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B3rNAL HA PbIHOK

Makpo3akoHOMMKa

AwmepukaHLbl Havyanu 6onblue cbeperatb. PocT goxogos Hacenehus CLUA B ceHTs6pe
coctaBun 0.4%, coBnaB ¢ nporHo3oMm. OfHOBPEMEHHO NOTpebuTENbCKUEe pacxopbl
Bblpocr Ha 0.3%, 4TO 4YyTb Xy€ NpOrHO3a aHanuTUKOB, OLIEHWBABLUMX AAHHbLIA
nokasatenb Ha yposHe 0.4%. Hpexkc PCE Core (Personal Consumption Expenditures,
Excluding Food & Energy), Ha koTopblit obpaluaet BHuMaHue ®epepanbHas pesepeHas
cuctema (®PC) npu oueHKe pUCKOB MHGNSLMK, BbIpoC B ceHTsbpe Bcero Ha 0.2% no
CpaBHeHuto ¢ nosbIiLeHneM Ha 0.1% B aBrycte. POCT nHOeKca OTHOCUTENbHO CEHTAOPS
npowunoro roga coctasun 1.8%, kak U B nMpefpiaylieM Mecsilie, YTo, C TOYKM 3pEHns
KOHTPONS Haf MHMNsALMeNs, BeCbMa NO3UTUBHO — LieneBoi ypoeHb PC no core PCE
cocTaBnseT 2%. Pacxodbl HaceneHus ¢ y4eToM MHMNALMM BbIPOCTIM B CEHTAOpEe Ha
0.1% nocne nosbiwweHus Ha 0.6% B npeabioyLiem mecsue. Pacnonaraemble goxoab! (To
€CTb 3a BbIYETOM Hasnoros) yBenuuunuck Ha 0.4% nocne nosbilwenns Ha 0.5% mecsuem
paHee. Takum 0Bpa3om, CHWKeHME NOTPebUTENbCKOro AOBEPUS MaTepuan3oBanoch B
COKpaLLEeHUN NOTPEBNTENBCKUX PACXOAO0B NPW OLHOBPEMEHHOM POCTE HaKonmeHui. Kak
cnepcTaue, Temnbl pocta BBIM CLUA moryT 3ameTHo cHuanTbes B |V kBapTane.

Ba3zoBble aKkTVBbI

KasHauerickue obsi3atenscrea CLUA B0306HOBWMM paniu, CHUSMBLLMCH B JOXOAHOCTU HA
10-20 6.n. BornHa npopax Ha (hOHAOBOM PbIHKE B BMAY CHWKEHMS PEKOMEHAALMI no
GaHKOBCKOMY CEKTOpY BHOBb 3acTaBWMa MHBECTOPOB CHWXATb PUCKM W MOKynaTh
3awWuTHble akTuebl. CerogHa OyneT onybnukoBaH 6MOK JaHHbIX MO PbIHKY Tpyaa, W, B
cryyae Bbixoga cnabblx AaHHBIX, CHUKEHWE CTABOK Treasuries [JOMKHO NPOAOIIKMTLCS.
[oxogHocTb 10-neTHx 06513aTenbCTB BEPHYNAch Ha YpoBEHb BTOPHWKA M CHU3UNACch A0
4.32(-0.13)%, 2-neTHux — o 3.76(-0.19)%.

Pa3su BaloLLneca pbIHKK

Poct "annetuta" Kk pucky nocrne CHWKeHUs cTaBku pednHaHcuposanus ®PC o 4.50%
okasancs Hegonmm, a Bo3o6GHOBMEHME NMpoAax Ha (POHAOBLIX NMOWAaKax 3acTaBuno
MHBECTOPOB 3achvkcmpoBaTh Npubbinb. OcHOBHas akTuBHOCTL B gonrax EM rmo-
MpexHeMy —cocpefoTodyeHa B  eBpoboHmax CTpaH JlaTwHcko  Amepuku, rae
CNEKYNATMBHbIE MOTOKA B 3aBMCMMOCTM OT 06CTaHOBKM Ha pbiHkax CLUA npwBogsT k
BbICOKOI BONATUMLHOCTH KOTMPOBOK. Poccuiickve eBpoobnuraLum BoIrnsaaT CTabunbHo,
a cnpag Poceuns'30 (137 6.n.) pacumpsieTcs 3a CHET CHUKEHUS CTaBOK pbiHKa 6a30BbIx
aktneos. Cnpag EMBI+ yenuunncs go 198(+12) 6.n.

PbIHOK pybneBbix obnurauuii

JlokanbHbIii 4ONTOBOM PbIHOK B NEPBLIA JeHb HOSOPS NPOBEn Ha MO3UTWUBHOW BOIHE
6narogaps pocTy cnpoca Ha kayecTBeHHble Bbinyckn. Cyps mo cTaskam NDF
HepesuaeHTbl BO3BPALLATCA Ha AONMroBOW pbiHOK. OCTpas cuTyauus Ha LEHEXHOM
PbIHKE MOCTENEHHO HOPManM3upyeTcs, OOHAaKo NOKynka OeHYMapok compsikeHa C
BEPOSTHOCTbHO BOMHLI chukcaLmm npubbineii (nodpobHee Ha cmp. 2).
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NIOKANbHbIN JONTOBOW PbIHOK

NuksngHocTb 1 CTaBku

Pybnesas nukeugHOCTb cerogHs cHuaunace o 592.3(-19.9) mnpp pyb. Ocratkm Ha
kopcyeTax 1 aenoantbl BaHkoB B LIB cHuaunuch go 491.7(-18.4) mnpg pyb. u 100.6(-1.5)
Mnpg py6. cootBeTcTBEHHO. CTaBKM JEHEKHOrO PbiHKA BYEPA HEMHOTO CHU3MMUCL: AMs
nepsoro kpyra 6aHkoB ofHoaHeBHble MBK obxopunuce nog 6-7.5%, ans BTOpOro kpyra —
nop 7-8%. O6bem caenok PEMO ¢ LIB takke onyctuncs Himke 200 mnpg py6. u coctasun
158.76 mnpg py6. BoccTaHOBREHME [EHEXHOTO PbIHKA [OMKHO NPOLOMKUTLCS, OAHAKO Ha
CKOPOE CHWXEHME CTABOK HAAEATbCA HE MPUXOAUTCS — MOTPEBHOCTL B NUKBMOHOCTH BCE
ele BbICOKa, K TOMY e POCT MPWBNEKaTENbHOCTU WHCTPYMEHTOB pedMHaHCUpOBaHWS B
LIB MmoxeT Hagomnro "3aMoposuTL" CTaBKM Ha ypoBHe 5-7%.

Crasku LIBOR B 4eTBepr npakTu4ecku He oTpearnpoBanm Ha cHkeHue fed fund. CtaBku
COXPaHWANCb NpexHUMK Boonb Bcen kpueoit. IM LIBOR coctasun 4.69%, 3M LIBOR -
4.88%, 12M LIBOR - 4.75%. [uHamuka poccuincknx NDF coxpaHsieT BONaTUbHOCTb Ha
KOpPOTKOM KOHLIe KpWBOW, roe CTaBkM C 2% HakaHyHe cHuaunuch fo -6%. bonee
[0MNrOCPOYHBIA CErMEHT CTabuneH, 30eck CTaBku He NpeBbILakT 6%.

HBECTULMM: POKYC Ha NUKBMOHOCTb

NokanbHbI [ONrOBOM PbIHOK B MEPBbIA AeHb HOAGPS MPOBEN Ha MO3WTUBHOW BOMHE
Bnarogaps pocTy cnpoca Ha kauecTBeHHble Bbinycku. Cyas no craBkam NDF HepeanaeHTbl
BO3BPALLAIOTCA HA AONTOBON PbIHOK. B cektope rocyAapCTBEHHbIX BbIMYCKOB MPOLLMN
TOYEYHbIE MOKYMKM, KOTOPbIE MOAHANM LieHbl B cpeaHeM Ha 15-35 n.n. B duwwkax anHamuka
Bbina 6onee noantmBHON. MpakTu4eckn BCe AanbHWE BbiMyCKM NEPBOTO YPOBHS BbIPOCIN B
LieHax Ha 20-40 n.n., npu 3TOM 06BbEMBI TOProOB BHYLINTENbHbLI ANS MOCNEAHET0 BPEMEHM.
Huskue ctasku pybnesbix NDF cBuaeTenbCTBylOT 0 BO306HOBNEHMM Cnpoca Ha pybnesble
VHCTPYMeEHTbI. Tekywas noTpebHOCTb B NMKBWUAHOCTW POCCUIACKUX OaHKOB OCTaeTcs
BbICOKOW, MO3TOMY 3HAYMTENbHLIA BKNAg B POCT KOTUPOBOK, BEPOSTHO, BHECNH
HepesuaeHTbl.

B OTHOWeHWN [anbHEelwmx nepenekTuB LEHEXHOrO pbiHKa WHBECTOPbI HagelTcs Ha
MOCTYNNEeHUs BPEMEHHO CBOBOAHBIX CpeacTB rockopnopauui. Tak, Byepa CTano U3BECTHO,
yto [lpaBuTenbCTBO nnaHupyet pasmectutb B 2008 r. He OCBOEHHble CpeacTBa
rockopnopaumu XKKX B rocynapCTBeHHbIe 1 kopnopaTtusHble Bymaru PO, a Taicke B LieHHble
Oymaru pa3BuTbIX CTpaH. MomuMo 3Toro paHee BuLe-npembep KyapuH 3asensn, YTo Takue
CpeAcTBa MHCTUTYTOB pa3ssuTia (640 mnpg py6.) GyayT pasmelLeHbl HA BHYTPEHHEM U
BHELLHEM [OMrOBbIX pblHKax. Takum 06pasoM, B CPe[HECPOYHON MepcneKTuBe
NVKBMAHOCTb PbiHKa AOMKHA ObITb MOAAEpXaHa 3TUMK CPeACTBaMM, OfHAKO B HACTOALMIA
MOMEHT Mbl MMEEM NOCTynneHne B BIOMKET NPaKTUYECKN BCEll CyMMbl HANOroBbIX [OMTOB
FOKOCa (535 mnpg py6. n3 709.5 mnpa py0. obluero aonra koMnaHuu), YTo eLle He Bbino
KOMMEHCMPOBAHO PbIHKY.

MHBecTUuMM: hoKyC Ha AOXOAHOCTb

BbICOKOAOXOAHBIA CETMEHT pbiHKa MblTaeTcs CrefoBaTb Bered 3a Gymaramu nepsoro
ypoBHs. OfHako oblas TEeHAEHUMS K OTKasy OT MOBbILLEHHbIX KOPMOPATMBHBIX PUCKOB
OrpaHN4YMBaET CMPOC Ha BbIMYCKM SMUTEHTOB CO CPEAHUM KPeauTHbIM kayecTeoMm. K Tomy
e 06l He[oCTaToK NMKBUAHOCTY MPUBOAMT K COBEPLLEHMIO CAEMOK NPenMyLECTBEHHO
B Bymarax, nog, KoTopble MOXHO NOMy4uTh pecnHaHcuposaHme B LiB.

Mpoweawumre Ha TekyLlelh Hegene odepThbl Takke NOATBEPKAAKT HEXENAHUE UHBECTOPOB
HaxoAUTLCS B BbICOKOPUCKOBBIX BbiNyckax. Tak, CyMMa NpembsaBneHHbIX K Bbikyny 6ymar no
ocbepte komnaHuii Cunepris u CanaeatcTekno coctasuna 67% v 75% COOTBETCTBEHHO.
Ha Haw B3rnsg, cTabunbHOCTL NOKaNbHOrO pbiHKa B 3HAYMTENLHOM Mepe obycnoeneHa
NOAAEPKKON HEPe3nOEHTOB, KOTOpble TPaAULMOHHO MNPOSBASIOT MHTEPEC K BbiMyckam
Hanbonee HafexXHbIX 3MUTEHTOB. JlokanbHble MHBECTOPbI TaKKe OTbIrPLIBAKOT CP3dbl K
O®3 nuwb B "chuiukax”.
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Py6nesble obnuraumun. MyHuumnansHbie n CybdenepansHbie BbinycKu.
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Py6nesble obnuraumun. baxku n mHaHehI.
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PyGnesble obnurauuyi. TONNnBO 1 3HepreTHka.
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PyGnesble o6nurawym. MpoMbILLNEHHOCTb.
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Py6nesble obnuraumu. Toprosns.
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Py6nesble obnuraumv. Metannyprus.
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PyGnesble obnurauum. TenekoMMyHUKaLmMn, Meaua, TpaHeropT.
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PyGnesble obnurauum. Nerkas v nuwiesas NPOMbILLEHHOCTb.
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Py6nesble obnuraumm. flec 1 cenbckoe Xo3sicTBO.
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Py6nesble obnurauun. CTpoutensCcTao.
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

Security Name (ILSS;EMSI\I/T&) Co(l:gon Next coupon Put Maturity Ask Bid ldr:::tng 5d chng net lmnceTng YTM [ YTP Mod. Dur. Sg:ei d
003

003 25057 40,817 740 23/01/2008 20/01/2010 103.15 103.00 -0.03 6.04 / - 1.95

003 25058 40,655 630  30/01/2008 30/04/2008 101.00 100.00 0.05 0.10 538 /- 0.47

003 25059 40,821 610  23/01/2008 19/01/2011 100.23 100.10 0.04 0.67 6.18 / - 277

003 25060 40,734 580  30/01/2008 29/04/2009 99.93 99.85 0.19 6.01 /- 1.36

003 25061 37,926 580  07/11/2007 05/05/2010 99.60 99.30 0.00 6.18 / - 2.19

003 26198 42,117 600  04/11/2007 02/11/2012 98.90 98.75 6.28 / - 3.96

003 26199 39,991 610  16/01/2008 11/07/2012 100.00 99.60 0.00 6.29 /- 3.86

003 27026 16,000 700  12/12/2007 11/03/2009 101.50 100.00 581 /- 1.23

003 46001 60,000 1000 12/12/2007 10/09/2008 103.00 102.75 6.68 / - 0.77

003 46002 62,000 900  13/02/2008 08/08/2012 109.05 109.00 0.00 0.03 -0.47 6.29 / - 3.74

003 46003 37,298 1000  16/01/2008 14/07/2010 108.93 108.60 0.27 0.27 6.51 /- 2.24

003 46012 40,000 121 01/10/2008 05/09/2029 7174 7174 0.01 0.09 4.09 6.78 / - 13.63

003 46014 58,290 900  12/03/2008 29/08/2018 108.45 108.25 -0.10 6.58 / - 7.04

003 46017 79,995 850  14/11/2007 03/08/2016 106.20 106.05 0.27 0.03 6.31 /- 6.07

003 46018 125,068 900  12/12/2007 24/11/2021 111.20 111.10 0.15 0.65 6.43 /- 8.20

003 46020 79,057 690  13/02/2008 06/02/2036 102.55 102.45 0.45 1.00 6.81 /- 11.84

003 46021 49,866 750  20/02/2008 08/08/2018 100.10 99.80 0.00 6.34 /- 7.22

Mockea

Mocksa 29 5,000 10.00  05/12/2007 05/06/2008 102.35 102.05 0.00 6.23 / - 0.54 66
Mocksa 36 4,000 10.00  16/12/2007 16/12/2008 - #NIANA. | #N/ANA. |-

Mocksa 38 5,000 10.00  26/12/2007 26/12/2010 112.75 109.30 -0.73 6.19 / - 2.58 6
Mocksa 39 5,000 10.00 21/01/2008 21/07/2014 109.35 109.35 1.34 6.37 | - 4.89 9
Mocksa 41 3,378 10.00 30/01/2008 30/07/2010 106.15 105.20 0.00 -0.52 6.38 / - 2.30 29
Mocksa 43 5,000 10.00 17/11/2007 17/05/2008 - - #NJANA. [ #NIANA. |-

Mocksa 44 20,000 10.00 24/12/2007 24/06/2015 109.30 109.30 1.00 6.42 | - 5.36 10
Mocksa 47 10,000 10.00 28/01/2008 28/04/2009 105.00 105.00 0.60 5.60 / - 1.33 22
MyHuyunanbHblie u cy6gppedepanbHble

AcTpaxaHb 500 9.50 13/03/2008 17/12/2009 102.00 100.03 0.00 917 / - 1.80 305
BatukopToctaH 5 1,000 8.02 07/11/2007 04/11/2009 - - - #NJANA. [ #NJANA. |-

Benoropoackas 06n. 2 320 13.50 29/04/2008 29/04/2008 102.65 102.50 0.00 8.19 /- 0.45

Benoropoackas o6n. 3 2,000 8.38 15/11/2007 10/11/2010 100.50 100.50 0.50 0.51 8.44 | - 245

Benoropoackas o6n. 4 1,020 7.88 23/01/2008 19/10/2011 98.61 98.61 0.00 8.56 / - 3.16 230
Bonrorpap 1 450 9.20 17/01/2008 17/07/2008 101.00 100.50 - 8.34 /- 0.64 267
Bonrorpap 2 600 9.65 20/12/2007 21/12/2009 102.25 101.50 0.00 8.60 / - 1.79 251
Bonrorpapckas o6n. 253 550 8.10 21/11/2007 19/05/2010 100.20 100.20 0.00 8.17 / - 2.10 204
Bonrorpapckas o6n. 261 700 11.00 20/12/2007 17/06/2010 102.31 102.31 0.00 0.31 8.39 /- 0.95

Bonrorpapckas o6n. 351 600 10.99 - 11/06/2009 101.81 101.81 0.00 - /-

BopoHexckasi obn. 1 600 13.00 15/12/2007 15/12/2007 101.50 100.57 0.27 418 /- 0.12 -117
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

Security Name (ILSS;EMSI\I/T&) Co(l:gon Next coupon Maturity Ask Bid ldr:::tng 5d chng net lmncef:ng YTM [ YTP Mod. Dur. Sg:(\ei d
MyHuyunanbHble u cyb6gpedepanbHble

BopoHexckas 06n. 2 500 12.00 17/12/2007 18/06/2009 105.95 105.95 0.44 0.00 8.17 / - 1.36 223
BopoHexckas o6n. 3 500 10.25 31/12/2007 27/06/2011 106.17 104.50 0.00 - 8.69 / - 2.82 229
WkpyTckas obn. 312 900 7.50 23/04/2008 23/10/2008 100.30 99.70 0.08 764 | - 0.89 196
WpkyTckas obn. 311 1,500 9.00 20/12/2007 17/12/2009 101.19 100.40 - -0.05 833 /- 1.80 224
MpkyTckas obn. 313 3,000 7.75 28/11/2007 24/11/2010 99.50 98.60 -0.30 815 /- 1.32 -261
WpkyTckas obn. 314 1,200 8.25 23/01/2008 26/05/2010 99.16 99.16 0.00 838 /- 1.32

KasaHb 3 2,300 9.32 28/11/2007 29/08/2009 100.66 100.66 0.10 783 /- 157 183
Kanyxckas o6n. 1 300 9.00 24/12/2007 24/12/2007 100.50 100.50 541 /- 0.14 3
Kanyxckas o6n. 2 1,300 8.60 03/12/2007 29/08/2011 101.00 101.00 843 /- 3.01 219
Kapenus 500 8.15 10/12/2007 02/06/2010 100.50 100.50 7.80 /- 215 90
Kuposckas o6n. 1 400 8.39 21/12/2007 22/12/2008 100.65 100.01 7.84 | - 0.57 244
Kuposckas o6n. 2 600 8.45 2711212007 24/09/2009 100.60 99.91 0.00 8.56 / - 1.62 257
KnuHckuit p-H 2 300 9.75 15/11/2007 13/11/2008 100.60 100.60 933 /- 0.88 351
Komm 5 500 13.00 24/12/2007 24/12/2007 100.80 100.80 0.00 -0.19 745 [ - 0.13 201
Komu 6 700 12.50 14/04/2008 14/10/2010 111.80 109.90 - 750 /- 241 135
Kommn 7 1,000 10.00 23/11/2007 22/11/2013 105.94 105.94 -171 767 /- 4.29 136
Komm 8 1,000 9.00 05/03/2008 03/12/2015 100.60 96.00 -1.40 1.10 748 | - 5.34

Koctpomckas obn. 4 800 11.00 11/12/2007 11/03/2008 101.08 100.95 0.02 -0.15 831 /- 0.32 279
KpacHosipck 5 1,000 7.50 18/04/2008 18/10/2008 100.10 99.75 -0.09 772 | - 0.88 199
KpacHosipckuit kpait 3 3,000 6.00 02/04/2008 01/10/2008 99.35 99.05 0.00 703 /- 0.84 134
KypraHckasi o6n. 500 9.25 17/12/2007 17/12/2009 100.05 99.70 0.00 0.43 9.64 /- 1.76 351
JleHuHrpapckas obn. 2 800 14.01 12/12/2007 08/12/2010 118.25 118.25 - - 745 | - 237 130
JleHuHrpapckas o6n. 3 1,300 12.50 14/12/2007 05/12/2014 126.82 125.05 0.00 15.94 749 /- 4.66 117
TMuneugas obn. 4 1,500 7.95 22/01/2008 19/07/2011 100.50 100.50 0.00 0.18 794 /- 2.98 175
MaragaH 450 11.00 17/12/2007 15/09/2008 101.00 101.00 10.14 / - 0.76 434
Mapuii 3n 500 825  22/11/2007 23/05/2009 99.10 99.10 - 917 /- 1.33 320
MockoBckas 06n. 4 9,600 11.00 22/01/2008 21/04/2009 106.50 106.50 0.35 0.15 6.48 / - 1.29 64
MockoBckas 06n. 5 12,000 10.00 01/04/2008 30/03/2010 106.95 106.95 - 0.50 6.93 / - 2.05 87
MockoBckas 06n. 6 12,000 9.00 22/04/2008 19/04/2011 106.49 106.49 0.41 1.29 6.98 / - 2.86 81
Mockosckas 06n. 7 16,000 8.00 23/04/2008 16/04/2014 105.36 105.36 0.00 0.55 0.28 7.08 / - 4.85 78
Hwxeropogckas 06n. 2 2,500 9.99 03/05/2008 02/11/2008 - - - #N/ANA. [ #N/ANA. |-

Huxeropopckas 06n. 3 2,000 8.45 24/04/2008 20/10/2011 102.50 102.20 0.28 754 | - 3.22 128
Hosocubupek 3 1,000 12.00 12/01/2008 14/07/2009 107.89 107.30 0.00 7.28 | - 1.44 135
Hosocubupck 4 1,500 8.60 25/12/2007 24/06/2010 101.16 101.16 0.00 - - 822 /- 2.20 207
Hosocubupckas o6n. 2 2,000 13.30 29/11/2007 29/11/2007 100.43 100.43 -0.13 047 754 | - 0.07 209
Hosocubupckas o6n. 3 2,500 8.50 18/12/2007 15/12/2009 100.90 100.00 -0.18 -0.10 7.79 /- 1.82 188
Horwkck 2 500 1025  22/02/2008 21/08/2009 100.05 100.05 0.00 10.46 / - 1.51 436
OpexoBo-3yeso 160 1150  21/12/2007 20/06/2008 - - #NJANA. [ 4NIANA. |-

MeHaeHcKkas obn. 800 9.45 13/01/2008 13/10/2009 102.50 102.50 - 8.27 /- 1.66 194
Camapckas 06. 2 2,000 6.82 13/12/2007 09/09/2010 98.90 98.90 0.00 -0.05 745 | - 241 130
Camapckas 06. 3 4,500 7.60 15/11/2007 11/08/2011 101.70 101.70 0.20 1.12 727 /- 3.05 108
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

Security Name (ILSS;EMSI\I/T&) Co(l:gon Next coupon Put Maturity Ask Bid ldr:::tng 5d chng net lmnceTng YTM [ YTP Mod. Dur. Sg:(\ei d
MyHuyunanbHble u cy6gpedepanbHble

Caxa (Akytns) 3 560 12.00 18/12/2007 17/06/2008 102.80 102.80 - 757 I - 0.56 194
Caxa (Akytns) 6 2,000 10.00 15/11/2007 13/05/2010 105.00 105.00 0.00 0.17 0.80 8.03 / - 2.06 138
Caxa (Akytus) 7 2,500 7.95 17/01/2008 11/04/2013 101.20 101.20 0.00 7.90 /- 414 160
Tambosckas 06n. 400 8.00 27/12/2007 27/09/2008 - - - #NJANA. [ #NJANA. |-

Tsepckas 06n. 3 800 7.95 01/12/2007 30/11/2008 99.65 99.65 8.55 / - 0.95

Tomck 300 12.00 22/11/2007 22/11/2007 - #NJANA. [ #NIANA. |-

Tomckas 06n. 2 600 10.00 #N/AN Ap 13/10/2007 - #NIANA. | #NIANA. |-

Tomckas 06n. 3 900 8.00 09/11/2007 09/11/2009 - - - - #NJANA. [ #NIANA. |-

Tomckas 06n. 4 1,001 8.00 26/12/2007 26/12/2011 99.20 98.76 0.00 7.46 | - 3.32 246
Tynbckasi 06n. 1,500 8.50 27/12/2007 28/06/2009 101.95 101.68 0.00 752 [ - 1.44 159
Yamyptus 1,000 8.20 27/12/2007 27/12/2008 100.50 100.50 - 7.87 | - 1.02 208
Ya 4 500 10.03 04/12/2007 03/06/2008 101.75 101.15 0.65 757 [ - 0.53 196
Ya 5 500 8.40 21/12/2007 18/12/2009 101.25 100.75 0.00 1.00 8.03 / - 1.80 196
Xabaposck 6 1,000 8.00 24/11/2007 24/11/2009 100.24 100.24 - 7.28 | - 1.76 196
XMAO 5 3,000 12.00 26/11/2007 27/05/2008 103.85 102.50 0.00 - 6.29 / - 0.51

Yysaiums 4 750 12.33 27/03/2008 27/03/2009 105.80 105.80 0.00 0.40 8.01 /- 1.22 214
Yysawms 5 1,000 7.85 05/12/2007 05/06/2011 101.90 101.90 - -3.10 737 [ - 2.89 118
fApocnasnb 400 9.00 18/12/2007 17/12/2009 99.60 99.60 0.00 9.27 | - 1.36 219
fApocnasckas 06r. 4 1,000 10.50 24/11/2007 26/05/2009 104.40 104.20 0.00 735 /- 1.33 145
fApocnasckas 06r1. 5 500 7.75 30/12/2007 30/12/2008 100.00 99.75 0.00 -0.13 - 7.78 | - 1.03 199
fApocnasckas 06r1. 6 2,000 7.75 22/04/2008 19/04/2011 99.20 99.01 0.51 757 I - 2.89 168
fApocnasckas 06r. 7 2,000 8.50 01/01/2008 30/03/2010 100.40 100.20 0.00 0.00 0.70 761 /- 2.05 159
Tonnueo u sHepeemuka

Anbsrc HK 3,000 892  19/03/2008 16/09/2009 14/09/2011 99.49 99.49 0.00 0.00 0.81 472 1 942 1.60 336
ACIN3K 1,500 12.00  02/01/2008 01/10/2008 31/03/2010 97.50 97.50 6.00 / 15.82 0.75 970
BaLukupaHepro 3 1,500 830  25/12/2007 19/03/2009 09/03/2011 99.95 99.50 0.00 3.67 1879 1.20 278
laanpom A4 5,000 822 13/02/2008 10/02/2010 103.13 103.13 0.20 057 6.82 /- 1.96 77
raanpom A5 5,000 758  #NIANAp 09/10/2007 - - - #NJANA. | #NIANA. |-

raanpom A6 5,000 695  07/02/2008 06/08/2009 100.45 100.45 - 043 6.78 / - 1.56 83
laanpom A7 5,000 679  01/05/2008 29/10/2009 100.15 100.15 0.00 0.40 6.82 /- 178 81
laanpom A8 5,000 700 01/05/2008 27/10/2011 100.98 100.98 0.00 - 157 6.83 /- 3.32 63
laanpom A9 5,000 723 20/02/2008 12/02/2014 101.96 101.96 0.00 0.56 1.84 6.96 / - 477 67
TuapoOrk 5,000 810  02/01/2008 29/06/2011 103.00 103.00 0.68 150 7.28 /- 2.95

713U 3 1,500 1045  18/04/2008 18/04/2008 99.85 99.85 - -0.06 0.23 11.06 / 11.06 041 534
rT-T3U 4 2,000 1071 05/03/2008 - 02/09/2009 98.99 96.50 0.00 0.04 12.46 | - 151 625
EQCK 1,000 8.74  10/04/2008 08/04/2010 05/04/2012 99.45 96.00 0.00 - 173 5.73 / 10.05 2.05 386
Wrepa 2,000 9.75  07/12/2007 07/12/2007 100.00 100.00 0.00 -0.06 0.22 9.78 1 9.78 0.09 422
Kyi6biluesasot 2 2,000 880  07/03/2008 04/03/2011 99.60 99.00 - -0.30 - 9.25 / - 2.68 300
TNewaHepro 2 3,000 854 01/02/2008 27/01/2012 99.21 99.21 0.00 0.07 0.23 8.95 /- 3.28 267
TNewarepro 3 3,000 802  23/04/2008 18/04/2012 99.00 98.45 0.38 0.28 078 854 / - 353 221
nykoun 2 6,000 725 20/11/2007 17/11/2009 100.61 100.61 0.00 -1.13 7.04 [ 7.04 1.75 101
nykoun 3 8,000 710 13/12/2007 08/12/2011 101.05 101.05 0.00 0.75 145 691 /- 331 71
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

Security Name (ILSS;EMSI\I/T&) Co(l:gon Next coupon Put Maturity Ask Bid ldr:::tng 5d chng net lmnceTng YTM [ YTP Mod. Dur. Sg:(\ei d
Tonnueo u 3Hepeemuka

nykoun 4 6,000 740 13/12/2007 - 05/12/2013 102.35 102.35 0.00 0.74 1.70 7.04 /- 457 76
MocaHepro 1 5,000 754 18/03/2008 15/09/2009 13/09/2011 100.22 100.22 0.00 -0.08 121 722 /754 1.64 158
MocaHepro 2 5,000 765  28/02/2008 23/02/2012 18/02/2016 100.86 100.40 0.15 0.84 4.26 1 761 3.45 139
MO3CK 6,000 805  11/03/2008 - 06/09/2011 100.78 100.78 0.00 1.28 2.49 796 /- 3.10 174
ork 3 3,000 6.75  14/12/2007 14/1212007 09/12/2011 - - #NIANA. | #NJANA.| -

orK5 5,000 750  03/04/2008 01/10/2009 29/09/2011 99.69 99.69 0.00 0.32 3.94 /782 1.68 180
orK 6 5,000 755  24/04/2008 22/04/2010 19/04/2012 99.16 99.16 0.00 113 2.16 4.63 / 8.09 2.12 197
MepMaHepro 1,000 8.15  27/11/2007 25/05/2010 22/05/2012 99.00 99.00 0.00 0.50 512 /877 2.10 262
PyccHedTb 7,000 925  14/12/2007 12/12/2008 10/12/2010 89.90 89.90 - -0.68 1.84 7.36 1 20.74 0.86 1417
CanasatHedTeOprCuTHes 3,000 10.00  13/11/2007 - 10/11/2009 103.35 102.80 0.08 - 8.49 / 8.49 167 242
CaxaTpanHedrera3 1,500 11.90  05/12/2007 04/06/2008 02/12/2009 100.55 100.55 0.00 0.48 0.54 319 /1117 051 541
Cubyp 1,500 770  08/11/2007 05/11/2009 01/11/2012 99.70 99.70 0.00 0.15 - 3.34 1 8.02 1.70 197
TaTaHepro 1,500 965  13/03/2008 - 13/03/2008 100.10 100.10 0.00 -0.10 0.67 952 /- 0.33 394
K1 4,000 7.75  18/03/2008 16/03/2010 11/03/2014 99.15 99.15 0.00 -1.00 3.25 /831 2.02 220
K 4 5,000 760  06/12/2007 04/06/2009 31/05/2012 99.42 99.42 0.00 -0.03 291 /815 1.37 222
K6 2,000 740 27/11/2007 26/02/2008 21/02/2012 99.80 99.35 0.00 0.65 / 9.05 0.29 350
K8 3,500 800  15/11/2007 14/05/2009 10/05/2012 99.80 99.80 0.00 0.32 1.40 2.89 /830 131 239
K 10 3,000 760  20/12/2007 - 17/06/2010 99.67 99.38 0.00 7.95 / #N/AN Ap|2.19 182
TioMeHb3Hepro 2 2,700 770 03/04/2008 01/04/2010 29/03/2012 99.10 98.00 0.00 4.84 | 855 2.06 242
Yensibarepro 600 840  15/11/2007 15/05/2008 13/05/2010 - - #NIANA. | #NJANA.| -

OHeprocTpot 1,500 950  23/11/2007 21/11/2008 20/05/2011 99.01 98.51 0.00 0.26 3.34 /11.05 0.89 516
SkyTcKaHepro 2 1,200 859  13/03/2008 12/03/2009 09/03/2012 100.00 97.60 0.00 3.12 /9.76 1.19 384
OCKE3C 1 5,000 880  18/12/2007 18/12/2007 100.28 100.20 0.00 -0.03 -0.22 6.86 / - 0.12 143
®CKEIC 2 7,000 8.25 25/12/2007 22/06/2010 103.45 103.15 0.00 6.97 / - 221 87
®CKEJC 3 7,000 7.10 14/12/2007 12/12/2008 100.27 100.27 - 0.10 0.37 6.95 / - 0.99 120
OCKEJC 4 6,000 7.30 10/04/2008 06/10/2011 101.50 101.10 0.00 7.03 /- 3.25 84
®CKE3CH 5,000 7.20 0471212007 01/12/2009 100.80 100.55 0.00 6.96 / - 1.79 93
Memannypeus

Amypmetann 1 1,500 9.80 28/02/2008 26/02/2009 100.45 100.45 0.00 0.34 9.63 / - 114 372
Amypmetann 2 2,000 9.15 29/02/2008 26/02/2010 99.19 99.19 0.00 0.19 9.76 / - 1.92 360
BenoH 1 1,500 9.10 05/12/2007 - 03/06/2009 100.00 99.15 0.00 - 9.61 /- 134 361
BenoH 2 2,000 9.25 28/02/2008 27108/2009 23/02/2012 100.10 99.40 0.00 -0.35 - 421 /961 155 355
3onoto Cenuraapa 1 500 13.00 26/12/2007 25/06/2008 21/12/2011 100.09 99.00 0.00 0.55 0.05 224 11415 0.54 822
3onoto Cenuraapa 2 300 1450 01/01/2008 01/01/2008 28/06/2011 100.00 100.00 - -0.10 0.66 / 15.21 0.14 937
Koke 1 3,000 8.95 17/01/2008 - 16/07/2009 100.00 99.71 - 0.16 - 9.23 /- 1.45 322
Koke 2 5,000 8.70 20/03/2008 18/03/2010 15/03/2012 99.05 99.05 0.00 0.12 0.12 5.28 /1 9.36 1.99 321
MarneauT 1 1,500 8.25 20/12/2007 18/12/2008 99.18 99.18 0.00 -0.02 -0.76 9.22 19.22 0.98 338
MarneauT 2 5,000 8.20 28/03/2008 23/03/2012 97.85 97.85 0.00 -0.05 8.99 /- 343 266
MAWP Vnesct 2 1,000 10.80 2711172007 27/11/2007 99.95 99.95 0.00 0.23 0.44 11.60 / 11.60 0.06 596
MAWP VHesct 3 2,000 11.15 02/04/2008 - 01/04/2009 99.89 99.89 0.00 1.79 1154 | - 1.20 560
Makem 'pynn 3,000 14.00 13/03/2008 13/03/2008 12/03/2009 98.25 98.25 -1.75 5.22 [ 19.96 0.30 1369
Metsasop M. Ceposa 2,000 8.75 29/02/2008 2710212009 100.00 100.00 2.50 1.70 8.92 /- 1.16 304
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Memannypeus

Meven 1 2,000 550  22/11/2007 - 22/11/2007 - - - #NIANA. | #NJANA. |-

Meven 2 5,000 840  19/12/2007 16/06/2010 12/06/2013 102.01 102.01 0.00 0.13 0.63 3.77 1768 217 156
HuxHe-TNerckoe 1 550 20/12/2007 18/06/2009 97.86 97.86 - - 1.34 / 1.34 161 -446
HuxHe-TNeHckoe 2 400 12.00  08/01/2008 - 08/07/2008 99.00 99.00 0.00 0.50 1.00 13.78 / 13.78 0.58 784
HOK 400 1230 27/03/2008 25/09/2008 22/09/2011 99.24 99.24 0.00 0.24 1.23 3.21 /1362 0.77 765
HCMM3 1,000 1.00  19/11/2007 19/05/2008 - - - #NIANA. | #NJANA. |-

OMK 3,000 920  06/12/2007 12/06/2008 101.50 101.50 6.74 | - 0.55 115
PycAn 3 6,000 720 21/03/2008 21/09/2008 99.40 99.40 - -0.15 8.05 /- 0.81 233
Cao6oaHbIit Cokon 2 600 1175 22/11/2007 - 22/11/2007 99.92 99.92 0.00 - 13.34 / 13.34 0.05 759
Ceo6oaHbiit Cokon 3 1,200 1157 27/11/2007 25/11/2008 24/05/2011 99.80 98.60 0.00 0.20 391 /12.75 0.88 678
TMK 2 5,000 795  19/02/2008 19/02/2008 15/02/2011 100.15 100.15 0.00 -0.10 0.15 0.68 /751 0.28 202
TMK 3 3,000 760  25/03/2008 24/03/2009 100.70 100.25 0.14 7.36 / 7.36 1.25 151
Tynavepmet 2 1,000 875  02/12/2007 02/12/2007 - - - #NIANA. | #NJANA. |-

Xaitnenz Fong 750 1275 02/01/2008 - 02/04/2008 100.17 99.80 0.00 0.18 1339 / 13.39 0.36 756
yTn3 3,000 950  19/12/2007 18/06/2008 16/06/2010 101.15 100.61 0.30 -0.14 1.98 / 8.17 0.56 253
lTpoMbiwneHHOCMb

AsToBas2 3,000 1.00  13/02/2008 13/08/2008 102.90 102.90 - -2.63 / -2.63 0.80 -819
AsToBa33 5,000 770 25/12/2007 22/06/2010 99.90 99.61 035 0.51 7.95 /7.95 2.20 182
AsTonpu6op 500 30/04/2008 29/04/2009 99.00 98.20 0.00 -0.71 0.95 /0.95 1.48 -481
Amren 1,200 800  15/11/2007 - 15/11/2007 99.90 99.15 033 0.08 22.87 | 22.87 0.03 1636
ApHect 600 23/04/2008 23/04/2008 29/04/2009 99.60 99.00 0.00 - 047 / 1.49 047 -396
BaronMalu 1 300 1350  20/12/2007 19/06/2008 100.70 100.70 - 0.28 12.62 / 12.62 0.53 677
BaronMaLu 2 1,000 11.00  19/12/2007 15/12/2010 98.99 98.99 0.00 1.48 264 /- 2.76 -343
BKM 1,000 9.75 05/12/2007 - 04/06/2008 99.90 99.40 -0.15 -0.25 10.61 / 10.61 0.51 488
BMY 1,500 11.00 25/12/2007 25/12/2007 22/12/2009 99.95 99.95 0.00 0.78 / 11.45 0.13 582
BonrabypMai 600 14.00 09/04/2008 08/10/2008 99.62 99.62 0.00 0.32 14.94 | 14.94 0.78 885
BocTokuemeHT 800 12.00 22/11/2007 - 19/11/2009 100.21 99.85 0.00 - - 0.31 /031 1.93 582
A3 5,000 8.49 12/02/2008 12/02/2008 08/02/2011 100.14 100.14 - 0.04 0.58 0.69 / 8.05 0.26 255
T'mppoMaLCepauc 1,000 9.90 27/11/2007 27/05/2008 24/11/2009 99.45 99.45 0.00 -0.04 -0.50 3.08 /11.19 0.49 544
I'C Cyxoro 5,000 7.85 27/03/2008 24/09/2009 26/03/2017 98.88 98.88 0.00 1.83 / 8.67 1.64 264
[Tloporobyx 900 12/12/2007 11/06/2008 100.00 100.00 0.00 0.00 / 0.00 0.61 -548
ENK 1,000 9.35 03/04/2008 02/10/2008 - - - #NJANA. [ #NJANA. |-

xMatw 2 1,000 13.35 18/12/2007 17/06/2008 101.95 101.95 0.00 10.25 / 10.25 0.54 452
WkpyT 3 3,250 8.74 20/03/2008 16/09/2010 103.00 102.15 -0.08 133 7.87 | - 240 171
MckuTumueMeHT 2 500 12.50 07/11/2007 - 05/11/2008 - - - #N/AN.A. | #N/AN.A. |-

Kamas 2 1,500 8.45 21/03/2008 19/09/2008 17/09/2010 100.00 100.00 - 0.85 2.68 / 8.61 0.79 288
Kuposckuit 3-4 1,500 9.20 26/03/2008 24/09/2008 24/03/2010 99.70 98.25 0.00 4.04 /10.68 0.80 485
KMMNo 1,000 9.30 18/03/2008 16/09/2008 16/03/2010 100.00 98.00 0.00 0.00 0.00 4.01 /10.78 0.78 495
KpworenMatu 1 500 9.75 08/01/2008 - 08/07/2008 - - - #N/ANA. [ #NJANA. |-

KpworenMatu 2 1,000 11.20 18/12/2007 17/06/2008 15/12/2009 98.95 98.95 0.00 2.25 3.95 /13.37 0.53 749
JIOMO 3 1,000 12.50 14/03/2008 09/10/2008 05/09/2009 99.25 99.01 -0.12 0.00 6.60 / 12.86 0.80 298
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MpombiwneHHocmsb

Mapwitckuit HM3 1 800 1110 18/12/2007 - 16/12/2008 99.90 99.90 0.00 11.48 / 11.48 0.94 554
Mapwitckuit HM3 2 1,500 1200 20/12/2007 19/06/2008 16/12/2010 99.75 99.75 0.00 2.60 / 12.75 0.53 691
MeTap GuHaHe 500 1295  13/12/2007 12/06/2008 10/06/2010 99.78 97.00 3.84 / 16.36 0.51 1029
Mur 1 1,000 785  05/12/2007 - 03/06/2009 99.97 99.97 8.02 / 8.02 1.37 209
Mur 2 3,000 890  11/03/2008 11/03/2008 06/09/2011 100.00 100.00 0.84 /9.04 0.33 347
Mortosun. 3asogb! 1,500 940  24/01/2008 22/01/2009 99.01 99.01 -0.61 -0.24 1052 / 10.52 1.05 460
MotopoCtpouTens 800 10.00  20/03/2008 - 19/03/2009 100.00 99.00 - - 10.65 / 10.65 1.19 468
HE Petan 1,000 990  12/12/2007 10/12/2008 09/12/2009 96.90 96.90 0.00 0.05 -1.80 7.11 /1339 0.91 736
HukocXvm 2 1,500 1125  15/11/2007 - 20/08/2009 99.00 99.00 050 2.9 12.41 [ 12.41 1.44 622
Huron 1 1,000 1.00  18/12/2007 18/12/2007 16/12/2008 - - - #NIANA. | #NJANA.| -

Huron 2 2,200 1175 18/12/2007 - 15/12/2009 99.20 99.20 0.00 - 1.20 1254 [ - 1.65 626
HKHX 4 1,500 999  31/03/2008 30/03/2009 26/03/2012 102,50 102,50 - 0.25 274 /823 1.24 235
Hadpue 2 1,000 1020 19/12/2007 18/06/2008 16/12/2009 100.05 99.45 0.00 0.05 0.26 3.23 /10.86 0.55 511
O3HA 500 10.80  11/12/2007 11/12/2007 08/12/2009 99.95 99.85 0.00 0.90 0.60 / 11.85 0.10 620
OM3 4 900 28/02/2008 - 26/02/2009 - - - #NIANA. | #NJANA. |-

OM35 1,500 880  04/03/2008 01/09/2009 30/08/2011 102.39 101.82 0.00 - - 3.81 /768 159 170
MexaTskMpomMApmaTypa 500 1060  14/11/2007 - 11/11/2009 99.90 99.90 0.00 -1.10 0.49 022 /022 1.92 809
MeHonnake 1,500 1125 20/12/2007 19/06/2008 17/12/2009 100.00 98.70 0.00 -0.24 1.00 3.78 1 12.68 0.54 683
nv3 1,200 960  22/01/2008 21/07/2009 99.60 99.10 0.00 - -0.05 459 | 459 156 -128
MpomTpakTop 1 1,500 03/01/2008 - 03/07/2008 99.80 99.80 - 0.23 0.90 0.30 /0.30 0.67 -520
MpomTpakTop 2 3,000 10.75  22/04/2008 20/10/2009 18/10/2011 101.50 101.50 0.00 0.50 1.65 5.25 /10.13 1.65 401
PoctBepron 800 930  27/11/2007 - 26/05/2009 100.10 99.80 0.00 - -0.04 0.44 /044 1.49 452
Pbi6uHCKKaBens 1,000 10.75  04/12/2007 04/03/2008 28/02/2012 100.25 100.25 0.00 0.16 0.79 / 10.34 0.30 473
CanasarCrekno 1 750 11.60 25/03/2008 25/03/2008 101.00 100.00 0.00 -1.33 10.47 /10.47 0.36 481
CanasarCrekno 2 1,200 10.50 30/04/2008 28/10/2009 100.00 100.00 0.00 - 10.78 / 10.78 1.67 461
Cantot JHeprus 3,000 9.80 25/12/2007 251212007 99.85 99.60 -0.12 0.23 11.90 / 11.90 0.13 622
CatypH HMO 1 1,500 8.90 23/03/2008 - 23/03/2008 123.00 99.00 11.49 -16.40 / -16.40 0.60 -2255
CatypH HMO 2 2,000 9.25 21/03/2008 21/03/2008 20/09/2011 - - - #N/ANA. [ #NJANA.] -

CatypH HMO 3 3,500 8.75 07/12/2007 06/12/2008 06/06/2014 98.70 98.70 0.00 -0.10 0.70 1.74 1 10.27 0.94 439
Cesepcranb AsTo 1,500 8.00 24/01/2008 21/01/2010 102.00 100.00 0.00 -2.00 7.63 1 7.63 1.90 157
Ceskabenb 1 500 1250  #N/ANAp - 06/10/2007 - - - HNIANA. | #NJANA. |-

CeBkabenb 2 1,000 10.50 - 0471212007 28/11/2008 99.99 99.60 0.00 - /-

CeBkabenb 3 1,500 11.25 01/01/2008 27/03/2012 - - - #N/ANA. [ #NJANA. |-

Cubmnpckmit LiemeRT 800 13/12/2007 - 12/06/2008 100.10 99.20 0.00 - 0.58 /0.58 0.61 -491
Cubyp 1,500 7.70 08/11/2007 05/11/2009 01/11/2012 99.70 99.70 0.00 0.15 3.34 /8.02 1.70 197
CHX3 1,000 12.00 01/04/2008 29/09/2009 97.50 97.50 0.00 0.20 - 13.97 / 13.97 153 766
COK-AsToKOMN. 1,100 12.00 240412008 - 24]04/2008 99.40 99.40 0.39 0.66 13.77 1 13.77 0.42 789
TAVO 4,000 8.42 13/03/2008 11/09/2008 09/09/2010 97.64 97.64 0.00 0.15 0.54 353 /11.67 0.75 581
B3 1,000 9.25 2171212007 20/06/2008 18/06/2010 99.85 99.85 0.26 0.97 2.35 /1 9.69 0.56 399
TeHsop 500 12.20 20/11/2007 20/05/2008 17/11/2009 99.90 97.50 -1.30 4.08 / 15.26 0.46 928
TepHa 1 500 1.00 18/12/2007 18/12/2007 16/12/2008 100.50 100.50 -0.33 /-2.90 1.12 -597
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TepHa 2 1,500 1260  09/11/2007 - 04/11/2011 - - - #NIANA. | #NJANA. |-

TexHoHukomb 1 1,500 10.00  14/11/2007 14/05/2008 11/11/2009 99.31 99.31 0.00 0.03 3.06 / 11.68 0.46 592
TexHoHuKomb 2 3,000 970 13/03/2008 10/09/2009 07/03/2012 96.80 96.80 0.00 0.25 531 /11.99 154 581
TpancMaw 1 1,500 1.00  01/12/2007 - 01/12/2007 - - #NIANA. | #NJANA. |-

TpancMaw 2 4,000 8.60  14/02/2008 12/02/2009 10/02/2011 99.90 99.90 - - 354 /8.85 112 299
YMMO 2 4,000 950  20/12/2007 19/06/2008 17/12/2009 100.02 100.02 0.00 - 0.94 2.88 /9.65 0.55 396
YHUKYM 1,000 1250  18/12/2007 18/12/2007 15/12/2009 99.20 99.20 0.00 0.00 0.70 1.14 / 19.66 0.11 1348
YpansaroH3asop 1 2,000 940  01/04/2008 - 30/09/2008 99.71 99.71 0.00 -0.04 1.05 9.96 / 9.96 081 416
YpansaroH3asos 2 3,000 1010 02/04/2008 02/04/2008 05/10/2010 100.20 100.20 0.00 0.20 1.40 / 9.79 0.38 326
YpanXumMnact 500 1050  25/01/2008 - 21/01/2011 - - - #NIANA. | #NJANA.

Ypandnektpomeas 3,000 825  04/03/2008 02/03/2010 28/02/2012 100.00 100.00 - 0.00 4.70 | 8.41 1.98 231
OMAIbSIHC 2,000 10.00  11/01/2008 - 08/07/2011 99.42 99.42 0.00 -0.03 2.42 10.44 | 10.44 2.79 413
OHepromal 700 1150  27/11/2007 27/05/2008 22/11/2011 99.98 99.98 0.00 0.38 167 /11.83 0.48 605
OHeprocbep. pecypes 128 17.00  22/01/2008 18/01/2011 100.80 99.50 0.00 0.02 1525 / - 221 918
TenekoMMyHukayuu, medua, mpaHcnopm

Aud 1,500 1175 19/12/2007 19/12/2007 17/06/2009 99.90 98.93 0.00 -0.39 0.35 1.31 / 16.82 0.11 1085
Axpren 200 12.00  18/01/2008 18/07/2008 17/07/2009 - - #NIANA. | #NIANA.| -

BonraTenexom 2 3,000 820  04/12/2007 02/12/2008 30/11/2010 101.10 100.45 0.00 0.36 272 1757 0.96 182
BonraTenexom 3 2,300 850  04/12/2007 - 30/11/2010 102.45 101.35 0.00 0.28 0.48 794 /- 2.50 158
BonraTenexom 4 3,000 799 11/12/2007 08/09/2009 03/09/2013 102.00 102.00 - 230 /7.01 161 104
Danscesiab 2 2,000 885  05/12/2007 02/06/2010 30/05/2012 102.33 102.33 -0.22 - 470 1 7.98 212 184
Danscesiab 3 1,500 860  05/12/2007 03/06/2009 100.80 100.80 0.20 0.29 8.21 /- 1.36 200
UcTnaitn 2 3,000 1050  22/11/2007 - 22/05/2008 100.02 99.80 - -0.09 -0.08 10.93 / 10.93 048 519
KO Asna ®uHaHC 1,000 13.00 23/04/2008 23/04/2008 21/04/2010 99.25 99.25 0.00 0.01 8.58 /15.21 0.41 926
Wtepa 2,000 9.75 07/12/2007 07/12/2007 100.00 100.00 0.00 -0.06 0.22 9.78 1 9.78 0.09 422
MITC 4 1,500 7.10 23/04/2008 22/04/2009 102.00 102.00 5.74 | 5.74 1.34 -8
MITC5 1,500 7.10 27/11/2007 25/05/2010 100.00 99.71 0.11 -0.16 7.29 1729 2.16 137
MerachoH 3 3,000 9.25 15/04/2008 15/04/2008 100.00 100.00 -0.66 9.44 | - 0.41 383
MMK TpaHcduHaHe 650 11.50 10/01/2008 10/07/2008 99.95 98.00 0.00 13.46 | 13.46 0.59 754
PXA 2 4,000 7.75 05/12/2007 05/12/2007 100.00 100.00 -0.07 -0.10 7.7 1 - 0.08 231
PXA 3 4,000 8.33 05/12/2007 02/12/2009 102.85 102.85 0.16 6.95 / - 177 92
PXA 5 10,000 6.67 24/01/2008 22/01/2009 99.98 99.98 - 0.13 0.78 6.79 / - 1.10 101
PXA 6 10,000 7.35 14/11/2007 10/11/2010 101.45 101.15 0.00 6.98 / - 251 83
PXn 7 5,000 7.55 14/11/2007 07/11/2012 103.10 102.70 0.00 6.98 / - 3.87 73
CeBepo-3anagHblit Tenekom 2 1,500 7.50 #NIAN Ap - 03/10/2007 - - - #N/AN.A. [ #NIANA. |-

Cesepo-3anagaHblit Tenekom 3 3,000 9.25 29/11/2007 28/02/2008 24/02/2011 101.50 101.50 - 0.45 | 4.62 0.30 -81
Cesepo-3anaaHblit Tenekom 4 2,000 8.10 13/12/2007 08/12/2011 101.00 101.00 0.00 - 8.04 / - 3.24 177
CubupbTenekom 5 3,000 9.20 25/04/2008 - 25/04/2008 101.00 100.81 0.07 0.10 0.41 737 1 - 0.45 183
CubvpbTenekom 6 2,000 7.85 20/03/2008 18/09/2008 16/09/2010 100.20 100.20 - 0.71 240 /774 0.80 204
CubupbTenekom 7 2,000 8.65 21/11/2007 - 20/05/2009 101.77 101.77 0.91 755 [ - 1.33 165
Cwmaptc 3 1,000 14.10 01/04/2008 30/09/2008 29/09/2009 99.49 99.01 -0.04 -0.15 7.54 | 1553 0.76 942
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TenekoMMmyHukayuu, medua, mpaHcnopm

Tpacaapo 2,500 10.66  07/02/2008 05/02/2009 98.50 98.50 0.09 0.26 12.30 / 12.30 1.06 627
YPCW 4 3,000 999  #NIANAp 01/11/2007 - - - #NIANA. | #NJANA. |-

YPCU'5 2,000 919 17/04/2008 - 17/04/2008 101.00 101.00 0.00 7.04 /- 043 152
YPCW 6 2,000 820  22/11/2007 20/11/2008 17/11/2011 100.75 100.25 0.75 2.08 /7.84 0.92 208
YPCU 7 3,000 840  18/03/2008 17/03/2009 13/03/2012 100.67 100.67 0.29 2.60 / 8.02 1.22 216
Yetb-Tyra 600 990  15/11/2007 11/02/2010 99.00 99.00 0.00 1081 / - 1.83 460
LlexTp. Tenerpach 3 700 9.75  02/01/2008 01/04/2009 - - - #NIANA. | #NJANA. |-

Liexprenexom 4 7,000 1380  19/02/2008 - 21/08/2009 110.34 110.34 -0.07 1.34 7.68 /7.68 151 172
Liexprenexom 5 3,000 809  04/03/2008 02/09/2008 30/08/2011 100.19 100.19 0.04 0.44 1.77 1 7.98 0.76 229
JifproHuoH 1,500 1350  13/11/2007 10/11/2009 99.69 99.69 0.09 0.49 1213 / 12.13 159 612
IOxTerekom 3 3,500 900  09/04/2008 10/10/2009 100.20 100.20 0.10 8.5 / 8.55 167 251
IOxTerekom 4 5,000 10.00  12/12/2007 09/12/2009 102.16 102.16 0.03 9.16 / - 174 257
10T3iip 2 1,000 995  11/12/2007 - 10/03/2009 99.09 99.09 1.89 1111 /1111 1.14 512
10T3iip 3 2,000 10.40  18/12/2007 16/12/2008 14/12/2010 98.00 98.00 0.00 4.66 1 12.71 0.93 672
BaHku u ¢puHaHCHI

A6coriot 2 1,000 800  31/12/2007 30/06/2008 100.90 75.61 0.00 -11.75 31.18 / 31.18 0.61 2359
AgTobaH WHesct 250 13.00  25/12/2007 23/09/2008 100.99 99.05 0.00 0.02 13.60 / 13.60 0.75 761
AVXK KO 1,000 900  26/02/2008 23/08/2011 99.55 99.55 0.00 935 /- 2.98 315
AVKK 2 1,500 11.00  01/02/2008 01/02/2010 108.00 108.00 721 /- 1.88 115
AVXKK 3 2,250 940  15/01/2008 15/10/2010 - - - #NIANA. | #NJANA. |-

AVKK 4 900 870  01/02/2008 01/02/2012 105.45 105.45 - 1.40 7.40 / - 3.37 118
AVXKK 5 2,200 735  15/01/2008 15/10/2012 100.60 100.00 0.00 1.37 748 /- 3.90 123
AVXKK 6 2,500 740  15/01/2008 15/07/2014 100.20 100.20 0.00 - - 757 /- 4.95 127
AVXKK 7 4,000 7.68 15/01/2008 15/07/2016 101.95 101.95 0.65 2.05 7.58 [ - 5.98 119
AVXK 8 5,000 7.63 15/12/2007 15/06/2018 101.74 101.74 - 0.74 1.94 7.60 / - 4.72 109
AVXK 9 5,000 7.49 15/11/2007 15/02/2017 100.96 100.96 0.00 - 1.96 7.55 [ - 5.21 114
AK Bapc 2 1,500 8.00 24/01/2008 - 22/01/2009 98.54 98.54 0.00 0.14 9.48 /9.48 1.07 361
AkunbaHk 600 11.60 24/04/2008 24/04/2008 23/04/2009 99.05 99.05 -0.15 456 [ 14.18 0.42 829
Anbeha baHk 2 2,000 6.88 02/04/2008 02/04/2008 31/03/2010 - - - - #NJANA. [ #NJANA.| -

Bank CaHkT-TMeTep6ypr 1,000 9.00 18/12/2007 19/06/2008 22/06/2009 98.80 98.80 0.00 -0.20 437 [ 11.44 0.55 571
Bre 500 15/11/2007 12/02/2009 98.20 98.20 0.00 -1.80 143 /143 1.26 -427
BEPP 575 10.00 06/01/2008 11/10/2009 112.40 112.20 0.00 - 3.47 | 347 173

Boapoxaenue 3,000 8.95 05/03/2008 - 03/03/2010 101.97 100.07 0.00 0.37 0.53 8.63 / - 1.97 251
BTb 4 5,000 6.30 20/03/2008 20/03/2008 19/03/2009 99.65 99.65 0.08 0.20 -0.36 202 /735 0.36 183
BTB 5 15,000 5.90 24/01/2008 25/04/2008 17/10/2013 - #NJANA. [ #NIANA.| -

BTE 6 15,000 5.75 16/01/2008 16/07/2008 06/07/2016 - - - #NJANA. [ #NIANA.| -

a3baHk 750 10.50 20/11/2007 17/12/2007 25/11/2008 100.04 99.75 0.59 / 5.09 0.05 -32
l"asnpombaHk 1 5,000 7.10 31/01/2008 27/01/2011 99.28 99.28 - 1.28 1.68 748 | - 2.70 130
l"asnpombaHk 2 5,000 6.54 28/11/2007 - 20/11/2013 100.00 99.85 0.00 6.66 / 6.66 4.65 218
I'no6akc 2,000 11.00 13/03/2008 13/03/2008 15/03/2010 98.21 98.21 0.00 0.21 10.92 / 16.82 031 1071
[Jenbta Kpeaut 1,500 7.09 04/12/2007 01/12/2009 - #NJANA. [ #NIANA. |-
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EspoKommepy 1 1,000 1150  21/12/2007 21/12/2007 18/12/2009 100.05 100.05 0.00 0.71 / 11.18 0.12 556
EspoKommepy 2 3,000 949 13/12/2007 12/06/2008 10/06/2010 97.00 97.00 0.00 355 / 15.30 0.51 930
EspoKommepy 3 3,000 949  13/12/2007 12/06/2008 10/06/2010 97.00 97.00 0.00 355 / 15.30 051 930
XunCoulinotexa 1 600 24/04/2008 - 22/10/2009 - - #NIANA. | #NJANA. |-

KunCouVinotexa 2 1,500 11.00  17/04/2008 17/04/2008 15/04/2010 99.10 98.50 0.00 2.63 / 14.24 0.40 836
Kunduraxc 500 925  21/12/2007 19/12/2008 - - - #NIANA. | #NJANA. |-

3eHuT 2 2,000 839  16/02/2008 16/02/2009 99.00 99.00 - -0.02 942 /- 113 352
3enuT 3 3,000 845  14/11/2007 - 09/11/2011 100.02 100.02 0.00 0.06 /0.06 3.86 232
3enuT 4 3,000 8.13  04/04/2008 04/04/2008 06/04/2010 99.58 99.58 0.00 162 /935 0.39 371
WrsecTToprbark 2 350 1025 15/04/2008 14/10/2008 - #NIANA. | #NJANA. |-

Keap 1 450 1150  #N/ANAp - 05/10/2007 - - - - #NIANA. | #NJANA. |-

Keap 2 1,000 1115 18/12/2007 18/03/2008 15/09/2009 100.00 99.50 0.00 - 0.32 243 11235 0.33 661
Kut ®uHarc 2 2,000 10.00  17/03/2008 17/09/2008 23/03/2010 100.00 99.55 0.00 0.18 0.43 3.91 /1051 0.77 471
KMB 2 3,400 7.75  05/12/2007 03/12/2008 30/11/2011 99.80 99.50 0.00 0.18 2.24 1824 0.96 246
Kpeawt Espona 3 3,500 794  06/02/2008 06/08/2008 03/02/2010 - - - #NIANA. | #NJANA.| -

TNokoBark 2 500 10.65 - 22/04/2008 100.15 99.88 0.00 - - - -

Macrep6atk 2 1,000 1150 23/11/2007 - 23/05/2008 99.40 99.40 - 0.05 051 13.01 / 13.01 047 716
Macrep6ark 3 1,200 1175 05/12/2007 05/12/2007 30/11/2011 99.99 99.90 0.00 1.85 11.85 / 12.45 0.08 677
MOM 3 6,000 850  03/04/2008 02/10/2008 01/10/2009 99.75 99.75 0.00 4.34 | 8.97 0.82 321
Megsenb 750 12.80  05/12/2007 03/09/2008 01/09/2010 99.50 99.50 420 | 1412 0.70 813
MVA 1 2,200 10.00 - 1711212007 20/09/2012 104.40 104.40 0.00 -0.10 - -

MVIA 2 1,000 860  07/11/2007 - 09/08/2008 - - - #NIANA. | #NJANA. |-

MVA 3 1,500 940  29/11/2007 26/02/2009 23/02/2012 100.15 99.45 0.00 - 8.78 / 9.91 113 399
MKB 2 1,000 10.40 06/12/2007 06/12/2007 04/06/2009 100.01 100.01 0.03 0.59 0.61 /10.33 0.08 475
MJIK ®unanc 550 12.90 2410172008 - 23/07/2009 99.96 95.00 248 15.39 / 15.39 1.38 904
MMB 2 3,000 6.50 13/02/2008 13/02/2008 11/02/2009 - - - #N/ANA. [ #NJANA.] -

MOWA 1 1,500 9.00 2171212007 - 2171212010 99.50 99.50 - - 9.44 1 9.44 1.95 323
MOWA 2 3,000 7.99 07/03/2008 19/12/2007 07/09/2011 98.50 98.50 0.00 -0.55 8.72 | 23.52 2.56 254
MOWUTK 1 3,000 9.00 27103/2008 - 26/09/2009 97.27 97.27 0.00 0.97 1179 / - 1.04 530
MOWUTK 2 4,000 8.99 26/03/2008 26/03/2009 26/03/2011 95.88 95.88 0.00 0.13 -4.11 5.29 /12.65 1.18 656
Moc. 3anor. Bank 800 11.65 16/11/2007 - 17/11/2009 99.80 99.80 0.00 12.10 / 12.10 1.59 1157
MocKommepubatk 1 1,000 9.30 05/12/2007 05/12/2007 10/12/2008 99.94 99.85 0.00 0.05 0.86 / 10.56 0.08 497
MocKommepubatk 2 3,000 8.40 19/02/2008 19/08/2008 15/02/2011 - - #N/ANA. [ #NJANA.] -

MocKommepubatk 3 5,000 8.70 19/12/2007 17/06/2009 12/06/2013 94.00 94.00 0.00 -1.03 -5.00 3.95 /1331 1.32 713
Homoc 6 800 10.03 #N/AN Ap - 16/08/2007 - - #N/ANA. [ #NIANA. |-

Homoc 7 3,000 8.25 18/12/2007 18/12/2007 16/06/2009 99.92 99.92 -0.01 0.17 0.69 / 8.96 0.12 344
HOK 1,000 9.80 07/11/2007 09/05/2008 12/05/2009 - #N/ANA. [ #NJANA.| -

OMXK 1,000 9.24 26/02/2008 21/02/2012 - #N/ANA. [ #NIANA. |-

Oprpac6aHk 500 10.00 10/02/2008 10/02/2009 - - #N/ANA. [ #NJANA. |-

MeTpokommeply 2 3,000 8.50 27102/2008 - 31/08/2009 99.84 98.80 0.00 0.42 0.33 9.09 / - 157 305
Mpobuatec 5 1,000 8.69 30/04/2008 01/08/2008 29/04/2009 100.05 100.05 8.84 /8.84 131 317
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Mpocesiabbank 4 600 820  #NIANAp - 01/11/2007 - #NIANA. | #NJANA. |-

Mpocasiabbank 5 4,500 799 22/11/2007 21/05/2009 17/05/2012 98.80 97.55 0.00 -1.55 3.32 /949 1.32 352
nenr 1,100 1170 21/04/2008 20/10/2008 19/10/2009 - - - #NIANA. | #NIANA.| -

M3B NuauHr 500 1250  26/03/2008 26/03/2008 23/09/2009 100.49 100.49 - - 241/ 11.44 0.36 575
PeHeccatc Kanuran 2,000 1045 04/03/2008 02/09/2008 02/03/2010 99.45 98.60 0.00 0.03 -0.98 4.35 [ 12.01 0.73 614
PeHHIc 750 1040 01/04/2008 01/04/2008 30/03/2010 100.00 99.00 0.00 043 2.05 / 11.96 0.37 623
Poc6ak 3,000 789 15/02/2008 15/02/2009 100.50 99.10 -0.20 - 8.05 / 8.05 1.15 222
PCXB 1 3,000 720 05/12/2007 04/06/2008 100.05 100.05 0.00 - 0.48 7.30 /730 0.54 170
PCXEB 2 7,000 785  21/11/2007 - 16/02/2011 100.80 100.80 - 0.50 1.60 779 /- 2.68 160
PCXEB 3 10,000 734 21/02/2008 18/02/2010 09/02/2017 99.40 99.40 0.00 0.35 1.25 203 /777 1.98 169
PTK-Nuaukr 4 2,250 880  08/04/2008 08/04/2008 100.15 100.15 0.00 8.59 / 8.59 0.40 300
PTK-Nuaukr 5 2,250 835  14/02/2008 12/08/2010 99.00 99.00 8.95 / 8.95 2.29 306
Pycckuit Ctangapt 3 2,000 8.40 #N/AN Ap - 22/08/2007 - #N/AN.A. [ #N/ANA. |-

Pyccxuii Ctanaapt 5 5,000 850  13/03/2008 11/09/2008 09/09/2010 99.10 96.76 0.00 2.30 3.44 11137 0.77 552
Pycckuii CTanaapt 6 6,000 8.15  13/02/2008 11/02/2009 09/02/2011 96.09 96.09 - 154 4.68 /11.83 1.09 583
Pyccxuii Ctanpapt 7 5,000 850  25/03/2008 25/03/2008 20/09/2011 98.60 98.43 0.00 0.02 1.07 1.28 / 12.80 0.35 704
Pycckuii Ctanaapt 8 5,000 825  18/04/2008 17/10/2008 13/04/2012 96.69 96.00 0.00 2.76  12.79 0.84 684
Pyc®anaHcbank 1 1,500 765  04/12/2007 02/12/2008 - #NIANA. | #NJANA. |-

Pyc®ataHcbaHk 2 1,500 750  04/12/2007 02/12/2008 - - - #NIANA. | #NJANA. |-

Pyc®ataHcBaHk 4 4,000 7.74  15/02/2008 1210212010 97.90 97.90 0.00 - -1.19 8.96 / - 1.93 283
PycbBaHk 1 1,400 10.00  20/03/2008 - 19/03/2009 101.98 101.98 - 3.98 3.98 8.61 / 8.61 121 273
PycbBaHk 2 2,000 950  21/02/2008 22/08/2008 2210212010 98.87 98.55 0.01 0.21 0.97 10.38 / 11.49 0.70 570
CastabbaHk 2,000 890  24/01/2008 23/04/2009 21/04/2011 97.50 97.50 0.00 -0.50 -1.50 4.83 /11.20 1.25 517
CesepHas Kasna 1,000 10.75 03/01/2008 02/10/2008 01/10/2009 100.00 100.00 10.24 1 10.75 0.80 488
CnaslHescTbaHk 2 900 9.50 28/04/2008 27/10/2008 - - - - - #NJANA. [ #NJANA. |-

CobuHBaHk 2,000 12.00 14/11/2007 - 13/05/2009 100.16 100.03 0.00 -0.03 0.10 0.20 / 0.20 1.44 348
ConupapHocTb 1 1,000 10.75 04/12/2007 04/12/2007 01/12/2009 99.50 99.01 0.00 0.16 -0.26 0.82 /20.80 0.08 1453
ConupapHocTb 2 950 10.70 20/01/2008 22/04/2008 20/04/2010 99.00 99.00 - 3.68 / 13.55 0.41 771
Coto3 1 1,000 9.25 24/01/2008 17/12/2007 24/04/2008 100.00 100.00 0.01 -0.15 9.57 1 9.61 0.11 412
Cot03 2 2,000 8.37 04/04/2008 05/10/2009 100.14 99.95 0.00 0.13 851 /- 1.67 246
Cripy Bakk 1 500 925  15/11/2007 - 15/11/2007 - - - HNIANA. [ #N/ANA. |-

CnpyT bark 2 1,000 10.74 06/12/2007 05/06/2008 31/05/2012 99.90 97.60 0.00 - 1.73 1 13.60 0.51 772
CTUH 300 15.50 01/04/2008 01/04/2008 100.95 99.98 -0.02 -0.48 1471 | 1471 0.37 881
CypocTtpouTenbHblit bank 1 1,500 03/01/2008 - 02/07/2009 99.60 99.60 0.40 0.24 10.24 1.66 -557
CypocTpouTenbHblit bank 2 1,000 9.50 14/12/2007 13/06/2008 11/06/2010 99.20 99.20 0.00 - 2.63 /11.14 0.53 538
TathHK 500 11.00 06/02/2008 06/02/2008 100.00 100.00 0.00 11.15 / 11.15 0.24 551
Tat®oHp 3 1,500 10.00 20/11/2007 19/05/2009 100.02 100.02 - 0.02 0.37 0.31 /031 151 427
TK ®uHanc 1,000 10.50 20/03/2008 - 18/09/2008 100.49 100.49 0.49 0.00 10.12 / 10.12 0.78 432
TpancKanutan 800 9.20 27/11/2007 29/05/2008 01/06/2009 99.90 99.00 0.00 3.81 /10.59 0.51 495
TpaHcPuHaHC 3,000 10.50 25/12/2007 25/09/2009 100.50 99.50 0.00 1092 / - 1.56 484
TypaHanem 3,000 7.75 08/04/2008 06/10/2009 - #NJANA. [ #NIANA. |-
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YBPP 2 1,000 1025 03/01/2008 02/07/2009 98.34 98.34 0.00 0.34 11.84 / 11.84 1.38
YpanfluaunrLientp 1,000 10.00  23/04/2008 28/10/2009 97.06 93.98 0.00 -3.83 13.01 / 13.01 1.65
YPCA1 1,500 765  24/01/2008 24/04/2008 - #NIANA. | #NJANA. |-
YPCA 2 1,500 760  14/12/2007 12/12/2008 - - - #NIANA. | #NJANA. |-
YPCA 3 3,000 960  06/12/2007 04/06/2009 99.50 99.50 0.00 0.01 0.89 1018 / - 1.32
YPCA5 3,000 10.05  22/04/2008 - 18/10/2011 100.00 100.00 0.00 0.00 0.42 1030 / - 3.04
XKo 2 3,000 925  13/11/2007 12/05/2009 11/05/2010 97.40 95.52 2.26 7.49 /1220 1.25
XKo 3 3,000 945  20/12/2007 18/09/2008 16/09/2010 98.94 98.45 352 /11.48 0.76
XKo 4 3,000 995  16/01/2008 15/10/2008 12/10/2011 98.71 98.71 0.00 2.89 /11.89 0.82
XMITK OtkpbiTve 200 11.00  13/11/2007 - 11/11/2008 99.00 97.70 1335 / - 0.86
LienpWHsectBank 2 1,500 10.00  10/11/2007 11/05/2008 11/11/2009 - - - #NIANA. | #NIANA.| -
JKenoBank 1,000 10.75  25/12/2007 25/12/2007 29/12/2009 99.95 99.70 0.00 0.10 081 / 12.46 0.13
Onemre 200 20/11/2007 08/02/2008 - - - #NIANA. | #NJANA. |-
IOHMacTpym GaHk 1,000 11.00  19/02/2008 17/02/2009 99.20 99.20 -0.40 323 /323 1.20
Jleekass u nuweeass NnPOMbIW/NEHHOCMb

Arpokom 1,500 25/12/2007 21/06/2011 - - - #NIANA. | #NJANA. |-
ArpoxonauHr 1,000 1275 18/01/2008 - 24/07/2009 99.44 99.00 -0.09 -0.08 13.93 / 13.93 1.38
AnapywkuH 2 1,000 1230 28/11/2007 25/11/2009 23/11/2011 99.45 99.45 0.00 0.15 0.45 6.95 / 13.00 159
Antan 150 01/01/2008 30/06/2009 100.15 75.00 0.99 8.32 /8.32 1.66
BanTuka 1,000 875  20/11/2007 20/11/2007 - - - #NIANA. | #NJANA. |-
BanTumop 3 800 1125 15/11/2007 - 15/05/2008 99.88 99.88 0.00 - 0.12 11.80 / 11.80 045
BopoauHo 2,500 1050 19/12/2007 18/06/2008 16/12/2009 99.50 99.00 0.00 -0.25 -0.25 358 / 12.07 0.54
BB 2 3,000 900  19/12/2007 - 15/12/2010 102.45 101.78 0.00 0.01 0.31 8.38 /- 250
Boxckas TekcTunbHas 1,000 12.50 21/12/2007 21/12/2007 18/12/2009 99.94 99.94 0.00 0.65 0.59 0.82 /13.08 0.12
Bonwwe6Hblit kpait 500 11.50 04/12/2007 - 02/12/2008 - - - #NJANA. [ #NIANA. |-
BocTok-Cepauc 1,500 10.99 13/03/2008 13/03/2008 10/09/2009 99.60 98.80 0.00 -0.79 2.64 | 13.66 0.32
[biMoB 800 10.99 02/05/2008 02/05/2008 30/10/2009 - - - - #N/ANA. [ #NJANA.| -
3epHoBas koM. Hactiowwa 1,000 12.50 21/12/2007 20/06/2008 18/12/2009 100.11 100.11 0.00 0.11 0.31 3.80 /12.63 0.54
WHTypuct 1,000 9.00 23/04/2008 - 21/04/2010 100.80 97.00 0.00 9.74 | - 2.08
Kapart 2 500 12.00 25/12/2007 25/12/2007 22/12/2009 100.15 99.65 0.00 0.27 0.87 112.84 0.13
KBK YepeLumyLuku 700 11.30 03/03/2008 - 02/03/2009 100.00 96.50 0.00 4.30 / 4.30 1.24
KpacHbiin boratbipb 2,000 11.00 14/02/2008 14/02/2008 11/02/2010 - - - #NJANA. [ #NJANA.| -
Maxees 600 12.30 04/12/2007 03/06/2008 01/06/2010 99.00 98.00 0.00 1.50 3.53 /15,57 0.49
MenbH. komB. B COKIbH. 1,000 28/02/2008 - 26/02/2009 - - - #N/ANA. | #NIANA. |-
Mutnena ®ya 1,000 12.50 20/11/2007 19/02/2008 16/02/2010 99.99 99.99 - 1.67 /13.10 0.26
MKX 2 1,000 12.90 26/02/2008 26/02/2008 25/08/2009 98.80 98.80 - -1.00 3.01 / 14.00 0.28
MsicHas kopn. EBpocepauc 1,500 13.25 18/12/2007 18/12/2007 99.49 99.49 0.30 -0.31 18.44 | 18.44 0.11
Hosble YepemyLukm 2 300 11.30 22/01/2008 22/04/2008 100.00 100.00 0.00 0.00 11.78 /1 11.78 0.42
HyTpulHBecTXonanHr 1,200 9.50 11/12/2007 09/06/2009 99.25 99.25 -0.25 421 1421 1.46
Owmena 50 1800  #N/ANAp 03/10/2007 - HNIANA. | #NJANA. |-
0OCT2 1,000 08/11/2007 08/05/2008 - #N/ANA. | #NIANA. |-
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Orev. lekapcea 2 1,300 500  19/02/2008 - 17/02/2009 - - #NIANA. | #NJANA. |-

0X3 900 21/11/2007 21/05/2008 18/11/2009 99.70 99.70 - 0.15 / 055 0.55 -493
OyaKoBo 2 1,500 850  21/03/2008 - 19/09/2008 99.00 98.05 0.00 - 143 1053 / - 0.78 262
MapHac 2 1,000 10.80  22/11/2007 19/11/2009 17/11/2011 92.00 92.00 0.00 -1.80 -3.80 853 / 16.34 1.56 984
PyceKuii TexcTumb 2 1,000 1275 06/03/2008 05/03/2009 99.49 99.49 - 0.49 0.50 1358 / 13.58 1.10 765
Pyccxkuit TexkcTunb 3 1,200 1450  22/04/2008 - 20/10/2009 99.91 99.91 0.00 -0.16 -0.03 15.08 / 15.08 154 868
Pycckue macna 1,000 1250 03/04/2008 02/10/2008 29/03/2012 98.00 98.00 0.00 2.00 3.27 1 15.43 0.77 934
CaH WTep6pio 2 4,000 800  14/02/2008 13/08/2009 99.75 99.25 0.00 847 /- 154 246
Cureprus 1,000 23/04/2008 22/04/2009 99.37 99.37 0.00 -0.03 043 /043 147 532
Cnaprak T[ 500 13.00  23/01/2008 23/01/2008 100.00 100.00 - 13.18 / 13.18 0.20 743
Tanocro 2 1,000 10.00  07/03/2008 06/03/2009 99.45 99.15 0.00 10.83 / 10.83 115 486
Xne63asog Ne28 2 75 12.00  11/12/2007 - 09/12/2008 103.00 101.00 0.00 1044 | - 0.95 455
Yepku3oBo 2,000 885  04/12/2007 02/06/2009 31/05/2011 100.00 100.00 0.00 0.40 4.11 19.04 1.34 308
OpKOH NpoayKT 1,200 11.40  13/03/2008 13/03/2008 10/09/2009 100.00 98.90 0.00 258 /13.32 0.32 753
30KO 2 1,500 1050  25/01/2008 25/01/2008 22/01/2010 99.56 99.56 0.12 1.08 1.30 / 12.70 0.20 701
FOHMMUNK 2,000 975  11/03/2008 08/09/2009 06/09/2011 99.95 98.75 5.18 / 10.39 156 429
Topeoens

Astommp 1 1,000 1.00  04/03/2008 - 01/09/2009 - - #NIANA. | #NJANA. |-

AsTommp 2 2,000 10.75  26/12/2007 2411212008 23/06/2010 98.45 98.00 0.00 5.66 / 12.81 0.95 681
ANnn 1,500 1099 22/02/2008 - 21/08/2009 97.05 97.05 0.00 0.05 13.26 / 13.26 1.46 702
Anbkop 1,500 1075 11/12/2007 11/12/2007 08/12/2009 100.00 99.71 0.00 1.30 0.62 / 12.25 0.10 658
Anexa 36.6 3,000 989  01/01/2008 01/07/2008 30/06/2009 99.75 99.75 - 0.09 3.05 10.29 / 12.87 057 700
Apbar MpecTuk 1,500 1050 21/12/2007 20/06/2008 100.00 98.50 0.36 2.25 12.06 / 12.06 055 623
Atnant M 1,000 12.25 15/11/2007 - 13/11/2008 99.75 99.75 0.00 -0.21 - 11.87 /11.87 0.85 1375
baHaHa-Mama 1,000 12.00 25/04/2008 24/10/2008 23/10/2009 100.00 100.00 - - 0.08 6.21 / 12.35 0.85 642
baxetne 1,000 11.25 21/11/2007 21/05/2008 19/05/2010 99.90 99.40 0.00 0.40 -0.05 2.66 [ 12.25 0.47 646
BenasKomnnekt Mntoc 500 12.60 24/04/2008 24/04/2008 22/10/2009 99.80 94.00 0.00 0.20 4.88 | 20.67 0.42 1431
Benbiit Pperat 1,000 14.50 13/12/2007 - 17/12/2009 99.75 99.75 0.00 -0.10 0.62 1545 [ - 1.59 899
Bpasepc 500 12.50 20/12/2007 21/12/2007 25/12/2009 99.92 98.01 0.00 - 2.80 /21.97 0.12 1559
Buktopus 1 1,500 10.40 31/01/2008 29/01/2009 99.96 99.96 0.00 0.00 10.68 / 10.68 1.06 474
Buktopus 2 1,500 10.89 19/02/2008 - 16/02/2010 100.26 100.26 0.00 0.25 4.05 11.03 / - 1.85 481
["a3akc 1,000 10.50 20/12/2007 19/06/2008 16/12/2010 99.90 99.00 0.00 238 /1171 0.55 592
[hxeir-Ocp-Cun 1 2,000 9.25 24/04/2008 23/10/2008 20/10/2011 97.50 96.75 0.00 0.13 0.13 3.18 / 12.85 0.85 690
[hxeir-Ocp-Cun 2 1,200 5.00 04/12/2007 - 04/12/2007 - - - #NJANA. [ #NJANA. |-

[Ilvkas Opxupes 1,000 13.00 10/01/2008 10/07/2008 09/04/2009 99.90 99.90 0.00 0.05 0.00 6.60 / 13.80 0.58 787
Iuken 3,000 9.25 20/03/2008 - 17/03/2011 95.00 91.00 12.17 [ - 2.63 577
Dukene TperauHr 1,800 11.00 20/01/2008 20/01/2008 20/07/2009 - - - #N/ANA. [ #NJANA.| - -
[JomodmHaHe 1,000 12.50 14/02/2008 - 14/02/2008 98.80 98.80 0.00 -0.01 -0.51 17.46 | 17.46 0.24 1141
Espocetb 2 3,000 10.25 04/12/2007 04/12/2007 02/06/2009 99.71 99.71 0.11 111 0.76 / 13.85 0.08

EpuHas Espona 1,200 10.75 17/04/2008 16/10/2008 14/10/2010 100.00 100.00 0.00 3.64 /11.03 0.84 517
/mMnnoans 300 11.25 30/01/2008 30/07/2008 100.00 100.00 0.32 11.51 / 11.51 0.64 568
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Wrkom-Napa 1 700 1200  22/11/2007 22/11/2007 99.91 99.91 0.11 14.22 | 14.22 0.05 842
Wrkom-Napa 2 1,400 1200  16/11/2007 - 12/02/2010 99.80 99.80 - -0.29 - 12.66 / 12.66 176 636
Wrkom-Napa 3 2,000 11.00  14/12/2007 12/06/2009 10/06/2011 98.50 98.50 0.00 355 5.77 | 12.58 131 645
WHmapko 1,000 1050 21/12/2007 - 19/12/2008 99.99 99.99 0.00 - 0.99 1.26 / 1.26 1.07 -438
WHnpom 2 1,000 880  17/01/2008 15/01/2009 15/07/2010 100.49 98.90 0.04 0.50 4.2119.26 1.05 340
WHnpom 3 1,300 895  21/11/2007 18/05/2011 100.00 100.00 0.35 9.15 / 9.15 2.74 290
WUckpacog 2 300 1330 04/03/2008 - 02/03/2010 102.68 102.68 0.00 - 1229 / - 1.82 600
Kapo 700 1250  25/12/2007 24/06/2008 2211212009 100.00 100.00 0.25 0.00 3.90 /12.82 0.55 697
Kapycenb GuHanc 3,000 975  20/03/2008 18/09/2008 12/09/2013 99.49 99.49 0.00 0.10 1.62 /1061 0.77 480
Koneika 1 1,200 940  18/12/2007 - 17/06/2008 97.00 97.00 - 15.30 / 15.30 053 928
Koneiika 2 4,000 870  21/11/2007 18/02/2009 15/02/2012 92.95 92.95 - -0.28 -4.30 4.72 | 15.60 1.05 937
Koneika 3 4,000 980  21/11/2007 20/08/2008 15/02/2012 95.00 95.00 0.00 -3.00 11.77 1 16.26 0.66 1014
NasepHa 1,000 11.00  10/04/2008 - 08/04/2010 99.00 99.00 0.00 11.81 / 11.81 1.96 553
TP WHteptpeiia 300 1490  29/11/2007 29/05/2008 26/11/2009 99.95 99.95 0.00 4.32 | 15.49 0.47 949
M. Bugeo 2,000 10.00  21/11/2007 18/11/2009 100.20 100.20 - 0.35 0.16 /0.16 1.95 61
Markur 1 2,000 934 21/11/2007 19/11/2008 100.40 100.40 0.00 - 9.12 /- 0.90 331
Markut 2 5,000 820  28/03/2008 23/03/2012 97.85 97.85 0.00 -0.05 8.99 /- 343 266
Mapra 1 700 14.84  22/11/2007 22/05/2008 98.24 98.24 0.07 1.24 19.10 / 19.10 0.44 1281
Mapra 2 1,000 1200 05/12/2007 - 06/12/2009 99.70 99.70 0.05 - 1252 | 12.52 1.62 625
Mapra 3 2,000 13.00  01/02/2008 01/02/2008 02/08/2011 98.25 98.25 0.06 121 1.37 /1 21.23 0.21 1441
Matpuya 1,200 12/12/2007 10/12/2008 95.39 95.39 -0.19 -0.61 4.36 | 4.36 1.06 -132
MuHHeCko 500 1375 13/12/2007 10/12/2009 100.15 100.15 0.00 - 0.15 1411 [ - 158 774
Mvp 1,000 1050  27/12/2007 - 2711212007 100.20 99.95 -0.04 0.42 10.04 / 10.04 0.14 446
MoHeTka 1,000 10.70 15/11/2007 15/05/2008 14/05/2009 99.90 99.90 0.00 0.00 0.90 453 [12.95 0.45 795
MocO6nla3 1,000 10.75 22/12/2007 - 21/12/2008 100.65 100.15 0.37 10.61 / - 0.96 449
Hartyp Mpoaykt 2 1,000 10.75 18/12/2007 18/12/2007 16/06/2009 100.15 100.15 - - 1.35 0.75 / 9.55 0.12 401
MapkeTXonn 300 13.10 03/01/2008 02/10/2008 01/04/2010 100.65 99.75 0.00 0.09 13.64 [ 13.49 1.84 760
[MatepcoH 2,000 10.00 20/12/2007 19/06/2008 17/12/2009 99.00 99.00 0.00 -0.11 2.03 358 /1217 0.55 636
MpoTexk 5,000 8.90 07/11/2007 04/11/2009 02/11/2011 - #NJANA. [ #NIANA.| -

MsTepouka 1 1,500 1145 14/11/2007 12/05/2010 - HNIANA. [ #NIANA. |-

Matepoyka 2 3,000 9.30 18/12/2007 - 14/12/2010 - - - - #NJANA. [ #NIANA. |-

PKC 1,500 10.20 16/04/2008 15/10/2008 15/04/2009 100.00 100.00 0.00 0.00 3.27 1 4.98 0.89 -66
PocuHTep 2 400 10.00 02/01/2008 - 02/07/2008 100.00 99.50 0.00 -0.25 10.79 / 10.79 0.59 502
PocuHTep 3 1,000 10.75 30/11/2007 30/05/2008 26/11/2010 100.00 99.86 0.00 -0.03 0.28 210 /11.14 0.50 539
Camoxsan 1,500 11.40 23/04/2008 23/04/2008 21/10/2009 100.00 100.00 - - 282 /1171 0.42 596
CanBent 1,000 10.00 05/12/2007 03/12/2008 99.95 99.55 0.00 0.00 10.49 / 10.49 0.92 461
COPYC 1,200 10.20 08/11/2007 - 05/11/2009 100.00 100.00 0.00 0.02 0.50 0.08 / 0.08 1.96 490
CronunyHble FacTpoHOMbI 1,500 8.60 21/02/2008 21/08/2008 20/08/2009 - - - - #NJANA. [ #NJANA.| -

TexHocuna 2,000 10.00 29/11/2007 29/05/2008 26/05/2011 98.75 98.75 0.00 0.05 2.03 / 12.67 0.49 685
TOAN 2,000 12.00 13/12/2007 12/06/2008 10/12/2009 94.99 94.99 0.00 0.48 -3.25 6.30 /22.18 0.48 1563
Ton-Knura 1 700 5.00 07/02/2008 05/02/2009 92.00 75.00 0.00 16.71 / 16.71 115 1039
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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
Topeoens

Ton-Knura 2 1,500 1051 13/12/2007 11/12/2008 09/12/2010 99.00 99.00 0.00 0.50 0.00 431 /1180 0.93 586
YaMypTHedTs 1,500 950  01/12/2007 - 01/09/2008 99.63 99.10 -0.23 1.37 10.70 / 10.70 0.72 491
YK KOPA 1,000 1200  15/01/2008 15/01/2008 14/07/2009 99.30 99.30 -0.10 1.88 / 16.46 0.17 1052
®aatoH Aspo 1,000 1050 31/01/2008 31/01/2008 30/07/2009 100.02 97.65 2.20 / 15.87 0.22 998
IO TpanautCepauc 2 1,200 1150  27/11/2007 25/11/2008 101.00 101.00 10.74 1 10.74 0.89 485
Jlec u cenbckoe xo3slicmeo

Arpuka 1,000 11.80  01/04/2008 01/04/2008 29/09/2009 99.50 98.70 0.00 -0.34 313 / 1454 0.37 866
Arpo-Cotos 1,500 25/12/2007 21/06/2011 - - - #NIANA. [ #NIANA. |-

ArpoxonauHr 1,000 1275  18/01/2008 24/07/2009 99.44 99.00 -0.09 -0.08 13.93 /13.93 1.38 768
Apkapa 1 600 1320 28/12/2007 28/06/2008 100.00 99.05 -0.45 14.60 / 14.60 0.43 853
Apkana 2 700 1331 21/02/2008 - 20/02/2009 99.00 98.05 - 0.28 -0.16 15.48 |/ - 0.80 922
Apkaga 3 1,200 1365  03/04/2008 02/10/2008 31/03/2011 99.89 99.89 0.00 1.61 3.92 /1422 0.78 820
BenlpaHKopm 700 1090  04/12/2007 04/12/2007 02/12/2008 100.00 98.90 0.00 141 / 18.35 0.08 1226
rOToK 2 1,500 20/12/2007 18/06/2009 99.80 99.80 2.10 012 /0.12 1.63 -568
3 OuHaHe 400 11.00  23/11/2007 23/05/2008 100.00 95.01 -0.30 16.45 / 16.45 0.48 1036
MocCenslpom 1,000 1250  14/12/2007 12/12/2008 99.24 99.24 0.19 13.66 / 13.66 0.90 760
HIK 500 1245  31/01/2008 31/01/2008 99.55 98.00 0.00 18.22 / 18.22 0.22 1213
oro?2 1,200 1295  26/02/2008 25/02/2009 99.40 97.60 -0.45 0.50 14.98 / 14.98 0.88 875
Masa 1 350 100  15/12/2007 - 15/06/2008 100.04 80.00 0.00 19.73 1 19.73 0.61 1335
Masa 2 1,000 1250  11/11/2007 09/05/2008 21/10/2011 - #NIANA. | #NIANA.| -

N3¢ Cotos 300 1000  #N/ANAp 09/10/2007 - #NIANA. [ #NIANA. |-

Pasrynait 1 2,000 1.00  03/04/2008 - 02/10/2008 - - #NIANA. | #NJANA. |- -
Paarynsi 2 2,000 1025  01/04/2008 01/04/2008 27/09/2011 99.55 99.27 0.00 1.27 | 12.04 0.37 631
Paarynsi 3 3,000 10.99 21/03/2008 20/03/2009 16/03/2012 99.50 99.50 0.00 0.26 3.83 /11.69 117 568
Pycarpo 1,000 8.50 18/01/2008 19/07/2008 - - - - #NJANA. [ #NJANA. |- -
Cw6 Arp Mpynna 400 11.50 21/11/2007 20/05/2009 100.00 99.70 0.00 -0.15 0.49 / 0.49 1.50 923
CopapyxecTso 2,500 10.45 24/04/2008 22/10/2009 99.50 99.50 -0.50 1.00 11.02 / - 1.65 485
Cmpoumenbcmeo

ApnamaHT 1 500 12.10 06/12/2007 05/06/2008 99.50 99.10 -0.20 13.76 / 13.76 0.50 785
ApnamaHT 2 2,000 11.25 22/11/2007 - 20/05/2010 98.75 98.75 - -0.25 -0.25 12.36 / 12.36 1.96 604
ATOMCTPOiI3KCNOPT 1,500 7.75 27/11/2007 26/05/2009 24/05/2011 99.75 99.75 0.00 - 3.63 /8.07 1.35 215
nasMocCrpoit 2 4,000 10.00 20/03/2008 18/09/2008 17/03/2011 100.50 100.16 0.00 0.18 0.90 2.60 /9.80 0.78 403
[IKC ®XC Pb 500 12.00 27/11/2007 - 24/11/2009 99.98 98.90 0.00 - -0.56 0.68 / 0.68 1.94 1482
XK cbuHaHCe 1,000 14.00 20/12/2007 20/12/2007 24/12/2009 99.75 98.00 0.00 -0.93 0.38 141 12474 0.11 1810
V/IHKoM 1,250 13.10 - 28/03/2008 28/03/2009 98.80 96.50 -1.00 -0.85 - /- - -
WuTerpa 1 2,000 10.50 21/03/2008 - 20/03/2009 100.10 100.10 0.00 10.67 / - 118 469
WHTerpa 2 3,000 10.70 04/12/2007 01/12/2009 29/11/2011 92.59 92.59 0.00 - 8.22 / 15.52 1.58 907
Kamckas fnonuHa 3 500 12.80 12/12/2007 09/06/2008 04/06/2009 100.49 100.49 - 0.13 0.39 12.47 | 12.47 0.52 647
JICP 1,000 10.00 20/03/2008 - 20/03/2008 100.00 100.00 0.00 0.00 10.19 /10.19 0.35 455
JICP WHesct 2,000 10.70 04/12/2007 03/06/2008 08/12/2009 100.70 100.00 0.00 -0.15 2.90 /10.29 0.51 458
MeTtpocTpoi 1,500 8.47 28/03/2008 28/03/2008 23/09/2011 - #NJANA. [ #NJANA.| -
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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
Cmpoumenbcmeo

M-WHaycTpus 1,000 1225  19/02/2008 - 16/08/2011 103.00 103.00 - - 11.56 / - 2.77 519
MVAH 2,000 1237 04/03/2008 02/09/2008 02/03/2010 89.32 89.32 0.00 0.32 - 10.24 / 29.28 0.62 2191
Mupakc 1 1,000 1050 19/02/2008 19/08/2008 100.25 100.25 0.00 0.08 0.93 10.38 / 10.38 0.70 459
Mupakc 2 3,000 1099 20/03/2008 17/09/2009 101.75 101.75 0.00 -0.15 2.30 10.18 / - 157 407
Mepecset 200 1750  #N/ANAp 02/10/2007 - - #NIANA. | #NJANA. |-

MK 5 1,120 920  20/11/2007 - 20/05/2008 99.90 99.50 - 0.00 10.13 / 10.13 0.48 633
PWpynn 1,200 11.85  27/12/2007 26/06/2008 26/12/2009 99.00 98.25 0.00 -0.13 - 4.41 | 14.56 0.55 854
CrpoiiTpaHcras 3,000 960  26/12/2007 - 25/06/2008 100.20 100.00 0.00 -0.40 0.90 962 / - 0.57 391
Cysap-Ka3aHb 900 1250  01/04/2008 01/04/2008 31/03/2009 99.30 98.60 0.23 457 /1571 0.36 974
LyH1 1,000 11.00  24/04/2008 24/04/2008 2210412010 99.70 99.70 0.00 0.00 2.311-9.12 2.31 -283
LyH 2 1,500 1119 23/01/2008 23/07/2008 20/01/2010 99.70 99.40 3.94 /1197 0.62 613
FOCKK 600 13.00 01/01/2008 01/07/2008 100.40 100.40 12.66 / 12.66 0.56 680
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SOVEREIGN EUROBONDS

Security Name/ Rating

(S&PIMoody'sfFitch) Cpn Maturity Amt Outstanding Px Bid Px Ask Chg Net 1d Chg Netlw Yld YtmMid  Oas Spread Mid ~ Dur Adj Mty Mid Risk Oas Mid
UNITED STATES (AAA/Aaa/AAA)
T4 3/4 12/31/08 475 31/12/2008 24.817TMMM 101 101.06 0.05 0.08 3.82 1.522 1.097 1.126
T 45/8 11/15/09 4.625 15/11/2009 24.773MMM 101.6875 101.75 0.08 0.11 374 0.519 1.883 1.955
T45/812/31/11 4.625 31/12/2011 16.131MMM 102.640625 102.70 0.09 0.20 3.92 4.481 37 3.866
T45/8 11/15/16 4.625 15/11/2016 23.294MMM 102.28125 102.34 0.06 0.50 431 2.403 719 7.584
T41/2 02/15/36 45 15/02/2036 26.397MMM 97.8125 97.88 0.16 111 4.64 2.086 15.607 15.66
RUSSIA (BBB+/Baa2/BBB+)
RUSSIA 11 07/24/18 11.00 24/07/2018 3.467TMMM 141.9766 142.48 0.03 -2.35 5.68 137.0 6.9 10.104
RUSSIA12 3/4 06/28 12.75 24/06/2028 2.5MMM 180.63 181.13 0.10 -0.39 591 146.93 10.00 18.68
RUSSIA 7 1/2 03/30 7.50 31/03/2030 2.011IMMM 112.7500 112.95 0.00 -0.40 5.67 138.0 6.8 7.714
RUSSIA 7 1/2 03/30 7.50 31/03/2030 2.011IMMM 112.7500 112.95 0.00 -0.40 5.6700 138.0 6.8 7.714
RUSSIA 3 05/14/08 3.00 14/05/2008 2.837TMMM 98.66 98.86 0.00 2.10 5.37 150.60 051 051
RUSSIA 3 05/14/11 3.00 14/05/2011 1.75MMM 92.22 92.47 0.03 2.00 5.44 158.08 3.17 3.05
RUSSIA 7 1/2 03/30 7.50 31/03/2030 2.011IMMM 112.75 112.95 0.00 -0.40 5.67 137.96 6.78 771
ARIES 7 3/4 10/09 7.75 25/10/2009 1IMMM 105.68 105.93 -0.01 -0.19 459 53.26 1.81 1.93
ARIES 9.6 10/25/14 9.60 25/10/2014 2.436MMM 127.07 127.28 0.11 -0.08 4.94 82.94 531 6.81
ARGENTINA (B+/B3/B)
ARGENT11 3/4 04/09 11.75 07/04/2009 886.338MM 35.9460 36.36 0.20 0.32 100.61 #N/AN Ap 0.9 #N/AN Ap
ARGENT11 3/8 03/10 11.38 15/03/2010 729.448MM 36.1790 36.57 0.34 0.69 64.76 #N/AN Ap 16 #NIAN Ap
ARGENT12 3/8 02/12 12.38 21/02/2012 412.422MM 37.3270 37.74 0.04 0.82 44.62 #N/AN Ap 25 #NIAN Ap
ARGENT11 3/8 01/17 11.38 30/01/2017 1.906MMM 36.5130 37.03 0.14 0.64 3243 #N/AN Ap 36 #N/AN Ap
ARGENT 9 3/4 09/27 9.75 19/09/2027 891.286MM 35.9360 36.52 0.17 0.44 25.07 #N/AN Ap 45 #N/AN Ap
ARGENT 12 06/19/31 12.00 19/06/2031 8.821IMMM 2.0000 2.00 #N/AN.A. #NIAN.A. 454.93 #N/AN Ap 03 #N/AN Ap
BRAZIL (BB/Ba2/BB)
BRAZIL14 1/2 10/09 1450 15/10/2009 1.225MMM 118.50 119.00 0.13 0.01 431 57.23 173 2.06
BRAZIL 11 01/11/12 11.00 11/01/2012 1.207MMM 122.16 122.66 -0.05 0.03 4.99 111.92 3.36 4.24
BRAZIL10 1/2 07/14 10.50 14/07/2014 1.174MMM 127.64 128.14 -0.12 -0.05 5.46 137.43 493 6.49
BRAZIL 11 06/26/17 11.00 26/06/2017 387.343MM 140.09 140.59 -0.01 -0.07 5.49 122.23 6.39 9.30
BRAZIL12 3/4 01/20 12.75 15/01/2020 760.215MM 160.19 160.69 -0.02 0.28 5.77 144.60 7.29 12.06
BRAZIL10 1/8 05/27 10.13 15/05/2027 3.435MMM 147.42 147.92 -0.33 0.34 5.96 152.19 9.99 15.33
BRAZIL 7 1/8 01/37 713 20/01/2037 2.5MMM 115.31 115.41 -0.33 0.46 6.00 143.11 13.04 15.45
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 103.36 103.42 -0.01 -0.04 413 31.57 1.03 1.10
CHINA 6.8 05/23/11 6.80 23/05/2011 1IMMM 106.51 106.64 0.00 -0.37 473 88.48 3.05 342
CHINA 4 1/4 10114 4.25 28/10/2014 1IMMM 97.82 98.12 0.00 -0.50 4.60 41.40 5.89 5.80
CHINA 7 1/2 10/27 7.50 28/10/2027 100MM 118.76 119.26 0.00 -0.34 5.87 141.03 11.09 13.31
COLOMBIA (BB/Ba2/BB)

COLOM 9 3/4 04/09 9.75 23/04/2009 584.975MM 106.58 106.73 -0.04 0.01 497 118.93 1.36 1.46
COLOM 10 1/2 07/10 10.50 09/07/2010 280.929MM 112.85 113.40 0.02 0.11 5.17 145.13 2.29 2.67
COLOM 8 1/4 12/14 8.25 22/12/2014 1IMMM 114.17 114.67 -0.23 0.50 5.75 162.51 535 6.32
COLOM 7 3/8 01/17 7.38 27/01/2017 1IMMM 110.15 110.75 -0.23 0.37 5.89 161.38 6.66 7.55
COLOM 8 3/8 02/27 8.38 15/02/2027 154.905MM 121.37 121.87 0.11 0.72 6.41 196.38 10.25 12.73
COLOM 10 3/8 01/33 10.38 28/01/2033 340.511MM 151.25 151.75 -0.12 127 6.28 177.99 11.29 17.53
COLOM 7 3/8 09/37 7.38 18/09/2037 1.468MMM 113.76 114.06 -0.48 0.89 6.33 176.15 12.88 14.91
KAZAKHSTAN (BBB/Baa2/BBB)

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

MEX10 3/8 02/17/09 10.38 17/02/2009 970.412MM 107.54 107.84 0.12 0.32 413 32.89 1.18 1.30
MEX 7 1/2 01/14/12 7.50 14/01/2012 874.959MM 110.04 110.19 0.10 0.72 4.80 92.74 354 3.99
MEX11 3/8 09/15/16 11.38 15/09/2016 1.77IMMM 143.01 143.46 0.36 0.53 521 98.82 6.11 8.91
MEX 5 1/2 02/17/20 5.50 17/02/2020 561.951MM 103.56 103.56 0.15 -0.20 5.10 76.25 8.53 9.26
MEX11 1/2 05/15/26 11.50 15/05/2026 338.58MM 165.31 165.81 0.16 0.58 5.72 129.38 9.58 16.48
MEX 6 3/4 09/27/34 6.75 27/09/2034 4.26TMMM 112.11 112.36 0.07 0.89 5.84 129.06 13.02 14.84
PHILLIPINES (BB-/B1/BB)

PHILIP 8 3/8 03/09 8.38 12/03/2009 935.556MM 104.00 104.38 0.00 0.00 511 132.03 1.26 1.33
PHILIP 8 3/8 02/11 8.38 15/02/2011 1.5MMM 108.38 108.75 0.00 0.00 5.48 172.49 2.82 3.12
PHILIP 8 1/4 01/14 8.25 15/01/2014 1.602MMM 109.00 109.38 0.00 0.00 6.42 236.17 4.76 5.35
PHILIP 9 7/8 01/19 9.88 15/01/2019 962.468MM 124.00 124.25 0.00 0.00 6.76 244.22 7.05 9.03
PHILIP10 5/8 03/25 10.63 16/03/2025 1.855MMM 142.13 14250 0.00 0.00 6.52 211.29 9.26 13.39
PHILIP 6 3/8 01/32 6.38 15/01/2032 1IMMM 96.00 96.25 0.00 0.00 6.70 218.91 11.77 11.63
SOUTH AFRICA (BBB+/Baal/BBB+)

SOAF9 1/8 05/19/09 9.13 19/05/2009 611.799MM 106.37 106.75 0.00 -0.05 4.64 86.66 1.38 153
SOAF7 3/8 04/25/12 7.38 25/04/2012 1IMMM 109.27 109.65 0.00 0.10 4.99 107.30 381 4.19
SOAF6 1/2 06/02/14 6.50 02/06/2014 1IMMM 106.51 107.01 0.00 0.30 5.27 116.98 5.22 5.74
SOAF8 1/2 06/23/17 8.50 23/06/2017 140.789MM 121.70 122.20 0.00 0.42 5.53 123.35 6.70 8.45
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Security Name/ Rating

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

TURKEY12 3/8 06/09 12.38 15/06/2009 1.046MMM 111.56 111.69 0.00 -0.01 476 99.45 1.42 1.65
TURKEY 9 1/2 01/11 9.50 18/01/2011 750MM 112.14 112.44 0.00 0.02 5.21 110.24 261 314
TURKEY 9 1/2 01/14 9.50 15/01/2014 1.75MMM 117.48 117.48 0.00 0.50 6.07 200.89 4.68 5.66
TURKEY 5 1/2 02/17 5.50 16/02/2017 1.5MMM 96.52 96.90 0.00 0.10 5.97 168.37 6.78 6.91
TURKEY 7 06/05/20 7.00 05/06/2020 2MMM 104.52 104.52 #NIAN.A. #NJAN.A. 6.47 210.35 8.16 8.84
TURKEY 7 3/8 02/25 7.38 05/02/2025 3.25MMM 106.52 106.52 #N/AN.A. #N/AN.A. 6.73 230.84 9.76 10.65
TURKEY 6 7/8 03/36 6.88 17/03/2036 2.75MMM 98.98 99.65 0.00 2.62 6.93 238.30 12.24 12.36
UKRAINE (BB-/B1/BB-)

UKRAIN 0 08/05/09 8.69 05/08/2009 500MM 103.46 103.96 -0.25 -0.76 6.03 #N/AN Ap 0.25 #N/AN Ap
UKRAIN 6 7/8 03/11 6.88 04/03/2011 600MM 102.96 103.46 0.03 0.14 5.80 203.80 2.92 3.05
UKRAIN 7.65 06/13 7.65 11/06/2013 1IMMM 107.71 108.09 0.03 0.35 5.97 194.17 4.43 4.94
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 111.36 111.56 -0.05 0.23 7.45 326.26 2.96 345
VENZ8 1/2 10/08/14 8.50 08/10/2014 1.5MMM 102.63 103.03 -0.04 117 7.96 384.93 5.16 5.36
VENZ 13 5/8 08/18 13.63 15/08/2018 500MM 135.75 136.25 0.08 1.23 8.46 417.93 6.22 8.71
VENZ 6 12/09/20 6.00 09/12/2020 1.5MMM 82.99 83.39 -0.66 0.84 8.11 37354 8.24 711
VENZ 7.65 04/21/25 7.65 21/04/2025 1.6MMM 95.00 95.00 0.00 0.00 8.19 378.45 9.30 8.91
VENZ9 1/4 09/15/27 9.25 15/09/2027 4AMMM 112.00 112.00 0.00 0.00 8.03 360.45 9.47 10.78
VENZ9 3/8 01/13/34 9.38 13/01/2034 1.5MMM 110.25 110.25 0.00 0.00 8.40 391.97 10.08 11.44
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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 8.45 7.08 104.94 105.24 0.12 0.22 2.73 56 B+/BIB+
AFKSRU10 1/4 04/08 AFKSRU Financial 10.25 14/04/2008 350MM 10.10 6.72 101.44 10151 0.02 -0.01 0.42 277
ALROSA 8 1/8 05/08 ALROSA Basic Materials 8.125 06/05/2008 500MM 8.06 6.37 100.81 100.88 -0.04 -0.07 0.48 232 BB-/Ba2/BE-
ALROSA 8 7/8 11/14 ALROSA Basic Materials 8.875 17/11/2014 500MM 8.01 6.91 110.71 110.83 0.27 0.22 5.10 274
EVRAZ 10 7/8 08/09 EVRAZ Basic Materials 10.875 03/08/2009 300MM 10.20 6.75 106.51 106.76 0.16 0.16 154 294 BBB2)-
EVRAZ 8 1/4 11/15 EVRAZ Basic Materials 8.25 10/11/2015 750MM 8.07 7.87 102.16 102.29 0.38 0.65 5.59 364
CASHYD10 1/2 02/13 CASHYD Financial 105 15/02/2013 60MM  #N/AN.A. #N/ANA. #NIANA.  #NJANA.  #NJANA. #NIANA. #N/ANA.  #NJANA
GAZPRU 5 5/8 07/13 GAZPRU Energy 5.625 22/07/2013 512.611MM 5.66 5.75 99.36 99.41 0.20 0.19 474 195
GAZPRU10 1/2 10/09 GAZPRU Energy 105 21/10/2009 700MM 9.62 5.47 109.06 109.36 0.12 0.07 1.77 165
GAZPRU7.8 09/27/10 GAZPRU Energy 78 27/09/2010 1IMMM 7.35 5.46 105.99 106.19 0.00 0.02 254 138
GAZPRU 9 5/8 03/13 GAZPRU Energy 9.625 01/03/2013 1.75MMM 8.32 6.12 115.59 115.84 0.14 -0.01 4.18 211
GAZPRU 5 7/8 06/15 GAZPRU Energy 5.875 01/06/2015 1IMMM 5.98 6.18 97.92 98.42 -0.06 0.10 5.80 199
GAZPRU 7.201 02/20 GAZPRU Energy 7.201 01/02/2020 1.133MMM 6.98 6.81 103.13 103.33 0.19 0.17 7.98 196
GAZPRU 8 5/8 04/34 GAZPRU Energy 8.625 28/04/2034 1.2MMM 6.75 6.43 127.64 127.77 0.24 0.42 11.97 53
MEGAFO 8 12/10/09 MEGAFO  Financial 8 10/12/2009 375MM 7.78 6.56 102.64 102.89 0.21 0.23 1.85 271 BB/B1/BB+
MMKFIN 8 10/21/08 MMKFIN Basic Materials 8 21/10/2008 300MM 7.88 6.35 101.43 101.57 -0.03 0.04 091 233 BB/Ba3/BB-
MOBTEL 9 3/4 01/08 MOBTEL Communications 9.75 30/01/2008 400MM 9.66 5.38 100.95 100.98 -0.02 -0.06 0.23 161
MOBTEL 8 3/8 10/10 MOBTEL Communications 8.375 14/10/2010 400MM 7.98 6.51 104.79 105.04 0.43 0.49 258 270 BB-/Ba3/BB-
MOBTEL 8 01/28/12 MOBTEL Communications 8 28/01/2012 400MM 7.69 6.87 103.96 104.21 0.48 0.51 3.49 291
GMKNRU 7 1/8 09/09 GMKNRU  Basic Materials 7.125 30/09/2009 500MM 6.93 5.50 102.76 103.01 0.10 0.20 1.75 170 BBB-/Baa2/BBB-
CHMFRU 8 5/8 02/09 CHMFRU  Basic Materials 8.625 24/02/2009 325MM 8.41 6.51 102.41 102.72 0.06 0.15 1.20 262
CHMFRU 9 1/4 04/14 CHMFRU  Basic Materials 9.25 19/04/2014 375MM 8.45 7.38 109.25 109.63 021 0.95 4.87 327 BE-/B1IBE-
SINEK 7.7 08/03/15 SINEK Government 71 03/08/2015 250MM 7.49 722 102.69 102.94 0.11 0.04 5.68 297 -/[BA1/BB
TMENRU 11 11/06/07 TMENRU  Energy 11 06/11/2007 700MM 10.99 -15.25 100.07 100.08 -0.06 0.00 0.00 -1938
TMENRU 6 7/8 07/11 TMENRU  Financial 6.875 18/07/2011 500MM 6.95 7.22 98.74 98.99 0.16 0.12 3.15 334 BB+/Baa2/BB+
TMENRU 7 1/2 07/16 TMENRU  Financial 75 18/07/2016 1IMMM 7.68 7.88 97.50 97.75 0.29 0.22 6.13 -7
VIP 10 06/16/09 VIP Communications 10 16/06/2009 217.234MM 9.47 6.27 105.49 105.72 0.13 0.14 1.43 246
VIP 8 02/11/10 VIP Communications 8 11/02/2010 300MM 7.74 6.37 103.25 103.50 0.16 0.17 2.02 258
VIP 8 3/8 10/22/11 VIP Communications 8.375 22/10/2011 300MM 7.94 6.76 105.42 105.67 0.30 0.24 334 290 BB+/Bazl
VIP 8 1/4 05/23/16 VIP Communications 8.25 23/05/2016 600MM 7.92 7.58 104.01 104.26 0.44 0.58 5.90 334
WBDFRU 8 1/2 05/08 WBDFRU  Consumer, Non-cyclical 85 21/05/2008 150MM 8.45 7.43 100.51 100.59 0.02 0.01 0.50 345 B+/B2/-
ALFARU 8 5/8 12/15 ALFARU Financial 8.625 09/12/2015 225MM 8.93 10.34 96.52 96.77 -0.06 -0.10 5.37 614
BKMOSC 8 09/28/09 BKMOSC  Financial 8 28/09/2009 250MM 772 5.95 103.47 103.72 0.05 0.02 1.73 216
BKMOSC 7 3/8 11/10 BKMOSC  Financial 7.375 26/11/2010 300MM 7.25 6.71 101.73 101.86 0.12 0.25 2.62 294
BKMOSC 7.335 05/13 BKMOSC  Financial 7.335 13/05/2013 500MM 741 757 98.82 99.07 0.22 0.19 431 356 Baal/BEE-
BKMOSC 7 1/2 11/15 BKMOSC  Financial 75 25/11/2015 300MM 7.58 8.47 98.86 99.11 0.11 0.12 5.66 114
GAZPRU 7 1/4 10/08 GAZPRU Financial 7.25 30/10/2008 1.05MMM 7.18 6.15 100.96 101.10 0.10 0.07 0.93 219
GAZPRU 6 1/2 09/15 GAZPRU Financial 6.5 23/09/2015 1IMMM 6.74 711 96.26 96.51 0.01 0.19 5.99 286 BE+A3/BEB
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Security Name Ticker Industry Sector Cpn Maturity Amt Outstanding  YId Cur Mid YIT\iALtm Px Bid Px Ask  Chg Net 1d thget '\[/)ll:; Q?[Jj YSAp?e\:(;j Rating (S&P/Moody's/Fitch)
VTB 6 7/8 07/29/08 VTB Financial 6.875 29/07/2008 300MM 6.84 6.05 100.52 100.62 0.05 0.03 0.69 203 JAS/REE
VTB 6.2 09/29/15 VTB Financial 6.2 29/09/2015 400MM 6.28 731 98.58 98.83 -0.08 -0.03 6.00 289
RSHB6 7/8 11/29/10 RSHB Financial 6.875 29/11/2010 350MM 6.78 6.38 101.24 101.49 0.14 0.09 2.65 256 JBaal/BBB
RSHB7.175 05/16/13 RSHB Financial 7.175 16/05/2013 700MM 6.94 6.43 103.30 103.55 0.13 0.04 4.39 242
RUSB8 1/8 04/21/08 RUSB Financial 8.125 21/04/2008 300MM 8.19 9.95 99.16 99.22 0.02 0.00 0.44 601
RUSB7 1/2 10/07/10 RUSB Financial 75 07/10/2010 500MM 8.07 10.38 92.78 93.03 0.26 0.23 252 657
RUSB8 7/8 12/16/15 RUSB Financial 8.875 16/12/2015 200MM 9.73 11.31 91.11 91.36 0.09 0.07 5.26 751
SBERRU 6.23 02/15 SBERRU Financial 6.23 11/02/2015 1IMMM 6.23 6.98 99.94 100.19 0.02 -0.11 5.59 240 -IA2/BBB+
VTB 6 7/8 12/11/08 VTB Financial 6.875 11/12/2008 550MM 6.82 6.04 100.78 100.94 0.10 0.06 1.02 219
VTB 7 1/2 10/12/11 VTB Financial 75 12/10/2011 450MM 722 6.36 103.79 104.04 0.11 0.04 3.36 241 BBBIA2IBEE
VTB 6.315 02/04/15 VTB Financial 6.315 04/02/2015 750MM 6.25 7.09 100.88 101.13 -0.03 -0.02 5.55 203
VTB 6 1/4 06/30/35 VTB Financial 6.25 30/06/2035 1IMMM 6.39 6.42 97.64 97.89 -0.11 -0.34 12.64 230
AVAZRU 8 1/2 04/08 AVAZRU Consumer, Cyclical 85 20/04/2008 250MM 8.53 9.19 99.63 99.74 0.01 -0.19 0.44 516
IRKUT 8 1/4 04/09 IRKUT Industrial 8.25 10/04/2009 125MM 8.24 8.15 99.95 100.28 0.06 0.04 131 429
ARGENTINA
PESAAR 0 06/09/11 PESAAR Energy 6.3925 09/06/2011 87.414MM 6.65 7.08 95.94 96.44 0.02 -0.19 0.09  #N/AN.A B+/Ba2/B+
TELEFO 8.85 08/11 TELEFO Communications 8.85 01/08/2011 134.644MM 8.45 7.35 104.80 104.80  #N/AN.A. 0.43 3.09 363 B+/-I-
BRAZIL
PETBRA12 3/8 04/08 PETBRA Energy 12.375 01/04/2008 126.82MM 12.02 4.68 102.95 103.05 0.02 -0.07 0.39 83
PETBRA 9 7/8 05/08 PETBRA Energy 9.875 09/05/2008 224.25MM 9.64 4.82 102.43 102.56 0.07 0.09 0.47 77
PETBRA 9 3/4 07/11 PETBRA Energy 9.75 06/07/2011 235.36MM 8.47 5.18 114.81 115.31 0.01 0.21 3.04 113
PETBRA 9 1/8 07/13 PETBRA Energy 9.125 02/07/2013 374.23MM 7.97 6.06 114.50 114.50 -2.38 247 4.37 208 BBB-/Baa2/BB+
PETBRA 7 3/4 09/14 PETBRA Energy 7.75 15/09/2014 397.9MM 6.98 5.77 110.92 111.27 0.03 0.24 5.32 140
PETBRA 6 1/8 10/16 PETBRA Energy 6.125 06/10/2016 899.1MM 6.06 5.96 101.10 101.10 -0.15 -0.35 6.78 162
PETBRA 8 3/8 12/18 PETBRA Energy 8.375 10/12/2018 576.78MM 713 6.17 117.50 117.50 0.25 0.00 7.30 183
CHINA
CNOOC 6 3/8 03/12 CNOOC Energy 6.375 08/03/2012 500MM 6.10 5.19 104.46 104.66 -0.16 -0.19 3.74 82 AJA2IA
SDBC 4.7 08/24/09 SDBC Financial 4.7 24/08/2009 10MMM 4.65 4,01 101.17 101.17 0.00 -0.04 1.69 65
SDBC 2.66 12/30/10 SDBC Financial 2.66 30/12/2010 20MMM 278 4.18 95.46 95.71 0.00 0.07 2.87 48
SDBC 3.63 10/26/12 SDBC Financial 3.63 26/10/2012 10MMM 3.77 4.49 96.26 96.26 0.01 0.15 4.43 41
SDBC3 1/2 04/16/14 SDBC Financial 35 16/04/2014 80MM 371 452 94.41 94.41 0.01 0.02 5.50 39 NAZIA
SDBC 5.48 01/06/20 SDBC Financial 5.48 06/01/2020 20MMM 5.09 4.63 107.78 107.78 0.00 -0.09 8.55 11
SDBC 3.8 10/30/36 SDBC Financial 3.8 30/10/2036 23.8MMM 4.37 4.62 87.02 87.02 -0.52 -0.65 16.55 15
MEXICO
AMXLMM 4 1/8 03/09 AMXLMM  Communications 4.125 01/03/2009 497.75MM 4.18 5.11 98.75 98.75 #N/AN.A. -0.29 1.25 138
AMXLMM 5 1/2 03/14 AMXLMM  Communications 55 01/03/2014 795MM 5.47 5.41 100.47 100.47 0.66 1.00 5.23 107 BBB+/A3/BBB+
AMXLMM 5 3/4 01/15 AMXLMM  Communications 5.75 15/01/2015 500MM 5.72 5.67 100.49 100.49  #N/AN.A. -0.50 5.73 132
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Security Name Ticker Industry Sector Cpn Maturity Amt Outstanding  YId Cur Mid YIT\iALtm Px Bid Px Ask  Chg Net 1d thget '\[/)ll:; Q?[Jj YSAp?e\:(;j Rating (S&P/Moody's/Fitch)
PEMEX 7 7/8 02/09 PEMEX Energy 7.875 01/02/2009 907.603MM 7.60 484 103.40 103.76 0.02 0.00 115 96 A-/BaallA-
PEMEX 7 7/8 02/09 PEMEX Energy 7.875 01/02/2009 975.308MM 757 451 103.98 103.98 0.25 -0.01 1.15 58
UKRAINE
EXIMUK 7 3/4 09/09 EXIMUK Government 7.75 23/09/2009 250000000 7.63 6.83 101.46 101.71 -0.19 0.36 171 303 -/Ba2/BB-
OKST 10 3/8 08/09 OKST Communications 10.375 17/08/2009 266420000  #N/AN.A.  #N/AN.A. #NANA.  #NIANA.  #NJANA. #N/ANA. #NIANA.  #NIANA. BB/Bad-
OKST7 3/4 04/27/12 OKST Communications 7.75 2710412012 175000000  #N/AN.A.  #N/AN.A. #NJANA.  #N/ANA.  #NJANA. #N/ANA. #N/ANA.  #NANA.

KAZAKHSTAN

BTAS7 7/8 06/02/10 BTAS Financial 7.875 02/06/2010 600MM 8.27 10.05 94.96 95.40 -0.53 -0.71 2.18 622

BTAS 8 03/24/14 BTAS Financial 8 24/03/2014 400MM 9.01 1045 88.52 89.02 -1.44 -1.38 473 -3 BB/Baal/BB+
BTASS8 1/2 02/10/15 BTAS Financial 85 10/02/2015 350MM 9.38 10.36 90.41 90.91 -1.61 -1.12 5.08 9

BTASS8 1/4 01/22/37 BTAS Financial 8.25 22/01/2037 1IMMM 9.16 9.23 89.85 90.35 -2.13 -2.07 9.95 -44

TCOKZ 6.124 11/14 TCOKZ Energy 6.124 15/11/2014 LIMMM  #N/ANA. #N/ANA. #NANA.  #N/ANA.  #NJANA. #N/ANA. #N/ANA.  #NANA. -/Baa3/BBB-
ATFBP 8 7/8 11/09 ATFBP Financial 8.875 09/11/2009 200MM 8.69 7.73 101.86 102.32 0.08 0.08 174 106

ATFBP 8 1/8 10/10 ATFBP Financial 8.125 28/10/2010 200MM 8.07 7.86 100.43 100.93 0.11 0.00 2.60 401

ATFBP 9 1/4 04/12 ATFBP Financial 9.25 12/04/2012 200MM 8.92 8.23 103.45 103.95 0.11 -0.23 3.58 428 B+/BallBB-
ATFBP 9 05/11/16 ATFBP Financial 9 11/05/2016 350MM 8.73 8.49 102.81 103.31 0.15 -0.42 5.67 -1

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 8.05 7.89 101.88 102.38 0.07 0.38 6.45 337 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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HacTosiwmit JOKyMEHT NpefioCTaBNEeH UCKIIOUMTENBHO B NOPSiaKe MHGOPMALMM 1 He SIBMSIETCS MPEAMNoXeHeM O NPOBEAEHUM onepaLuil Ha pbiHKe LieHHbIX Gymar, W, B 4aCTHOCTHW, NPeanoxeHemM o6 ux nokymnke
1K npopaxe. VCTOuHMKM, UCnonb3ayemble Npu HanUcaHuu faHHoro otyeta, UOK «Anemap» paccMaTpuBaeT Kak 4OCTOBEPHble, 0aHako DK «Anemap», ero pykoBOACTBO W COTPYAHUKMA He MOTYT rapaHTUpoBaTh
abContoTHbIE TOYHOCTb, MOHOTY W AOCTOBEPHOCTb NMPeAoCTaBNAeMOil MHOpMaLmMn. OLEHKM 1 MHEHWS, OTPaXEHHbIE B HACTOSILLEM [JOKYMEHTE, OCHOBaHbI UCKIIOUMTENBHO Ha 3aKmioyeHusix aHanuTkoB NOK B

OTHOLLUEeHMM pacCMaTpUBaEMbIX B OTHETE LIEHHbIX 6yw|ar N SMUTEHTOB.

VK «Anemap», ero pykoBOACTBO U COTPYAHWUKW HE HECYT OTBETCTBEHHOCTY 3@ MHBECTULMOHHBIE PELUEHNS KUEHTa, OCHOBaHHbIE Ha MHGhOPMaLMK, CoaepxalLeiics B HacTosiem fokymenTe. NOK «Anemap, ero
PYKOBOZCTBO U COTPYAHWUKM HEe HECYT OTBETCTBEHHOCTW B CBAA3N C MPSIMbIMU WM KOCBEHHBIMI NOTEPSAIMU U/UAK YiLiepGOM, BO3HUKLLIMM B pedynbTaTe UCMOMb30BaHNs KIMEHTOM MH(OpMaLMM UK Kakol-nnbo ee

4acTi NPy COBEPLUEHUM OnepaLii ¢ LieHHbIMI Bymaramu.

VoK «Anemap» He 6epeT Ha cebs 0bs3aTensCTBa perynsipHo 0GHOBAATL MHAOPMALMIO, KOTOPast COBEPKUTCS B HACTOSILYEM AOKYMEHTE UMM UCTIPABNATb BO3MOXHbIE HETOYHOCTH.

KonupoBaHwe 1 pacnpocTpaHeHne MHopMaLym, Coepxalleicst B AaHHOM 0630pe, BO3MOXHO TONbKO ¢ cornacust MOK «Anemap».
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