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Makpo3koHOMMKa

[OuHamuka cnpagoB EMBI+
Poct pacxopoB Hacenerust CLUA B fekabpe okasancs MUHUManbHbIM 3a MocrneaHue

300 300 nonrofa HECMOTPS Ha TO, YTO MoKasaTenb MPEBbICUI OXWAAHWA aHanuTukos. Mo
JaHHbiM Munuctepctsa Toproemu CLUA, notpebutenbckiue pacxopbl NOBbICUMNCH Ha

250 250 0.2%, npesbiCMB MPOrHO3 3KCMEpTOB Ha ypoeHe 0.1%. BmecTe C Tem C ydeToMm
WHNAUMM pacxofbl He M3MEHUNUCh MO OTHOLUEHWKO K Npefdbiayliemy nepuopy. B

200 200 CMOXMBLUENCH CUTYaLMU PbIHOK BO BCEM BWOWT HEraTWB: CHWKEHWE TEMMOB pocTa
[OXOLOB HACENeHUs 40 MWUHUMAnbHOMO 3a NocrefHue Nonroja Crano MoBOAOM Anst

150 150 pocTa Cnekynsuui Ha Temy fanbHenwero 3amennerust akoHomuks CLUA. Ha chore
onybnuKoBaHHbIX HakaHyHe [JaHHbiXx no npupocty BB  (+0.6%) nporHo3bl

100 100 OTHOCUTEMNBHO HACTYMMEHUS PELEccUM yke B siHBape 3TOro rofa BbIMMSAAT BMOMHE
Emg::i’::;:“ cnpon ELE b aeen 060CcHOBaHHLIMM. CTaTUCTIKA MO A0XOAAM OKasanach BbilLe MPOrHO308: OHW BbIPOCA

o ‘ ‘ ‘ 5 Ha 0.5%, Torzia kak oXwaanoch nosbileHne Ha 0.2%. Taioke faHHble CBUAETENbCTBYIOT
L T T B 0 pacluvpeHuu cnpaga Mexay A0XOLaMu W pacxofaMu aMepuKaHLEB, YTO FOBOPUT O

pacTyljen CKIMOHHOCTU K CBepexeHnsM, 4To 0BYCMOBMEHO MECCUMUCTUYHBIMM
Memodruk: JP Morgan OXUAaHWAMM noTpebutenen B OTHOLEHUN OyAyLiero CoCTOSHWSA 3KOHOMUKW. VHpaeke
PCE Core (Personal Consumption Expenditures, Excluding Food & Energy), Ha
koTopbiin 0BpallaeT BHMMaHve PeaepanbHas pe3epBHas cUCTEMa NPy OLIEHKE PUCKOB
WHENALMM, BbIPOC B MpoLuniom mecsue Ha 0.2% no cpaBHeHWto ¢ Hosbpem v Ha 2.2%
101% OTHOCUTENbHO Aekabpst 2006 r., YTO COBNano C OXWAAHWSMW, MOATBEPAMB, TakuM
00pa3oM, ymMepeHHbIN xapakTep WHRALMM B koHLe npolunoro roga. 3a 2007 r. poct
pacxofoB 6bin MUHUMarbHBIM 33 NOCREHME YeTbIpe roaa.

Hopmanmoaaﬂuble JIOKanbHble AONTOBbI€ UHOEKCHI

100%

£ ba3oBble aKkTuBbI

KpuBas ctaBok kasHaueickux obsisatenscts CLUA onyctunack B cpegHem Ha 7 6.m. B
flHBape TEMMbl CHUXeEHUs1 AoXoAHOCTM Treasuries okasanuch MakcumanbHbiMi 3a 20
NeT: KpaTKOCPOUHbIN KOHEL| KPUBOI CHU3MMCA noyTh Ha 100 6.1., @ 4ONrocpoyHbIi Ha 50
6.n. KpaitHe HW3kui ypoBeHb CTaBOK NO3BONSET yaepxatb (biovepc Ha fed fund,
nokasbisatoLmin 100% BEpPOATHOCTb CHWKEHWS CTaBku B MapTe 40 2.75%. [10XOAHOCTb
2-neTHUX 06s3aTenbCTB coctanseT 2.07 (-0.06)%, 10-netHux — 3.52 (-0.07)%.
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110 "AnneTuT" MHBECTOPOB K PUCKY CHINKAETCs BCred 3a coobuieHuamn oT S&P, koTopas
9.0 TPO3NT CHU3UTL PEITUHT Kak SMUTEHTaM UNOTeUHbIX JonroB CLUA, Tak 1 NoKpbiBatOLMM
o o o o o o o pucK cTpaxoBbIM komnaHusm. Jonru EM nogaanuch HeraTMBHBIM HAaCTPOEHWSM, Cpag,
. o o o -
0 o o © EMBI Global pacwwpuncs go 273 (+10) 6.n. Poccuiickue espoobnurauum BbIrnagst
A g 4 ~
> 3,/3’ gbmomsso—S==pemtm—— cTabunbHee octanbHbix EM, cyBepeHHbIi cnpag PO ysennunncs go 171 (+6) 6.1,
30 o
1.0
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10 PbIHOK pybneBbIx obnurauuit
-3.0 ——o—— NDF imp. yld. ©  MIBIDrate ©  NDF1dayago

CuTyauust Ha NokanbHOM [OMrOBOM PbiHKE HE M3MeHsieTcs. Huskasi akTMBHOCTb He
NPUBOANT K 3aMETHOMY M3MEHEHMIO LieH, BYEpa BHUMaHWE Ha PbIHKE NEPEKIoYMIoch Ha
pasmelleHne AMXKK-11. Ha Haw B3rnsg, noBOZOB ANS KaKOM-MMbo AMHAMUKN pbiHKa
Memosrux: Bloomberg celyac He Tak MHOrO, Torfa Kak MOAAEPXMBAOLLASA KOHBHOHKTYpa [AEHEXHOr0 pbiHKA
Bynet nposouypoBaTh 6e3aelicTBue MHBECTOPOB (N00pobHEe Ha cmp. 2).
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MokazaTtenu NUKBUAHOCTH
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JIOKANbHbIN JONTOBOW PbIHOK

NuksnpgHocTb 1 CTaBkK

Mokasatenb pybnesoit NUKBUAHOCTW cerogHs yTpom coctaeun 831.3 (+7.1) mnpg pyo.
CTpyKTypa NWKBMAHOCTM BBIMMSAUT Criedylowmum 00pa3oM: OCTaTkM Ha  KopcyeTax
CHu3unueb 1o 544.9 (-15.9) mnpa py6., nenoautsl 6aHkoB B LIB npubasunu go 286.4 (+23)
mnpa py6. CtaBku [EHEXHOro pblHKa BYepa octaBamuCh Hke 4%, a Ha CerogHsiuHee
oTKpbITHe overnight He npesbiwaeT 3.5%. Cneayowmm 3HauMbIM COBbITUEM, CMOCOBHBIM
MOBMNUATb HA NUKBUAHOCTb, CTaHYT aykumoHbl OD3 Ha 20 mnpg pyb., kKoTopble cocTosTes 6
thespans.

Kpusas craBok LIBOR (USD) B 4eTBepr cHusunacb B cpegHem Ha 13 6.. 1M LIBOR
coctaBnseT 3.26%, 3M LIBOR — 3.24%, 12M LIBOR - 2.98%. CraBku poccuiickux NDF
MMEIOT CMedyloLLmMiA BUA: KPaTKOCPOYHbIA CerMeHT cocTaensieT 3-5%, Gonee aanbHue
CTaBKuW He npeBbIwaT 5%.

WHBeCTULMM: POKYC Ha NUKBUMOHOCTb

AKTWBHOCTb Ha POCCUIMCKOM AONTOBOM PbIHKE CHUXAETCs, a npoLlefwni aykumon AVXKK-
11 obvemom 10 mnpg pyb. oTBnek BHMMaHWe uHBecTopoB. CTaBka NEpBOro KymnoHa,
YCTaHOBMNEHHas Ha ayKUWMOHe, YroXMrnacb B OPWUEHTUP OpraHW3aTopoB 3aiiMa, COCTaBMB
8.20% ropoBblIx, YTO 6nvKe K BepXHem rpaHuLe 06bsBNEHHOro AnanasoHa. Beinyck Moxet
ObITb WHTEPECEH HA BTOPUYHOM PbIHKE: 3TO CaMblil [MNHHbIA KOPNOPATUBHBIA BbIMYCK,
[OXOAHOCTb MO BbINycky OyAeT npuBnekaTensHoN Ans KBasuCyBEPEHHOTO pucka.

Coenok B KOPMopaTUBHLIX BbIMyckax MEPBOTO YPOBHS ObINO He Tak MHOTO, U LieHbl
M3MEHUNNCb B MUHUMANbLHOM auanasoHe. Hanbonblume 06opoThl No-NpexHeMy NpoXoasT
B KpaTKo- M CpPEAHECPOYHbIX "(uLlkax', HECMOTPS Ha HeBbiCOkMe cTaBkn MBK
0GBbEKTUBHOE OTCYTCTBIME NOTPEBHOCTH B PYBIIEBOIA NMKBUAHOCTH.

[Ona cektopa O®3 onpefensiowym OUHAMUKY MOXET CTaTb OXMAAHWE 2 ayKLWOHOB,
3annanmpoBaHHbIX MuHduHoM Ha 6 despans. O6bem pasmelleHns coctaenseT 20 Mipg
pyb. Bonee yem BeposTHO, YTO MpemuiA NpW pasMeLeHnn He BydeT, yTo CTaBWT MOA
COMHEHMWE BbIKyn BCEro 3asBneHHoro obvema. Cam akT ayKUMOHOB MOXET MPUBECTU K
CHVKEHMIO LiEH Ha BbINycku, 6rnskue no aropauum k pasmeaemsim 2011 r. 1 2018 .

KOHBIOHKTYpa [EHEXHOrO pbiHKA Ha Tekylieil Heaene CTabunuaupoBanach, 4TO
NOAAEPKMBAET PbIHOK, HECMOTPS HA HANPSKEHHDIN BHELWHMIA (oH. KoMopTHbIe YcroBus
ot ctaBok MBK Bpsifi Nvt 3acTaBAT MHBECTOPOB (POPMUPOBATL CPEAHECPOUHbIE CTpaTerim
Ha pbIHKE, NO3TOMY POCTa aKTMBHOCTY B KDATKOCPOUHOI NEPCTIEKTUBE Mbl HE KOEM.

1 despans 2008 r.
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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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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 103.19 103.01 -0.07 -0.10 585 /- 175

003 25058 40,655 630 30/04/2008 30/04/2008 100.37 100.37 -0.09 0.17 485 /- 0.23

003 25059 40,821 610  23/04/2008 19/01/2011 100.80 100.12 0.16 6.06 / - 2.58

003 25060 40,734 580  30/04/2008 29/04/2009 100.33 100.25 -0.01 0.79 567 /- 1.14

003 25061 42,513 580  06/02/2008 05/05/2010 100.07 99.87 0.00 0.00 0.52 594 /- 1.99

003 26198 42,117 600  03/11/2008 02/11/2012 99.48 99.05 -0.22 0.27 6.17 / - 3.98

003 26199 39,991 610  16/04/2008 11/07/2012 100.25 100.05 0.00 0.10 0.35 6.20 / - 3.69

003 27026 16,000 700  12/03/2008 11/03/2009 100.60 100.55 0.00 -0.01 568 /- 1.01

003 46001 60,000 1000  12/03/2008 10/09/2008 101.80 101.80 -0.18 713 /- 0.55

003 46002 62,000 900  13/02/2008 08/08/2012 108.40 108.20 -0.10 -0.30 6.33 /- 3.50

003 46003 37,298 1000  16/07/2008 14/07/2010 107.88 107.80 -0.01 -0.01 -0.16 6.59 / - 2.10

003 46012 40,000 121 01/10/2008 05/09/2029 72.75 72.75 0.01 0.22 0.49 6.76 / - 1341

003 46014 58,290 900  12/03/2008 29/08/2018 107.95 107.95 -0.25 0.25 6.56 / - 6.80

003 46017 79,995 800  13/02/2008 03/08/2016 105.99 105.96 -0.03 -0.23 6.27 / - 5.96

003 46018 128,855 900  12/03/2008 24/11/2021 110.16 110.15 -0.04 -0.29 6.48 / - 8.11

003 46020 85,007 690  13/02/2008 06/02/2036 102.17 102.15 0.01 0.10 -0.44 6.84 / - 11.58

003 46021 61,428 750  20/02/2008 08/08/2018 99.47 99.47 0.00 0.09 0.19 6.37 / - 6.98

Mockea

Mocksa 29 5,000 10.00  05/06/2008 05/06/2008 101.10 101.10 0.09 -0.70 6.76 / - 0.32 86
Mocksa 36 4,000 10.00  16/06/2008 16/12/2008 105.95 103.10 -1.14 -1.14 -0.50 470 / - 0.83 -128
Mocksa 38 5,000 10.00  26/06/2008 26/12/2010 110.20 110.00 -0.10 -0.15 -1.10 6.24 | - 243 17
Mocksa 39 5,000 10.00 21/07/2008 21/07/2014 106.80 106.80 -0.15 -1.73 6.71 / - 484 44
Mocksa 41 3,378 10.00 30/07/2008 30/07/2010 105.20 105.20 -0.60 181 6.23 / - 2.16 16
Mocksa 43 5,000 10.00 17/02/2008 17/05/2008 101.10 101.10 -3.09 -3.09 -0.65 6.28 / - 0.27 41
Mocksa 44 20,000 10.00 24]06/2008 24]06/2015 106.98 106.98 -0.02 -0.77 6.68 / - 5.34 39
Mocksa 47 10,000 10.00 28/04/2008 28/04/2009 103.75 103.30 -0.23 -0.48 0.73 5.96 /- 1.12 -8
MyHuyunanbHblie u cy6gppedepanbHble

AcTpaxaHb 500 9.50 13/03/2008 17/12/2009 102.00 102.00 - 0.57 0.00 8.50 / - 157 234
BalukoprocTtaH 5 1,000 8.02 07/05/2008 04/11/2009 100.50 100.50 0.00 -0.55 -0.76 785 /- 153 172
Benoropoackas 06n. 2 320 13.50 29/04/2008 29/04/2008 101.46 101.46 0.00 0.56 -0.54 728 [ - 0.23

Benoropoackas 06n. 3 2,000 8.38 15/02/2008 10/11/2010 99.20 99.20 - 0.20 -0.75 8.99 /- 2.26

Benoropoackas o6n. 4 1,020 7.88 23/04/2008 19/10/2011 99.00 99.00 0.00 0.50 0.01 8.45 [ - 2.99 224
Bonrorpap 1 450 9.20 17/04/2008 17/07/2008 100.15 100.15 0.15 0.15 -0.45 915 /- 0.41 315
Bonrorpap 2 600 9.65 20/03/2008 2171212009 100.20 100.20 0.00 -0.30 -0.79 947 | - 1.58 327
Bonrorpapckas o6n. 253 550 8.10 21/05/2008 19/05/2010 99.25 98.75 0.59 0.59 0.25 8.76 / - 1.94 259
Bonrorpapckas o6n. 261 700 11.00 19/06/2008 17/06/2010 101.30 101.00 0.03 -0.30 -0.30 9.07 / - 0.76

Bonrorpapckas o6n. 351 600 10.99 - 11/06/2009 102.30 101.60 -1.35 -0.35 -0.55 - /-

BopoHexckas 06n. 2 500 12.00 17/06/2008 18/06/2009 104.79 104.79 0.79 -0.21 8.40 / - 1.20 221
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Security Name (ILSS;EMSI\I/T&) Co(l:gon Next coupon Maturity Ask Bid ldr:::tng 5d chng net lmncef:ng YTM [ YTP Mod. Dur. Sg:(\ei d
MyHuyunanbHble u cy6gpedepanbHble

BopoHexckasi obn. 3 500 10.25 30/06/2008 27/06/2011 103.88 103.05 -0.44 -0.44 -10.38 9.24 | - 2.70 289
VBaHoBcKas 06 1,000 9.00 12/02/2008 09/11/2010 99.63 99.63 0.00 -0.02 -0.37 9.20 / - 2.23 313
WkpyTckas obn. 312 900 7.50 23/04/2008 23/10/2008 100.10 99.30 0.21 0.21 8.06 / - 0.66 225
WpkyTckas obn. 311 1,500 9.00 20/03/2008 17/12/2009 100.40 99.70 -0.15 -0.05 8.65 / - 1.60 266
MpkyTckas obn. 313 3,000 7.75 26/03/2008 24/11/2010 98.80 98.10 0.35 0.00 -0.25 8.55 / - 1.27 -231
WpkyTckas obn. 314 1,200 8.25 21/05/2008 26/05/2010 99.40 99.01 -0.05 -0.14 8.39 /- 112

KasaHb 3 2,300 9.32 27/02/2008 29/08/2009 100.05 99.90 - -0.03 -0.26 8.26 / - 1.36 212
Kanyxckas o6n. 2 1,300 8.60 03/03/2008 29/08/2011 99.00 99.00 0.00 -0.40 -1.50 9.09 /- 2.82 296
Kapenus 500 8.15 09/06/2008 02/06/2010 100.00 100.00 0.05 0.80 0.80 7.99 /- 1.99 94
Kuposckas o6n. 1 400 8.39 21/03/2008 22/12/2008 100.40 99.80 -0.30 0.20 -0.07 8.26 / - 0.78 248
Kuposckas 06n. 2 600 8.45 27/03/2008 24/09/2009 100.09 99.70 -0.19 -0.19 -0.20 8.79 /- 1.42 269
Knuuckuit p-H 2 300 9.75 15/05/2008 13/11/2008 101.20 101.20 0.00 0.00 0.00 8.27 | - 0.70 220
Komn 6 700 12.50 14/04/2008 14/10/2010 109.55 100.90 -2.82 -3.18 941 / - 2.16 322
Komn 7 1,000 10.00 23/05/2008 22/11/2013 105.10 105.10 0.00 -0.90 -1.00 7.74 | - 4.26 145
Komn 8 1,000 9.00 05/03/2008 03/12/2015 100.39 98.20 1.24 -1.22 7.27 | - 5.11

Koctpomckas o6r. 4 800 11.00 11/03/2008 11/03/2008 100.35 100.35 -0.05 -0.20 7.84 | - 0.10 191
KpacHosipck 5 1,000 7.50 18/04/2008 18/10/2008 100.25 99.76 0.41 0.01 -0.25 761 /- 0.65 158
KpacHosipckuii kpait 3 3,000 6.00 02/04/2008 01/10/2008 99.75 99.50 -0.11 -0.31 6.68 / - 0.61 69
KypraHckasi o6n. 500 9.25 17/03/2008 17/12/2009 99.70 99.00 -0.35 -0.35 -1.15 9.98 /- 157 376
JleHuHrpagickasi obn. 2 800 14.01 11/06/2008 08/12/2010 117.00 115.10 - 1.05 -0.85 7.78 | - 2.28 166
JleHuHrpagckasi obn. 3 1,300 12.50 13/06/2008 05/12/2014 125.00 124.75 -2.00 2.63 0.86 754 | - 4.64 124
Jiunevkas o6n. 4 1,500 7.95 22/07/2008 19/07/2011 100.00 100.00 0.12 0.10 -0.38 8.11 /- 2.86 196
MarapaH 450 11.00 17/03/2008 15/09/2008 101.50 101.50 0.00 -0.30 8.76 / - 0.55 270
Mapwit 3n 500 8.25  21/02/2008 23/05/2009 98.70 98.70 0.00 0.00 175 964 / - 112 346
Mockosckas 061, 4 9,600 11.00  22/04/2008 21/04/2009 105.40 105.40 0.25 -0.39 651 /- 1.09 45
Mockosckas 0611. 5 12,000 1000  01/04/2008 30/03/2010 106.35 106.35 -0.20 -0.43 6.89 /- 1.82 80
Mockosckas 0611. 6 12,000 900  22/04/2008 19/04/2011 105.90 105.90 -0.10 -0.31 7.04 | - 2.63 92
Mockosckas 0611, 7 16,000 800  23/04/2008 16/04/2014 104.60 104.60 0.00 -0.23 -0.76 719 /- 461 92
Huxeropogckasi o61. 2 2,500 999  03/05/2008 02/11/2008 101.35 101.35 0.15 -0.31 733 /- 0.49 170
Huxeropogckasi 6. 3 2,000 845  24/04/2008 20/10/2011 100.85 100.85 -0.04 -0.78 795 /- 297 179
HoBocu6mpck 3 1,000 1200  13/07/2008 14/07/2009 106.25 106.25 - 0.22 -0.77 750 / - 127 140
HoBocu6mpck 4 1,500 860  25/03/2008 24/06/2010 101.10 100.10 -0.10 -0.09 -0.50 8.43 / - 2.01 228
HoBocu6upcxast o61. 3 2,500 800  18/03/2008 15/12/2009 100.50 100.50 0.00 0.05 -0.39 766 / - 1.62 144
HoruHck 2 500 1025 22/02/2008 21/08/2009 101.00 95.00 -7.03 -7.03 -7.03 1203 / - 129 571
OpexoBo-3yeso 160 1150  21/03/2008 20/06/2008 100.03 100.03 0.00 0.03 0.03 11.89 / - 0.34 576
MeHaeHckast 061, 800 945  13/04/2008 13/10/2009 101.50 101.40 0.05 -3.55 8.77 | - 1.46 234
Camapckasi 061, 2 2,000 6.82  13/03/2008 09/09/2010 97.65 97.65 -0.15 -0.40 8.06 / - 221 192
Camapckasi o61. 3 4,500 760  14/02/2008 11/08/2011 100.87 100.87 - -0.08 -0.18 752 /- 2.86 136
Camapckasi o6n. 4 5,000 6.98  26/03/2008 20/06/2012 98.20 98.20 0.00 0.46 -0.09 767 /- 351 145
Caxa (Skyus) 3 560 12.00  18/03/2008 17/06/2008 101.75 101.75 0.00 -0.05 -0.55 741 ] - 0.34 149
Caxa (SkyTus) 6 2,000 10.00  14/02/2008 13/05/2010 103.45 102.90 0.26 -0.83 872 /- 1.87 206
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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

Caxa (Akytua) 7 2,500 7.95 17/04/2008 11/04/2013 100.50 100.50 -0.05 -1.05 8.06 / - 3.97 182
Tambosckas 06n. 400 8.00 27/03/2008 27/09/2008 100.67 100.67 0.00 -0.33 -0.33 712 [ - 0.60 112
Tsepckas 06n. 3 800 7.95 01/03/2008 30/11/2008 99.50 99.50 0.71 -0.70 8.85 / - 0.74

Tomckas 06n. 3 900 7.00 09/05/2008 09/11/2009 98.60 98.10 0.25 0.25 0.25 759 [ - 1.56 245
Tomckas 06n. 4 1,001 7.00 26/06/2008 26/12/2011 98.29 97.81 -0.11 -0.10 7.73 [ - 321 192
Tynbckasi 06n. 1,500 8.50 27/03/2008 28/06/2009 100.60 100.60 - -0.40 0.03 8.28 / - 1.23 216
Yomyptus 1 1,000 8.20 27/06/2008 27/12/2008 99.69 99.25 -0.22 -0.22 -0.43 9.00 /- 0.81 288
Yomyptus 2 1,500 8.40 17/07/2008 15/07/2012 98.50 98.50 0.00 -0.40 -0.74 9.01 /- 348 273
Ypa 4 500 10.03 03/06/2008 03/06/2008 100.75 100.40 0.27 0.27 -0.12 837 /- 0.31 241
Ya 5 500 8.40 20/06/2008 18/12/2009 100.00 98.50 0.63 -0.75 -0.75 9.03 / - 1.62 285
Xabaposck 6 1,000 7.50 24/05/2008 24/11/2009 99.00 99.00 0.00 -0.89 -0.89 798 /- 1.58 232
XMAO 5 3,000 12.00 27/05/2008 27/05/2008 101.78 101.78 0.00 0.08 -1.22 6.28 / - 0.30

Yysawums 4 750 12.33 27/03/2008 27/03/2009 104.75 104.75 0.00 -0.10 -0.45 8.06 / - 0.99 196
Yysawms 5 1,000 7.85 05/06/2008 05/06/2011 100.30 99.75 0.72 -0.42 7.99 /- 2.75 183
Yysaiums 6 1,000 7.99 22/04/2008 17/04/2012 98.00 98.00 0.00 0.00 -0.81 8.39 /- 3.34 214
AHAO 1,800 10.00 05/02/2008 03/08/2008 102.50 102.50 - 1.00 - 498 [ - 0.46 93
fApocnasnb 400 9.00 18/03/2008 17/12/2009 99.47 98.70 -0.42 -0.42 -0.61 9.73 I - 1.16 225
fApocnasckas 061, 4 1,000 10.50 25/05/2008 26/05/2009 103.90 103.90 178 1.75 2.50 7.07 /- 1.16 99
fApocnasckas 06r1. 5 500 7.50 30/06/2008 30/12/2008 100.20 99.61 0.50 0.64 7.74 | - 0.83 167
fApocnasckas 06r1. 6 2,000 7.75 22/04/2008 19/04/2011 97.99 97.99 -0.01 -0.85 7.95 /- 2.65 227
fApocnasckas 06r. 7 3,500 8.00 01/04/2008 30/03/2010 98.90 98.90 0.00 -0.05 -0.35 8.25 / - 1.84 220
Tonnueo u sHepeemuka

AnbsiHc HK 3,000 8.92 19/03/2008 16/09/2009 14/09/2011 98.00 98.00 - 0.00 -0.77 4.86 /10.54 1.36 431
ACIN3K 1,500 1200 02/04/2008 01/10/2008 31/03/2010 95.97 95.97 0.00 -0.03 -0.04 5.98 /19.88 054 1312
BaLukupaHepro 3 1,500 830  24/03/2008 19/03/2009 09/03/2011 99.60 99.60 0.00 0.10 115 3.29 /8.96 0.99 211
laanpom A4 5,000 822  13/02/2008 10/02/2010 102.98 102.98 0.00 -0.02 -0.15 673 /- 1.73 63
raanpom A6 5,000 6.95  07/02/2008 06/08/2009 100.60 100.60 0.20 0.05 6.63 /- 1.33 55
laanpom A7 5,000 6.79  01/05/2008 29/10/2009 100.20 100.20 0.00 -0.10 0.00 677 I - 154 68
laanpom A8 5,000 700  01/05/2008 27/10/2011 100.00 100.00 -0.20 -0.41 712 /- 3.08 95
laanpom A9 5,000 723 20/02/2008 12/02/2014 100.90 100.90 0.00 -0.40 -0.37 747 /- 452 90
TuapoOrk 5,000 810  02/07/2008 29/06/2011 102.05 102.05 -0.15 045 754 | - 2.82

rT-To4 3 1,500 1045  18/04/2008 18/04/2008 100.01 100.01 -0.14 0.11 10.51 / 10.51 0.19 444
rT-ToU 4 2,000 1071 05/03/2008 - 02/09/2009 99.00 99.00 - -0.50 0.00 1173 / - 1.29 543
EQCK 1,000 8.74  10/04/2008 08/04/2010 05/04/2012 99.02 99.02 0.00 051 0.00 512 [ 9.45 181 325
Ky6aHbaHepro 3,000 785  23/07/2008 21/07/2010 99.60 99.60 0.24 0.50 0.25 8.19 /- 211 214
Kyi6biluesasot 2 2,000 880  07/03/2008 04/03/2011 99.60 99.15 -0.03 -0.03 0.63 9.24 | - 2.45 305
TNewarepro 2 3,000 854  01/08/2008 27/01/2012 98.50 98.50 0.00 0.00 0.35 9.20 /- 3.17 293
TNewarepro 3 3,000 8.02  23/04/2008 18/04/2012 97.30 97.30 0.00 -0.06 -0.25 8.99 /- 3.28 212
nyKoun 2 6,000 725  20/05/2008 17/11/2009 100.55 100.55 - 0.15 -0.04 7.03 /7.03 158 93
nyKoun 3 8,000 710  12/06/2008 08/12/2011 99.93 99.93 0.00 -0.31 -0.61 724 | - 3.18 106
nyKoun 4 6,000 740 12/06/2008 - 05/12/2013 101.40 101.40 0.00 -0.21 -0.70 723 /- 4.49 96
MocaHepro 1 5,000 754 18/03/2008 15/09/2009 13/09/2011 100.54 100.54 0.09 0.35 7.08 /7.30 141 130
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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 3Hepeemuka

MocaHepro 2 5,000 765  28/02/2008 23/02/2012 18/02/2016 99.81 99.81 -0.19 -0.47 4.25 1 7.85 3.21 164
MO3CK 6,000 805  11/03/2008 06/09/2011 98.90 98.90 -0.02 -0.15 858 / - 2.85 238
orK 2 5,000 7.70  03/07/2008 - 07/07/2010 100.15 100.15 2.64 2.64 1.30 777 1 - 2.09 164
orK 3 3,000 825  13/06/2008 13/06/2008 09/12/2011 - - #NIANA. | #NJANA.| -

orK5 5,000 750  03/04/2008 01/10/2009 29/09/2011 99.39 99.39 - 0.14 0.62 3.75 1 8.04 1.44 192
orK 6 5,000 755  24/04/2008 22/04/2010 19/04/2012 99.30 99.04 0.07 0.17 0.01 441 /812 1.89 198
MepMaHepro 1,000 8.15  27/05/2008 25/05/2010 22/05/2012 98.70 98.70 0.00 0.00 -0.25 4.98 | 8.97 1.95 280
PyccHedTb 7,000 925  13/06/2008 12/12/2008 10/12/2010 86.52 86.52 - -1.59 -6.20 8.60 / 29.73 0.65 2190
CanasatHedTeOprCuTHes 3,000 10.00  13/05/2008 - 10/11/2009 103.00 102.60 0.20 -0.01 0.20 8.43 /843 152 228
CaxaTpanHedrela3 1,500 11.90  04/06/2008 04/06/2008 02/12/2009 100.30 99.91 0.06 0.06 -0.66 2.19 / 11.80 0.31 565
Cubyp 1,500 7.70  08/05/2008 05/11/2009 01/11/2012 99.36 99.36 - -0.13 -0.64 3.16 / 8.25 153 211
TaTaHepro 1,500 965  13/03/2008 - 13/03/2008 100.60 100.00 0.05 0.15 2.65 691 /- 0.11 102
K1 4,000 7.75  18/03/2008 16/03/2010 11/03/2014 100.15 95.00 -1.44 -2.58 -2.58 3.34 1923 1.80 304
K 4 5,000 760  05/06/2008 04/06/2009 31/05/2012 99.05 99.05 0.00 0.04 -0.35 2.70 / 853 1.18 240
K6 2,000 740 26/02/2008 - 21/02/2012 100.00 100.00 0.00 0.08 0.13 0.13 /0.13 3.98 161
K8 3,500 800  15/05/2008 03/06/2008 10/05/2012 99.10 99.10 0.00 -0.35 -0.59 2.74 1 11.03 0.30 492
K 10 3,000 760  19/06/2008 - 17/06/2010 99.02 99.02 0.00 -1.18 -1.18 8.22 /822 2.03

TioMeHb3Hepro 2 2,700 770 03/04/2008 01/04/2010 29/03/2012 97.65 97.65 0.00 0.74 -3.25 4.88 /9.11 1.82 293
Yensibarepro 600 840  15/05/2008 15/05/2008 13/05/2010 100.00 100.00 0.00 0.00 -0.15 1.06 / 8.50 0.26 251
OHeprocTpot 1,500 950  23/05/2008 21/11/2008 20/05/2011 99.99 98.60 0.80 0.80 -0.61 2.63 /10.67 0.71 450
OHeproLeHTp 3,000 930  10/07/2008 09/01/2009 11/07/2010 99.50 99.50 0.00 -0.50 -0.50 593 /10.10 0.83 393
SIkyTckaHepro 2 1,200 859  13/03/2008 12/03/2009 09/03/2012 99.45 95.00 -1.68 -2.28 -1.04 3.18 / 11.62 0.96 536
OCKE3C 2 7,000 825  24/06/2008 22/06/2010 102.45 102.45 -0.25 -0.25 724 | - 2.05 113
®CKE3C3 7,000 7.10 13/06/2008 12/12/2008 100.17 100.17 -0.03 -0.07 7.00 / - 0.79 96
®CKEJC 4 6,000 7.30 10/04/2008 06/10/2011 100.58 100.58 -0.07 -0.40 724 | - 3.01 108
®CKE3C 5 5,000 7.20 03/06/2008 01/12/2009 100.20 100.15 -0.02 -0.06 -0.02 721/ - 1.62 110
Memannypeus

Amypmetann 1 1,500 9.80 28/02/2008 26/02/2009 100.02 100.02 -0.33 -0.38 10.01 / - 0.91 382
Amypmetann 2 2,000 9.15 29/02/2008 26/02/2010 99.05 99.05 0.00 0.00 0.00 9.89 /- 1.69 367
BenoH 1 1,500 9.10 04/06/2008 - 03/06/2009 100.35 100.35 - 0.53 0.24 8.99 / - 117 284
BenoH 2 2,000 9.25 28/02/2008 27108/2009 23/02/2012 99.99 99.99 0.89 0.89 0.24 3.78 1 9.46 1.32 328
3onoto Cenuraapa 1 500 13.00 25/06/2008 25/06/2008 21/12/2011 99.55 99.55 0.00 -0.39 -0.33 149 /1461 0.35 829
3onoto Cenuraapa 2 300 01/04/2008 30/06/2009 28/06/2011 100.10 99.50 - -0.20 -0.20 0.06 /0.14 341 -566
Koke 1 3,000 8.95 17/07/2008 - 16/07/2009 99.48 99.48 0.00 0.58 -0.02 9.55 / - 127 337
Koke 2 5,000 8.70 20/03/2008 18/03/2010 15/03/2012 98.80 98.80 0.00 -0.05 -0.10 5.10 / 9.54 1.76 334
MarneauT 1 1,500 8.25 19/06/2008 18/12/2008 98.80 98.30 -0.07 -0.05 0.17 10.24 /10.24 0.78 408
MarneauT 2 5,000 8.20 28/03/2008 23/03/2012 96.43 96.43 0.00 -0.02 -0.32 947 [ - 3.18 317
MAWP VHesct 3 2,000 1115 02/04/2008 - 01/04/2009 99.45 99.45 0.00 1.45 0.32 11.98 / - 0.97 594
Makem 'pynn 3,000 14.00 13/03/2008 13/03/2008 12/03/2009 100.49 99.95 - 0.22 0.39 1.23 /12.00 0.10 585
Metsasop M. Ceposa 2,000 8.75 29/02/2008 - 2710212009 97.25 97.25 0.00 0.35 -0.75 11.86 / - 0.90 558
Meuen 2 5,000 8.40 18/06/2008 16/06/2010 12/06/2013 100.90 100.90 -0.65 -0.75 -1.10 3771813 2.02 199
HuxHe-TleHckoe 1 550 19/06/2008 18/06/2009 99.35 98.00 -0.42 -0.83 0.97 /097 1.37 -499
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Memannypeus

HuxHe-TNerckoe 2 400 1175  08/07/2008 - 08/07/2008 99.49 99.49 0.00 0.49 1.28 13.37 / 13.37 0.38 712
HOK 400 1230 27/03/2008 25/09/2008 22/09/2011 100.00 100.00 0.00 -0.30 2.28 /1261 0.55 637
HCMM3 1,000 1.00  19/05/2008 19/05/2008 97.52 90.11 -1.19 -1.19 -1.19 25.27 | 25.27 0.27 1804
OMK 3,000 920  12/06/2008 12/06/2008 100.38 100.38 - -0.12 -0.02 8.21 /- 0.33 226
PMK ®uaHc 3,000 8.75  08/04/2008 06/04/2010 97.75 96.90 031 -0.27 -1.43 1039 / - 179 415
PycAn 3 6,000 720 21/03/2008 - 21/09/2008 99.65 99.65 0.00 -0.03 0.55 790 /- 0.58 187
Cao6oaHbIit Cokon 3 1,200 1157 27/05/2008 25/11/2008 24/05/2011 100.00 99.50 0.19 1.10 0.03 3.06 / 12.20 0.71 595
TMK 2 5,000 795  19/02/2008 15/02/2011 100.00 100.00 -0.05 -0.13 0.13 /013 2.92 200
TMK 3 3,000 760  25/03/2008 24/03/2009 - - - #NIANA. | #NJANA. |-

Xaitnerz Fong 750 1275 02/04/2008 - 02/04/2008 100.44 100.44 0.24 0.13 10.39 / 10.39 0.15 432
yTn3 3,000 950  18/06/2008 18/06/2008 16/06/2010 100.50 100.50 0.05 0.09 1.32 /825 0.35 226
lTpoMbiwneHHOCMb

AsToBa33 5,000 770 24/06/2008 - 22/06/2010 99.75 99.75 - -0.05 0.06 7.96 /7.96 2.05 183
AsToBas4 5,000 780  27/05/2008 26/05/2009 20/05/2014 99.40 99.10 -0.14 -0.05 -0.70 1.84 / 858 1.16 245
AsTonpu6op 500 1320 30/04/2008 - 29/04/2009 99.60 98.10 075 0.75 0.05 14.70 / 14.70 1.01 825
ApHect 600 9.60  23/04/2008 23/04/2008 29/04/2009 99.80 99.00 - 0.40 0.40 2.26 | 12.60 0.20 642
BaronMalu 1 300 1350  19/06/2008 19/06/2008 100.00 100.00 0.00 0.00 -1.00 13.84 / 13.84 0.34 757
BaronMaLu 2 1,000 11.00  18/06/2008 15/12/2010 98.70 98.70 0.00 -1.01 -0.75 196 /- 2.68 -403
BKM 1,000 9.75  04/06/2008 - 04/06/2008 99.10 99.10 0.00 -0.90 -0.10 12.83 / 12.83 0.30 662
BMY 1,500 11.00  24/06/2008 23/12/2008 2211212009 99.80 99.80 0.00 -0.30 552 | 11.53 0.78 530
BonrabypMatu 600 14.00  09/04/2008 08/10/2008 99.80 99.80 -0.40 -0.45 14.74 | 14.74 057 835
BocTokuemeHT 800 11.00  22/05/2008 19/11/2009 100.16 100.16 0.00 0.00 3.16 11.18 / 11.18 1.48 490
rA3 5,000 849  12/02/2008 - 08/02/2011 100.14 100.14 - 0.14 0.06 0.04 /0.04 2.90 212
TmapoMawCepsuc 1,000 9.90 27105/2008 27105/2008 24]11/2009 99.51 99.51 0.00 0.01 0.16 2.04 /1173 0.28 559
I'C Cyxoro 5,000 7.85 27103/2008 24]09/2009 26/03/2017 98.60 98.60 0.00 0.20 -0.40 1.67 /8.96 141 280
[Tloporobyx 900 8.60 11/06/2008 11/06/2008 100.00 100.00 -0.45 -0.45 -0.45 8.73 /873 0.33 272
EMK 1,000 9.35 03/04/2008 02/10/2008 100.10 100.10 0.00 0.00 0.00 9.37 19.37 0.59 328
MxMaww 2 1,000 13.35 17/06/2008 17/06/2008 100.55 100.55 0.28 0.35 12.06 / 12.06 0.34 589
WkpyT 3 3,250 8.74 20/03/2008 16/09/2010 101.75 101.75 0.30 -0.82 8.14 / - 2.16 200
Nckntumuement 2 500 12.50 06/02/2008 - 05/11/2008 100.45 100.45 - 0.05 -0.05 12.41 /1 12.41 0.64 615
Kamas 2 1,500 8.45 21/03/2008 19/09/2008 17/09/2010 100.15 99.95 0.20 0.20 0.10 2.07 /851 0.57 247
Kuposckuit 3-1 1,500 9.20 26/03/2008 24]09/2008 24]03/2010 99.10 99.10 0.00 -0.59 -0.59 3.31/10.92 0.56 477
KM3 dunaHe 2,000 9.50 12/06/2008 12/06/2008 10/06/2010 99.60 99.60 0.00 0.21 -0.30 1.66 /10.87 0.33 477
KMo 1,000 9.30 18/03/2008 16/09/2008 16/03/2010 99.80 99.80 0.97 1.00 1.30 291 /983 0.55 374
KpuorenMauw 1 500 9.75 08/04/2008 - 08/07/2008 99.30 99.30 -0.50 -0.51 1191 /11.91 0.38 575
KpuorenMauw 2 1,000 11.20 17/06/2008 17/06/2008 15/12/2009 99.72 99.72 0.00 0.22 -0.04 245 [12.26 0.33 608
JIOMO 3 1,000 12.50 14/03/2008 09/10/2008 05/09/2009 99.24 99.24 0.43 -0.01 5.46 / 12.62 0.58 168
Mapuitckuit HN3 1 800 11.10 17/06/2008 - 16/12/2008 99.43 99.43 153 0.43 1212 [ 12.12 0.76 586
Mapwuitckuin HM3 2 1,500 12.00 19/06/2008 19/06/2008 16/12/2010 99.69 99.69 0.00 0.68 -0.17 174 113.18 0.34 695
Metap ®uHaHc 500 12.95 12/06/2008 12/06/2008 10/06/2010 98.50 98.50 0.95 -1.50 2.72 1 17.99 031 1144
Mul 1 1,000 7.85 04/06/2008 03/06/2009 100.00 100.00 0.00 0.00 2.50 7.99 /7.99 119 188
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MpombiwneHHocmsb

Mur 2 3,000 890  11/03/2008 11/03/2008 06/09/2011 99.50 99.50 -0.40 -0.40 0.40 041 /13.99 0.09 773
Mortosun. 3aBogb! 1,500 940  24/07/2008 22/01/2009 99.58 99.58 - 1.08 1.39 10.10 / 10.10 0.87 392
MotopoCtpourtens 1 800 10.00  20/03/2008 - 19/03/2009 98.99 94.00 250 2.50 0.13 13.87 / 13.87 0.95 748
MotopoCTpourtens 2 1,000 10.00  17/07/2008 15/01/2009 15/07/2010 98.50 98.00 -1.25 -1.25 -1.49 4.86 1 12.34 0.83 605
HE Petan 1,000 990  11/06/2008 10/12/2008 09/12/2009 97.25 97.05 0.05 0.05 -2.60 6.47 / 13.94 0.73 758
HukocXvm 2 1,500 1125 14/02/2008 - 20/08/2009 98.50 98.50 0.00 -0.23 12.90 / 12.90 1.25 655
Huron 2 2,200 11.75  17/06/2008 17/06/2008 15/12/2009 99.10 99.10 0.03 0.00 12.66 / 13.26 033 703
HKHX 4 1,500 999  31/03/2008 30/03/2009 26/03/2012 101.07 101.07 - 0.00 -0.93 2.64 19.18 1.00 303
Hadpue 2 1,000 1020 18/06/2008 18/06/2008 16/12/2009 99.85 99.55 0.00 0.15 -0.20 2.27 1 11.26 0.34 514
O3HA 500 1050  10/06/2008 09/12/2008 08/12/2009 99.25 99.25 0.00 0.00 0.25 547 | 11.74 0.74 550
OM3 4 900 28/02/2008 - 26/02/2009 80.01 80.01 -9.39 -0.39 -0.94 23.14 / 2314 0.87 1601
OM35 1,500 880  04/03/2008 01/09/2009 30/08/2011 101.00 100.54 -0.03 -0.03 -0.15 3.84 /843 1.35 230
MexaTskMpomMApmaTypa 500 1250  14/05/2008 12/11/2008 11/11/2009 100.25 100.25 0.00 0.64 0.55 555 / 12.46 0.67 620
MeHonnake 1,500 1125  19/06/2008 19/06/2008 17/12/2009 99.26 99.26 0.00 -0.08 -0.20 2.75 | 13.66 0.34 740
nv3 1,200 960  22/04/2008 21/07/2009 99.60 99.20 0.60 -0.21 3.60 / 3.60 1.37 -240
MpomTpakTop 1 1,500 920  03/07/2008 - 03/07/2008 99.98 99.98 -0.07 0.07 9.43 /943 0.38 338
MpomTpakTop 2 3,000 10.75  22/04/2008 20/10/2009 18/10/2011 101.15 101.15 - 0.45 -0.35 4.93 /10.23 143 401
MpoToH GuHaHe 1,000 850  17/06/2008 16/12/2008 12/06/2012 100.20 100.20 -0.02 -0.02 -0.02 171 /841 0.79 232
POCCKAT 1,200 1030 23/07/2008 21/01/2009 21/07/2010 97.75 97.25 -1.63 0.40 -1.39 538 / 13.54 0.84 718
PoctBepron 800 27/05/2008 - 26/05/2009 100.00 100.00 0.03 0.10 0.00 0.00 /0.00 1.32 -596
Pbi6uHCKKaBens 1,000 10.75  04/03/2008 04/03/2008 28/02/2012 100.35 100.05 0.20 0.13 -0.10 0.18 / 8.63 0.08 264
CanasatCrexro 1 750 1160 25/03/2008 25/03/2008 100.25 100.00 -0.06 -0.06 -0.38 10.77 1 10.77 0.13 468
CanasatCrexro 2 1,200 1050 30/04/2008 28/10/2009 100.00 100.00 0.00 1.00 1.00 10.75 / 10.75 1.44 451
CatypH HMO 1 1,500 8.90 23/03/2008 - 23/03/2008 101.00 101.00 - -4.15 1.00 1.68 / 1.68 0.14 -414
CatypH HMO 2 2,000 9.25 21/03/2008 21/03/2008 20/09/2011 100.60 99.75 0.68 0.68 0.52 0.29 /7.93 0.13 192
CatypH HMO 3 3,500 8.75 07/06/2008 06/12/2008 06/06/2014 98.60 98.55 0.02 0.33 -0.16 1.45 /10.80 0.75 456
Cesepcranb AsTo 1 1,500 8.00 24107/2008 - 21/01/2010 101.05 97.00 - -0.99 -1.67 8.73 /873 173 256
Cesepcranb AsTo 2 3,000 7.70 23/07/2008 21/07/2010 17/07/2013 98.02 98.02 0.00 0.77 1.50 414 1879 2.10 263
CeBkabenb 2 1,000 1.00 - 03/03/2008 28/11/2008 98.50 98.50 0.00 0.00 -1.50 - /- -

CeBkabenb 3 1,500 11.25 01/04/2008 27/03/2012 100.00 100.00 0.87 0.87 -0.40 11.73 [ - 2.99 534
Cubupckmit LieMeRT 800 9.70 12/06/2008 - 12/06/2008 100.05 100.05 0.00 -2.00 0.05 9.72 19.72 0.33 367
Cubyp 1,500 7.70 08/05/2008 05/11/2009 01/11/2012 99.36 99.36 -0.13 -0.64 3.16 /825 153 211
CHX3 1,000 12.00 01/04/2008 29/09/2009 97.70 97.00 0.35 0.35 -0.05 14.29 | 14.29 131 785
COK-AsToKOMN. 1,100 12.00 2410412008 - 24]04/2008 100.49 100.49 0.25 0.34 9.85 /9.85 021 380
TAVO 4,000 8.42 13/03/2008 11/09/2008 09/09/2010 98.20 98.20 - 0.27 0.39 2.77 1 11.85 0.53 566
B3 1,000 9.25 20/06/2008 20/06/2008 18/06/2010 100.15 99.40 -0.42 -0.32 0.17 1.62 /10.05 0.35 398
TeHsop 500 12.20 20/05/2008 20/05/2008 17/11/2009 99.00 98.33 0.17 0.17 -0.84 2.86 /17.46 0.26 1095
TepHa 1 500 17/06/2008 16/12/2008 100.18 100.18 118 1.18 1.18 021 /-021 0.88 -613
TepHa 2 1,500 12.00 09/05/2008 - 04/11/2011 98.50 98.50 0.00 -1.00 -1.00 3.00 / 3.00 3.28 -307
TexHoHukonb 1 1,500 10.00 14/05/2008 14]05/2008 11/11/2009 99.01 99.01 0.00 -0.19 2.19 / 14.00 0.25 774
TexHoHukonb 2 3,000 9.70 13/03/2008 10/09/2009 07/03/2012 96.50 96.25 -0.13 0.28 -0.43 5.09 /12.61 131 627
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TpancMaw 2 4,000 8.60  14/02/2008 1210212009 10/02/2011 99.65 99.30 -0.15 0.03 0.16 3.24 /935 0.89 320
YMMO 2 4,000 950  19/06/2008 19/06/2008 17/12/2009 99.95 99.95 0.00 0.10 0.01 1.99 / 9.81 0.35 376
YHUKYM 1,000 1350  17/06/2008 16/12/2008 15/12/2009 95.03 95.03 -4.45 -4.45 0.02 9.77 1 20.89 0.70 1400
Ypansarox3asop 1 2,000 940  01/04/2008 - 30/09/2008 100.38 100.38 0.03 -0.10 8.95 / 8.95 0.59 289
YpansaroH3asos 2 3,000 1010 02/04/2008 02/04/2008 05/10/2010 100.20 100.20 - -0.01 -0.28 056 /891 0.15 328
YpanXumMnact 500 1350  25/04/2008 25/07/2008 21/01/2011 99.98 99.98 0.00 0.00 0.00 2.26 | 14.24

Ypandnektpomeas 3,000 825  04/03/2008 02/03/2010 28/02/2012 98.96 98.96 0.00 0.58 0.56 4.75 / 9.00 174 282
OMATIbSIHC 2,000 10.00  11/07/2008 - 08/07/2011 99.50 99.50 0.00 0.01 10.43 / 10.43 2.69 417
OHepromal 700 1150  27/05/2008 27/05/2008 22/11/2011 100.12 100.12 0.13 -0.33 0.94 /11.29 0.29 518
OHeprocbep. pecypes 128 17.00  22/07/2008 18/01/2011 100.10 100.10 0.13 0.13 0.29 15.04 / - 2.16 886
TenekoMMyHukayuu, medua, mpaHcnopm

Aud 1,500 14.00  18/06/2008 - 17/06/2009 100.77 100.45 - 0.38 0.36 13.92 / 13.92 113 752
AK Cubups 2,300 1070 22/07/2008 20/01/2009 17/07/2012 97.90 97.90 0.00 2.20 -0.06 2.97 /13.49 0.83 714
Axpren 200 12.00  18/07/2008 18/07/2008 17/07/2009 99.70 99.70 0.00 0.00 0.00 4.12 | 13.06 0.41 683
BonraTenexom 2 3,000 820  03/06/2008 02/12/2008 30/11/2010 100.50 100.21 -0.15 -0.24 2.36 /788 0.76 183
BonraTenexom 3 2,300 850  03/06/2008 - 30/11/2010 101.40 101.11 0.26 0.05 8.15 / - 2.35 177
BonraTenexom 4 3,000 799  11/03/2008 08/09/2009 03/09/2013 100.21 100.21 0.17 -0.29 2.38 /8.08 1.39 196
Danscesiab 2 2,000 885  04/06/2008 02/06/2010 30/05/2012 102.45 100.20 - -0.52 -0.18 4.70 / 8.37 1.98 221
Danscesiab 3 1,500 8.60  04/06/2008 - 03/06/2009 100.60 100.60 -0.63 -0.63 -0.01 8.27 / - 1.18 194
OBTT 1,000 10.75  05/02/2008 03/02/2009 03/08/2010 98.50 98.50 0.00 -0.37 -0.37 520 / 12.76 0.83 644
UcTnaitn 2 3,000 11.00  22/05/2008 - 22/05/2008 100.30 100.30 - 0.30 -0.70 1011 / 10.11 0.28 405
K[ Aeua duHaHc 1,000 13.00  23/04/2008 23/04/2008 21/04/2010 100.25 99.90 0.02 0.33 0.06 750 / 12.81 0.20 662
MITC 4 1,500 710  23/04/2008 22/04/2009 102.00 95.00 -1.45 -1.45 -1.49 8.58 / 8.58 111 245
MITC5 1,500 7.10 271/05/2008 25/05/2010 100.03 99.95 0.01 0.12 0.99 /0.99 222 -422
MeradhoH 3 3,000 9.25 15/04/2008 15/04/2008 100.35 100.35 0.00 -0.25 0.05 751 /- 0.19 160
MMK TpaHcuHaHe 650 11.50 10/07/2008 10/07/2008 99.45 99.45 0.05 0.30 13.19 / 13.19 0.39 695
PX0 3 4,000 8.33 04/06/2008 02/12/2009 102.73 102.73 0.00 -0.37 -0.19 6.83 / - 1.61 73
PX0 5 10,000 6.67 24107/2008 22/01/2009 100.15 100.15 0.05 0.15 6.61 / - 0.90 57
PXI 6 10,000 7.35 14/05/2008 10/11/2010 101.00 101.00 -0.10 -0.20 7.06 / - 2.36 96
PXO 7 5,000 7.55 14/05/2008 07/11/2012 103.25 103.11 -0.02 0.08 6.87 / - 3.79 65
Cesepo-3anapHbiit Tenekom 3 3,000 9.25 28/02/2008 24]02/2011 99.12 99.12 -1.08 -1.18 0.52 / 0.52 2.98 1616
Cesepo-3anapHbiit Tenexkom 4 2,000 8.10 13/03/2008 08/12/2011 100.50 100.50 0.00 -0.25 -0.46 8.18 / - 3.06 196
CubupbTenekom 5 3,000 9.20 25/04/2008 - 25/04/2008 100.45 100.45 - 0.03 -0.10 723 [ - 0.22 133
CubupbTenekom 6 2,000 7.85 20/03/2008 18/09/2008 16/09/2010 99.99 99.99 0.00 0.01 -0.06 1.93 / 8.00 0.57 197
CubupbTenekom 7 2,000 8.65 21/05/2008 - 20/05/2009 101.59 100.11 -0.15 -0.15 -0.45 8.09 /- 1.15 197
Cmaptc 3 1,000 14.10 01/04/2008 30/09/2008 29/09/2009 98.65 98.65 - 0.00 -0.40 6.78 / 16.89 0.54 1037
TpaHcaapo 2,500 10.66 07/02/2008 05/02/2009 98.00 98.00 0.00 -0.20 -0.25 13.23 1 13.23 0.83 688
YPCWN5 2,000 9.19 17/04/2008 - 17/04/2008 100.45 100.45 0.00 0.05 -0.05 7.00 /- 0.20 110
YPCW 6 2,000 8.20 22/05/2008 20/11/2008 17/11/2011 100.45 100.10 -0.06 0.08 171 1797 0.73 192
YPCN7 3,000 8.40 18/03/2008 17/03/2009 13/03/2012 100.50 100.37 0.07 -0.07 2271813 0.99 203
Yerb-Nyra 600 9.90 14/02/2008 11/02/2010 101.50 101.50 0.00 1.70 -0.80 9.39 /- 1.67 319
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LlexTp. Tenerpach 3 700 9.75  02/04/2008 01/04/2009 100.60 99.50 0.05 -0.52 -0.52 10.06 / - 1.01 386
Liexprenexom 4 7,000 1380  19/02/2008 - 21/08/2009 108.60 108.60 -0.07 -0.68 7.96 / 7.96 1.28 185
Liexprenexom 5 3,000 809  04/03/2008 02/09/2008 30/08/2011 100.20 100.20 0.20 0.00 1.30 / 7.86 0.53 186
JifproHuoH 1,500 1250  12/02/2008 10/11/2009 95.25 95.25 0.40 -2.75 1512 / 15.12 1.37 949
lOxTerekom 3 3,500 900  09/04/2008 10/10/2009 99.90 99.90 0.05 -0.35 8.65 / 8.65 1.44 251
IOxTerekom 4 5,000 10.00  12/03/2008 - 09/12/2009 101.80 101.80 - -0.05 -0.05 9.24 /- 155 265
lOxTerekoM 5 2,000 755 04/06/2008 02/06/2010 30/05/2012 97.50 97.50 0.00 -0.30 0.05 4.97 | 8.94 1.98 277
10T3iip 2 1,000 995  11/03/2008 - 10/03/2009 99.89 99.89 0.00 0.11 0.24 10.44  10.44 0.95 423
10T3iip 3 2,000 1040  17/06/2008 16/12/2008 14/12/2010 99.49 98.00 -0.76 0.44 -0.01 3.78 1 12.28 0.76 601
BaHku u ¢puHaHCHI

A6coriot 2 1,000 800  31/03/2008 30/06/2008 100.50 100.50 0.52 0.52 0.52 6.92 /6.92 0.38 97
AgTobaH WHesct 250 13.00  25/03/2008 - 23/09/2008 99.90 99.90 0.00 -0.10 -0.10 13.81 / 1381 0.55 749
AToBa3baHk 800 1195  04/04/2008 04/04/2008 02/04/2010 99.17 99.17 0.00 -0.03 0.67 1.36 / 17.95 0.15 1141
AVXK KO 1,000 900  26/02/2008 23/08/2011 97.20 96.25 031 -0.43 -7.15 1037 / - 272 437
AVKK 2 1,500 11.00  01/08/2008 01/02/2010 106.80 106.80 0.00 0.00 -1.10 742 /- 173 130
AVXKK 3 2,250 940  15/04/2008 15/10/2010 103.15 103.10 0.13 0.13 0.13 835 /- 2.23

AVXKK 4 900 870  01/05/2008 01/02/2012 104.50 104.50 0.00 0.00 0.00 760 /- 3.20 139
AVXKK 5 2,200 735  15/04/2008 15/10/2012 99.70 99.35 047 0.22 768 /- 372 148
AVKK 6 2,500 740 15/04/2008 15/07/2014 98.45 98.40 -0.02 0.23 221 794 /- 4.78 171
AVKK 7 4,000 768 15/04/2008 15/07/2016 98.95 98.95 0.15 -0.81 8.09 /- 5.79 179
AVXKK 8 5,000 763 15/03/2008 15/06/2018 98.71 98.71 -0.19 -1.09 8.04 /- 6.63 176
AVKK 9 5,000 749 15/02/2008 15/02/2017 97.75 97.75 0.00 0.09 -1.50 8.07 /- 6.03 181
AK Bapc 2 1,500 800  24/07/2008 - 22/01/2009 99.30 99.30 - 0.02 0.20 8.95 / 8.95 0.88 283
AkunbaHk 600 11.60 24/04/2008 24/04/2008 23/04/2009 99.20 99.20 0.00 -0.05 -0.30 2.87 1 15.64 0.20 927
Anbeha baHk 2 2,000 6.88 02/04/2008 02/04/2008 31/03/2010 100.01 100.01 0.00 0.00 0.00 0.53 / 6.86 0.16 93
Bank Poccus 1,500 9.00 19/07/2008 19/07/2008 21/07/2010 99.50 99.45 -0.03 -0.03 0.31 1.95 /1043 0.42 428
Bank CaHkT-TMeTep6ypr 1,000 9.00 19/03/2008 19/06/2008 22/06/2009 100.00 99.95 0.13 -0.03 2.54 19.36 0.34 329
Bre 500 11.50 14/02/2008 12/02/2009 98.60 98.60 - 0.60 0.60 13.61 / 13.61 0.85 724
BEPP 575 10.00 07/04/2008 11/10/2009 104.56 104.36 -0.08 0.01 -0.04 7.37 1737 1.47

Boapoxaerue 3,000 8.95 05/03/2008 - 03/03/2010 99.82 99.82 0.00 -0.03 -0.23 9.24 | - 1.72 305
BocTouHbIi Okcnpece 1,500 10.30 19/03/2008 19/03/2008 17/03/2010 100.00 100.00 0.00 0.00 0.97 0.63 / 10.36 0.12 430
BTE 24 6,000 8.20 09/04/2008 08/10/2008 05/10/2011 100.25 100.25 0.00 -0.10 0.18 150 /7.94 0.62 191
BTb 4 5,000 6.30 20/03/2008 20/03/2008 19/03/2009 99.91 99.91 0.00 -0.09 0.21 0.82 /7.04 0.12 110
BTB 5 15,000 5.90 24/04/2008 25/04/2008 17/10/2013 99.90 99.75 - -0.01 0.38 6.07 / 6.84 0.22 91
BTE 6 15,000 5.75 16/04/2008 16/07/2008 06/07/2016 99.35 99.35 0.00 0.00 0.11 0.39 /741 0.42 144
a3baHk 750 10.50 20/05/2008 18/03/2008 25/11/2008 99.00 99.00 -0.50 -0.50 -0.50 12.11 / 19.75 0.11 1306
l"asnpombaHk 1 5,000 7.10 31/07/2008 27/01/2011 98.30 97.85 0.27 0.27 -0.19 7.99 /- 2.54 186
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 / 6.65 457 41
I'no6akc 2,000 11.00 13/03/2008 13/03/2008 15/03/2010 99.85 99.85 0.00 -0.04 0.27 9.91 /12.49 0.10 595
[Jenbta Kpeaut 1 1,500 7.09 03/06/2008 - 01/12/2009 100.50 100.50 0.00 0.00 0.00 6.90 / - 1.62 80
[Jenbta Kpeaut 2 2,000 6.88 02/04/2008 02/04/2008 31/03/2010 100.01 100.01 0.00 0.00 0.00 0.53 / 6.86 0.16 93
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EspoKommepy 1 1,000 1200 20/06/2008 19/12/2008 18/12/2009 98.00 95.00 -1.25 -1.27 0.15 8.03 / 17.04 0.74 1046
EspoKommepy 2 3,000 949  12/06/2008 12/06/2008 10/06/2010 98.50 98.50 0.00 0.50 0.50 215 /1427 0.32 798
EspoKommepy 3 3,000 949 12/06/2008 12/06/2008 10/06/2010 98.50 98.50 0.00 0.50 0.50 215 /1427 0.32 798
XunCoulinotexa 1 600 700 24/04/2008 - 22/10/2009 99.95 99.95 - 0.00 0.00 7.14 17.14 152 105
KunCouVinotexa 2 1,500 11.00  17/04/2008 17/04/2008 15/04/2010 100.00 9951 0.26 0.60 0.06 1.17 1 12.39 0.19 623
Kundunaxc 500 1050  21/03/2008 19/12/2008 98.00 98.00 -2.00 -2.00 -2.00 1356 / 13.56 0.74 722
3eHuT 2 2,000 839  16/02/2008 - 16/02/2009 99.55 99.55 0.00 -0.06 0.35 9.04 /- 0.90 289
3enuT 3 3,000 950  14/05/2008 14/05/2008 09/11/2011 100.45 100.45 0.15 0.18 0.60 /7.93 0.26 196
3enuT 4 3,000 8.13  04/04/2008 04/04/2008 06/04/2010 100.10 100.10 0.00 0.09 0.35 0.60 / 7.57 0.16 152
WusecTToprbark 2 350 1025 15/04/2008 - 14/10/2008 100.10 100.10 - 0.00 0.00 10.31 / 10.31 0.61 417
Keap 2 1,000 1115 18/03/2008 18/03/2008 15/09/2009 99.95 99.95 0.00 -0.05 -0.10 091 /11.98 0.11 583
Kut duHarc 2 2,000 10.00  17/03/2008 17/09/2008 23/03/2010 100.00 100.00 0.00 -0.05 0.08 3.02 /1021 055 410
KMB 2 3,400 7.75  04/06/2008 03/12/2008 30/11/2011 99.55 99.40 - -0.08 -0.22 1.89 / 857 0.76 248
Kpeawt Espona 3 3,500 794  06/02/2008 06/08/2008 03/02/2010 99.20 99.20 0.00 0.00 0.00 2.49 /9.80 0.45 373
TNokoBark 2 500 10.65 - 22/04/2008 99.90 99.90 0.00 0.13 -0.15 - - - -
Macrep6atk 2 1,000 1150  23/05/2008 23/05/2008 100.08 100.08 0.33 -0.18 1141 /1141 0.28 529
Macrep6ark 3 1,200 1150  04/06/2008 - 30/11/2011 100.20 99.00 -0.50 -0.69 11.96 / 11.96 2.82 562
MOM 3 6,000 850  03/04/2008 02/10/2008 01/10/2009 99.65 99.65 -0.05 -0.20 -0.40 3.72 19.22 059 314
Megsenb 750 12.80  05/03/2008 03/09/2008 01/09/2010 99.00 99.00 - -0.10 -0.75 3.47 1 1539 0.49 899
MVA 1 2,200 10.00 - 18/03/2008 20/09/2012 104.25 104.25 0.00 -0.20 -0.25 - - -

MVIA 2 1,000 860  07/02/2008 - 09/08/2008 99.50 99.50 0.00 -0.26 -0.20 9.94 /9.94 0.46

MVA 3 1,500 795  28/02/2008 26/02/2009 23/02/2012 100.55 99.00 -0.17 -0.17 -0.04 224 | 8.42 0.95 231
MKG 2 1,000 1150 05/06/2008 - 04/06/2009 100.25 99.50 - -0.22 -0.63 1191 /11.91 1.13 562
MKB 3 2,000 9.50 18/06/2008 17/12/2008 16/06/2010 99.95 99.95 0.00 0.77 1.45 3.66 /9.76 0.78 362
MJIK ®unanc 550 12.90 240412008 23/07/2009 99.96 95.50 217 217 -2.17 15.46 / 15.46 1.20 895
MMB 2 3,000 6.50 13/02/2008 11/02/2009 99.97 99.97 0.00 0.00 0.02 024 /024 1.00 152
MOWA 1 1,500 9.00 20/06/2008 2171212010 96.00 96.00 0.00 0.00 -3.13 11.17 /1117 2.01 486
MOWA 2 3,000 7.99 07/03/2008 07/09/2011 100.00 100.00 0.00 0.00 8.14 / 8.14 2.35 198
MOWUTK 1 3,000 9.00 27103/2008 - 26/09/2009 97.00 97.00 - 1.00 0.50 12.76 | - 0.80 584
MOWUTK 2 4,000 8.99 26/03/2008 26/03/2009 26/03/2011 96.71 95.99 1.36 1.36 -1.60 474 1 12.86 0.96 650
Moc. 3anor. Bank 800 11.65 17/05/2008 17/11/2009 110.00 110.00 10.00 10.00 10.05 5.78 / 5.78 155 27
MocKommepubark 1 1,000 9.50 04/06/2008 - 10/12/2008 99.98 99.98 0.00 0.00 0.00 9.72 19.72 0.76 358
MocKommepubatk 2 3,000 8.40 19/02/2008 19/08/2008 15/02/2011 99.80 99.80 0.00 0.00 0.00 1.62 / 8.96 0.48 291
MocKommepubatk 3 5,000 8.70 18/06/2008 17/06/2009 12/06/2013 95.85 95.85 0.00 -0.55 2.95 325 /1241 117 610
Homoc 7 3,000 9.25 17/06/2008 17/06/2008 16/06/2009 100.12 100.12 - -0.04 0.03 9.35 / 9.06 1.20 332
HOK 1,000 9.80 07/02/2008 09/05/2008 12/05/2009 100.00 100.00 0.65 0.65 0.00 2.10 /10.16 0.24 418
OMXK 1,000 9.24 26/02/2008 21/02/2012 100.70 100.70 0.00 0.00 0.00 923 /- 3.06 296
Oprpac6aHk 500 6.00 10/02/2008 10/02/2009 100.10 100.10 0.00 0.00 0.00 5.98 /5.98 0.93 -4
MeTpokommepy 2 3,000 8.50 27102/2008 - 31/08/2009 99.35 98.80 -0.02 0.12 0.41 934 /- 134 316
Mpobuatec 5 1,000 8.69 30/04/2008 01/08/2008 29/04/2009 100.04 100.04 0.00 0.00 0.00 8.82 /8.79 1.08 287
MpocesizbbaHk 5 4,500 7.99 22/05/2008 21/05/2009 17/05/2012 99.27 99.27 0.00 1.07 -0.10 272 1876 1.14 263
1 chespans 2008 r. Crp.22/39



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 lmncef:ng YTM [ YTP Mod. Dur. Sg:(\ei d
baHku u puHaHCHbI

nenr 1,100 1170 21/04/2008 20/10/2008 19/10/2009 100.00 100.00 0.00 0.00 0.00 507 /11.98 0.62 576
M3B NuauHr 500 1250  26/03/2008 26/03/2008 23/09/2009 100.00 100.00 0.00 0.00 0.00 1.14 / 12.60 0.13 642
PeHeccatc Kanuran 2,000 1045 04/03/2008 02/09/2008 02/03/2010 100.00 99.25 072 0.43 0.47 3.22 / 11.40 0.51 524
PeHHIc 750 1040 01/04/2008 01/04/2008 30/03/2010 99.24 99.21 -0.39 0.06 1.17 / 15.65 0.14 929
Poc6ak 3,000 789 15/02/2008 15/02/2009 100.20 99.35 - -0.13 -0.63 8.09 / 8.09 0.92 200
PCXB 1 3,000 720 05/03/2008 04/06/2008 100.25 99.95 -0.02 -0.02 0.35 7.07 1 7.07 0.32 112
PCXEB 2 7,000 785  20/02/2008 - 16/02/2011 99.40 99.25 0.13 0.10 -0.59 835 /- 2.49 221
PCXEB 3 10,000 734 21/02/2008 18/02/2010 09/02/2017 98.65 98.45 0.07 0.10 -0.55 1.97 / 8.28 1.74 213
PCXE 4 10,000 820  09/04/2008 08/10/2008 27/09/2017 100.25 100.25 0.00 -0.20 0.00 0.57 /7.94 0.62 192
PTK-Nuaukr 4 2,250 880  08/04/2008 08/04/2008 100.10 100.10 0.00 0.05 0.20 8.29 / 8.29 0.17 231
PTK-Nuaukr 5 2,250 835  14/02/2008 - 12/08/2010 98.50 98.00 -0.15 0.25 9.35 /935 2.05 362
Pyccxuit CTanpapt 5 5,000 850  13/03/2008 11/09/2008 09/09/2010 99.00 98.65 0.13 0.46 1.92 253 /10.78 0.54 464
Pycckuii CTanaapt 6 6,000 8.15  13/02/2008 11/02/2009 09/02/2011 97.59 97.30 045 3.13 3.82 /1113 0.88 489
Pycckuii Ctanpapt 7 5,000 850  25/03/2008 25/03/2008 20/09/2011 100.00 100.00 0.10 0.20 0.34 / 855 0.13 256
Pycckuii CTanpapt 8 5,000 825  18/04/2008 17/10/2008 13/04/2012 98.65 98.10 0.38 0.28 -0.93 1.85 /10.93 0.62 477
Pyc®anaHchbank 1 1,500 765  03/06/2008 02/12/2008 101.15 101.15 - 0.00 0.00 6.30 / - 0.77 29
Pyc®ataHcbaHk 2 1,500 750  03/06/2008 02/12/2008 98.75 98.75 0.00 0.00 0.00 9.27 /- 0.75 315
Pyc®ataHcbaHk 4 4,000 7.74  15/02/2008 1210212010 97.26 97.26 0.00 -0.07 0.26 946 / - 1.69 325
PycbBaHk 1 1,400 10.00  20/03/2008 - 19/03/2009 98.90 97.50 - 0.50 -0.16 12.07 / 12.07 0.95 578
PycbBaHk 2 2,000 950  21/02/2008 22/08/2008 2210212010 98.26 98.26 0.00 -0.14 -0.91 10.73 / 13.22 0.47 701
CastabbaHk 2,000 890  24/04/2008 23/04/2009 21/04/2011 96.75 96.75 0.00 0.25 -0.90 4.72 112.32 1.04 602
CesepHas Kasqa 1,000 10.75  03/04/2008 02/10/2008 01/10/2009 99.99 99.99 0.00 0.29 10.10 / 10.63 0.59 442
CnaslHeBcTBaHk 2 900 950  28/04/2008 27/10/2008 100.00 100.00 0.00 0.00 0.00 9.69 / 9.69 0.65 357
CobuHbaHk 2,000 11.00 14/05/2008 - 13/05/2009 105.60 105.60 - 5.60 5.60 6.46 / 6.46 113 40
ConupapHocTb 1 1,000 14.00 04/03/2008 03/06/2008 01/12/2009 99.51 95.00 1.01 1.01 -2.45 4.28 | 24.61 0.28 1746
ConupapHocTb 2 950 10.70 20/04/2008 22/04/2008 20/04/2010 98.00 96.66 -0.17 0.17 0.81 3.63 / 25.47 0.18 1826
Coto3 1 1,000 9.25 2410412008 18/03/2008 24]04/2008 100.10 100.10 - -0.10 -0.57 9.09 /8.74 0.21 308
Coto3 2 2,000 8.37 04/04/2008 - 05/10/2009 100.50 100.30 0.05 0.20 0.02 8.26 / - 1.44 212
CnpyT Baxk 2 1,000 10.74 06/03/2008 05/06/2008 31/05/2012 100.25 98.81 1.03 0.53 0.94 0.98 /12.70 0.30 651
CTWH 300 15.50 01/04/2008 01/04/2008 100.00 100.00 0.05 -0.70 15.68 / 15.68 0.14 930
CynocTpoutenbHblit Bank 1 1,500 9.85 03/07/2008 - 02/07/2009 99.40 97.50 - -0.25 -1.44 11.36 / 11.36 122 509
CynocTpoutenbHblit bank 2 1,000 9.50 13/06/2008 13/06/2008 11/06/2010 99.95 99.95 0.95 0.95 0.60 152 19.81 0.33 376
TathHK 500 11.00 06/02/2008 06/02/2008 100.00 100.00 0.00 0.00 -0.50 11.00 / 11.00 0.01 492
Tat®oHg 3 1,500 11.75 19/02/2008 19/05/2009 100.35 100.35 0.00 0.07 11.92 /11.92 1.07 566
TK duHaHc 1,000 10.50 20/03/2008 - 18/09/2008 100.00 100.00 0.00 0.00 0.00 10.73 /10.73 0.55 459
TpaHcKanutan 800 9.20 27102/2008 29/05/2008 01/06/2009 98.74 98.74 - -1.26 -1.26 3.28 / 13.89 0.28 775
TpaHcKpeantbatk 1 3,000 7.29 17/06/2008 - 15/06/2010 96.80 96.80 0.00 0.05 0.25 9.00 / - 2.02 282
TpaHcKpeantbak 2 3,000 7.28 17/06/2008 16/06/2009 12/06/2012 98.00 98.00 0.00 -0.35 0.00 2.90 /9.04 121 289
TpaHcOuHaHe 1 3,000 10.50 25/03/2008 - 25/09/2009 100.20 100.20 - 0.00 0.00 10.77 / - 1.37 451
TpaHcOuHaHe 2 1,500 10.50 15/02/2008 15/08/2008 10/08/2012 100.00 100.00 0.00 0.00 0.00 1.28 /10.76 0.46 464
TypaHanem 3,000 7.75 08/04/2008 06/10/2009 100.13 100.13 0.00 0.00 0.00 7.80 /7.80 1.46 168
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YBPP 2 1,000 1025 03/04/2008 02/07/2009 98.63 98.63 0.00 0.63 1.34 11.79 / 11.79 1.19
YpanfluaunrLientp 1,000 10.00  23/04/2008 28/10/2009 97.40 93.26 -3.67 -3.67 -3.67 13.48 | 13.48 1.43
YPCA1 1,500 765  24/04/2008 24/04/2008 99.70 99.70 -0.05 -0.05 0.55 9.30 /9.30 021
YPCA 2 1,500 760  14/03/2008 12/12/2008 97.77 97.77 0.00 -0.23 - 10.73 / 10.73 0.75
YPCA 3 3,000 960  05/06/2008 04/06/2009 98.50 98.50 0.05 1.19 11.10 / - 1.15
YPCA5 3,000 10.05  22/04/2008 18/10/2011 95.25 95.25 -0.35 -1.27 11.99 / - 2.76
OuHaHcBuaHecT pynn 3,000 10.00  07/07/2008 - 05/07/2010 100.00 100.00 0.00 0.00 0.00 10.24 / - 2.00
XKo 2 3,000 925  13/05/2008 12/05/2009 11/05/2010 96.60 96.60 0.60 0.10 7.13 /1255 1.08
XKo 3 3,000 945  20/03/2008 18/09/2008 16/09/2010 98.85 98.85 0.05 0.05 2.82 /11.85 0.55
XKo 4 3,000 995  16/04/2008 15/10/2008 12/10/2011 99.20 99.20 0.10 0.40 220 / 11.62 0.62
XMITK OtkpbiTve 200 11.00  12/02/2008 - 11/11/2008 99.45 93.60 - -2.98 -2.98 16.79 / - 0.66
LienpWHsectBank 2 1,500 10.00  11/05/2008 11/05/2008 11/11/2009 100.00 99.20 0.47 0.45 0.30 1.80 / 11.72 0.25
JKenoBank 1,000 1150 25/03/2008 24/06/2008 29/12/2009 100.40 99.90 -0.01 -0.40 0.15 2.36 / 11.55 0.35
3nemeHT JIauHr 600 1250  26/03/2008 26/03/2008 24/03/2010 100.00 100.00 0.00 0.00 0.00 0.87 /13.01 0.13
Onemre 200 08/02/2008 08/02/2008 100.00 100.00 0.00 0.00 0.00 0.00 /0.00 0.02
IOHvacTpym Gak 1 1,000 11.00  19/02/2008 - 17/02/2009 100.10 100.10 0.00 053 042 /042 0.99
IOHvacTpym GaHk 2 1,500 1090  17/04/2008 17/10/2008 19/04/2010 98.00 98.00 0.00 -0.80 0.09 4.62 1437 0.60
Jleekass u nuweeass NnPOMbIWNEHHOCMb

Arpokom 1,500 10.00  24/06/2008 23/12/2008 21/06/2011 98.30 94.01 2.16 2.16 4.03 | 15.26 0.77
ArpoxonauHr 1,000 1275 18/04/2008 - 24/07/2009 99.01 99.01 -0.19 -0.73 14.19 / 14.19 1.19
AnapywkuH 2 1,000 1230 28/05/2008 25/11/2009 23/11/2011 98.45 96.42 - 1.09 -0.97 7.16 / 14.40 145
Antan 150 14.00  01/07/2008 30/06/2009 95.00 95.00 0.00 -0.08 20.00 18.96 / 18.96 1.10
BanTumop 3 800 12.00  15/05/2008 - 15/05/2008 100.00 100.00 0.00 0.65 0.00 12.20 / 12.20 0.25
BopoauHo 2,500 10.50 18/06/2008 18/06/2008 16/12/2009 100.00 100.00 0.00 0.00 -5.00 2.16 /10.71 0.34
BB[ 2 3,000 9.00 18/06/2008 - 15/12/2010 102.50 101.71 - -0.19 -0.45 832 /- 2.38
Boxckas TekcTunbHas 1,000 14.00 20/06/2008 19/12/2008 18/12/2009 98.99 98.99 0.00 -0.31 -0.99 7.52 | 15.79 0.73
Bonwwe6Hblit kpait 500 1.00 03/06/2008 - 02/12/2008 99.50 99.50 0.00 0.00 0.00 161 /161 0.82
BocTok-Cepauc 1,500 10.99 13/03/2008 13/03/2008 10/09/2009 99.25 99.25 -0.45 -0.45 -0.60 1.25 / 18.42 0.10
[biMoB 800 10.99 02/05/2008 02/05/2008 30/10/2009 100.10 99.85 0.00 0.17 -0.03 161 /1124 0.23
3aBogb! Mpocc 1,000 12.50 17/07/2008 17/04/2008 22/04/2010 99.71 99.71 0.00 0.11 0.21 2.75 [ 13.74 0.18
3epHoBas koM. Hacriowwa 1,000 12.50 20/06/2008 20/06/2008 18/12/2009 99.90 99.90 0.00 0.00 -0.15 2.67 /13.09 0.34
WHTypuct 1,000 9.00 23/04/2008 - 21/04/2010 99.35 99.35 -0.40 -0.40 -0.72 9.54 | - 1.84
Kapart 2 500 15.00 24/06/2008 24/06/2008 22/12/2009 100.35 100.20 0.03 0.28 0.18 3.07 / 14.65 0.35
KBK YepeLumyLuku 700 11.30 03/03/2008 - 02/03/2009 99.49 97.11 -0.20 -0.25 -0.20 251 /251 1.01
Konautep Kypck 750 11.44 05/03/2008 04/06/2008 02/06/2010 99.70 99.55 0.13 0.32 -0.03 1.87 / 13.16 0.30
KpacHbiin boraTbipb 2,000 11.00 14/02/2008 - 11/02/2010 100.00 100.00 0.00 0.00 0.00 0.19 / 0.19 1.92
Maxees 600 12.30 03/06/2008 03/06/2008 01/06/2010 98.00 98.00 0.00 1.00 -1.00 2.73 1 19.36 0.28
MenbH. komB. B COKIMbH. 1,000 4.00 28/02/2008 - 26/02/2009 100.00 100.00 0.40 0.40 0.40 0.28 /1 0.28 1.05
Mupatopr ®uHaHc 2,500 11.25 07/02/2008 07/08/2008 02/08/2012 99.50 99.25 0.38 0.78 -0.21 147 112,92 0.43
Mutnena ®ya 1,000 12.50 19/02/2008 16/02/2010 100.00 100.00 0.00 0.30 0.00 0.30 / 0.30 1.98
MKX 2 1,000 12.90 26/02/2008 25/08/2009 99.25 98.80 0.22 0.22 0.07 1.20 / 1.20 1.46
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HoBble Yepemywwkm 2 300 1130 22/04/2008 22/04/2008 100.00 99.70 1.35 1.35 0.15 1252 [ 12.52 0.20 634
HyTpuHBeCTXOoNauHr 1,200 950  11/03/2008 09/06/2009 99.30 99.30 -0.10 -0.12 3.10 / 3.10 1.26 -288
OCT 2 1,000 1250  08/05/2008 08/05/2008 99.60 99.60 -0.40 0.10 14.36 / 14.36 0.23 807
Orev. lekapcea 2 1,300 500  19/02/2008 - 17/02/2009 99.00 99.00 0.00 0.00 0.00 6.09 / 6.09 0.95 5
OX3 900 1250 20/02/2008 21/05/2008 18/11/2009 100.00 100.00 - -5.00 -5.00 2.15 /13.07 0.26 685
OyaKoBo 2 1,500 850  21/03/2008 - 19/09/2008 98.78 98.78 0.00 -0.42 -0.62 10.78 / - 0.55 133
MapHac 2 1,000 10.80  21/02/2008 19/11/2009 17/11/2011 92.00 92.00 0.00 -3.81 -1.00 8.24 / 16.99 1.38 1035
MnT 2 1,500 1.00  24/03/2008 - 23/03/2009 100.00 100.00 0.00 0.00 0.00 1.00 / 1.00 1.12 -495
Py6ex-Tontoc Pervion 1,000 1200  03/06/2008 02/12/2008 01/06/2010 99.50 99.50 -0.48 -0.48 -0.48 4.73  13.00 0.72 670
PyceKuii TexcTumb 2 1,000 1275 06/03/2008 05/03/2009 97.20 97.20 - 0.00 -0.79 16.22  16.22 0.86 1104
Pycoxuit TexkcTunb 3 1,200 1450  22/04/2008 - 20/10/2009 98.05 98.05 0.00 0.79 1.05 16.42 | 16.42 131 983
Pycckue macna 1,000 1250 03/04/2008 02/10/2008 29/03/2012 96.00 96.00 0.00 0.05 -0.25 3.18 / 19.96 0.53 1319
CaH WTep6pio 2 4,000 800  14/02/2008 - 13/08/2009 98.00 98.00 -1.05 -1.05 -1.10 965 / - 1.29 346
CuHeprus 1 1,000 11.00  23/04/2008 23/04/2008 2210412009 99.96 99.96 - 031 0.06 2.08 /1132 0.20 521
CuHeprus 2 2,000 1070 24/07/2008 22/01/2009 22/07/2010 99.25 98.50 1.18 1.18 0.57 4.92 11231 0.85 602
CUTpOHHKC 3,000 10.00  25/03/2008 24/03/2009 21/09/2010 89.38 89.38 0.00 9.46 / 21.96 0.88 1494
Cnaprak T[ 500 1300  #N/ANAp 23/01/2008 - - - - #NIANA. | #NJANA. |-

Tanocro 2 1,000 10.00  07/03/2008 06/03/2009 100.20 100.20 - 145 1.00 10.02 / 10.02 0.93 384
Xne63asog Ne28 2 75 12.00  11/03/2008 - 09/12/2008 100.00 100.00 0.00 0.00 0.00 1254 | - 0.72 625
Yepku3oso 2,000 885  03/06/2008 02/06/2009 31/05/2011 99.90 99.90 0.00 0.00 -0.09 374 /911 117 296
OpKOH NpoayKT 1,200 11.40  13/03/2008 13/03/2008 10/09/2009 99.99 99.99 0.49 0.49 0.57 081 / 1156 0.10 543
J0KO 2 1,500 1200  25/07/2008 23/01/2009 22/01/2010 100.01 100.01 0.01 0.01 6.21 / 12.34 0.85 605
FOHMMUNK 2,000 975  11/03/2008 08/09/2009 06/09/2011 98.90 98.90 0.40 -0.59 4.95 /10.78 1.33 454
Topeoens

7 KOHTWHEHT 2 7,000 7.80 19/06/2008 17/06/2010 14/06/2012 98.25 98.25 0.00 0.30 0.56 495 /8.81 2.02 265
X5 ®uHaHe 9,000 7.60 08/07/2008 06/07/2010 01/07/2014 98.00 98.00 0.41 0.49 0.30 345 /871 2.07 255
Astomnp 1 1,000 1.00 04/03/2008 - 01/09/2009 100.00 100.00 - 0.00 0.00 1.00 / 1.00 155 -497
AstomMmMp 2 2,000 10.75 25/06/2008 24/12/2008 23/06/2010 98.25 98.25 0.00 0.05 -0.30 5.02 / 13.26 0.77 693
Asbyka Bkyca 1,000 11.50 22/04/2008 22/07/2008 21/07/2009 99.95 99.30 0.32 0.32 -0.26 12.31 / 24.70 0.38 1752
AnmasHbii [lom Ipaiic 300 13.50 12/06/2008 11/12/2008 07/06/2012 95.01 95.01 -5.49 -5.49 -5.49 4.17 | 21.02 0.68 1413
ANMA 1,500 10.99 22/02/2008 21/08/2009 98.00 98.00 0.00 0.10 0.29 12.82 1 12.82 124 647
Anbkop 1,500 9.55 10/06/2008 - 08/12/2009 95.20 95.20 0.00 -0.26 -0.51 12.91 / 12.91 152 654
Anteka 36.6 3,000 9.89 01/07/2008 01/07/2008 30/06/2009 99.50 98.30 -0.15 -0.40 0.78 11.02 / 16.99 0.36 1051
ApbGar Mpectink 1,500 10.50 20/06/2008 20/06/2008 94.00 94.00 0.00 -3.50 -5.20 29.83 /29.83 0.30 2207
Atnant M 1,000 11.25 15/05/2008 - 13/11/2008 99.50 99.50 1.30 1.00 12.24 | 12.24 0.67 599
baHaHa-Mama 1,000 12.00 25/04/2008 24/10/2008 23/10/2009 99.98 98.55 - 0.27 0.21 5.73 1 13.45 0.62 714
baxetne 1,000 11.25 21/05/2008 21/05/2008 19/05/2010 99.80 99.80 0.00 0.10 -0.15 159 /12.16 0.27 600
BenasKomnnexkt Mntoc 500 12.60 24/04/2008 24/04/2008 22/10/2009 94,57 94.57 0.00 1.03 -0.92 5.11 / 42.96 0.16 3336
Benbiit Pperat 1,000 14.50 13/03/2008 17/12/2009 100.00 99.50 -0.15 -0.27 15.47 | - 1.43 893
Bpa3epc 500 15.00 20/03/2008 - 25/12/2009 99.50 99.50 -0.70 -0.50 16.20 / 16.20 143 962
Bexa WHescT 700 12.75 04/03/2008 04/03/2008 02/03/2010 99.98 99.98 0.00 0.04 0.30 0.55 / 13.06 0.08 685
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Busat ®uHaHc 1,000 12.00 22/0412008 21/10/2008 20/04/2010 95.00 95.00 0.00 1.99 -3.97 6.65 / 20.64 0.57 1380
Bukropus 1 1,500 10.40 31/07/2008 29/01/2009 98.90 98.65 0.11 0.11 -0.32 12.09 / 12.09 0.87 581
Bukropus 2 1,500 10.89 19/02/2008 - 16/02/2010 97.90 97.90 0.00 -1.25 -1.20 1244 | - 1.60 608
l"a3akc 1,000 10.50 19/06/2008 19/06/2008 16/12/2010 99.25 99.25 0.00 0.00 -0.73 1.69 /12.89 0.34 668
[a3OHeproceTb 1,500 8.00 25/06/2008 20/06/2012 99.62 99.62 0.00 0.00 0.00 8.27 [ - 3.47 202
[Jletckuit Mup 1,150 8.50 05/06/2008 - 26/05/2015 94.50 94.50 0.00 -0.50 -1.05 9.79 / - 4.98 338
[xen-3cp-Cun 1 2,000 9.25 2410412008 23/10/2008 20/10/2011 98.70 98.70 0.00 -0.22 -0.68 224 11143 0.63 524
[Nlnkasi Opxupest 1,000 13.00 10/04/2008 10/07/2008 09/04/2009 100.49 100.49 0.29 0.40 453 [12.35 0.38 616
Tnken 3,000 9.25 20/03/2008 17/03/2011 86.30 86.30 - -5.00 -5.21 1543 / - 2.30 889
[Tvkenc TpenanHr 1,800 20/07/2008 20/07/2009 99.75 99.65 -0.30 -0.30 -0.26 021/021 1.46 525
[TlomodhnHaHe 1,000 12.50 14/02/2008 14]02/2008 99.78 99.78 0.00 0.04 0.38 19.29 /19.29 0.03 1263
Espocetb 2 3,000 03/06/2008 - 02/06/2009 99.00 99.00 -0.69 -0.69 0.76 /1 0.76 132

Ennnas Espona 1,200 10.75 17/04/2008 16/10/2008 14/10/2010 99.49 97.90 -0.81 0.20 0.20 3.44 113.08 0.61 680
Mmnnosnsa 300 11.25 30/07/2008 30/07/2008 100.00 97.01 031 0.67 15.02 / 15.02 0.44 866
WHkom-Tapa 2 1,400 12.00 15/02/2008 - 12/02/2010 100.15 100.15 0.07 -0.44 12.99 / 12.99 158 663
WHkom-Tapa 3 2,000 11.00 14/03/2008 12/06/2009 10/06/2011 98.55 98.55 0.00 -0.20 -1.08 5.26 /12.73 1.12 639
MHmapko 1,000 - 20/06/2008 - 19/12/2008 100.05 100.05 -0.10 -0.20 -0.06 /-0.06 0.88 -598
WHnpom 2 1,000 8.80 17/07/2008 15/01/2009 15/07/2010 99.50 98.50 0.11 -0.67 4.00 /10.16 0.85 398
WHnpom 3 1,300 8.95 21/05/2008 18/05/2011 100.20 98.70 - 0.53 -0.30 9.35/9.35 2.64 315
Wckpacodt 2 300 13.30 04/03/2008 - 02/03/2010 100.80 100.80 -0.20 -0.32 -1.10 1325 / - 1.58 685
Kapo 700 12.50 24]06/2008 24]06/2008 22/12/2009 101.00 100.12 0.56 0.56 0.13 236 1 11.24 0.36 512
Kapycenb ®unanc 3,000 9.75 20/03/2008 18/09/2008 12/09/2013 100.10 100.10 - 0.05 051 111 79.78 0.55 368
Komnnekc ®unaHc 1,000 12.50 07/02/2008 07/08/2008 04/02/2010 98.50 98.50 0.00 -0.75 -0.50 412 /16.24 0.42 979
Koneiika 1 1,200 940  18/03/2008 17/06/2008 98.45 98.45 0.00 0.52 1.45 14.40 / 14.40 0.32 809
Koneiika 2 4,000 870  20/02/2008 18/02/2009 15/02/2012 93.17 93.17 0.17 131 4.32 | 16.86 0.85 1027
Koneika 3 4,000 980  20/02/2008 20/08/2008 15/02/2012 96.25 96.25 0.00 1.05 0.87 11.42 / 16.13 0.46 969
NasepHa 1,000 11.00  10/04/2008 08/04/2010 100.50 99.50 0.00 0.00 0.20 11.28 / 11.28 175 500
TBP WHteppeiia 300 1490  29/05/2008 29/05/2008 26/11/2009 99.50 98.50 0.39 0.00 -0.31 3.30 / 18.79 0.28 1218
M. Bugeo 2,000 950  21/05/2008 19/11/2008 18/11/2009 99.00 99.00 -1.00 -1.00 4.97 | 11.09 0.70 490
Markur 1 2,000 9.34  21/05/2008 19/11/2008 100.70 100.70 0.35 1.84 8.56 / - 0.72 248
Markur 2 5,000 820  28/03/2008 23/03/2012 96.43 96.43 0.00 -0.02 -0.32 947 /- 3.18 317
Mapra 1 700 14.84  22/05/2008 22/05/2008 98.44 98.44 0.04 -0.73 21.10 / 21.10 0.25 1427
Mapra 2 1,000 1200 04/06/2008 15/05/2008 06/12/2009 99.75 99.75 0.25 -5.25 12.50 / 19.01 0.24 1239
Mapra 3 2,000 13.00  02/08/2008 02/08/2008 02/08/2011 99.79 99.79 0.00 0.38 0.33 2.38 /1659 0.43 1010
Matpuya 1,200 1200  11/06/2008 10/12/2008 95,51 95.51 0.41 -1.99 18.60 / 18.60 0.70 1191
MetannCepauc 1,500 1050  28/05/2008 28/05/2008 23/05/2012 99.75 99.47 0.53 0.53 -0.89 0.89 / 12.01 0.29 585
MuHHecko 500 1375 12/06/2008 10/12/2009 100.45 99.90 -0.33 -0.34 14.08 / - 1.47 763
MoHeTka 1,000 1250  15/05/2008 15/05/2008 14/05/2009 99.50 99.50 -0.30 0.00 3.24 | 14.66 0.25 835
Moco6ira3 2,500 880  16/05/2008 14/11/2008 17/05/2011 94.86 94.86 0.00 -0.14 -0.11 3.92 /1659 0.66 995
MocO6nT a3 GuHarc 1 1,000 10.75  22/06/2008 21/12/2008 99.66 99.66 -0.34 -0.34 11.44 [ - 0.77 522
MocO6nT a3 GuHakHc 2 3,000 925  25/06/2008 24/06/2012 95.20 94.90 0.85 0.85 -1.94 1131 / - 2.68 482
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Topeoens

Hatyp MpogykT 2 1,000 17/06/2008 - 16/06/2009 100.00 100.00 - 0.00 0.00 0.00 / 0.00 1.37 -597
MapketXonn 300 1310 03/04/2008 02/10/2008 01/04/2010 100.05 100.05 0.00 0.05 0.55 13.72 / 13.65 1.67 754
MatepcoH 2,000 10.00  20/03/2008 19/06/2008 17/12/2009 99.58 99.58 0.00 0.48 0.08 2.31 / 11.59 0.34 545
MuBgOM 1,000 13.00  24/04/2008 23/10/2008 2210412010 99.99 99.99 0.00 0.00 0.00 4.43 | 13.36 0.61 706
MpoTex 5,000 890  07/05/2008 04/11/2009 02/11/2011 96.89 96.89 1.39 -0.11 538 / 11.17 1.47 490
PKC 1,500 1020 16/04/2008 15/10/2008 15/04/2009 100.00 100.00 -0.10 -0.25 1.76 1 3.01 0.66 -290
PocuHTep 2 400 10.00  02/04/2008 - 02/07/2008 100.00 100.00 - 2.00 0.10 10.36 / 10.36 0.37 427
PocuhTep 3 1,000 10.75  30/05/2008 30/05/2008 26/11/2010 100.14 100.14 0.00 0.39 -0.15 1.21 / 10.47 0.30 439
Camoxsan 1,500 11.40  23/04/2008 23/04/2008 21/10/2009 99.00 99.00 0.00 -0.87 -0.90 2.11 / 16.48 0.19 1005
CanBeit 1,000 1125 04/06/2008 - 03/12/2008 100.00 100.00 - 0.51 0.20 1152 /1152 0.73 530
COPYC 1,200 1200  07/02/2008 06/11/2008 05/11/2009 100.49 100.49 0.00 -0.21 -0.01 514 /1181 0.65 559
CINK 1,000 1020 27/05/2008 25/11/2008 25/05/2010 98.00 97.99 -1.02 -1.02 -1.02 470 / 13.23 0.70 692
Cnoptmactep 3,000 880  23/05/2008 21/11/2008 21/05/2010 100.00 100.00 0.00 0.00 0.00 3.17 / 8.96 0.72 287
CTonu4Hble FacTpoHOMbI 1,500 860  21/02/2008 21/08/2008 20/08/2009 99.99 99.99 0.00 0.00 -0.01 3.15 / 8.79 0.49 275
TexHocuna 2,000 10.00  29/05/2008 29/05/2008 26/05/2011 99.00 99.00 -0.25 0.35 1.31 /1357 0.29 733
TOAN 2,000 1200  12/06/2008 12/06/2008 10/12/2009 96.12 96.12 - 0.62 2.08 4.67 | 25.01 0.29 1781
Ton-Knura 1 700 500  07/02/2008 - 05/02/2009 93.96 93.96 0.00 0.00 0.00 6.43 / 6.43 0.93 38
Ton-Knura 2 1,500 1051 12/06/2008 11/12/2008 09/12/2010 99.69 95.00 -2.46 -2.46 -1.00 4.34 /1433 0.75 794
TonfMpom 500 1250  18/04/2008 18/04/2008 16/04/2010 100.10 99.50 0.10 0.10 0.10 131 /1414 0.19 787
TpacTexcepauc 1,000 1039 12/02/2008 12/08/2008 17/08/2010 99.00 99.00 0.00 0.00 -0.75 2.65 / 12.95 0.45 671
YamypTHedTs 1,500 950  01/03/2008 01/09/2008 98.93 98.93 - -0.25 -0.36 11.91 /11.91 0.51 578
YK KOPA 1,000 15/04/2008 14/07/2009 100.00 100.00 0.00 0.00 0.59 0.00 / 0.00 1.45 -597
®aatoH Aspo 1,000 1350  31/07/2008 - 30/07/2009 100.02 100.02 0.00 0.00 -0.11 13.94 / 13.94 1.23 753
Xonuaein 1,500 11.15 03/04/2008 02/10/2008 01/04/2010 98.95 98.90 0.02 0.12 0.48 411 /1323 0.57 695
Ol TpaHautCepsuc 2 1,200 11.50 27/05/2008 25/11/2008 100.30 100.30 0.30 -0.70 11.37 1 11.37 0.71 516
llec u cenbckoe xo35licmeo

Arpuka 1,000 11.80 01/04/2008 01/04/2008 29/09/2009 99.98 99.85 0.17 0.17 0.33 123 / 12.46 0.15 629
Arpo-Coto3 1,500 10.00 24/06/2008 23/12/2008 21/06/2011 98.30 94.01 2.16 2.16 4.03 / 15.26 0.77 880
ArpoxonamHr 1,000 12.75 18/04/2008 24/07/2009 99.01 99.01 -0.19 -0.73 14.19 / 14.19 119 776
Apkapa 1 600 13.20 28/06/2008 28/06/2008 99.77 99.77 2.27 0.20 14.19 / 14.19 0.34 789
Apkapa 2 700 13.31 21/02/2008 - 20/02/2009 98.99 98.99 - 1.49 -0.96 15.34 | - 0.59 883
Apkapa 3 1,200 13.65 03/04/2008 02/10/2008 31/03/2011 98.38 98.38 0.00 0.13 -1.60 3.59 /16.86 0.55 1034
BenlpanKopm 700 12.50 04/03/2008 03/06/2008 02/12/2008 100.50 100.50 0.50 0.50 0.50 455 [11.39 0.30 527
FOT3K 2 1,500 10.50 19/06/2008 19/06/2008 18/06/2009 99.10 99.10 0.89 0.10 3.66 /13.34 0.34 710
113 duHanc 400 11.00 23/05/2008 23/05/2008 98.00 95.05 -1.98 -2.49 -2.48 24.46 | 24.46 0.26 1731
MocCenblTpom 1,000 12.50 13/06/2008 12/12/2008 99.37 99.15 0.11 -0.74 13.84 | 13.84 0.73 748
HIK 500 12.45 #N/AN Ap 31/01/2008 99.70 99.70 0.00 0.00 -0.20 #NIANA. [ #NJANA. |-

oro2 1,200 12.95 26/02/2008 25/02/2009 98.37 98.37 - 0.37 -1.52 15.68 / 15.68 0.66 914
Masa 1 350 1.00 15/03/2008 - 15/06/2008 100.00 100.00 0.00 0.00 0.00 1.00 / 1.00 0.37 -482
MaBa 2 1,000 12.50 09/02/2008 09/05/2008 21/10/2011 100.70 100.00 0.35 0.35 -0.53 0.82 / 11.62 0.24 534
Paarynai 1 2,000 1.00 03/04/2008 02/10/2008 93.55 85.00 4.28 -4.63 19.69 / 19.69 0.60 1294
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Paarynsi 2 2,000 10.25 01/04/2008 01/04/2008 27/09/2011 100.00 99.81 0.10 0.06 0.49 /10.95 0.15 486
Paarynsi 3 3,000 10.99 21/03/2008 20/03/2009 16/03/2012 99.50 99.50 0.00 0.25 0.75 332 11177 0.94 551
Pycarpo 1,000 8.50 19/07/2008 19/07/2008 101.13 100.00 -0.56 -0.56 7.36 /736 0.44 139
Cw6 Arp Mpynna 400 12.00 20/02/2008 20/05/2009 110.00 110.00 10.04 10.04 10.04 412 | 412 115 -188
CopapyxecTso 2,500 10.45 24/04/2008 22/10/2009 98.25 98.25 1.25 1.44 11.91 / - 141 560
Cmpoumenbcmeo

ApnamaHT 1 500 12.10 05/06/2008 05/06/2008 100.00 99.51 0.01 -0.05 13.14 / 13.14 031 691
ApnamaHT 2 2,000 11.25 21/02/2008 - 20/05/2010 99.00 99.00 0.25 0.50 12.28 [ 12.28 1.79 595
ATOMCTPOII3KCNOPT 1,500 7.75 27/05/2008 26/05/2009 24/05/2011 99.99 99.99 -0.01 0.03 0.03 3.20 /7.89 117 179
nasMocCrpoit 2 4,000 10.00 20/03/2008 18/09/2008 17/03/2011 100.50 100.00 - -0.05 -0.25 1.99 /9.77 0.56 368
[esenonmeHT-tOr 1,000 12.50 20/05/2008 20/05/2008 18/05/2010 100.40 99.80 -0.30 -0.30 0.00 1.61 /12.36 0.27 619
JKC ®XC PB 500 12.00  27/05/2008 24/11/2009 100.02 100.02 0.00 0.00 0.00 12.32 / 12.32 147 599
KK puHanc 1,000 16.00  20/03/2008 18/12/2008 2411212009 100.00 100.00 0.00 -0.09 16.97 / 16.96 141 1052
Wkom 1,250 13.10 28/03/2008 28/03/2009 99.35 99.20 0.07 -0.13 -0.57 - -

Whrerpa 1 2,000 1050 21/03/2008 20/03/2009 99.90 99.90 0.00 0.17 -0.10 1085 / - 0.96 462
Whrerpa 2 3,000 10.70  03/06/2008 01/12/2009 29/11/2011 100.10 100.10 -0.60 -0.60 -0.01 5.43 /10.90 152 465
Kamcxast gonmka 3 500 12.80  11/03/2008 09/06/2008 04/06/2009 100.68 100.68 0.08 0.27 11.23 / 11.23 0.31 497
KocMoc OuaHe 2,000 1125 19/06/2008 19/06/2008 16/06/2011 99.50 99.50 0.00 -0.50 -0.07 145 [ 12.95 0.34 673
necp 1,000 10.00  20/03/2008 20/03/2008 100.20 100.20 0.00 0.20 -0.20 8.46 | 8.46 0.12 247
NCP WHescr 1 2,000 10.70  03/06/2008 03/06/2008 08/12/2009 100.50 100.00 -0.12 0.25 1.84 / 10.08 0.31 402
NCP WHescr 2 3,000 835  17/07/2008 16/07/2009 14/07/2011 97.20 97.20 0.00 -0.05 0.05 4.62 11074 1.26 451
Makpomup duxakc 2 1,500 11.65  08/07/2008 08/07/2008 03/07/2012 98.00 98.00 -1.50 -1.50 -0.55 1.66 / 17.25 0.37 1074
MeTtpocTpoi 1,500 8.47 28/03/2008 28/03/2008 23/09/2011 100.00 100.00 0.00 0.00 0.00 0.36 / 8,52 0.14 253
M-WHpycTpus 1,000 12.25 19/02/2008 - 16/08/2011 102.50 102.50 0.90 -2.45 11.69 / - 2.54 535
MWAH 2,000 12.37 04/03/2008 02/09/2008 02/03/2010 89.02 89.02 0.00 -0.98 2.02 9.90 / 37.45 0.40 2865
Mupakc 1 1,000 1050 19/02/2008 19/08/2008 101.00 101.00 0.85 1.25 8.76 / 8.76 0.48 272
Mupakc 2 3,000 1099 20/03/2008 17/09/2009 100.20 100.20 -0.05 0.15 1113 /- 1.33 486
Cmpoumenbcmeo

M.O.P.E. Mnasa 1,000 12.25 05/02/2008 05/08/2008 03/08/2010 98.70 98.70 0.00 0.00 -0.60 3.14 | 15,55 0.42 915
MWK'5 1,120 9.20 19/02/2008 - 20/05/2008 100.05 100.05 0.01 0.13 9.33 /9.33 0.27 306
PWUlpynn 1,200 11.85 26/06/2008 26/06/2008 26/12/2009 98.55 97.55 -0.05 -0.05 -1.95 3.66 / 17.72 0.34 1113
Py6uH 1,200 13.75 15/04/2008 15/04/2008 13/10/2009 100.15 100.15 0.08 0.00 157 /1312 0.18 691
CneuCrpoit 2 2,000 8.59 22/05/2008 22/05/2008 20/05/2010 100.00 100.00 0.00 0.00 -0.03 1.15 / 8.70 0.28 270
CrpoitTpaHclas 1 3,000 9.60 25/06/2008 25/06/2008 100.25 100.25 - -0.10 -0.10 9.10 / - 0.36 311
CrpoitTpaHclas 2 5,000 8.49 18/07/2008 - 13/07/2012 96.05 96.05 0.00 -0.45 -1.91 9.83 /- 343 351
CY-1553 3,000 10.30 20/02/2008 20/02/2008 15/02/2012 100.15 99.95 -0.05 0.05 -0.15 0.12 /931 0.05 329
Cysap-Ka3aHb 900 1250  01/04/2008 01/04/2008 31/03/2009 99.80 99.30 - 0.10 0.00 2.19 / 15.62 0.14 925
Catn Mpynn 1,000 1170 20/05/2008 20/05/2008 15/05/2012 100.80 100.00 0.40 -0.05 -1.05 11.90 / 13.98 0.27 772
XMCrpotipecypc 3,000 13.00  16/04/2008 15/04/2009 13/10/2010 100.05 98.05 -0.35 -0.35 -2.95 6.55 / 14.31 0.98 789
LyH1 1,000 11.00  24/04/2008 24/04/2008 22/04/2010 100.10 99.97 0.23 -0.27 112 /-2839  |2.09 -443
LyH 2 1,500 1094  23/07/2008 23/07/2008 20/01/2010 99.50 99.50 -0.32 0.01 2.97 | 12.40 0.42 621
IOCKK 600 13.00  01/07/2008 01/07/2008 99.20 99.20 0.00 0.20 -0.69 1554 | 1554 0.36 915
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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)
T4 3/4 12/31/08 475 31/12/2008 24.817TMMM 102.3125 102.34 -0.02 0.08 213 9.069 0.883 0.908
T 45/8 11/15/09 4.625 15/11/2009 24.773MMM 104.40625 104.47 0.02 0.16 2.07 -2.128 1.695 1.788
T45/812/31/11 4.625 31/12/2011 16.131MMM 107.84375 107.91 -0.03 0.02 2.50 -2.293 3571 3.885
T45/8 11/15/16 4.625 15/11/2016 23.294MMM 108.171875 108.23 -0.05 -0.27 3.53 10.925 7.186 8.01
T41/2 02/15/36 45 15/02/2036 26.397MMM 102.609375 102.67 0.00 -0.88 4.34 3.944 15.685 17.065
RUSSIA (BBB+/Baa2/BBB+)
RUSSIA 11 07/24/18 11.00 24/07/2018 3.467TMMM 145.6446 146.14 0.00 2.67 5.25 172.9 7.0 10.395
RUSSIA12 3/4 06/28 12.75 24/06/2028 2.5MMM 183.37 183.87 -0.01 125 5.74 188.84 10.19 19.15
RUSSIA 7 1/2 03/30 7.50 31/03/2030 2.011IMMM 115.2500 115.50 0.00 1.60 531 183.4 6.6 7.847
RUSSIA 7 1/2 03/30 7.50 31/03/2030 2.011IMMM 115.2500 115.50 0.00 1.60 5.3050 183.4 6.6 7.847
RUSSIA 3 05/14/08 3.00 14/05/2008 2.837TMMM 99.63 99.75 0.02 0.46 4.07 215.64 0.27 0.27
RUSSIA 3 05/14/11 3.00 14/05/2011 1.75MMM 95.00 95.23 0.00 2.46 4.64 220.25 2.96 2.95
RUSSIA 7 1/2 03/30 7.50 31/03/2030 2.011IMMM 115.25 115.50 0.00 1.60 531 183.36 6.62 7.85
ARIES 7 3/4 10/09 7.75 25/10/2009 1IMMM 105.66 105.91 0.12 0.09 417 67.20 1.58 171
ARIES 9.6 10/25/14 9.60 25/10/2014 2.436MMM 133.29 133.50 0.51 151 3.90 89.71 5.14 7.07
ARGENTINA (B+/B3/B)
ARGENT11 3/4 04/09 11.75 07/04/2009 386.93MM 32.5430 32.63 0.00 0.00 144.16 #N/AN Ap 0.7 #NIAN Ap
ARGENT11 3/8 03/10 11.38 15/03/2010 203.92MM 32.7390 3292 -0.08 -0.09 82.64 #N/AN Ap 13 #N/AN Ap
ARGENT12 3/8 02/12 12.38 21/02/2012 169.74MM 32.4810 32.79 0.09 0.30 55.42 #N/AN Ap 21 #N/AN Ap
ARGENT11 3/8 01/17 11.38 30/01/2017 548.72MM 32.5770 33.09 -0.25 -0.03 33.90 #N/AN Ap 37 #N/AN Ap
ARGENT 9 3/4 09/27 9.75 19/09/2027 891.286MM 32.3440 32.85 -0.29 0.08 29.24 #N/AN Ap 36 #N/AN Ap
ARGENT 12 06/19/31 12.00 19/06/2031 538.29MM 2.0000 2.00 #NIAN.A. #N/AN.A. 303.37 #N/AN Ap 05 #N/AN Ap
BRAZIL (BB/Ba2/BB)
BRAZIL14 1/2 10/09 1450 15/10/2009 1.225MMM 117.79 117.99 0.02 -0.10 351 142.49 1.49 1.83
BRAZIL 11 01/11/12 11.00 11/01/2012 1.207MMM 122.87 123.37 0.12 0.08 451 201.56 327 4.07
BRAZIL10 1/2 07/14 10.50 14/07/2014 1.174MMM 128.33 128.83 0.16 -0.04 5.22 226.98 4.90 6.39
BRAZIL 11 06/26/17 11.00 26/06/2017 387.343MM 133.22 133.72 0.30 -0.01 6.18 222.47 6.05 8.63
BRAZIL12 3/4 01/20 12.75 15/01/2020 760.215MM 157.55 158.05 0.03 0.82 5.93 237.98 731 11.74
BRAZIL10 1/8 05/27 10.13 15/05/2027 3.435MMM 141.62 142.12 -0.04 -0.56 6.33 250.71 9.92 14.48
BRAZIL 7 1/8 01/37 713 20/01/2037 2.5MMM 109.27 109.47 0.00 -0.23 6.41 225.96 1281 14.30
Dur .
) ] . . Amt Px Px Chg Chg Yid Oas Adj Risk
Security Name/ Rating (S&P/Moody's/Fitch) Cpn  Maturity Outstanding  Bid  Ask Net Net Yt_m Sprea_ld Mty Oa}s
1d lw  Mid Mid Mid Mid
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Security Name/ Rating

(S&PIMoody'sfFitch) Cpn Maturity Amt Outstanding Px Bid Px Ask Chg Net 1d Chg Net 1w YId Ytm Mid Oas Spread Mid Dur Adj Mty Mid Risk Oas Mid
CHINA (AJA2A)

CHINA 7.3 12/15/08 7.30 15/12/2008 1IMMM 103.52 103.57 -0.01 -0.26 3.07 103.37 0.83 0.87
CHINA 6.8 05/23/11 6.80 23/05/2011 1IMMM 110.62 110.74 0.00 0.35 3.32 91.27 2.86 337
CHINA 4 1/4 10114 4.25 28/10/2014 1IMMM 98.84 99.14 0.00 0.41 4.42 64.58 5.67 5.72
CHINA 7 1/2 10/27 7.50 28/10/2027 100MM 119.51 120.01 0.00 0.12 5.80 191.17 10.88 13.48
COLOMBIA (BB/Ba2/BB)

COLOM 9 3/4 04/09 9.75 23/04/2009 584.975MM 106.53 106.73 0.01 0.13 4,08 202.46 1.13 1.23
COLOM 10 1/2 07/10 10.50 09/07/2010 280.929MM 113.44 113.81 0.16 0.39 4.50 231.43 2.16 247
COLOM 8 1/4 12/14 8.25 22/12/2014 1IMMM 113.76 114.40 -0.09 -0.16 5.74 270.48 5.30 6.16
COLOM 7 3/8 01/17 7.38 27/01/2017 1.65MMM 109.49 109.87 -0.05 -0.06 5.97 257.82 6.63 741
COLOM 8 3/8 02/27 8.38 15/02/2027 154.905MM 117.76 118.26 1.34 154 6.69 285.34 9.87 12.21
COLOM 10 3/8 01/33 10.38 28/01/2033 340.511MM 144.35 145.10 -0.11 0.34 6.67 269.96 11.16 16.37
COLOM 7 3/8 09/37 7.38 18/09/2037 1.818MMM 106.41 107.03 -0.32 -0.14 6.84 270.40 12.15 13.50
KAZAKHSTAN (BBB/Baa2/BBB)

KAZAKS11 1/8 05/07 1113 11/05/2007 .00 #N/AN.A. #N/AN.A. #N/AN.A. #N/AN.A. #N/AN.A. #N/AN Ap #NJAN.A. #N/AN Ap
MEXICO (BBB/Baal/BBB)

MEX10 3/8 02/17/09 10.38 17/02/2009 970.412MM 106.84 107.04 0.03 -0.11 3.46 140.76 0.95 1.06
MEX 7 1/2 01/14/12 7.50 14/01/2012 864.136MM 111.38 112.03 0.17 -0.11 4.24 173.02 343 3.86
MEX11 3/8 09/15/16 11.38 15/09/2016 1.77IMMM 143.24 144.07 0.24 -0.29 5.06 177.95 5.89 8.84
MEX 5 1/2 02/17/20 5.50 17/02/2020 561.951MM 99.65 99.65 0.15 -0.16 5.54 143.31 8.19 8.75
MEX11 1/2 05/15/26 11.50 15/05/2026 338.58MM 164.59 165.34 0.30 0.04 5.72 192.95 9.67 16.42
MEX 6 3/4 09/27/34 6.75 27/09/2034 4.26TMMM 108.00 108.70 0.33 -0.78 6.11 200.33 1255 14.17
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 4.43 237.34 1.02 1.10
PHILIP 8 3/8 02/11 8.38 15/02/2011 1.5MMM 108.38 108.75 0.00 0.00 5.28 295.78 2.58 291
PHILIP 8 1/4 01/14 8.25 15/01/2014 1.602MMM 109.00 109.38 0.00 0.00 6.37 348.53 4.70 5.20
PHILIP 9 7/8 01/19 9.88 15/01/2019 962.468MM 124.00 124.25 0.00 0.00 6.72 318.79 7.09 8.99
PHILIP10 5/8 03/25 10.63 16/03/2025 1.855MMM 142.13 14250 0.00 0.00 6.49 274.45 9.03 13.39
PHILIP 6 3/8 01/32 6.38 15/01/2032 1.5MMM 96.00 96.25 0.00 0.00 6.70 268.47 11.92 11.69
SOUTH AFRICA (BBB+/Baal/BBB+)

SOAF9 1/8 05/19/09 9.13 19/05/2009 611.799MM 106.23 106.98 0.00 -0.13 381 174.37 1.20 1.30
SOAF7 3/8 04/25/12 7.38 25/04/2012 1IMMM 108.57 109.32 0.00 -1.02 5.00 242.36 357 3.99
SOAF6 1/2 06/02/14 6.50 02/06/2014 1IMMM 105.29 106.04 0.00 -1.06 5.43 246.37 5.12 5.53
SOAF8 1/2 06/23/17 8.50 23/06/2017 140.789MM 118.03 119.03 0.00 -3.47 5.90 246.50 6.64 8.08

1 chespans 2008 r. Crp. 34/39



WK "Anemap'Y2ExeqHeBHbI GlonneTeHb MHBECTOpa

Security Name/ Rating

(S&PIMoody'sfFitch) Cpn Maturity Amt Outstanding Px Bid Px Ask Chg Net 1d Chg Net 1w YId Ytm Mid Oas Spread Mid Dur Adj Mty Mid Risk Oas Mid
TURKEY (BB-/Ba3/BB-)

TURKEY12 3/8 06/09 12.38 15/06/2009 1.046MMM 111.15 111.29 0.00 0.07 381 174,51 1.25 1.42
TURKEY 9 1/2 01/11 9.50 18/01/2011 750MM 111.62 111.82 0.00 0.14 5.11 160.12 2.58 2.92
TURKEY 9 1/2 01/14 9.50 15/01/2014 1.75MMM 118.85 119.10 0.00 0.07 5.69 281.76 4.64 5.59
TURKEY 5 1/2 02/17 5.50 16/02/2017 1.5MMM 95.91 96.21 0.00 0.05 6.08 211.16 6.53 6.74
TURKEY 7 06/05/20 7.00 05/06/2020 2MMM 104.32 104.70 0.00 0.20 6.46 281.83 8.19 8.82
TURKEY 7 3/8 02/25 7.38 05/02/2025 3.25MMM 106.21 106.61 0.00 0.54 6.74 294.72 9.84 10.64
TURKEY 6 7/8 03/36 6.88 17/03/2036 2.75MMM 98.01 98.42 0.00 0.32 7.02 291.76 11.92 12.20
UKRAINE (BB-/B1/BB-)

UKRAIN 0 08/05/09 6.42 05/08/2009 500MM 102.74 103.24 -0.07 -0.07 4.36 #N/AN Ap 0.50 #N/AN Ap
UKRAIN 6 7/8 03/11 6.88 04/03/2011 600MM 103.87 104.37 -0.01 -0.11 5.40 307.07 2.68 2.88
UKRAIN 7.65 06/13 7.65 11/06/2013 1IMMM 107.54 108.04 0.02 -0.44 5.93 313.58 4.35 4.78
VENEZUELA (BB-/B2/BB-)

VENZ7 3/8 10/29/08 7.38 29/10/2008 180.082MM #N/AN.A. #N/AN.A. #N/AN.A. #N/AN.A. #N/AN.A. #N/AN Ap #N/AN.A. #N/AN Ap
VENZ 11 1/8 07/11 11.13 25/07/2011 250MM 107.73 108.11 0.05 0.03 8.36 470.34 2.70 3.15
VENZ8 1/2 10/08/14 8.50 08/10/2014 1.5MMM 99.65 100.00 0.12 -0.51 8.53 553.99 4.88 5.06
VENZ 13 5/8 08/18 13.63 15/08/2018 500MM 132.04 132.54 -0.33 177 8.85 541.07 5.93 8.33
VENZ 6 12/09/20 6.00 09/12/2020 1.5MMM 77.14 77.49 0.20 0.83 9.02 536.59 8.09 6.44
VENZ 7.65 04/21/25 7.65 21/04/2025 1.6MMM 95.00 95.00 0.00 0.00 8.20 443.66 9.06 8.92
VENZ9 1/4 09/15/27 9.25 15/09/2027 4AMMM 112.00 112.00 0.00 0.00 8.02 42219 9.24 10.79
VENZ9 3/8 01/13/34 9.38 13/01/2034 1.5MMM 110.25 110.25 0.00 0.00 8.40 445.96 10.26 11.45
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CORPORATE EUROBONDS

Security Name Ticker Industry Sector Cpn Maturity Amt Outstanding  YId Cur Mid YI(:AL'[m Px Bid Px Ask  Chg Net 1d Cr:,stl(\]let '\Dlll:; Q?é Y;;i;zi Rating (S&P/Moody's/Fitch)
RUSSIA
AFKSRU 8 7/8 01/11 AFKSRU Diversified 8.875 28/01/2011 350MM 8.55 741 103.65 104.03 0.10 0.75 2.59 515 B+/BIB+
AFKSRU10 1/4 04/08 AFKSRU Financial 10.25 14/04/2008 350MM 10.16 5.49 100.84 100.87 -0.03 0.10 0.19 366
ALROSA 8 1/8 05/08 ALROSA Basic Materials 8.125 06/05/2008 500MM 8.06 453 100.85 100.88 -0.14 0.10 0.25 248 BB-/Ba2/BE-
ALROSA 8 7/8 11/14 ALROSA Basic Materials 8.875 17/11/2014 500MM 8.16 722 108.60 108.85 0.34 0.92 5.04 403
EVRAZ 10 7/8 08/09 EVRAZ Basic Materials 10.875 03/08/2009 300MM 10.21 6.23 106.40 106.62 0.06 0.55 1.38 411 BBB2)-
EVRAZ 8 1/4 11/15 EVRAZ Basic Materials 8.25 10/11/2015 750MM 8.30 8.36 99.24 99.44 0.11 0.57 553 497
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 5.63 5.63 99.83 100.08 0.25 0.24 4.64 283
GAZPRU10 1/2 10/09 GAZPRU Energy 105 21/10/2009 700MM 9.64 4.97 108.81 109.06 0.17 0.20 1.53 285
GAZPRU7.8 09/27/10 GAZPRU Energy 78 27/09/2010 1IMMM 7.48 5.99 104.18 104.30 -0.12 -0.14 2.30 260
GAZPRU 9 5/8 03/13 GAZPRU Energy 9.625 01/03/2013 1.75MMM 831 5.96 115.70 115.95 0.40 0.62 3.94 318
GAZPRU 5 7/8 06/15 GAZPRU Energy 5.875 01/06/2015 1IMMM 6.26 6.96 93.77 94.07 0.17 0.22 5.49 323
GAZPRU 7.201 02/20 GAZPRU Energy 7.201 01/02/2020 1.07MMM 6.97 6.80 103.17 103.42 0.37 0.52 8.01 268
GAZPRU 8 5/8 04/34 GAZPRU Energy 8.625 28/04/2034 1.2MMM 7.03 6.76 122.57 122.82 0.20 0.11 11.47 243
MEGAFO 8 12/10/09 MEGAFO  Financial 8 10/12/2009 375MM 7.82 6.65 102.22 102.35 0.14 0.26 1.68 457 BB/B1/BB+
MMKFIN 8 10/21/08 MMKFIN Basic Materials 8 21/10/2008 300MM 7.89 5.85 101.41 101.51 -0.08 0.30 0.67 368 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 6.72 103.87 104.12 0.20 0.96 233 454 BB-/Ba3/BB-
MOBTEL 8 01/28/12 MOBTEL Communications 8 28/01/2012 400MM 7.76 7.10 102.96 103.21 0.22 115 337 453
GMKNRU 7 1/8 09/09 GMKNRU  Basic Materials 7.125 30/09/2009 500MM 6.95 5.50 102.40 102.63 0.07 0.25 151 337 BBB-/Baa2/BBB-
CHMFRU 8 5/8 02/09 CHMFRU  Basic Materials 8.625 24/02/2009 325MM 8.39 5.85 102.66 102.91 0.05 0.47 0.96 366
CHMFRU 9 1/4 04/14 CHMFRU  Basic Materials 9.25 19/04/2014 375MM 8.63 7.76 107.08 107.33 0.16 0.96 461 475 BE-/B1IBE-
SINEK 7.7 08/03/15 SINEK Government 71 03/08/2015 250MM 7.68 7.66 100.10 100.35 0.36 1.00 5.61 431 -/[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 6.85 6.76 100.22 100.47 0.20 0.52 3.02 433 BB+/Baa2/BB+
TMENRU 7 1/2 07/16 TMENRU  Financial 75 18/07/2016 1IMMM 772 7.98 96.97 97.22 0.11 122 6.11 445
VIP 10 06/16/09 VIP Communications 10 16/06/2009 217.234MM 9.54 6.20 104.81 104.93 0.16 0.48 1.25 412
VIP 8 02/11/10 VIP Communications 8 11/02/2010 300MM 7.80 6.58 102.51 102.76 021 0.57 1.77 445
VIP 8 3/8 10/22/11 VIP Communications 8.375 22/10/2011 300MM 8.06 7.16 103.74 103.99 0.29 0.81 3.09 474 B8+/Bazl
VIP 8 1/4 05/23/16 VIP Communications 8.25 23/05/2016 600MM 8.25 8.26 99.85 100.05 0.02 0.50 5.83 491
WBDFRU 8 1/2 05/08 WBDFRU  Consumer, Non-cyclical 85 21/05/2008 150MM 8.46 6.52 100.51 100.55 0.05 0.06 0.29 373 B+/B2/-
ALFARU 8 5/8 12/15 ALFARU Financial 8.625 09/12/2015 225MM 8.95 10.46 96.21 96.46 0.34 0.60 5.36 171
BKMOSC 8 09/28/09 BKMOSC  Financial 8 28/09/2009 250MM 774 5.80 103.33 103.45 0.18 0.37 1.49 371
BKMOSC 7 3/8 11/10 BKMOSC  Financial 7.375 26/11/2010 300MM 721 6.45 102.19 102.44 0.44 0.99 248 424
BKMOSC 7.335 05/13 BKMOSC  Financial 7.335 13/05/2013 500MM 739 752 99.08 99.33 0.20 0.42 4.23 473 Baal /BEE-
BKMOSC 7 1/2 11/15 BKMOSC  Financial 75 25/11/2015 300MM 7.53 8.40 99.42 99.67 0.18 1.10 5.64 122
GAZPRU 7 1/4 10/08 GAZPRU Financial 7.25 30/10/2008 1.05MMM 7.15 5.20 101.39 101.50 0.04 0.27 0.70 303
GAZPRU 6 1/2 09/15 GAZPRU Financial 6.5 23/09/2015 1IMMM 6.69 6.97 97.10 97.35 0.01 117 5.76 362 BE+A3IBEB
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VTB 6 7/8 07/29/08 VTB Financial 6.875 29/07/2008 300MM 6.83 5.58 100.57 100.64 0.00 0.10 0.47 351 JAS/REE
VTB 6.2 09/29/15 VTB Financial 6.2 29/09/2015 400MM 6.36 7.55 97.43 97.68 -0.04 -0.52 5.74 505
RSHB6 7/8 11/29/10 RSHB Financial 6.875 29/11/2010 350MM 6.71 5.91 102.34 102.59 0.10 0.32 251 370 JBaal/BBB
RSHB7.175 05/16/13 RSHB Financial 7.175 16/05/2013 700MM 6.94 6.41 103.23 103.48 0.07 0.36 4.30 363
RUSB8 1/8 04/21/08 RUSB Financial 8.125 21/04/2008 300MM 8.13 7.91 99.99 100.02 0.01 0.01 0.21 613
RUSB7 1/2 10/07/10 RUSB Financial 75 07/10/2010 500MM 8.05 10.50 93.03 93.28 0.28 1.04 2.28 -4
RUSB8 7/8 12/16/15 RUSB Financial 8.875 16/12/2015 200MM 9.96 11.82 89.01 89.26 0.06 0.44 5.23 963
SBERRU 6.23 02/15 SBERRU Financial 6.23 11/02/2015 1IMMM 6.20 6.94 100.34 100.59 0.03 -0.01 5.36 382 -IA2/BBB+
VTB 6 7/8 12/11/08 VTB Financial 6.875 11/12/2008 550MM 6.78 5.22 101.29 101.41 0.18 0.29 0.81 309
VTB 7 1/2 10/12/11 VTB Financial 75 12/10/2011 450MM 7.25 6.44 103.28 103.53 0.17 0.43 312 395 BBBIA2IBEE
VTB 6.315 02/04/15 VTB Financial 6.315 04/02/2015 750MM 6.23 7.07 101.18 101.43 0.25 0.39 547 346
VTB 6 1/4 06/30/35 VTB Financial 6.25 30/06/2035 1IMMM 6.45 6.49 96.83 97.08 0.16 0.18 12.74 325
AVAZRU 8 1/2 04/08 AVAZRU Consumer, Cyclical 85 20/04/2008 250MM 8.48 7.04 100.23 100.29 0.00 0.05 0.20 504
IRKUT 8 1/4 04/09 IRKUT Industrial 8.25 10/04/2009 125MM 8.24 8.07 100.05 100.30 0.01 0.11 1.08 590
ARGENTINA
PESAAR 0 06/09/11 PESAAR Energy 5.90125 09/06/2011 87.414MM 6.28 6.27 93.70 94.20 0.65 0.80 032  #N/ANA. B+/Ba2/B+
TELEFO 8.85 08/11 TELEFO Communications 8.85 01/08/2011 134.644MM 8.27 6.57 107.00 107.00 1.75 175 2.99 447 B+/-I-
BRAZIL
PETBRA12 3/8 04/08 PETBRA Energy 12.375 01/04/2008 126.82MM 1221 3.50 101.31 101.35 -0.06 -0.08 0.15 130
PETBRA 9 7/8 05/08 PETBRA Energy 9.875 09/05/2008 224.25MM 9.73 391 101.47 101.53 0.00 0.01 0.26 185
PETBRA 9 3/4 07/11 PETBRA Energy 9.75 06/07/2011 235.36MM 8.32 4.28 117.21 117.21  #N/AN.A. -0.29 2.94 156
PETBRA 9 1/8 07/13 PETBRA Energy 9.125 02/07/2013 374.23MM 7.65 5.00 119.13 119.53 -0.11 -0.15 4.35 220 BBB-/Baa2/BB+
PETBRA 7 3/4 09/14 PETBRA Energy 7.75 15/09/2014 397.9MM 6.94 5.60 111.75 111.75 0.72 -1.53 5.09 199
PETBRA 6 1/8 10/16 PETBRA Energy 6.125 06/10/2016 899.1MM 5.89 5.54 103.97 103.97 0.47 -0.03 6.58 193
PETBRA 8 3/8 12/18 PETBRA Energy 8.375 10/12/2018 576.78MM 6.98 5.85 120.05 120.05 0.40 0.18 7.37 224
CHINA
CNOOC 6 3/8 03/12 CNOOC Energy 6.375 08/03/2012 500MM 5.89 4.18 108.08 108.27 0.15 0.07 3.52 55 AJA2IA
SDBC 4.7 08/24/09 SDBC Financial 4.7 24/08/2009 10MMM 4.67 4.22 100.68 100.68 0.00 0.00 1.45 51
SDBC 2.66 12/30/10 SDBC Financial 2.66 30/12/2010 20MMM 2.80 4.48 95.14 95.14 0.02 0.04 2.70 66
SDBC 3.63 10/26/12 SDBC Financial 3.63 26/10/2012 10MMM 3.80 4.68 95.63 95.63 0.01 0.02 4.18 53
SDBC3 1/2 04/16/14 SDBC Financial 35 16/04/2014 80MM 3.76 4.83 93.03 93.03 0.01 0.03 5.24 76 NAZIA
SDBC 5.48 01/06/20 SDBC Financial 5.48 06/01/2020 20MMM 5.27 5.02 104.05 104.05 0.00 -0.01 8.65 73
SDBC 3.8 10/30/36 SDBC Financial 3.8 30/10/2036 23.8MMM 4.62 4.96 82.29 82.29 0.00 0.01 15.92 74
MEXICO
AMXLMM 4 1/8 03/09 AMXLMM  Communications 4.125 01/03/2009 497.75MM 413 413 99.99 99.99 #N/AN.A. 0.38 1.02 206
AMXLMM 5 1/2 03/14 AMXLMM  Communications 55 01/03/2014 795MM 5.45 531 100.95 100.95 0.35 1.10 5.00 171 BBB+/A3/BBB+
AMXLMM 5 3/4 01/15 AMXLMM  Communications 5.75 15/01/2015 500MM 5.64 5.40 102.00 102.00 #N/AN.A. 0.62 5.66 179
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PEMEX 7 7/8 02/09 PEMEX Energy 7.875 01/02/2009 802.154MM 7.56 3.54 104.04 104.29 0.14 0.31 0.95 138 A-/BaallA-
PEMEX 7 7/8 02/09 PEMEX Energy 7.875 01/02/2009 27.23MM 7.53 3.10 104.60 104.60 0.05 0.17 0.95 105
UKRAINE
EXIMUK 7 3/4 09/09 EXIMUK Government 7.75 23/09/2009 250000000 7.65 6.91 101.07 101.46 0.11 031 1.47 473 -/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 8.12 9.35 96.72 97.22 0.34 132 2.04 714

BTAS 8 03/24/14 BTAS Financial 8 24/03/2014 400MM 9.02 10.55 88.43 88.93 0.55 2.58 4.49 732 BB/Baal/BB+
BTASS8 1/2 02/10/15 BTAS Financial 85 10/02/2015 350MM 9.43 10.53 89.85 90.35 0.97 221 4.84 725

BTASS8 1/4 01/22/37 BTAS Financial 8.25 22/01/2037 1IMMM 9.33 9.42 88.37 88.50 -0.82 0.62 10.02 672

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 8.72 7.77 101.56 101.97 0.05 0.34 158 108

ATFBP 8 1/8 10/10 ATFBP Financial 8.125 28/10/2010 200MM 8.07 7.85 100.39 100.89 0.06 0.00 2.36 562

ATFBP 9 1/4 04/12 ATFBP Financial 9.25 12/04/2012 200MM 9.06 8.63 101.87 102.37 0.10 0.22 3.33 607 B+/BallBB-
ATFBP 9 05/11/16 ATFBP Financial 9 11/05/2016 350MM 9.04 9.07 99.30 99.80 0.14 0.44 5.62 556

VENEZUELA

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

PETROZ 8.22 04/17 PETROZ Energy 8.22 01/04/2017 625MM 8.00 7.80 102.44 102.94 -0.06 -0.06 6.23 396 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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