 /021 0.96 485
CuHeprus 2 2,000 1070 24/07/2008 22/01/2009 22/07/2010 99.50 98.52 -0.49 -0.49 0.01 4.25 1239 0.67 611
CUTpoHHKC 3,000 10.00  23/09/2008 24/03/2009 21/09/2010 99.01 99.01 0.00 0.31 -0.19 4.46 11.43 0.82 517
Tanocro 2 1,000 10.00  05/09/2008 06/03/2009 97.90 97.90 - 0.05 -0.50 12.94 | 12.94 0.77 659
Xne63asog Ne28 2 75 12.00  10/06/2008 - 09/12/2008 100.00 100.00 0.00 0.00 0.00 1253 / - 0.56 629
Yepku3oBo 2,000 885  03/06/2008 02/06/2009 31/05/2011 99.00 99.00 0.00 -0.35 -1.00 3.69 /10.03 0.97 379
OpKOH NpoayKT 1,200 1200  11/09/2008 11/09/2008 10/09/2009 98.17 98.17 0.00 -0.03 -1.73 4.97 | 17.46 0.35 1090
30KO 2 1,500 1200  25/07/2008 23/01/2009 22/01/2010 99.65 97.10 -1.43 -1.57 6.48 / 14.73 0.66 830
FOHMMUNK 2,000 9.75  09/09/2008 08/09/2009 06/09/2011 98.00 98.00 2.00 1.49 491 /1164 1.19 528
Topeoens

7 KOHTHEHT 2 7,000 780  19/06/2008 17/06/2010 14/06/2012 98.85 98.85 0.00 0.79 1.60 4.60 / 8.56 1.83 222
X5 OuHaHc 9,000 760  08/07/2008 06/07/2010 01/07/2014 95.00 95.00 0.00 -0.20 -1.00 3.88 /10.42 1.85 399
Astommp 1 1,000 1.00  02/09/2008 - 01/09/2009 100.00 100.00 - 0.00 0.00 1.00 / 1.00 1.36 -505
AsTomup 2 2,000 10.75  25/06/2008 2411212008 23/06/2010 98.10 98.10 0.00 0.60 0.40 4.47 1413 0.58 776
Asbyka Bryca 1,000 1150 22/04/2008 22/07/2008 21/07/2009 100.20 99.95 0.13 0.08 0.58 11.93 / 33.47 0.20 2523
AnmasHblit [lom T'paiic 300 1350  12/06/2008 11/12/2008 07/06/2012 95.01 95.01 -4.57 -4.57 -4.99 3.60 / 23.17 051 1610
ANnn 1,500 1099 22/08/2008 21/08/2009 98.00 98.00 075 055 13.02 / 13.02 112 659
Anbkop 1,500 955  10/06/2008 - 08/12/2009 95.80 95.40 - 0.00 0.10 12.97 / 12.97 1.34 648
Anexa 36.6 3,000 989  01/07/2008 01/07/2008 30/06/2009 100.30 100.30 0.00 0.30 2.30 9.83 / 16.11 0.18 965
Apbar MpecTuk 1,500 1050  20/06/2008 20/06/2008 79.48 79.48 0.00 -0.25 1395  283.18 / 283.18 |0.05

Atnant M 1,000 1125  15/05/2008 - 13/11/2008 99.40 99.40 0.40 0.50 12.70 / 12.70 0.49 642
baHaHa-Mama 1,000 12.00 25/04/2008 24/10/2008 23/10/2009 98.50 98.50 0.40 -0.25 5.34 | 15.64 0.43 920
baxetne 1,000 11.25 21/05/2008 21/05/2008 19/05/2010 99.75 99.75 0.00 0.00 0.05 0.64 1 14.12 0.08 780
BenasKomnnekt Mntoc 500 12.60 24/04/2008 22/10/2009 99.50 99.50 0.50 0.54 0.51 /051 1.42 3056
Benbiit Pperat 1,000 14.50 12/06/2008 17/12/2009 99.40 99.21 031 -0.70 15.83 / - 1.29 919
Bpasepc 500 15.00 19/06/2008 25/12/2009 101.50 98.11 - -0.07 -0.20 16.00 / 16.00 1.32 932
Bexa WHescT 700 02/09/2008 - 02/03/2010 99.94 99.94 0.00 0.24 244 0.03 / 0.03 1.88 -611
BuBat ®uHaHC 1,000 12.00 22/04/2008 21/10/2008 20/04/2010 96.48 96.48 0.00 0.46 0.68 5.12 1 20.44 0.40 1364
Buktopus 1 1,500 10.40 31/07/2008 29/01/2009 98.00 98.00 -0.85 -0.28 13.53 / 13.53 0.67 716
Buktopus 2 1,500 10.89 19/08/2008 - 16/02/2010 97.90 94.01 -2.05 -2.05 -1.13 1387 / - 1.50 734
["a3akc 1,000 10.50 19/06/2008 19/06/2008 16/12/2010 100.01 99.87 0.02 0.15 0.72 / 10.96 0.16 481
[a33HeproceTb 1,500 8.00 25/06/2008 20/06/2012 100.00 100.00 0.18 0.18 2.25 8.15 / - 3.28 167
Jetckuin Mup 1,150 8.50 05/06/2008 - 26/05/2015 90.50 90.50 -3.70 -2.75 10.69 / - 471 409
[hxeir-Ocp-Cun 1 2,000 9.25 24/04/2008 23/10/2008 20/10/2011 99.29 99.29 0.49 178 1.62 / 10.96 0.45 480
[Ilvkas Opxupes 1,000 13.00 10/07/2008 10/07/2008 09/04/2009 100.75 100.75 0.51 0.50 2.36 /10.05 0.21 394
Iuken 3,000 9.25 18/09/2008 17/03/2011 90.50 90.00 0.25 2.24 13.84 | - 2.28 720
Dukene TperauHr 1,800 20/07/2008 20/07/2009 99.80 99.80 0.15 0.00 0.16 / 0.16 1.26 509
Espocetb 2 3,000 03/06/2008 - 02/06/2009 90.00 81.11 0.51 -12.95 14.82 | 14.82 1.03

EpuvHas Espona 1,200 10.75 17/04/2008 16/10/2008 14/10/2010 99.60 99.60 0.00 0.00 -0.40 2.39 /11.93 0.43 572
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Mmnnosnsa 300 11.25 30/07/2008 30/07/2008 99.32 99.32 -0.18 0.22 14,04 / 14.04 0.25 771
WHkom-Tapa 2 1,400 12.50 16/05/2008 - 12/02/2010 100.55 100.55 - -0.04 0.55 12.72 1 12.72 1.45 622
WHkom-Tapa 3 2,000 11.00 13/06/2008 12/06/2009 10/06/2011 99.20 99.20 0.00 0.25 0.60 457 [12.27 0.97 592
MHmapko 1,000 12.50 20/06/2008 20/06/2008 19/12/2008 100.00 100.00 0.00 -0.45 -0.40 3.33 /12.63 0.16 639
WHnpom 2 1,000 8.80 17/07/2008 15/01/2009 15/07/2010 98.65 98.65 0.35 -0.25 3.68 /10.96 0.66 476
WHnpom 3 1,300 8.95 21/05/2008 - 18/05/2011 99.40 99.40 0.35 -0.20 9.38 /9.38 244 293
WckpacodT 2 300 13.30 02/09/2008 03/03/2009 02/03/2010 100.70 100.70 0.00 -0.20 13.26 / 12.78 150 681
Kapo 700 12.50 24]06/2008 24]06/2008 22/12/2009 100.25 99.77 031 -0.48 141 /1258 0.17 635
Kapycenb ®unanc 3,000 9.75 18/09/2008 18/09/2008 12/09/2013 100.20 100.20 0.45 0.70 0.74 1 9.44 0.39 336
Komnnekc ®unaHc 1,000 12.50 07/08/2008 07/08/2008 04/02/2010 99.49 99.49 0.09 0.59 2.48 | 1457 0.27 821
Koneitka 1 1,200 9.40 17/06/2008 - 17/06/2008 99.50 99.50 0.00 -0.15 0.74 12.96 / 12.96 0.15 670
Koneitka 2 4,000 8.70 21/05/2008 18/02/2009 15/02/2012 94.60 94.60 0.30 0.10 3.57 /16.58 0.70 1003
Koneitka 3 4,000 9.80 21/05/2008 20/08/2008 15/02/2012 97.25 96.75 0.10 0.25 11.20 / 16.98 0.29 1047
JlaBepHa 1,000 11.00 09/10/2008 - 08/04/2010 98.90 98.90 - -0.10 0.11 11.98 / 11.98 1.63 549
JIBP Unteptpeitn 300 14.90 29/05/2008 29/05/2008 26/11/2009 99.70 99.70 0.00 -0.30 -0.30 129 /17.82 0.10 1124
M. Buaeo 2,000 9.50 21/05/2008 19/11/2008 18/11/2009 99.90 99.90 0.00 0.00 0.00 371 /988 0.52 375
Marnut 1 2,000 9.34 21/05/2008 19/11/2008 100.07 100.07 0.00 0.00 0.07 9.40 / - 0.52 332
Marnut 2 5,000 8.20 26/09/2008 23/03/2012 94.30 94.30 0.00 -1.20 -2.70 10.23 / - 3.10 362
Mapra 1 700 14.84 22/05/2008 22/05/2008 98.61 98.61 -0.21 -0.67 31.40 / 31.40 0.08 2341
Mapra 2 1,000 12.00 04/06/2008 - 06/12/2009 98.85 98.85 -0.85 -0.85 13.18 / 13.18 1.30 4240
Mapra 3 2,000 15.50 02/08/2008 02/08/2008 02/08/2011 97.75 97.75 -1.46 -1.23 2.16 | 24.79 0.24 1705
Matpuua 1,200 12.00 11/06/2008 - 10/12/2008 96.00 96.00 -0.54 -0.40 19.58 / 19.58 0.52 1280
MetannCepsuc 1,500 10.50 28/05/2008 28/05/2008 23/05/2012 99.90 99.90 0.00 -0.10 0.40 0.32 /11.49 0.10 533
MuHHecko 500 1375 12/06/2008 10/12/2009 100.50 97.20 -1.64 -0.95 15.05 / - 1.29 847
MoHeTka 1,000 1250  15/05/2008 14/05/2009 100.39 100.39 0.00 0.00 -0.11 0.56 / 0.56 1.01 142
Moco6ira3 2,500 880  16/05/2008 14/11/2008 17/05/2011 97.35 96.51 -0.57 -0.12 0.14 2.78 / 14.98 0.49 852
MocO6nT a3 GuHarc 1 1,000 10.75  22/06/2008 21/12/2008 99.50 99.50 0.00 -0.60 11.81 /- 0.59 557
MocO6nT a3 GuHakHc 2 3,000 925  25/06/2008 24/06/2012 95.90 95.90 0.00 1.90 2.90 11.06 / - 250 433
Hatyp MpogykT 2 1,000 17/06/2008 16/06/2009 100.11 99.71 021 021 0.08 /0.08 117 -594
MapketXonn 300 1310 03/07/2008 02/10/2008 01/04/2010 99.50 99.50 0.00 0.10 0.01 14.08 / 15.00 0.40 861
MatepcoH 2,000 10.00  19/06/2008 19/06/2008 17/12/2009 99.75 99.75 0.20 0.25 121 /11.92 0.16 572
MuBEOM 1,000 13.00  24/04/2008 23/10/2008 22/04/2010 99.94 99.94 0.34 0.34 -0.06 350 /1353 043 723
MpoTex 5,000 890  07/05/2008 04/11/2009 02/11/2011 94.95 94.95 -1.35 -1.75 5.79 /12.97 1.26 651
PKC 1,500 1020 15/10/2008 15/04/2009 100.00 100.00 0.00 0.00 0.00 1.00 / 1.00 0.99 -498
PocuHTep 2 400 10.00  02/07/2008 02/07/2008 99.20 99.20 -0.90 0.20 -0.90 14.63 / 14.63 0.18 826
PocuHTep 3 1,000 10.75  30/05/2008 30/05/2008 26/11/2010 100.25 100.00 0.06 0.32 045 /971 0.11 363
Camoxsan 1,500 11.40  23/04/2008 21/10/2009 99.99 99.99 0.00 0.79 0.15 /0.15 143 572
CanBeit 1,000 1125 04/06/2008 03/12/2008 100.00 99.35 -0.23 -0.33 -0.02 12.09 / 12.09 0.54 584
COPYC 1,200 1200  08/05/2008 06/11/2008 05/11/2009 100.45 100.45 0.29 0.40 4.16 / 11.62 0.48 542
CINK 1,000 1020 27/05/2008 25/11/2008 25/05/2010 98.00 97.00 -0.47 -0.47 0.00 4.35 / 15.10 051 868
Cnoptmactep 3,000 880  23/05/2008 21/11/2008 21/05/2010 100.00 100.00 0.00 0.00 0.00 258 /897 053 288
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Topeoens

CTonu4Hble FacTpoHOMbI 1,500 860  21/08/2008 21/08/2008 20/08/2009 99.81 99.81 0.00 141 2411931 0.32 324
TexHocuna 2,000 10.00  29/05/2008 29/05/2008 26/05/2011 99.60 99.60 0.34 0.26 0.51 / 13.72 0.10 742
TOAN 2,000 1200  12/06/2008 12/06/2008 10/12/2009 97.25 97.25 0.25 0.75 2.89 /33.07 0.12 2488
Ton-Knura 1 700 07/08/2008 - 05/02/2009 89.99 84.00 -0.99 7.00 -5.01 18.81 / 18.81 0.71 1207
Ton-Knura 2 1,500 1051 12/06/2008 11/12/2008 09/12/2010 98.79 98.01 - -0.10 0.50 3.34 / 1351 0.56 719
TonfMpom 500 1250  18/04/2008 17/04/2009 16/04/2010 100.00 100.00 0.00 0.00 0.30 0.03 / 0.07 0.97 654
TpacTexcepauc 1,000 1039 13/05/2008 12/08/2008 17/08/2010 98.00 98.00 -1.65 -1.50 -1.30 2.37 1 17.93 0.27 1134
YamypTHedTs 1,500 950  01/06/2008 - 01/09/2008 100.00 100.00 0.21 0.75 9.82 /9.82 0.34 375
YK KOPA 1,000 11.00  15/07/2008 15/07/2008 14/07/2009 90.00 90.00 0.00 -21.55 -21.55 11.48 / 70.85 0.14 5563
®aatoH Aspo 1,000 1350  31/07/2008 - 30/07/2009 100.12 100.12 0.00 0.12 13.80 / 13.80 1.05 733
Xonuaen 1,500 1115 02/10/2008 02/10/2008 01/04/2010 99.20 99.20 0.00 0.30 0.20 3.14 / 13.38 0.41 709
IO TparautCepauc 2 1,200 1150 27/05/2008 25/11/2008 101.00 101.00 1.00 2.00 9.97 /9.97 0.53 383
Jlec u cenbckoe xo3slicmeo

Arpuka 1,000 1350  30/09/2008 - 29/09/2009 99.50 99.50 0.00 0.25 -0.45 14.36 / 14.36 1.19 783
Arpo-Cotos 1,500 10.00  24/06/2008 23/12/2008 21/06/2011 98.30 92.11 -0.80 -0.80 -0.80 3.92 / 18.40 0.59 1174
ArpoxonanHr 1,000 1275  18/04/2008 24/07/2009 99.30 99.30 0.15 0.58 14.04 | 14.04 1.02 756
Apkapa 1 600 1320 28/06/2008 28/06/2008 99.90 99.90 0.20 0.40 13.93 /13.93 0.16 761
Apkana 2 700 1331 21/08/2008 - 20/02/2009 99.50 99.50 - 0.66 2.14 14.49 | - 0.60 799
Apkana 3 1,200 1365  02/10/2008 02/10/2008 31/03/2011 99.70 99.70 0.00 0.20 1.34 2.32 | 14.82 0.40 845
BenlpaHKopm 700 1250  03/06/2008 03/06/2008 02/12/2008 120.00 120.00 0.00 20.02 2000  -2335/-71.23 081 -3083
roToK 2 1,500 1050  19/06/2008 19/06/2008 18/06/2009 100.00 99.50 0.25 0.85 1.80 / 12.13 0.16 592
3 OuHaHe 400 11.00  23/05/2008 23/05/2008 100.00 98.50 -0.25 2.25 19.24 | 19.24 0.09 1253
MocCenslpom 1,000 1250  13/06/2008 12/12/2008 99.25 99.25 0.15 0.05 14.13 / 14.13 0.55 775
oro2 1,200 12.95 26/08/2008 25/02/2009 99.00 99.00 0.00 1.01 14.84 | 14.84 0.64 831
Maa 1 350 1.00 15/06/2008 15/06/2008 100.00 100.00 0.00 0.00 0.00 1.00 / 1.00 0.16 -488
MaBa 2 1,000 12.50 09/05/2008 21/10/2011 100.25 100.25 - -0.05 0.00 0.15 / 0.15 341 -619
Paarynai 1 2,000 1.00 02/10/2008 - 02/10/2008 94.80 90.65 -1.94 -1.94 2.73 18.89 / 18.89 041 1220
Paarynsi 2 2,000 12.00 30/09/2008 31/03/2009 27/09/2011 100.00 100.00 0.00 0.00 0.00 3.50 /12.35 0.83 603
Paarynsit 3 3,000 10.99 19/09/2008 20/03/2009 16/03/2012 99.49 99.49 0.00 0.19 0.19 2.87 111.90 0.80 562
Pycarpo 1,000 8.50 19/07/2008 19/07/2008 100.05 100.05 0.00 -0.45 -1.08 8.38 /8.38 0.24 234
Cw6 Arp Mpynna 400 12.00 21/05/2008 20/05/2009 99.63 99.63 0.00 -0.35 0.13 12.94 | 12.94 0.91 656
CoppyxecTso 2,500 10.45 24/04/2008 22/10/2009 97.90 97.90 0.40 1.65 12.36 / - 122 597
Cmpoumenbcmeo

ApnamaHT 1 500 12.10 05/06/2008 05/06/2008 100.10 100.10 - 0.00 0.30 11.40 / 11.40 0.12 523
ApnamaHT 2 2,000 11.25 22/05/2008 - 20/05/2010 99.22 99.22 0.00 0.42 0.04 12.19 /12.19 1.66 569
ATOMCTPOII3KCNOPT 1,500 7.75 27/05/2008 26/05/2009 24/05/2011 99.30 99.30 -0.66 -0.66 -0.65 3.12 / 859 0.97 242
nasMocCrpoit 2 4,000 10.00 18/09/2008 18/09/2008 17/03/2011 99.50 99.50 -0.20 -1.24 1.67 /1151 0.38 533
[DesenonmeHT-tOr 1,000 12.50 20/05/2008 20/05/2008 18/05/2010 100.20 100.20 0.00 0.00 -0.10 0.46 /10.29 0.08 418
[IKC ®XC Pb 500 12.00 27/05/2008 - 24/11/2009 100.03 100.03 0.00 0.01 12.32 1 12.32 1.29 588
XK cbuHaHCe 1,000 16.00 19/06/2008 18/12/2008 24/12/2009 99.50 99.50 -0.05 0.70 17.36 / 17.86 0.55 1123
VIHKOM 1,250 13.10 28/03/2009 100.00 98.06 0.02 0.02 0.48 -l -
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WHrerpa 1 2,000 10.50 19/09/2008 - 20/03/2009 100.74 99.60 0.97 0.27 1055 / - 0.82 436
WHTerpa 2 3,000 10.70 03/06/2008 01/12/2009 29/11/2011 99.00 99.00 1.00 -0.80 5.44 /11.69 133 529
Kamckas ponuua 3 500 12.80 09/06/2008 09/06/2008 04/06/2009 100.60 100.60 - 0.06 0.24 8.90 / 8.90 0.14

Kocmoc ®uHaHe 2,000 11.25 19/06/2008 19/06/2008 16/06/2011 100.00 99.50 0.15 0.15 -0.25 0.71 /12.90 0.16 665
JICP WHescr 1 2,000 10.70 03/06/2008 03/06/2008 08/12/2009 100.05 100.05 0.00 0.00 0.10 0.83 /10.36 0.12 424
JICP WHescr 2 3,000 8.35 17/07/2008 16/07/2009 14/07/2011 97.00 97.00 0.00 -0.10 0.00 4.40 / 11.26 1.07 495
Makpomup ®uHanc 2 1,500 11.65 08/07/2008 08/07/2008 03/07/2012 98.55 98.55 -0.45 -0.45 -0.45 0.99 /18.98 0.19 1232
Metpoctpoit 1,500 26/09/2008 23/09/2011 99.60 99.60 -0.30 -0.30 -0.40 012 /012 343 -621
M-UnaycTpust 1,000 12.25 19/08/2008 - 16/08/2011 100.50 100.41 - 0.36 0.26 1243 | - 248 583
MWAH 2,000 12.37 02/09/2008 02/09/2008 02/03/2010 95.00 94.05 0.47 0.53 3.62 5.81 /30.32 0.30 2249
Mupakc 1 1,000 10.50 19/08/2008 19/08/2008 100.00 100.00 0.00 -0.50 0.00 10.69 / 10.69 031 454
Mupakc 2 3,000 1099  18/09/2008 17/09/2009 100.05 99.70 047 -0.18 11.38 / - 121 506
MU3Mb 1,500 1213 15/07/2008 15/07/2008 13/07/2010 100.10 100.10 0.10 0.10 1.00 1.31 / 11.86 0.22 567
M.O.P.E. MNnasa 1,000 1225  05/08/2008 05/08/2008 03/08/2010 99.30 99.30 0.00 0.00 0.35 1.97 / 15.04 0.26 865
MK 5 1,120 920  20/05/2008 20/05/2008 100.08 100.08 0.00 0.08 -0.02 8.53 / 8,53 0.09 249
PWpynn 1,200 11.85  26/06/2008 26/06/2008 26/12/2009 98.30 98.11 0.11 0.21 -1.78 2.48 | 22.50 0.16 1558
Py6uH 1,200 14/10/2008 13/10/2009 100.03 100.03 0.00 0.00 0.03 -0.02 /-0.02 1.49 -610
CneuCrpoii 2 2,000 859  22/05/2008 22/05/2008 20/05/2010 100.00 100.00 0.00 0.00 0.00 0.41 / 8.62 0.09 258
CrpoiiTpatcras 1 3,000 960  25/06/2008 25/06/2008 100.01 100.01 -0.02 -0.04 963 /- 0.18 357
CrpoiiTpatcras 2 5,000 849  18/07/2008 13/07/2012 94.00 88.00 -3.00 155 -4.00 1152 / - 3.22 489
CY-1553 3,000 13.00  20/08/2008 18/02/2009 15/02/2012 100.50 100.21 -0.09 0.05 -0.20 2.90 / 12.88 0.72 656
Cysap-Ka3aHb 900 30/09/2008 31/03/2009 100.00 100.00 0.00 0.00 0.05 0.00 /0.00 0.96 -598
Catn [pynn 1,000 11.70 20/05/2008 20/05/2008 15/05/2012 100.65 100.65 0.00 0.00 0.10 11.82 / 15.68 0.08 926
XMCrpolipecypc 3,000 13.00 15/10/2008 15/04/2009 13/10/2010 99.90 99.90 0.00 0.24 0.90 5.53 /13.54 0.85 715
LyH 2 1,500 10.94 23/07/2008 23/07/2008 20/01/2010 100.40 100.40 0.69 0.50 1.45 1 9.50 0.25 341
IOCKK 600 13.00  01/07/2008 01/07/2008 100.02 100.02 1.01 0.52 13.06 / 13.06 0.18 679
Cmpoumenbcmeo
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Poccuiickme eBpoobnuraumm.

X

800 VTB 6.2 09/29/15
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SOVEREIGN EUROBONDS

Security Name/ Rating

(S&PIMoody'sfFitch) Cpn Maturity Amt Outstanding Px Bid Px Ask Chg Net 1d Chg Netlw Yld YtmMid  Oas Spread Mid ~ Dur Adj Mty Mid Risk Oas Mid
UNITED STATES (AAA/Aaa/AAA)
T21/801/31/10 2.125 31/01/2010 26.92MMM 100.4375 100.50 0.05 -0.16 1.86 5.745 1.741 1.76
T27/801/31/13 2.875 31/01/2013 15.7MMM 100.875 100.94 0.03 -0.55 2.67 2.587 4.424 4537
T31/202/15/18 35 15/02/2018 29.205MMM 99.25 99.28 0.13 -0.95 359 0.165 8.199 8.425
T 4 3/8 02/15/38 4375 15/02/2038 13.294MMM 99.109375 99.14 0.25 211 4.43 0.067 16.389 17.17
RUSSIA (BBB+/Baa2/BBB+)
RUSSIA 11 07/24/18 11.00 24/07/2018 3.467TMMM 144.7355 145.11 -0.06 177 5.27 182.6 6.8 10.191
RUSSIA12 3/4 06/28 12.75 24]06/2028 2.5MMM 179.78 180.15 -0.12 -2.34 5.91 208.93 9.90 18.51
RUSSIA 7 1/2 03/30 750 31/03/2030 2.00IMMM 115.4375 115.63 0.00 1.79 5.26 185.4 6.7 7.650
RUSSIA 7 1/2 03/30 7.50 31/03/2030 2.001MMM 115.4375 115.63 0.00 1.79 5.2590 185.4 6.7 7.650
RUSSIA 3 05/14/08 3.00 14/05/2008 2.837MMM 99.85 99.98 0.02 0.69 4.24 315.53 0.06 0.06
RUSSIA 3 05/14/11 3.00 14/05/2011 1.75MMM 96.01 96.51 -0.01 350 433 212.38 271 2.81
RUSSIA 7 1/2 03/30 750 31/03/2030 2.00IMMM 115.44 115.63 0.00 179 5.26 185.38 6.67 7.65
ARIES 7 3/4 10/09 7.75 25/10/2009 1IMMM 104.46 104.68 0.00 -0.09 452 80.42 1.38 1.53
ARIES 9.6 10/25/14 9.60 25/10/2014 2.436MMM 130.97 131.46 -0.40 -0.92 4.09 119.55 5.11 7.02
ARGENTINA (B+/B3/B)
ARGENT11 3/4 04/09 11.75 07/04/2009 386.93MM 30.5550 30.62 0.34 0.34 181.56 #N/AN Ap 0.5 #N/AN Ap
ARGENT11 3/8 03/10 11.38 15/03/2010 203.92MM 30.6200 30.78 0.03 -0.05 89.94 #N/AN Ap 12 #N/AN Ap
ARGENT12 3/8 02/12 12.38 21/02/2012 169.74MM 30.8760 3119 0.12 0.12 55.20 #N/AN Ap 2.2 #N/AN Ap
ARGENT11 3/8 01/17 11.38 30/01/2017 548.72MM 30.7990 31.26 -0.08 -0.01 37.48 #N/AN Ap 33 #N/AN Ap
ARGENT 9 3/4 09/27 9.75 19/09/2027 891.286MM 30.2690 30.81 0.08 0.22 28.90 #N/AN Ap 4.0 #N/AN Ap
ARGENT 12 06/19/31 12.00 19/06/2031 538.29MM 2.0000 2.00 0.00 0.00 417.29 #N/AN Ap 0.3 #N/AN Ap
BRAZIL (BB/Ba2/BB)
BRAZIL14 1/2 10/09 14.50 15/10/2009 1.005MMM 117.02 117.22 -0.01 -0.13 2.66 95.44 137 161
BRAZIL 11 01/11/12 11.00 11/01/2012 889.689MM 123.37 123.87 0.14 0.26 4.09 179.27 3.08 3.92
BRAZIL10 1/2 07/14 10.50 14/07/2014 794.607MM 129.46 129.96 0.26 0.38 491 206.92 471 6.31
BRAZIL 11 06/26/17 11.00 26/06/2017 387.343MM 131.36 131.61 0.01 0.04 6.36 230.47 5.83 8.49
BRAZIL12 3/4 01/20 12.75 15/01/2020 683.215MM 159.35 159.85 0.53 0.72 571 222.18 7.15 11.82
BRAZIL10 1/8 05/27 10.13 15/05/2027 2.787TMMM 142.15 142.65 0.49 0.48 6.28 247.85 9.74 14.50
BRAZIL 7 1/8 01/37 7.13 20/01/2037 2.438MMM 111.76 111.96 0.26 0.40 6.23 205.15 12.78 14.83
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 102.50 102.54 -0.03 -0.13 334 187.07 0.62 0.65
CHINA 6.8 05/23/11 6.80 23/05/2011 1IMMM 109.99 110.11 0.00 0.02 3.32 114.10 2.66 3.15
CHINA 4 1/4 10114 4.25 28/10/2014 1IMMM 96.95 97.35 0.00 -0.02 477 87.41 5.45 5.55
CHINA 7 1/2 10/27 7.50 28/10/2027 100MM 119.02 119.52 0.00 -0.10 5.83 195.97 10.66 13.35
COLOMBIA (BB/Ba2/BB)

COLOM 9 3/4 04/09 9.75 23/04/2009 584.975MM 106.84 106.99 -0.06 -0.08 273 116.14 0.93 1.04
COLOM 10 1/2 07/10 10.50 09/07/2010 280.929MM 115.39 115.91 -0.02 0.13 313 123.05 1.97 2.34
COLOM 8 1/4 12/14 8.25 22/12/2014 1IMMM 117.50 117.91 -0.01 0.04 5.08 215.20 5.14 6.26
COLOM 7 3/8 01/17 7.38 27/01/2017 1.65MMM 112.66 112.98 0.18 0.15 551 221.44 6.48 7.55
COLOM 8 3/8 02/27 8.38 15/02/2027 154.905MM 119.06 119.83 -0.10 -0.15 6.56 274.78 10.08 12.38
COLOM 10 3/8 01/33 10.38 28/01/2033 340.511MM 148.60 149.10 0.30 0.29 6.41 24327 11.14 17.08
COLOM 7 3/8 09/37 7.38 18/09/2037 1.818MMM 111.21 111.41 -0.08 0.06 6.51 232.73 12.68 14.46
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 106.35 106.42 -0.04 -0.08 247 95.87 0.79 0.85
MEX 7 1/2 01/14/12 7.50 14/01/2012 864.137MM 112.48 112.81 -0.17 -0.09 3.83 151.00 323 373
MEX11 3/8 09/15/16 11.38 15/09/2016 1.69IMMM 146.24 146.40 -0.46 -0.57 4.65 146.92 5.96 8.91
MEX 5 1/2 02/17/20 5.50 17/02/2020 561.951MM 98.33 98.33 -0.69 -0.83 5.70 149.49 8.41 8.67
MEX11 1/2 05/15/26 11.50 15/05/2026 338.58MM 171.14 171.88 -0.33 -0.37 5.30 152.84 9.65 17.29
MEX 6 3/4 09/27/34 6.75 27/09/2034 4.085MMM 113.28 113.78 -0.42 -0.43 5.75 160.96 13.04 15.22
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 3.56 201.75 0.86 0.90
PHILIP 8 3/8 02/11 8.38 15/02/2011 1.5MMM 108.38 108.75 0.00 0.00 5.07 300.06 2.48 274
PHILIP 8 1/4 01/14 8.25 15/01/2014 1.602MMM 109.00 109.38 0.00 0.00 6.31 354.17 450 5.07
PHILIP 9 7/8 01/19 9.88 15/01/2019 962.468MM 124.00 124.25 0.00 0.00 6.69 321.62 6.90 8.90
PHILIP10 5/8 03/25 10.63 16/03/2025 1.855MMM 142.13 14250 0.00 0.00 6.47 275.88 9.17 13.33
PHILIP 6 3/8 01/32 6.38 15/01/2032 1.5MMM 96.00 96.25 0.00 0.00 6.70 268.48 11.71 11.68
SOUTH AFRICA (BBB+/Baal/BBB+)

SOAF9 1/8 05/19/09 9.13 19/05/2009 611.799MM 106.19 106.22 -0.04 -0.05 3.22 162.47 1.00 1.10
SOAF7 3/8 04/25/12 7.38 25/04/2012 1IMMM 109.31 109.38 -0.44 -0.40 4.79 239.16 3.37 3.84
SOAF6 1/2 06/02/14 6.50 02/06/2014 1IMMM 105.37 105.48 -0.38 -0.42 5.44 258.52 4.92 5.37
SOAF8 1/2 06/23/17 8.50 23/06/2017 140.789MM 116.58 117.33 0.00 -0.67 6.06 272.47 6.42 7.83

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 109.75 110.38 0.00 0.00 3.37 176.24 1.05 1.20
TURKEY 9 1/2 01/11 9.50 18/01/2011 750MM 109.96 110.31 0.00 -0.16 5.41 175.94 2.38 2.74
TURKEY 9 1/2 01/14 9.50 15/01/2014 1.75MMM 116.38 117.00 0.00 0.00 6.01 325.37 442 5.32
TURKEY 5 1/2 02/17 5.50 16/02/2017 1.5MMM 92.75 93.10 0.00 -0.50 6.58 250.53 6.65 6.48
TURKEY 7 06/05/20 7.00 05/06/2020 2MMM 100.13 101.00 0.00 0.13 6.93 33451 7.89 8.30
TURKEY 7 3/8 02/25 7.38 05/02/2025 3.25MMM 101.13 102.00 0.00 -0.13 721 346.60 9.46 9.91
TURKEY 6 7/8 03/36 6.88 17/03/2036 2.75MMM 91.75 92.50 0.00 -0.13 7.56 346.64 11.67 10.98
UKRAINE (BB-/B1/BB-)

UKRAIN 0 08/05/09 6.39 05/08/2009 500MM 101.59 102.09 -0.02 -0.03 4.68 #N/AN Ap 0.29 #N/AN Ap
UKRAIN 6 7/8 03/11 6.88 04/03/2011 600MM 103.40 103.90 -0.04 -0.13 5.48 339.21 257 2.69
UKRAIN 7.65 06/13 7.65 11/06/2013 1IMMM 106.87 107.37 -0.08 -0.41 6.02 334.11 414 4.60
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 102.34 102.64 -0.25 -0.34 10.15 627.35 2.46 2.86
VENZ8 1/2 10/08/14 8.50 08/10/2014 1.5MMM 95.40 95.65 0.50 0.72 9.44 655.98 4.82 4.68
VENZ 13 5/8 08/18 13.63 15/08/2018 500MM 123.83 124.28 0.05 0.18 9.85 650.83 5.88 754
VENZ 6 12/09/20 6.00 09/12/2020 1.5MMM 73.77 74.12 0.08 0.31 9.60 601.33 7.75 6.01
VENZ 7.65 04/21/25 7.65 21/04/2025 1.6MMM 82.24 82.74 0.11 0.10 9.78 609.88 8.62 7.19
VENZ9 1/4 09/15/27 9.25 15/09/2027 4AMMM 96.73 97.00 0.12 0.21 9.61 588.31 8.70 8.57
VENZ9 3/8 01/13/34 9.38 13/01/2034 1.5MMM 95.42 95.81 0.37 0.76 9.84 598.50 9.13 8.97
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CORPORATE EUROBONDS

Security Name Ticker Industry Sector Cpn Maturity Amt Outstanding  YId Cur Mid YI(:AL'[m Px Bid Px Ask  Chg Net 1d Cr:,stl(\]let '\Dlll:; Q?é Y;;i;zi Rating (S&P/Moody's/Fitch)
RUSSIA
AFKSRU 8 7/8 01/11 AFKSRU Diversified 8.875 28/01/2011 350MM 8.58 747 103.26 103.63 -0.13 -0.13 2.39 92 B+/BIB+
AFKSRU10 1/4 04/08 AFKSRU Financial 10.25 14/04/2008 00  #N/ANA. #NANA. #NIANA.  #NJANA.  #NIANA. #NIANA. #NJANA. #NJANA
ALROSA 8 1/8 05/08 ALROSA Basic Materials 8.125 06/05/2008 500MM 8.11 2.08 100.24 100.25 0.00 0.00 0.04 105 BB-/Ba2/BE-
ALROSA 8 7/8 11/14 ALROSA Basic Materials 8.875 17/11/2014 500MM 8.28 7.46 107.09 107.34 -0.30 -0.49 4.82 476
EVRLI 10 7/8 08/09 EVRLI Basic Materials 10.875 03/08/2009 300MM 10.25 5.82 106.09 106.21 -0.12 -0.25 1.18 408 BBB2)-
EVRLI 8 1/4 11/15 EVRLI Basic Materials 8.25 10/11/2015 750MM 8.47 8.73 97.26 97.51 0.11 -0.25 5.30 550
GAZPRU 5 5/8 07/13 GAZPRU Energy 5.625 22/07/2013 456.673MM 5.63 5.65 99.81 99.94 -0.25 -0.31 4.43 268
GAZPRU10 1/2 10/09 GAZPRU Energy 105 21/10/2009 700MM 9.60 4.02 109.20 109.50 -0.14 -0.19 1.40 216
GAZPRU7.8 09/27/10 GAZPRU Energy 78 27/09/2010 1IMMM 759 6.49 102.75 102.88 0.00 -0.13 2.09 291
GAZPRU 9 5/8 03/13 GAZPRU Energy 9.625 01/03/2013 1.75MMM 851 6.42 113.05 113.30 -0.22 -0.12 3.89 371
GAZPRU 5 7/8 06/15 GAZPRU Energy 5.875 01/06/2015 1IMMM 6.45 7.54 90.96 91.21 0.00 0.09 5.24 375
GAZPRU 7.201 02/20 GAZPRU Energy 7.201 01/02/2020 1.07MMM 7.06 6.95 101.85 102.10 0.17 -0.33 778 392
GAZPRU 8 5/8 04/34 GAZPRU Energy 8.625 28/04/2034 1.2MMM 747 7.29 115.32 115.57 -0.27 -0.43 10.87 370
MEGAFO 8 12/10/09 MEGAFO  Financial 8 10/12/2009 375MM 1.75 5.87 103.20 103.33 -0.11 -0.05 1.48 407 BB/B1/BB+
MMKFIN 8 10/21/08 MMKFIN Basic Materials 8 21/10/2008 300MM 7.90 5.38 101.24 101.31 -0.03 -0.07 0.49 401 BB/Ba3/BB-
MOBTEL 8 3/8 10/10 MOBTEL Communications 8.375 14/10/2010 400MM 8.04 6.52 104.05 104.30 -0.13 0.05 222 466
MOBTEL 8 01/28/12 MOBTEL Communications 8 28/01/2012 400MM 7.86 7.44 101.69 101.94 -0.16 -0.19 3.16 500
GMKNRU 7 1/8 09/09 GMKNRU  Basic Materials 7.125 30/09/2009 500MM 6.97 5.48 102.15 102.36 -0.10 -0.06 1.35 366 BBB-/Baa2/BBB-
CHMFRU 8 5/8 02/09 CHMFRU  Basic Materials 8.625 24/02/2009 325MM 8.40 531 102.58 102.79 -0.05 -0.09 0.80 356 BB/B1/BE-
CHMFRU 9 1/4 04/14 CHMFRU  Basic Materials 9.25 19/04/2014 375MM 8.68 7.87 106.39 106.64 -0.28 -0.42 4.60 516
SINEK 7.7 08/03/15 SINEK Government 71 03/08/2015 250MM 778 7.88 98.87 99.12 -0.16 -0.30 5.40 478 -/[BA1/BB
TMENRU 6 7/8 07/11 TMENRU  Financial 6.875 18/07/2011 500MM 6.93 717 99.03 99.28 -0.13 -0.31 2.81 490
TMENRU 7 1/2 07/16 TMENRU  Financial 75 18/07/2016 1IMMM 7.87 8.30 95.15 95.40 -0.12 0.03 5.87 484
VIP 10 06/16/09 VIP Communications 10 16/06/2009 217.234MM 9.53 5.48 104.90 105.03 -0.07 -0.05 1.06 372
VIP 8 02/11/10 VIP Communications 8 11/02/2010 300MM 777 6.23 102.85 103.10 -0.12 0.00 1.64 436
VIP 8 3/8 10/22/11 VIP Communications 8.375 22/10/2011 300MM 8.06 711 103.73 103.98 -0.16 -0.13 2.89 496 B8+/Bazl
VIP 8 1/4 05/23/16 VIP Communications 8.25 23/05/2016 600MM 8.38 8.51 98.44 98.57 -0.12 -0.18 5.60 534
WBDFRU 8 1/2 05/08 WBDFRU  Consumer, Non-cyclical 85 21/05/2008 150MM 8.48 5.30 100.24 100.26 0.00 0.00 0.08 344 B+/B2/-
ALFARU 8 5/8 12/15 ALFARU Financial 8.625 09/12/2015 225MM 8.99 10.60 95.77 96.02 -0.01 -0.01 5.15 683
BKMOSC 8 09/28/09 BKMOSC  Financial 8 28/09/2009 250MM 7.69 5.07 103.94 104.06 -0.11 -0.03 135 329
BKMOSC 7 3/8 11/10 BKMOSC  Financial 7.375 26/11/2010 300MM 711 5.80 103.63 103.88 -0.13 -0.02 2.28 389
BKMOSC 7.335 05/13 BKMOSC  Financial 7.335 13/05/2013 500MM 739 751 99.15 99.40 -0.19 0.43 4.03 482 Baal/BEE-
BKMOSC 7 1/2 11/15 BKMOSC  Financial 75 25/11/2015 300MM 7.59 8.57 98.70 98.95 0.00 021 5.43 221
GAZPRU 7 1/4 10/08 GAZPRU Financial 7.25 30/10/2008 1.05MMM 7.16 485 101.19 101.26 -0.03 -0.15 0.50 337
GAZPRU 6 1/2 09/15 GAZPRU Financial 6.5 23/09/2015 1IMMM 6.82 7.33 95.21 95.46 -0.08 -0.11 5.72 415 BE+A3/BEB
VTB 6 7/8 07/29/08 VTB Financial 6.875 29/07/2008 300MM 6.84 5.03 100.45 100.49 -0.02 -0.13 0.27 395
VTB 6.2 09/29/15 VTB Financial 6.2 29/09/2015 400MM 6.48 7.93 95.60 95.85 0.00 0.00 5.69 452 TASIBES
RSHB6 7/8 11/29/10 RSHB Financial 6.875 29/11/2010 350MM 6.72 5.93 102.12 102.37 -0.13 -0.06 2.30 399 RostiRRR
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RSHB7.175 05/16/13 RSHB Financial 7.175 16/05/2013 700MM 7.06 6.79 101.51 101.76 020 019 408 408 ik
RUSB8 1/8 04/21/08 RUSB Financial 8.125 21/04/2008 300MM 8.13 7.70 100.00 100.00 0.00 0.00 0.01 706
RUSB7 1/2 10/07/10 RUSB Financial 75 07/10/2010 500MM 8.18 11.46 91.58 91.83 -0.07 -0.10 2.15 959
RUSB8 7/8 12/16/15 RUSB Financial 8.875 16/12/2015 200MM 9.94 11.86 89.18 89.43 0.00 -0.05 5.03 992
SBERRU 6.23 02/15 SBERRU Financial 6.23 11/02/2015 1IMMM 6.21 6.98 100.25 100.50 0.00 0.01 5.32 407 -IA2/BBB+
VTB 6 7/8 12/11/08 VTB Financial 6.875 11/12/2008 550MM 6.79 477 101.26 101.35 -0.04 0.00 0.61 327
VTB 7 1/2 10/12/11 VTB Financial 75 12/10/2011 450MM 7.30 6.62 102.56 102.81 -0.15 -0.13 3.02 430 BBBIAZIBEE
VTB 6.315 02/04/15 VTB Financial 6.315 04/02/2015 750MM 6.24 7.12 101.06 101.31 0.00 0.05 5.27 367
VTB 6 1/4 06/30/35 VTB Financial 6.25 30/06/2035 1IMMM 6.68 6.77 93.45 93.70 -0.11 0.04 12.29 396
IRKUT 8 1/4 04/09 IRKUT Industrial 8.25 10/04/2009 125MM 8.21 771 100.43 100.55 -0.03 -0.20 0.91 619
ARGENTINA
PESAAR 0 06/09/11 PESAAR Energy 5.90125 09/06/2011 87.414MM 6.38 6.52 92.19 92.69 0.06 -0.68 012 #N/ANA. B+/Ba2/B+
TELEFO 8.85 08/11 TELEFO Communications 8.85 01/08/2011 134.644MM 8.37 6.88 105.44 105.94 -0.01 -0.01 278 494 B+/-I-
BRAZIL
PETBRA12 3/8 04/08 PETBRA Energy 12.375 01/04/2008 .00 #NIAN.A.  #N/AN.A. #N/ANA.  #N/ANA.  #NJANA. #N/ANA. #N/ANA. #NIAN.A.

PETBRA 9 7/8 05/08 PETBRA Energy 9.875 09/05/2008 224.25MM 9.85 376 100.30 100.30 -0.07 -0.08 0.05 265

PETBRA 9 3/4 07/11 PETBRA Energy 9.75 06/07/2011 235.36MM 8.32 3.97 116.98 117.48 -0.04 -0.02 2.74 130

PETBRA 9 1/8 07/13 PETBRA Energy 9.125 02/07/2013 374.23MM 7.70 5.03 118.31 118.71 0.21 0.36 4.14 231 BBB-/Baa2/BB+
PETBRA 7 3/4 09/14 PETBRA Energy 7.75 15/09/2014 397.9MM 6.84 5.28 113.25 113.25 0.29 0.65 5.08 170

PETBRA 6 1/8 10/16 PETBRA Energy 6.125 06/10/2016 899.1MM 5.96 571 102.75 102.75 135 1.25 6.55 212

PETBRA 8 3/8 12/18 PETBRA Energy 8.375 10/12/2018 576.78MM 7.16 6.17 117.00 117.00 1.25 2.25 7.12 259

CHINA

CNOOC 6 3/8 03/12 CNOOC Energy 6.375 08/03/2012 500MM 5.89 4.07 108.12 108.30 -0.25 -0.21 342 45 AIA2/A
SDBC 4.7 08/24/09 SDBC Financial 4.7 24/08/2009 10MMM 4.67 413 100.71 100.71 -0.05 -0.04 1.26 66

SDBC 2.66 12/30/10 SDBC Financial 2.66 30/12/2010 20MMM 2.79 4.50 95.41 95.41 -0.11 -0.04 2.51 93

SDBC 3.63 10/26/12 SDBC Financial 3.63 26/10/2012 10MMM 3.80 4.75 95.53 95.53 -0.21 -0.17 3.99 103

SDBC3 1/2 04/16/14 SDBC Financial 35 16/04/2014 80MM 3.75 4.82 93.29 93.29 -0.28 -0.29 5.24 98 NAZIA
SDBC 5.48 01/06/20 SDBC Financial 5.48 06/01/2020 20MMM 5.21 4.88 105.28 105.28 -0.53 -0.52 8.49 79

SDBC 3.8 10/30/36 SDBC Financial 38 30/10/2036 23.8MMM 451 4.82 84.26 84.26 -0.78 -0.77 15.89 79

MEXICO

AMXLMM 4 1/8 03/09 AMXLMM Communications 4.125 01/03/2009 497.75MM 411 3.77 100.24 100.34 -0.07 -0.08 0.84 190

AMXLMM 5 1/2 03/14 AMXLMM Communications 55 01/03/2014 795MM 5.45 533 100.85 100.85 #N/AN.A. -0.24 4.93 174 BBB+/A3/BBB+
AMXLMM 5 3/4 01/15 AMXLMM Communications 5.75 15/01/2015 500MM 5.61 5.30 102.50 102.50 1.78 0.39 5.47 172

PEMEX 6 1/8 08/08 PEMEX Energy 6.125 15/08/2008 293.675MM 6.07 3.15 100.87 100.97 -0.05 -0.06 031 128

PEMEX 7 7/8 02/09 PEMEX Energy 7.875 01/02/2009 802.154MM 7.61 331 103.35 103.59 -0.07 -0.14 0.75 143 A-/Baal/A-
PEMEX 7 7/8 02/09 PEMEX Energy 7.875 01/02/2009 27.23MM 7.58 2.78 103.89 103.89 -0.08 -0.06 0.75 133
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EXIMUK 7 3/4 09/09 EXIMUK Government 7.75 23/09/2009 250000000 7.63 6.56 101.42 101.75 -0.09 -0.07 132 469 -/Ba2/BB-
OKST 10 3/8 08/09 OKST Communications 10.375 17/08/2009 266420000  #N/AN.A.  #N/AN.A. #N/ANA.  #NIANA.  #NJANA. #N/ANA. #NANA.  #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

BTAS?7 7/8 06/02/10 BTAS Financial 7.875 02/06/2010 600MM 8.43 11.45 93.25 93.62 -0.09 0.05 1.82 955

BTAS 8 03/24/14 BTAS Financial 8 24/03/2014 400MM 9.57 11.94 83.35 83.85 -0.19 -0.18 4.42 919 BB/Baal/BB+
BTASS8 1/2 02/10/15 BTAS Financial 85 10/02/2015 350MM 10.08 11.92 84.10 84.60 0.21 -0.15 477 880

BTASS8 1/4 01/22/37 BTAS Financial 8.25 22/01/2037 1IMMM 10.01 10.14 82.18 82.68 -0.09 0.51 9.30 798

ATFBP 87/8 11/09 ATFBP Financial 8.875 09/11/2009 200MM 8,51 5.96 104.07 104.44 -0.11 -0.17 1.39 407

ATFBP 8 1/8 10/10 ATFBP Financial 8.125 28/10/2010 200MM 791 6.91 102.58 102.94 -0.12 0.00 217 502 B+/Bal/BE-
ATFBP 9 1/4 04/12 ATFBP Financial 9.25 12/04/2012 200MM 9.03 8.50 102.39 102.54 -0.16 -0.46 3.28 613

ATFBP 9 05/11/16 ATFBP Financial 9 11/05/2016 350MM 9.09 9.18 98.72 99.22 -0.12 0.01 5.41 29

VENEZUELA

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