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B3rNAL HA PbIHOK

Makpo3akoHOMMKa

Poct pacxomoB u poxopoB Hacenenuss CLUA B sHBape npeBbicun nporHo3bl. [1o
AaHHbiM MunucTepctea Toproenu CLUA, notpebutensckine pacxoabl yBENMUMnMCh Ha
0.4%, npeBbICMB OXWAAHWA aHanuUTMKoB Ha ypoeHe 0.2%. [loxoabl yBENM4MnMChL Ha
0.3%, Toraa kak nporHosuposanock noebiweHne Ha 0.2%. ViHaekc PCE Core (Personal
Consumption Expenditures, Excluding Food & Energy), Ha koTopbin obpaliaet
BHUMaHWe PefepanbHas pesepsHas cuctema (PPC) npu oueHke puckoB MHAIALMK,
BbIpOC B npownom Mecsue Ha 0.3% no cpaBHeHuio C aekabpem u Ha 2.2%
OTHOCUTENbLHO sHBaps 2007 ., 4To coBnano ¢ oxuaanuamu. Mosbiwerne nHaekca PCE
Core oTHocuTENbHO [fekabps CTano MakcumanbHbiM 338 4 mecsaua. CormacHo
nepecMOTPeHHbIM AaHHbIM, B Aekabpe pacxogbl Hacenewus CLUA ysenuumnuch Ha
0.3%, a He Ha 0.2%, kak coobLuanocs paHee. [loxoab! noBsicunncs Ha 0.5%.

C nonpaBkoi Ha WHGNALMIO POCT PacXofoB HAceneHust ocTancs B sHBape Ha
AekabpbCKoM YpOBHE, 4TO Ha (hoHe pocTa JOXOA0B aMepPUKaHLIEB rOBOPUT O pacTyLLeit
TEHOEHUMM K COEPEXeHNIo, KOTOpas MOXET NONyuuTh ewle 6ombluMii UMAyRbC Ans
paspacTaHus B OyayLem — 0COBEHHO B KOHTEKCTe pacTyLLMX LieH Ha TONNKBO, NageHus
CTOMMOCTU XMIbsl U YKECTOYeHWs YCroBuiA OaHKOBCKOrO KpegwuToBaHus. [ns
noanepxaHus crabunbHoro ypoBHs noTpebutensckux pacxopos ®PC, oveBuaHo,
NPOAOIKUT  nopfepxuBaTb  NOTpebuTeneil  AOMOMHMTENBHBIMM  MHBEKLWSAMU
NUKBMOHOCTU 1 Yepes ocrnabneHne AeHEXHO-KPeaNTHON CUCTEMbI — 06 3TOM roBOPST
HeaasHue 3asBneHus rnaesbl PPC CLUA beHa BepHaHke: oH ckasan, uyto ®PC Gypet
"peiicTBOBaTL B CBOEBPEMEHHON MaHepe, Heobxooumon Ans noaaepxaHus pocta, u
npefocTaBnATL  afekBaTHY CTPaxOBKy NPOTMB PUCKOB  3aMefneHus’ pocTta
9KOHOMUKM.

Ba3oBble akTuBbI

CraBku kasHauenckux obsizatenscts CLUA 3a npowenuylo Heaemnio CHA3MMUCL MOA
Yrpo3oit peLeccu amepukaHCKOA SKOHOMMKM B cpegHeM Ha 25-50 6.n. CHuxeHwue
[OXOAHOCTEN Y)XEe TPaAWULMOHHO MPOUCXOAUT B KPAaTKOCPOYHOM CermeHTe kpueoit UST,
OTpaxasi YBEPEHHOCTb pblHKA B danbHedlem CHuxeHun ctaBok ®PC. B natHuuy
[OXOAHOCTb 2-NeTHUX 06s3aTenseTs cHusunacs 0 1.59(-0.23)%, 10-netHux — go 3.52
(-0.15)%.

Pa3su BalOLLNeca pbIHKA

KpeoutHble cnpagsl EM paciwmpunuck [o 5-HeaensHoro makcumyma Ha ¢poHe bercTsa
HBECTOPOB B 3alMTHblE aKkTMBbl. OCHOBHOE CHIKEHWE LieH MPOMCXOAMUT B PervioHax ¢
BbICOKOI J0nen CnekynsTUBHOTO KanuTana. Poccuiickue eBpoobnuraumn BbirnsgsT
nyywe ocrtanbHbix EM. XoTsi cyBepeHHbin cnpag yeenmuuncs go 190 6.n., ueHa
Bbinycka Russia'30 3a Hegento Boipocna Ao 114.35(+1.1)%.

PbIHOK pybnesbix obnurauuit

CHWKeHWe NoKarbHOro [OMNroBOro pblHKa MPUOCTAHOBMIOCH B KOHLE HeAeni, OfHako
CUTyauust Ha AEHEXHOM pbiHKe ocTaeTcsi octpoi. Ctpaternyeckas noggepxka O®3
MpOBOLMPYET MHBECTOPOB 00paTUTh BHUMaHue Ha Gonee felleBble KOpnopaTWBHbIE
BbiMyckn. Hayano HOBOrO Mecfua [OMKHO MPMBECTM K CMEKynsATMBHOMY
BOCCTAHOBIIEHNIO KOTMPOBOK, OAHAKO CPEOHECPOYHbI B3rMA4 Ha PbIHOK OMpayeH
OXMAaHWEM OCTPOro AeduLnTa NMKBUAHOCTY B MapTe-anpene (nodpobHee Ha cmp. 2).
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JIOKANbHbIN JONTOBOW PbIHOK

NuksngHocTb 1 CTaBku

Mokasatenb pybrneBoi NUKBWAHOCTW CeropHs yTpom coctasun 714.3 (+54.5) mnpa py®.
CTpyKTypa NWKBMAHOCTM BBIMMSAUT Criedylowmum 00pa3oM: OCTaTkM Ha  KopcyeTax
npubasunu go 587.9 (+38.7) mnpg py6., a menosuthl GaHkoB B LIb cocraBunu 126.4
(+15.8) mnpg py6. CTaBku AEHEXHOTO PbIHKA B NATHWLY NpeBbiany 7% no OfHOAHEBHBIM
kpeguTam, a Ha cerogHsiuHee oTkpbiTue MBK coctaBnset 6-6.5%. Ha muHyBLien Hegene
COCTOSINIACH ABE 3HAYUTENbHbIE YNNaThbl HANoroB, KOTOPbIE BbI3BANM CTPEMUTENbHBIA POCT
craBok MBK. O6bembl kpeautoBanus B LB vepes kpeautbl overnight Bbipocnin 6onee yem
B 5 pa3, 00beM ayKUMOHHOrO peno BbLIPOC K KOHUY Hepenu o 198.4(+109) mnpa pyb.
lMepuog HanoroBbIX MNaTeXeil OKOHYEH, W C Hayanom HOBoro mecsua crasku MBK,
BEPOSATHO, YWAYT HIKE CTOMMOCTN pedmHaHcpoBaHus (cTasku peno) LIB. B To xe Bpems
oxugaHve ewe Gonbluero aecduunta pybnen B brnvxaiiwne 2 mecsua bynet gepxatb
JEHEXHbIA PbIHOK B HAMPSHKEHHOM COCTOSIHUM.

Kpusas crasok LIBOR (USD) 3a Hepento onyctunach B cpegHeM Ha 4 6.n.; 1M LIBOR
coctasnseT 3.11%, 3M LIBOR - 3.06%, 12M LIBOR - 2.71%. CraBku poccuiickux NDF
VMEIOT CrIeAyHOLLMIA BUA: KPaTKOCPOUHbIN CErMEHT B AnanasoHe o 6-7.5%, 6onee pansHue
CTaBKMW He NpeBbIWaT Ao 7%.

WHBeCTULMM: POKYC Ha NUKBUMOHOCTb

JlokanbHbIi JONrOBOW PbIHOK CTAabUNM3NPOBANCs B KOHLE NPOLUMON Hefenu, HeBaupas Ha
HamnpsHKEeHHY0 cuTyaumo ¢ pybneson nukBMOHOCTbIO. [poleawas ynnaTta Harnoros
nogHana craskm MBK cBbiwe 7%, a oObembl OOMbWWHCTBA  WCTOYHMKOB
peduHaHcuposaHna B LB yBennunnmuck B pasbl. Tem He MeHee, B yeTBepr pybnesomy
PblHKy OKasana nopdepxky HeoxugaHHas ckynka O®3, npeumyllecTBEHHO AanbHMX
BbinyckoB. 1o ofbemam MOKynok 3TO MOXOXe Ha CTpaTernyeckylo MOAAEPXKKY PbIHKa,
koTopas Obina okasaHa B ceHTsbpe 2007 r. Bugnmo, perynsropbl UMEIOT Lenb nogaepxarb
PbIHOK TOCOOMra M MPUOCTAHOBUTb CHIDKEHME pbiHka. OTYacT 3TO NOATBEPXAAET W
aHanoruyHblii YpoBEeHb A0XOAHOCTEN B ANWHHbIX O®3, KOTOPbIA JOCTUr OKTAOGPBLCKUX
3HayeHuin. He ctouT 3abbiBaTh, YTO Y BnacTen ecTb elie OAWH NMPUNAceHHbIN KO3bipb —
HEOCBOEHHbIe [AEHbIM MHCTUTYTOB Pa3BUTUS. BnonHe BEPOATHO, YTO M 3TN AEHBIWM MO
y4acTeoBaTb B CTpemuTensHOM nogaepxke OP3 1 kopnopaTusHbIX Gymar nepBoro ypoBHs.
Mo wtoram Heperu panbHuit cermeHT O®3 okasancs B nuaepax LEHOBOTO pOCTa,
npubasme B LeHe 110-170 6.n.

Ha Haw B3rnsg, nosutue ot nopdepxkn O®3 cnabo oTpasnTcs Ha KOpMopaTUBHOM
cektope. Ctasku MBK no-npexHemy Bbille cTOMMOCTW aykuuoHHoro peno ¢ Lib. Bonee
TOrO, 11 BOCCTAHOBEHMS BbIMYCKOB C AOXOAHOCTLIO A0 10% HET yBEPEHHOCTU B TOM, 4YTO
LleHtpobaHk He noiieT Ha eWwe OOHO NOBbIWEHWE CTaBoK, Aabbl 3ameanuTh
VHNALMOHHOE [aBneHue.

MbI BUaMM noBog Ans cTabunusaumv pbiHKa Ha Tekyluen Hepene. BeposiTHo, ¢ Hayanom
HoBoro Mecsua craskm MBK cHussTea fo 5-6% nocne 3akpbIThst NATHUYHOMO 3-OHEBHOrO
peno LB (198 mnpa py6). Ecnv nopfepkka pbiHKa COXpaHUTCS M Ha Tekylleln Hepdene,
PbIHOK MMEET LLaHChl NOAPacTV B pamkax CneKynsTUBHbIX cTpaTterni. OfHako CyllecTByeT
Bonee [ONMrocpouHbIv (hakTop, KOTOPbIA HAJO Y4UTbIBaThb, — 3TO OXMAaHue Aeduuuta
NMKBMAHOCTU B Brivxaiiuve 2 Mecsiua.
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PyGnesble obnurauum. Mepsbiit "aLwenoH".
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Py6nesble obnuraumun. MyHuumnansHbie n CybdenepansHbie BbinycKu.
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Py6nesble obnuraumun. baxku n mHaHehI.
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PyGnesble obnurauuyi. TONNnBO 1 3HepreTHka.
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PyGnesble o6nurawym. MpoMbILLNEHHOCTb.
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Py6nesble obnuraumu. Toprosns.
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Py6nesble obnuraumv. Metannyprus.
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PyGnesble obnurauum. 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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Security Name (ILSS;EMSI\I/T&) Co(l:gon Next coupon Put Maturity Ask Bid ldr:::tng 5d chng net lmnceTng YTM [ YTP Mod. Dur. Sg:ei d
003

003 25057 40,817 740 23/04/2008 20/01/2010 102.80 103.15 0.97 -0.23 585 /- 167

003 25058 40,655 630 30/04/2008 30/04/2008 100.17 100.08 0.01 -0.18 560 / - 0.15

003 25059 40,821 610  23/04/2008 19/01/2011 100.73 100.69 0.96 0.21 5.96 / - 250

003 25060 40,734 580  30/04/2008 29/04/2009 99.63 101.00 -0.69 -0.02 563 /- 1.06

003 25061 42,513 580  07/05/2008 05/05/2010 99.25 99.05 0.00 -0.08 -0.82 6.37 / - 1.93

003 26198 42,117 600  03/11/2008 02/11/2012 100.00 99.10 0.28 6.10 / - 3.90

003 26199 39,991 610  16/04/2008 11/07/2012 99.06 98.81 0.00 -0.32 -1.23 6.54 /- 3.59

003 27026 16,000 700  12/03/2008 11/03/2009 101.55 99.85 -0.84 542 /- 0.94

003 46001 60,000 1000  12/03/2008 10/09/2008 101.14 101.12 -0.17 -0.59 8.00 /- 0.47

003 46002 62,000 900  13/08/2008 08/08/2012 108.22 108.18 131 -0.20 6.31 /- 357

003 46003 37,298 1000  16/07/2008 14/07/2010 106.94 108.00 6.64 /- 2,01

003 46012 40,000 121 01/10/2008 05/09/2029 69.89 69.89 0.01 -0.39 -3.08 7.09 /- 13.19

003 46014 58,290 900  12/03/2008 29/08/2018 109.25 105.30 1.28 -1.69 6.63 / - 6.76

003 46017 79,995 800  14/05/2008 03/08/2016 106.90 103.75 1.33 -0.68 6.35 / - 6.01

003 46018 128,855 900  12/03/2008 24/11/2021 107.98 106.51 -2.99 6.79 / - 7.96

003 46020 88,620 690  13/08/2008 06/02/2036 100.78 98.70 0.74 -2.49 7.04 /- 11.80

003 46021 71,432 750  20/08/2008 08/08/2018 98.02 97.77 0.00 -0.18 6.57 / - 7.12

Mockea

Mocksa 29 5,000 10.00  05/06/2008 05/06/2008 101.30 101.30 0.05 0.10 4.86 /- 0.25 -124
Mocksa 36 4,000 10.00  16/06/2008 16/12/2008 103.03 103.03 -1.14 -2.64 6.08 /- 0.72 -18
Mocksa 38 5,000 10.00  26/06/2008 26/12/2010 109.90 109.90 5.57 -0.30 6.21 /- 235 -13
Mocksa 39 5,000 10.00 21/07/2008 21/07/2014 107.07 107.07 441 0.07 6.61 / - 477 8
Mocksa 41 3,378 10.00 30/07/2008 30/07/2010 104.48 104.48 2.93 -0.72 6.42 [ - 2.08 7
Mocksa 43 5,000 10.00 17/05/2008 17/05/2008 101.30 101.30 0.10 -2.89 3.66 / - 0.20 -241
Mocksa 44 20,000 10.00 24]06/2008 24]06/2015 105.85 105.85 0.65 -1.15 6.84 / - 5.25 27
Mocksa 47 10,000 10.00 28/04/2008 28/04/2009 103.10 103.10 2.85 -0.65 6.04 / - 1.04 27
MyHuyunanbHblie u cy6gppedepanbHble

AcTpaxaHb 500 9.50 13/03/2008 17/12/2009 102.00 102.00 778 0.57 8.46 / - 1.49 204
BalukoprocTtaH 5 1,000 8.02 07/05/2008 04/11/2009 101.19 100.30 0.30 0.25 767 [ - 1.46 129
Benoropoackas 06n. 2 320 13.50 29/04/2008 29/04/2008 100.90 100.90 0.05 -0.56 756 / - 0.15

Benoropoackas 06n. 3 2,000 8.38 15/05/2008 10/11/2010 99.40 99.40 -0.05 -0.56 891 /- 223

Benoropoackas o6n. 4 1,020 7.88 23/04/2008 19/10/2011 98.50 98.50 0.00 0.10 -0.50 8.63 / - 291 215
Bonrorpap 1 450 9.20 17/04/2008 17/07/2008 100.15 100.15 - 0.15 0.15 9.06 / - 0.34 281
Bonrorpap 2 600 9.65 20/03/2008 2171212009 100.45 100.20 0.42 0.13 0.13 9.38 /- 151 292
Bonrorpapckas o6n. 253 550 8.10 21/05/2008 19/05/2010 98.53 98.53 0.00 0.48 0.12 9.03 /- 1.86 258
Bonrorpapckas o6n. 261 700 11.00 19/06/2008 17/06/2010 100.90 100.65 -0.18 0.21 -0.35 937 /- 0.68

Bonrorpapckas o6n. 351 600 10.99 - 11/06/2009 101.90 101.70 0.35 0.20 0.08 -/

BopoHexckas 06n. 2 500 12.00 17/06/2008 18/06/2009 104.20 104.20 0.20 -0.30 8.66 / - 112 225
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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 103.00 103.00 0.00 0.00 -0.90 9.38 /- 2.61 278
VBaHoBcKas 06 1,000 9.00 13/05/2008 09/11/2010 98.94 98.70 -0.18 0.07 -0.81 9.56 / - 2.20 331
WkpyTckas obn. 312 900 7.50 23/04/2008 23/10/2008 100.10 99.50 - -0.30 -0.30 7.95 /- 0.58 187
WpkyTckas obn. 311 1,500 9.00 20/03/2008 17/12/2009 100.70 100.00 0.35 3.20 0.33 843 /- 153 205
MpkyTckas obn. 313 3,000 7.75 26/03/2008 24/11/2010 98.60 98.10 0.40 485 0.25 8.66 / - 1.20 -267
WpkyTckas obn. 314 1,200 8.25 21/05/2008 26/05/2010 99.20 99.19 311 0.20 842 | - 1.04

KasaHb 3 2,300 9.32 28/05/2008 29/08/2009 99.40 99.20 - -0.30 -0.75 8.78 / - 131 236
Kanyxckas o6n. 2 1,300 8.60 02/06/2008 29/08/2011 98.21 98.21 0.00 0.00 -0.61 9.39 /- 2.79 304
Kapenus 500 8.15 09/06/2008 02/06/2010 99.88 99.88 0.00 0.08 -0.07 8.03 / - 191 68
Kuposckas o6n. 1 400 8.39 21/03/2008 22/12/2008 100.40 100.39 -0.01 0.49 -0.01 787 [ - 0.71 184
Kuposckas 06n. 2 600 8.45 27/03/2008 24/09/2009 99.80 99.70 0.25 -0.35 -0.34 8.90 / - 134 259
Knuuckuit p-H 2 300 9.75 15/05/2008 13/11/2008 100.00 100.00 -1.20 -1.20 9.95 / - 0.61 356
Komn 6 700 12.50 14/04/2008 14/10/2010 107.00 107.00 -0.03 -1.04 853 / - 2.06 211
Komn 7 1,000 10.00 23/05/2008 22/11/2013 103.25 103.20 - 1.23 -0.93 8.13 /- 4.15 159
Komn 8 1,000 9.00 04/09/2008 03/12/2015 96.00 96.00 0.00 2.76 -2.20 7.89 /- 5.15

Koctpomckas o6r. 4 800 11.00 11/03/2008 11/03/2008 100.07 100.07 0.00 -0.06 -0.28 788 /- 0.02 171
KpacHosipck 5 1,000 7.50 18/04/2008 18/10/2008 100.00 99.86 0.27 0.33 7.74 | - 0.57 145
KpacHosipckuii kpait 3 3,000 6.00 02/04/2008 01/10/2008 99.50 99.50 0.25 -0.05 7.00 / - 0.53 75
KypraHckasi o6n. 500 9.25 17/03/2008 17/12/2009 100.00 99.00 0.22 -0.50 9.90 / - 1.50 342
JleHuHrpagickasi obn. 2 800 14.01 11/06/2008 08/12/2010 114.25 114.25 3.77 -0.85 831 /- 217 190
JleHuHrpagckasi obn. 3 1,300 12.50 13/06/2008 05/12/2014 122.00 122.00 - 3.90 -0.75 7.99 /- 452 141
Jiunevkas o6n. 4 1,500 7.95 22/07/2008 19/07/2011 98.75 98.75 0.00 -1.33 -1.13 8.55 / - 2.76 227
MarapaH 450 11.00 17/03/2008 15/09/2008 101.10 101.10 0.00 -0.40 -0.40 9.17 [ - 0.47 285
Mapwit 3n 500 8.25  22/05/2008 23/05/2009 98.30 98.30 0.00 -0.40 -0.40 1010 / - 1.06 364
Mockosckas 061, 4 9,600 11.00  22/04/2008 21/04/2009 104.57 104.57 5.28 -0.58 6.95 /- 1.00 61
Mockosckas 0611. 5 12,000 1000  01/04/2008 30/03/2010 104.70 104.70 4.85 -1.75 764 | - 172 125
Mockosckas 0611. 6 12,000 900  22/04/2008 19/04/2011 103.52 103.52 - 0.07 -2.39 7.86 / - 252 146
Mockosckas 0611, 7 16,000 800  23/04/2008 16/04/2014 100.50 100.50 0.00 4.49 -4.30 8.05 / - 4.47 148
Huxeropogckasi o61. 2 2,500 999  03/05/2008 02/11/2008 101.06 101.06 0.00 3.39 -0.29 752 /- 0.42 166
Huxeropogckasi 6. 3 2,000 845  24/04/2008 20/10/2011 99.20 99.20 0.00 2.79 -1.38 8.49 / - 2.87 220
HoBocu6mpck 3 1,000 1200  13/07/2008 14/07/2009 104.00 104.00 -0.65 2.25 9.00 /- 1.18 258
HoBocu6mpck 4 1,500 860  25/03/2008 24/06/2010 100.10 99.61 -0.15 431 -0.84 8.80 /- 1.92 236
HoBocu6upcxast o61. 3 2,500 800  18/03/2008 15/12/2009 100.22 100.20 - 021 -0.04 782 /- 154 146
HoruHck 2 500 1025  22/08/2008 21/08/2009 102.40 95.00 -6.33 -6.33 -6.33 1155 / - 129 500
OpexoBo-3yeso 160 1150  21/03/2008 20/06/2008 99.60 99.60 -0.43 -0.43 -0.43 1350 / - 0.26 702
MeHaeHckast 061, 800 945  13/04/2008 13/10/2009 101.00 101.00 0.00 -0.40 -0.40 9.04 / - 137 242
Camapckasi 061, 2 2,000 6.82  13/03/2008 09/09/2010 96.50 96.50 0.00 -1.15 8.64 / - 212 221
Camapckasi o61. 3 4,500 760  15/05/2008 11/08/2011 98.60 98.60 - 0.10 -2.20 8.32 /- 281 187
Camapckasi o6n. 4 5,000 6.98  26/03/2008 20/06/2012 97.00 95.00 -0.25 -0.25 -2.00 834 /- 3.42 182
Caxa (Skyus) 3 560 12.00  18/03/2008 17/06/2008 101.59 101.59 0.00 0.04 -0.16 658 / - 0.27 43
Caxa (SkyTus) 6 2,000 10.00  15/05/2008 13/05/2010 102.70 101.90 0.00 0.23 -0.60 913 /- 1.83 229
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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 99.35 99.35 11.96 -1.15 8.36 / - 3.88 192
Tambosckas 06n. 400 8.00 27/03/2008 27/09/2008 100.00 100.00 -2.00 -0.67 -0.67 8.23 / - 0.51 194
Tsepckas 06n. 3 800 7.95 31/05/2008 30/11/2008 99.50 99.50 0.00 0.00 -0.71 8.93 /- 0.67

Tomckas 06n. 3 900 7.00 09/05/2008 09/11/2009 97.60 97.60 5.99 -0.50 812 / - 1.47 299
Tomckas 06n. 4 1,001 7.00 26/06/2008 26/12/2011 97.00 96.67 -0.17 8.66 -1.33 8.13 /- 311 229
Tynbckasi 06n. 1,500 8.50 27/03/2008 28/06/2009 101.00 100.40 -0.73 0.10 8.17 / - 115 178
Yomyptus 1 1,000 8.20 27/06/2008 27/12/2008 99.50 99.50 5.13 -0.19 9.01 /- 0.73 264
Yomyptus 2 1,500 8.40 17/07/2008 15/07/2012 98.30 98.30 0.00 4.86 -0.20 9.07 / - 3.40 252
Ypa 4 500 10.03 03/06/2008 03/06/2008 100.43 100.43 -0.02 0.13 8.34 /- 0.23 213
Ya 5 500 8.40 20/06/2008 18/12/2009 98.50 98.50 0.00 2.61 -0.12 953 / - 153 307
Xabaposck 6 1,000 7.50 24/05/2008 24/11/2009 98.10 98.10 -0.34 -0.90 8.59 / - 1.49 287
XMAO 5 3,000 12.00 27/05/2008 27/05/2008 101.40 101.40 0.00 -0.38 5.85 /- 0.22

Yysawums 4 750 12.33 27/03/2008 27/03/2009 104.35 104.35 0.05 -0.40 8.14 | - 0.91 176
Yysawms 5 1,000 7.85 05/06/2008 05/06/2011 96.70 96.70 - -2.10 -3.00 9.24 | - 2.63 277
Yysaiums 6 1,000 7.99 22/04/2008 17/04/2012 96.77 96.77 0.00 0.77 -1.23 8.77 | - 3.24 225
AHAO 1,800 10.00 03/08/2008 03/08/2008 101.50 101.50 0.00 3.64 0.00 6.40 / - 0.39 24
fApocnasnb 400 9.00 18/03/2008 17/12/2009 98.70 98.70 -0.30 -0.30 -0.77 10.10 / - 1.08 226
fApocnasckas 061, 4 1,000 10.50 25/05/2008 26/05/2009 101.50 101.00 -1.20 -1.20 -0.87 9.18 / - 1.06 275
fApocnasckas 06r1. 5 500 7.50 30/06/2008 30/12/2008 99.65 98.62 021 -0.46 8.77 | - 0.75 240
fApocnasckas 06r1. 6 2,000 7.75 22/04/2008 19/04/2011 96.59 96.59 -0.06 -1.20 8.49 / - 255 283
fApocnasckas 06r. 7 3,500 8.00 01/04/2008 30/03/2010 98.00 97.50 0.00 6.29 -1.05 8.90 / - 1.76 263
Tonnueo u sHepeemuka

AnbsiHc HK 3,000 8.92 19/03/2008 16/09/2009 14/09/2011 97.10 97.10 0.00 -0.59 -0.40 5.04 /11.32 127 479
ACIN3K 1,500 1200 02/04/2008 01/10/2008 31/03/2010 96.10 94.40 -0.45 1.16 -0.72 6.09 / 22.56 0.46 1530
BaLukupaHepro 3 1,500 830  24/03/2008 19/03/2009 09/03/2011 99.55 99.55 0.05 -0.05 3.15 1 9.05 0.91 252
laanpom A4 5,000 822  13/08/2008 10/02/2010 101.68 101.68 0.18 -1.31 741 /- 1.70 102
raanpom A6 5,000 6.95  07/08/2008 06/08/2009 99.78 99.78 2.89 -0.82 7.24 | - 1.29 88
laanpom A7 5,000 6.79  01/05/2008 29/10/2009 99.61 99.61 0.00 0.17 -0.59 7.16 / - 1.46 79
laanpom A8 5,000 700  01/05/2008 27/10/2011 99.26 99.26 1.26 -0.84 7.36 / - 2.99 93
laanpom A9 5,000 723 20/08/2008 12/02/2014 97.75 97.75 0.00 1.99 -3.15 7.86 / - 456 130
TuapoOrk 5,000 810  02/07/2008 29/06/2011 100.50 100.50 5.08 -1.50 8.08 / - 272

rT-To4 3 1,500 1045  18/04/2008 18/04/2008 100.10 100.10 0.10 0.18 9.67 1 9.67 0.12 337
rT-ToU 4 2,000 1071 05/03/2008 - 02/09/2009 99.45 99.45 - 031 -0.55 11.43 | - 122 488
EQCK 1,000 8.74  10/04/2008 08/04/2010 05/04/2012 100.00 98.00 0.50 0.50 -0.02 5.03 / 9.48 1.74 302
Ky6aHbaHepro 3,000 785  23/07/2008 21/07/2010 99.93 99.93 0.00 10.41 053 8.03 /- 2.04 166
Kyi6biluesasot 2 2,000 880  07/03/2008 04/03/2011 98.95 98.95 0.00 4.99 -0.41 9.42 | - 2.37 297
TNewarepro 2 3,000 854  01/08/2008 27/01/2012 99.10 96.00 -1.24 -0.75 -1.37 951 /- 3.10 297
TNewarepro 3 3,000 8.02  23/04/2008 18/04/2012 94.90 91.09 -1.85 8.78 -4.16 10.39 / - 317 379
nyKoun 2 6,000 725  20/05/2008 17/11/2009 99.58 99.58 0.28 -0.92 7.65 1 7.65 1.49 127
nyKoun 3 8,000 710  12/06/2008 08/12/2011 98.18 98.18 -0.02 -1.84 781 /- 3.08 135
nyKoun 4 6,000 740 12/06/2008 - 05/12/2013 99.15 99.15 0.70 217 773 /- 4.38 118
MocaHepro 1 5,000 754 18/03/2008 15/09/2009 13/09/2011 98.20 98.20 -0.40 -1.80 7.86 / 9.01 131 258
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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  28/08/2008 23/02/2012 18/02/2016 97.25 97.25 -0.75 -2.70 4.63 | 8.66 3.22 216
MO3CK 6,000 805  11/03/2008 06/09/2011 98.09 98.09 -0.51 -0.96 8.88 /- 2.76 240
orK 2 5,000 7.70  03/07/2008 - 07/07/2010 98.47 98.47 0.00 -0.03 0.96 8.60 / - 1.99 217
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 97.99 97.99 - 2.66 -1.49 4.10 1 9.08 1.35 265
orK 6 5,000 755  24/04/2008 22/04/2010 19/04/2012 98.37 98.37 0.00 7.32 -0.73 4.56 | 8.57 1.81 214
MepMaHepro 1,000 8.15  27/05/2008 25/05/2010 22/05/2012 97.80 97.80 -0.69 4.33 -0.94 5.16 / 9.47 1.86 301
PyccHedTb 7,000 925  13/06/2008 12/12/2008 10/12/2010 90.74 90.74 0.24 245 6.56 / 24.12 0.61 1667
CanasatHedTeOprCuTHes 3,000 10.00  13/05/2008 - 10/11/2009 101.50 101.50 0.00 1291 -1.29 921 /921 1.42 217
CaxaTpanHedrela3 1,500 11.90  04/06/2008 04/06/2008 02/12/2009 100.13 100.13 - 0.34 0.03 1.68 / 1152 0.23 513
Cubyp 1,500 7.70  08/05/2008 05/11/2009 01/11/2012 100.29 100.29 0.00 11.01 0.74 2.83 /764 1.46 126
TaTaHepro 1,500 965  13/03/2008 - 13/03/2008 99.97 99.97 0.00 7.20 -0.28 10.82 / - 0.03 452
K1 4,000 7.75  18/03/2008 16/03/2010 11/03/2014 99.53 99.53 0.00 0.03 0.51 2.87 /8.16 172 175
K 4 5,000 760  05/06/2008 04/06/2009 31/05/2012 99.10 99.10 0.00 13.09 0.05 257 /853 111 214
K6 2,000 10.00  27/05/2008 2410212009 21/02/2012 100.30 100.30 0.00 0.28 0.30 250 / 10.03 0.86 359
K8 3,500 800  15/05/2008 03/06/2008 10/05/2012 99.75 99.75 0.00 0.25 0.65 245 /917 0.23 290
K 10 3,000 760  19/06/2008 - 17/06/2010 98.45 98.45 045 10.32 -0.57 852 /852 1.95 210
TioMeHb3Hepro 2 2,700 770 03/04/2008 01/04/2010 29/03/2012 97.01 97.01 0.00 0.51 -0.64 500 / 9.52 173 306
Yensibarepro 600 840  15/05/2008 15/05/2008 13/05/2010 100.00 100.00 0.00 0.00 0.00 0.77 | 8.46 0.18 222
OHeprocTpot 1,500 950  23/05/2008 21/11/2008 20/05/2011 98.20 98.20 0.00 9.38 -0.30 2.81 /1250 0.62 599
OHeproLeHTp 3,000 930  10/07/2008 09/01/2009 11/07/2010 99.99 99.99 0.00 0.91 0.49 555 / 9.50 0.76 311
SIkyTckaHepro 2 1,200 859  13/03/2008 12/03/2009 09/03/2012 98.50 97.50 -0.48 -1.00 -0.90 2.83 /10.98 0.87 449
OCKE3C 2 7,000 825  24/06/2008 22/06/2010 100.90 100.90 0.10 -1.74 7.96 /- 1.96 156
®CKE3C3 7,000 7.10 13/06/2008 12/12/2008 99.70 99.70 1.94 -0.50 762 [ - 0.71 131
®CKEJC 4 6,000 7.30 10/04/2008 06/10/2011 99.25 99.25 7.36 -1.40 7.68 /- 291 124
®CKE3C 5 5,000 7.20 03/06/2008 01/12/2009 99.60 99.60 0.00 0.00 -0.64 758 [ - 153 119
Memannypeus

Amypmetann 1 1,500 9.80 28/08/2008 26/02/2009 99.70 99.70 -0.30 -0.31 10.38 / - 0.87 392
Amypmetann 2 2,000 9.15 29/08/2008 26/02/2010 99.57 99.57 0.00 5.69 0.52 9.61 /- 1.70 313
BenoH 1 1,500 9.10 04/06/2008 - 03/06/2009 98.50 98.50 -1.50 -1.85 10.65 / - 1.07 416
BenoH 2 2,000 9.25 28/08/2008 27108/2009 23/02/2012 100.45 100.45 -0.05 0.75 1.35 351 /912 1.30 269
3onoto Cenuraapa 1 500 13.00 25/06/2008 25/06/2008 21/12/2011 98.01 98.01 -0.49 -1.89 1.65 / 20.60 0.26 1357
3onoto Cenuraapa 2 300 01/04/2008 30/06/2009 28/06/2011 99.00 99.00 -0.50 -1.00 -0.63 0.30 /0.76 1.32 -543
Koke 1 3,000 8.95 17/07/2008 - 16/07/2009 99.00 99.00 - 3.93 -0.50 9.97 / - 119 350
Koke 2 5,000 8.70 20/03/2008 18/03/2010 15/03/2012 97.98 97.98 0.00 9.96 -0.97 5.25 /10.05 1.67 356
MarneauT 1 1,500 8.25 19/06/2008 18/12/2008 98.45 98.45 0.00 7.90 0.15 10.56 / 10.56 0.70 413
MarneauT 2 5,000 8.20 28/03/2008 23/03/2012 96.70 95.90 1.30 0.30 -0.13 953 /- 311 297
MAWP VHesct 3 2,000 1115 02/04/2008 01/04/2009 99.00 99.00 0.00 2.77 -0.45 1251 /- 0.89 648
Makem 'pynn 3,000 14.00 13/03/2008 12/03/2009 99.50 99.50 - 0.00 -0.20 10.91 /10.91 0.85 2666
Metsasop M. Ceposa 2,000 8.75 29/08/2008 - 2710212009 97.80 97.80 0.00 0.30 0.80 1147 / - 0.87 495
Meuen 2 5,000 8.40 18/06/2008 16/06/2010 12/06/2013 99.51 99.51 0.00 -0.39 -2.04 3.99 /882 1.93 238
HuxHe-TleHckoe 1 550 19/06/2008 18/06/2009 99.45 98.00 0.73 0.73 1.00 / 1.00 129 -523
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Security Name (ILSS;EMSI\I/T&) Co(l:gon Next coupon Put Maturity Ask Bid ldr:::tng 5d chng net lmnceTng YTM [ YTP Mod. Dur. Sg:(\ei d
Memannypeus

HuxHe-TNerckoe 2 400 1175  08/07/2008 - 08/07/2008 98.42 98.42 -1.08 -0.98 17.14 [ 17.14 0.30 1037
HOK 400 1230 27/03/2008 25/09/2008 22/09/2011 100.35 97.96 -0.51 -0.87 2.28 14.34 0.48 775
HCMM3 1,000 1.00  19/05/2008 19/05/2008 95.99 90.00 2.88 2.88 2.88 42.36 1 42.36 0.17 3257
OMK 3,000 920  12/06/2008 12/06/2008 100.40 100.40 0.00 10.35 -0.01 777 /- 0.26 158
PMK ®uaHc 3,000 8.75  08/04/2008 06/04/2010 95.00 94.00 0.00 7.55 -2.51 1213 / - 1.69 552
PycAn 3 6,000 720 21/03/2008 - 21/09/2008 99.55 99.55 5.15 -0.01 8.20 /- 0.50 191
Cao6oaHbIit Cokon 3 1,200 1157 27/05/2008 25/11/2008 24/05/2011 99.70 99.70 0.00 0.40 0.70 283 /1231 0.63 580
TMK 2 5,000 960  19/08/2008 16/02/2010 15/02/2011 100.52 100.52 0.12 0.51 6.46 / 9.52 167 305
TMK 3 3,000 760  25/03/2008 24/03/2009 - - - #NIANA. | #NJANA. |-

Xaitnerz Fong 750 1275 02/04/2008 - 02/04/2008 100.06 100.06 -0.04 -0.41 12.42 [ 12.42 0.07 598
yTn3 3,000 950  18/06/2008 18/06/2008 16/06/2010 100.17 100.17 -0.16 -0.43 1.16 /9.01 0.27 273
lTpoMbiwneHHOCMb

AsToBa33 5,000 770 24/06/2008 - 22/06/2010 99.90 99.30 -0.28 5.70 -0.15 8.04 / 8.04 197 164
AsToBas4 5,000 780  27/05/2008 26/05/2009 20/05/2014 99.50 99.45 -0.03 10.49 0.09 1.70 / 8.41 1.08 203
AsTonpu6op 500 1320 30/04/2008 - 29/04/2009 98.52 98.52 - -0.63 0.42 1512 / 15.12 0.93 838
ApHect 600 9.60  23/04/2008 23/04/2008 29/04/2009 99.80 99.80 0.30 0.30 0.80 134 /11.19 0.13 482
BaronMalu 1 300 1350  19/06/2008 19/06/2008 99.80 99.80 0.00 -0.10 -0.20 1451 / 1451 0.26 794
BaronMaLu 2 1,000 11.00  18/06/2008 15/12/2010 99.38 99.38 0.00 -0.22 0.33 141 /- 2.62 -484
BKM 1,000 9.75  04/06/2008 - 04/06/2008 99.12 99.12 -0.28 0.02 13.65 / 13.65 0.22 714
BMY 1,500 11.00  24/06/2008 23/12/2008 2211212009 98,51 98.51 -0.29 -1.29 6.03 /13.37 0.69 679
BonrabypMatu 600 14.00  09/04/2008 08/10/2008 100.00 99.61 -0.20 0.25 14.79 / 14.79 0.50 816
BocTokuemeHT 800 11.00  22/05/2008 - 19/11/2009 99.04 99.04 112 -1.12 112 11.95 / 11.95 1.40 537
rA3 5,000 930  12/08/2008 10/02/2009 08/02/2011 99.91 99.91 -0.11 -0.40 3.13 /961 0.84 320
TmapoMawCepsuc 1,000 9.90 27105/2008 27105/2008 24]11/2009 99.35 99.35 - 4.86 -0.16 1.74 1 13.05 021 658
I'C Cyxoro 5,000 7.85 27103/2008 24]09/2009 26/03/2017 97.99 97.99 0.00 0.49 -0.61 1.68 /9.47 1.33 303
[Tloporobyx 900 8.60 11/06/2008 11/06/2008 101.45 101.45 0.00 1.00 1.00 3241324 0.27 -288
EMK 1,000 9.35 03/04/2008 02/10/2008 100.10 100.10 0.00 0.00 0.00 9.35 /9.35 051 302
MxMaww 2 1,000 13.35 17/06/2008 17/06/2008 100.80 100.80 0.55 0.40 10.61 / 10.61 0.26 426
WkpyT 3 3,250 8.74 20/03/2008 16/09/2010 98.60 98.60 1.63 -2.70 9.59 / - 2.05 312
Nckntumuement 2 500 12.50 07/05/2008 - 05/11/2008 101.25 101.25 0.25 0.80 10.97 /10.97 0.59 455
Kamas 2 1,500 8.45 21/03/2008 19/09/2008 17/09/2010 99.85 99.25 - 9.04 -0.30 2.05 /951 0.49 318
Kuposckuit 3-1 1,500 9.20 26/03/2008 24]09/2008 24]03/2010 99.53 99.53 0.00 -0.02 0.43 2.82 /1031 0.49 394
KM3 dunaHe 2,000 9.50 12/06/2008 12/06/2008 10/06/2010 99.40 99.40 0.00 -0.03 -0.15 145 /11.98 0.25 557
KMo 1,000 9.30 18/03/2008 16/09/2008 16/03/2010 99.12 99.12 0.00 0.07 0.07 299 /1131 0.47 489
KpuorenMauw 1 500 9.75 08/04/2008 - 08/07/2008 99.91 99.91 0.00 0.13 0.11 10.38 /10.38 031 403
KpuorenMauw 2 1,000 11.20 17/06/2008 17/06/2008 15/12/2009 99.80 99.80 0.00 0.02 0.08 197 11213 0.26 571
JIOMO 3 1,000 12.50 14/03/2008 09/10/2008 05/09/2009 99.00 98.50 -0.40 -0.49 5.39 / 13.54 0.50 152
Mapuitckuit HN3 1 800 11.10 17/06/2008 - 16/12/2008 98.00 98.00 051 0.00 14.28 | 14.28 0.67 764
Mapwuitckuin HM3 2 1,500 12.00 19/06/2008 19/06/2008 16/12/2010 99.70 99.70 0.09 0.01 141 /1333 0.26 683
Metap ®uHaHc 500 12.95 12/06/2008 12/06/2008 10/06/2010 99.95 98.21 551 0.58 2.03 /16.91 0.24 1018
Mul 1 1,000 7.85 04/06/2008 03/06/2009 105.00 95.00 0.00 0.00 7.99 /7.99 1.16 162
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Security Name (ILSS;EMSI\I/T&) Co(l:gon Next coupon Put Maturity Ask Bid ldr:::tng 5d chng net lmncef:ng YTM [ YTP Mod. Dur. Sg:(\ei d
MpombiwneHHocmsb

Mur 2 3,000 890  11/03/2008 08/09/2009 06/09/2011 100.00 100.00 0.00 17.50 0.05 0.06 /0.13 1.45 263
Mortosun. 3aBogb! 1,500 940  24/07/2008 22/01/2009 99.49 99.49 0.00 -0.11 -0.20 10.24 | 10.24 0.79 381
MotopoCtpourtens 1 800 10.00  20/03/2008 - 19/03/2009 100.00 100.00 1.20 1.20 6.00 10.24 / 10.24 0.88 378
MotopoCTpourtens 2 1,000 10.00  17/07/2008 15/01/2009 15/07/2010 98.50 98.00 -0.25 -0.25 -1.25 4.64 | 1251 0.76 597
HE Petan 1,000 990  11/06/2008 10/12/2008 09/12/2009 98.10 98.10 8.42 1.00 5.65 / 12.89 0.66 635
HukocXvm 2 1,500 1125 15/05/2008 - 20/08/2009 97.52 97.52 -0.42 -0.48 13.79 / 13.79 1.20 712
Huron 2 2,200 11.75  17/06/2008 17/06/2008 15/12/2009 98.93 98.93 0.07 -0.07 12.80 / 14.19 0.25 764
HKHX 4 1,500 999  31/03/2008 30/03/2009 26/03/2012 100.99 100.99 - -0.81 -0.08 249 /919 0.92 278
Hadpue 2 1,000 1020 18/06/2008 18/06/2008 16/12/2009 100.00 99.55 -0.03 -0.03 0.08 183 /1118 0.27 481
O3HA 500 1050  10/06/2008 09/12/2008 08/12/2009 99.25 99.25 0.00 0.00 0.00 520 /11.83 0.67 534
OM3 4 900 28/08/2008 - 26/02/2009 89.40 89.40 0.00 0.00 0.00 12.03 / 12.03 0.88 549
OM35 1,500 880  04/03/2008 01/09/2009 30/08/2011 100.70 100.70 0.00 10.28 -0.10 3.73 /847 127 207
MexaTskMpomMApmaTypa 500 1250  14/05/2008 12/11/2008 11/11/2009 99.61 99.61 0.00 -0.14 0.03 559 / 13.46 0.59 689
MeHonnake 1,500 1125  19/06/2008 19/06/2008 17/12/2009 99.45 99.45 0.05 0.19 2.21 /13.48 0.26 698
nv3 1,200 960  22/04/2008 21/07/2009 99.60 98.80 7.81 -0.15 3.36 /3.36 1.29 -290
MpomTpakTop 1 1,500 920  03/07/2008 - 03/07/2008 100.10 99.96 0.08 -0.02 9.24 19.24 0.31 295
MpomTpakTop 2 3,000 10.75  22/04/2008 20/10/2009 18/10/2011 100.61 100.61 - -0.04 -0.59 4.94 /1058 1.34 408
MpoToH GuHaHe 1,000 850  17/06/2008 16/12/2008 12/06/2012 100.20 100.20 -0.02 5.07 -0.02 157 /837 0.71 204
POCCKAT 1,200 1030 23/07/2008 21/01/2009 21/07/2010 97.75 97.70 -0.03 6.46 -1.40 5.06 / 13.49 0.76 689
PoctBepron 800 27/05/2008 26/05/2009 99.97 99.97 0.00 0.00 0.00 0.02 /0.02 123 -620
Pbi6uHCKKaBens 1,000 10.75  04/03/2008 28/02/2012 99.90 99.90 0.00 0.00 -0.10 0.03 /0.03 3.89 -631
CanasatCrexro 1 750 1160 25/03/2008 25/03/2008 100.15 100.10 -0.03 0.07 -0.06 9.45 /945 0.06 316
CanasatCrexro 2 1,200 1050 30/04/2008 28/10/2009 99.00 99.00 0.00 0.00 -1.00 11.47 | 11.47 1.36 493
CatypH HMO 1 1,500 10.50 23/03/2008 23/03/2008 100.15 100.10 5.36 -0.88 8.14 / 8.14 0.05 189
CatypH HMO 2 2,000 9.25 21/03/2008 - 20/09/2011 100.01 100.01 5.42 051 0.13 /013 3.39 -617
CatypH HMO 3 3,500 8.75 07/06/2008 06/12/2008 06/06/2014 98.49 98.49 0.00 -0.01 -0.31 136 /11.12 0.67 461
Cesepcranb AsTo 1 1,500 8.00 24107/2008 - 21/01/2010 100.05 100.00 - 0.22 -1.03 8.14 / 8.14 1.64 173
Cesepcranb AsTo 2 3,000 7.70 23/07/2008 21/07/2010 17/07/2013 97.00 96.90 0.45 0.20 -1.03 432 1935 2.02 290
CeBkabenb 2 1,000 1.00 - 28/11/2008 98.50 98.50 0.00 0.00 0.00 - /- -

CeBkabenb 3 1,500 11.25 01/04/2008 27/03/2012 99.80 99.00 -0.40 10.28 0.27 11.93 / - 291 527
Cubupckmit LieMeRT 800 9.70 12/06/2008 - 12/06/2008 99.00 99.00 -1.00 -1.00 13.80 / 13.80 0.24 728
Cubyp 1,500 7.70 08/05/2008 05/11/2009 01/11/2012 100.29 100.29 0.00 11.01 0.74 2.83 [ 7.64 1.46 126
CHX3 1,000 12.00 01/04/2008 29/09/2009 96.89 96.89 0.00 -0.56 -0.68 14.76 | 14.76 123 803
COK-AsToKOMN. 1,100 12.00 2410412008 - 24]04/2008 100.00 100.00 0.00 -0.20 -0.49 12.10 / 12.10 0.13 567
TAVO 4,000 8.42 13/03/2008 11/09/2008 09/09/2010 99.30 99.29 0.05 0.05 0.75 2.09 /10.06 0.46 370
B3 1,000 9.25 20/06/2008 20/06/2008 18/06/2010 99.60 99.60 0.00 0.10 -0.60 1.40 /10.82 0.27 447
TeHsop 500 12.20 20/05/2008 20/05/2008 17/11/2009 99.50 98.00 - -0.75 0.25 2.31 /1892 0.19 1204
TepHa 1 500 17/06/2008 16/12/2008 98.90 98.90 -0.10 -0.10 -0.10 1417141 0.78 -476
TepHa 2 1,500 12.00 09/05/2008 - 04/11/2011 99.50 99.50 0.00 -0.03 0.43 245 [ 245 322 -387
TexHoHukonb 1 1,500 10.00 14/05/2008 14]05/2008 11/11/2009 99.60 99.60 -0.02 0.45 142 11228 0.18 586
TexHoHukonb 2 3,000 9.70 13/03/2008 10/09/2009 07/03/2012 96.07 96.07 0.00 9.35 -0.43 5.06 /13.01 1.23 639
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MpombiwneHHOoCMb

TpancMaw 2 4,000 8.60  14/08/2008 1210212009 10/02/2011 98.90 98.90 0.00 9.57 -0.75 3.28 /10.08 0.84 364
YMMO 2 4,000 950  19/06/2008 19/06/2008 17/12/2009 99.80 99.80 -0.05 -0.05 1.71 /1 10.36 0.27 402
YHUKYM 1,000 1350  17/06/2008 16/12/2008 15/12/2009 99.00 99.00 -0.49 -0.48 6.86 / 15.36 0.66 865
Ypansarox3asop 1 2,000 940  01/04/2008 - 30/09/2008 100.18 100.18 9.37 -0.20 9.25 /9.25 051 292
YpansaroH3asos 2 3,000 1010 02/04/2008 02/04/2008 05/10/2010 100.31 100.31 - 5.67 -0.04 020 /6.22 0.08 297
YpanXumMnact 500 1350  25/04/2008 25/07/2008 21/01/2011 99.98 99.98 0.00 0.00 0.00 191 / 14.22

Ypandnektpomeas 3,000 825  04/03/2008 02/03/2010 28/02/2012 98.49 98.49 0.00 -0.01 1.19 4.80 /9.30 1.65 284
OMATIbSIHC 2,000 10.00  11/07/2008 - 08/07/2011 99.00 99.00 14.16 -0.50 10.62 / 10.62 2.61 409
OHepromal 700 1150  27/05/2008 27/05/2008 22/11/2011 100.10 100.10 10.23 -0.02 0.70 / 11.18 021 481
OHeprocbep. pecypes 128 17.00  22/07/2008 18/01/2011 100.00 99.00 050 0.50 -0.47 1521 / - 2.09 886
TenekoMMmyHukayuu, medua, mpaHcnopm

Aud 1,500 14.00  18/06/2008 - 17/06/2009 100.60 100.60 -0.26 0.35 13.88 / 13.88 1.05 722
AK Cubups 2,300 1070 22/07/2008 20/01/2009 17/07/2012 99.00 98.91 0.86 10.29 1.05 253 /12.30 0.77 577
Axpren 200 12.00  18/07/2008 18/07/2008 17/07/2009 99.70 99.70 0.00 0.00 0.00 359 /13.16 0.36 666
BonraTenexom 2 3,000 820  03/06/2008 02/12/2008 30/11/2010 100.25 100.24 -0.01 -0.26 2211798 0.68 167
BonraTenexom 3 2,300 850  03/06/2008 - 30/11/2010 100.00 99.99 277 -1.10 8.67 /- 2.26 226
BonraTenexom 4 3,000 799  11/03/2008 08/09/2009 03/09/2013 99.00 99.00 -0.50 -1.21 253 /8.99 1.30 257
Danscesiab 2 2,000 885  04/06/2008 02/06/2010 30/05/2012 102.30 100.20 -0.56 9.61 -0.65 4.62 839 1.90 195
Danscesiab 3 1,500 8.60  04/06/2008 - 03/06/2009 100.60 100.60 9.82 -0.63 8.23 /- 1.10 161
OBTT 1,000 10.75  05/08/2008 03/02/2009 03/08/2010 98.80 98.80 0.00 0.00 0.30 4.83 /1251 0.80 595
UcTnaitn 2 3,000 11.00  22/05/2008 - 22/05/2008 99.70 99.70 - -0.70 -0.60 1261 / 12.61 0.20 616
K[ Aeua duHaHc 1,000 13.00  23/04/2008 23/04/2008 21/04/2010 99.90 99.90 0.00 10.36 -0.15 7.34 | 13.88 0.12 736
MITC 4 1,500 710  23/04/2008 22/04/2009 99.99 95.00 -1.52 -1.52 -2.45 9.68 / 9.68 1.01 325
MITC5 1,500 7.10 271/05/2008 25/05/2010 99.80 99.80 0.00 0.00 -0.10 0.84 /0.84 214 -471
MeradhoH 3 3,000 9.25 15/04/2008 15/04/2008 100.25 100.24 -0.16 -0.16 -0.10 712 /- 0.11 96
MMK TpaHcuHaHe 650 11.50 10/07/2008 10/07/2008 98.50 98.50 -0.50 -0.95 16.53 / 16.53 0.30 981
PX0 3 4,000 8.33 04/06/2008 02/12/2009 101.86 101.86 0.00 5.18 -0.89 730 /- 153 92
PX0 5 10,000 6.67 24107/2008 22/01/2009 99.80 99.80 0.00 -0.40 701 /- 0.82 70
PXI 6 10,000 7.35 14/05/2008 10/11/2010 99.63 99.63 5.23 -1.37 7.64 | - 227 125
PXO 7 5,000 7.55 14/05/2008 07/11/2012 102.10 102.10 3.75 -1.10 714 | - 3.69 65
Cesepo-3anapHbiit Tenekom 3 3,000 29/05/2008 24102/2011 100.10 100.09 0.10 0.10 0.97 -0.03 /-0.03 2.98 -629
Cesepo-3anapHbiit Tenexkom 4 2,000 8.10 13/03/2008 08/12/2011 100.55 100.54 - 8.68 0.05 8.17 / - 2.99 168
CubupbTenekom 5 3,000 9.20 25/04/2008 - 25/04/2008 100.08 100.08 0.00 -1.01 -0.37 8.67 /- 0.13 245
CubupbTenekom 6 2,000 7.85 20/03/2008 18/09/2008 16/09/2010 99.89 99.88 0.01 3.02 -0.10 177 1822 0.49 194
CubupbTenekom 7 2,000 8.65 21/05/2008 - 20/05/2009 100.25 100.25 0.00 4.47 -0.75 859 /- 1.06 219
Cmaptc 3 1,000 14.10 01/04/2008 30/09/2008 29/09/2009 99.75 99.75 0.45 0.75 5.55 / 15.03 0.47 839
TpaHcaapo 2,500 10.66 07/08/2008 05/02/2009 98.10 98.00 0.05 0.05 13.35 / 13.35 0.80 674
YPCWN5 2,000 9.19 17/04/2008 - 17/04/2008 100.29 100.29 0.00 7.20 -0.21 6.78 / - 0.12 63
YPCW 6 2,000 8.20 22/05/2008 20/11/2008 17/11/2011 100.25 100.25 5.09 -0.08 1.56 /7.96 0.65 166
YPCN7 3,000 8.40 18/03/2008 17/03/2009 13/03/2012 99.75 99.75 2.94 -0.70 232 /884 0.90 244
Yerb-Nyra 600 9.90 15/05/2008 11/02/2010 101.20 101.20 0.51 1.20 -0.30 954 /- 1.63 307
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TenekoMMyHukayuu, Mmedua, mpaHcnopm

LlexTp. Tenerpach 3 700 9.75  02/04/2008 01/04/2009 100.00 100.00 0.00 0.00 0.00 1011 / - 0.93 365
Liexprenexom 4 7,000 13.80  20/08/2008 - 21/08/2009 106.33 106.33 4.42 227 9.30 /9.30 1.26 287
Liexprenexom 5 3,000 809  04/03/2008 02/09/2008 30/08/2011 100.15 100.15 0.00 0.00 0.15 114 /793 0.45 167
JifproHuoH 1,500 1250  13/05/2008 10/11/2009 92.35 92.35 -1.40 -2.67 1751 / 17,51 1.03 1211
lOxTerekom 3 3,500 900  09/04/2008 10/10/2009 99.10 99.10 4.89 -0.85 9.19 /9.19 1.36 217
IOxTerekom 4 5,000 10.00  12/03/2008 - 09/12/2009 100.55 100.55 - -0.65 -1.03 10.01 / - 1.46 340
lOxTerekoM 5 2,000 755 04/06/2008 02/06/2010 30/05/2012 96.92 96.92 0.00 0.02 -0.58 507 /9.29 1.90 284
10T3iip 2 1,000 995  11/03/2008 - 10/03/2009 100.05 100.04 0.14 0.10 0.17 10.28 / 10.28 0.87 382
10T3iip 3 2,000 1040  17/06/2008 16/12/2008 14/12/2010 99.50 99.49 1.15 1.37 3.26 /1135 0.69 488
BaHku u ¢puHaHCHI

A6coriot 2 1,000 800  31/03/2008 30/06/2008 100.65 100.65 0.67 0.67 0.67 6.10 / 6.10 0.30 -8
AgTobaH WHesct 250 13.00  25/03/2008 - 23/09/2008 99.98 99.98 -0.01 0.08 13.67 / 13.67 0.47 711
AToBa3baHk 800 1195  04/04/2008 04/04/2008 02/04/2010 99.80 99.80 0.00 10.22 -0.20 0.60 / 14.91 0.08 832
AVXK KO 1,000 900  26/08/2008 23/08/2011 99.46 99.46 2.96 2.96 3.04 9.40 / - 279 296
AVKK 2 1,500 11.00  01/08/2008 01/02/2010 107.00 106.25 -0.38 431 -0.18 7.36 / - 1.65 98
AVXKK 3 2,250 940  15/04/2008 15/10/2010 104.00 104.00 0.00 1.40 1.00 792 /- 2.16

AVXKK 4 900 870  01/05/2008 01/02/2012 103.00 102.00 -0.50 3.54 -2.00 8.19 /- 3.10 170
AVXKK 5 2,200 735  15/04/2008 15/10/2012 97.50 97.45 0.82 7.71 -1.96 8.25 /- 3.61 183
AVKK 6 2,500 740 15/04/2008 15/07/2014 95.98 95.95 045 -2.48 8.48 /- 4.66 205
AVKK 7 4,000 768 15/04/2008 15/07/2016 95.06 95.06 -0.93 -3.69 8.79 /- 5.63 232
AVXKK 8 5,000 763 15/03/2008 15/06/2018 95.16 95.16 - -0.64 -3.55 8.60 / - 6.46 228
AVKK 9 5,000 749 15/05/2008 15/02/2017 94.16 94.16 0.00 1.94 -3.52 8.69 /- 5.98 231
AK Bapc 2 1,500 800  24/07/2008 - 22/01/2009 99.10 99.10 0.00 5.90 -0.20 9.26 / 9.26 0.80 287
AkunbaHk 600 11.60 24/04/2008 24/04/2008 23/04/2009 100.00 99.40 -0.10 0.20 0.50 1.73 1 13.97 0.13 744
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 0.27 /1 6.78 0.08 59
Bank Poccus 1,500 9.00 19/07/2008 19/07/2008 21/07/2010 99.50 99.45 0.07 -0.03 -0.03 1.68 / 10.66 0.34 425
Bank CaHkT-TMeTep6ypr 1,000 9.00 19/03/2008 19/06/2008 22/06/2009 101.00 101.00 0.00 1.05 1.00 1.29 / 5.68 0.28 -50
Bre 500 11.50 15/05/2008 12/02/2009 98.45 94.50 -0.53 -0.53 1.48 16.49 / 16.49 0.80 967
BEPP 575 10.00 07/04/2008 11/10/2009 104.56 104.36 -0.08 -0.08 -0.08 723 1723 1.39

Boapoxaerue 3,000 8.95 05/03/2008 03/03/2010 98.24 98.24 0.00 0.00 -1.26 10.19 / - 1.63 368
BocTouHbIi Okcnpece 1,500 10.30 19/03/2008 - 17/03/2010 100.05 99.50 -0.32 -0.32 -0.23 0.33 /0.33 1.94 923
BTE 24 6,000 8.20 09/04/2008 08/10/2008 05/10/2011 99.70 99.70 0.00 -0.23 -0.50 1.49 /8.89 0.53 257
BTb 4 5,000 6.30 20/03/2008 - 19/03/2009 99.80 99.80 -0.17 -0.10 -0.19 0.47 1047 1.01 448
BTB 5 15,000 5.90 24/04/2008 25/04/2008 17/10/2013 99.70 99.70 0.00 -0.13 -0.10 6.10 / 8.21 0.13 198
BTE 6 15,000 5.75 16/04/2008 16/07/2008 06/07/2016 99.10 99.10 0.00 497 -0.25 0.37 /850 0.34 223
a3baHk 750 10.50 20/05/2008 15/04/2008 25/11/2008 99.70 99.70 -0.10 0.20 11.18 / 13.44 0.10 694
l"asnpombaHk 1 5,000 7.10 31/07/2008 27/01/2011 97.05 97.05 - 0.02 -1.25 843 / - 245 202
l"asnpombaHk 2 5,000 6.54 28/05/2008 20/11/2013 99.97 99.97 0.00 0.00 0.00 6.65 / 6.65 4.49 15
I'no6akc 2,000 11.00 13/03/2008 15/03/2010 99.97 99.97 0.00 0.00 0.01 9.79 19.79 1.64 332
[Jenbta Kpeaut 1 1,500 7.09 03/06/2008 - 01/12/2009 100.50 100.50 0.00 0.00 0.00 6.89 / - 154 53
[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 0.27 /1 6.78 0.08 59
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EspoKommepy 1 1,000 1200 20/06/2008 19/12/2008 18/12/2009 97.00 97.00 0.00 -0.30 -0.75 7.46 [ 16.73 0.66 993
EspoKommepy 2 3,000 949  12/06/2008 12/06/2008 10/06/2010 98.47 98.47 0.00 -0.15 -0.03 1.88 / 15.76 0.24 911
EspoKommepy 3 3,000 949 12/06/2008 12/06/2008 10/06/2010 98.47 98.47 0.00 -0.15 -0.03 1.88 / 15.76 0.24 911
XunCoulinotexa 1 600 700 24/04/2008 - 22/10/2009 99.95 99.95 - 0.00 0.00 7.15 1 7.15 1.44 79
KunCouVinotexa 2 1,500 11.00  17/04/2008 17/04/2008 15/04/2010 99.95 99.10 -0.07 -0.07 0.03 0.87 / 15.26 0.11 865
Kundunaxc 500 1050  21/03/2008 19/12/2008 100.00 100.00 0.00 0.00 0.00 1091 / 10.91 0.69 447
3eHuT 2 2,000 839  17/08/2008 - 16/02/2009 100.57 100.57 6.66 0.97 7.90 /- 0.87 155
3enuT 3 3,000 950  14/05/2008 14/05/2008 09/11/2011 100.18 100.18 - 5.06 -0.27 0.46 / 8.62 0.18 236
3enuT 4 3,000 8.13  04/04/2008 04/04/2008 06/04/2010 101.09 101.09 0.00 1.10 1.09 -0.18 / -4.04 2.02 -638
WusecTToprbark 2 350 1025 15/04/2008 14/10/2008 100.10 100.10 0.00 0.00 0.00 10.29 / 10.29 0.54 391
Keap 2 1,000 1115 18/03/2008 - 15/09/2009 100.20 99.70 -0.05 0.00 12.88 / 12.88 1.24 646
Kut duHarc 2 2,000 10.00  17/03/2008 17/09/2008 23/03/2010 100.00 99.20 0.05 5.29 -0.45 2.92 /11.05 0.47 468
KMB 2 3,400 7.75  04/06/2008 03/12/2008 30/11/2011 99.40 99.25 - 4.93 -0.23 1.79 / 8.85 0.68 251
Kpeawt Espona 3 3,500 7.94  06/08/2008 06/08/2008 03/02/2010 98.50 98.50 0.30 0.30 -0.70 262 /11.94 0.38 551
TNokoBark 2 500 10.65 - 22/04/2008 99.80 99.80 0.00 -0.10 -0.10 - - -

Macrep6atk 2 1,000 1150  23/05/2008 23/05/2008 99.88 99.88 - 0.08 063 1222 [ 12.22 0.20 580
Macrep6ark 3 1,200 1150  04/06/2008 - 30/11/2011 99.00 99.00 0.00 -1.00 -1.00 1217 /1217 2.73 559
MOM 3 6,000 850  03/04/2008 02/10/2008 01/10/2009 100.89 100.89 0.00 1.05 1.19 261 /7.02 053 77
Megsenb 750 12.80  05/03/2008 03/09/2008 01/09/2010 99.70 99.70 0.00 0.00 0.62 281 /1411 0.42 755
MVA 1 2,200 10.00 - 15/04/2008 20/09/2012 103.12 103.12 0.00 -1.13 -1.13 - - -

MVIA 2 1,000 860  09/05/2008 - 09/08/2008 99.25 99.25 0.00 -0.25 10.78 / 10.78 0.39

MVA 3 1,500 795  29/05/2008 26/02/2009 23/02/2012 99.70 99.70 - 0.00 -0.25 2.13 /853 0.88 215
MKG 2 1,000 1150 05/06/2008 - 04/06/2009 101.00 101.00 0.00 1.00 1.00 10.88 / 10.88 1.06 438
MKB 3 2,000 9.50 18/06/2008 17/12/2008 16/06/2010 100.00 100.00 0.00 0.77 0.70 3.39 /9.69 0.70 330
MJIK ®unanc 550 12.90 240412008 23/07/2009 100.00 95.00 -2.40 -2.40 -2.40 15.77 1 15.77 1.13 898
MMB 2 3,000 7.55 13/08/2008 11/02/2009 100.00 100.00 0.00 0.00 0.00 7.69 /7.69 0.86 135
MOWA 1 1,500 9.00 20/06/2008 2171212010 93.00 93.00 0.00 3.83 -3.00 12.85 / 12.85 1.90 613
MOWA 2 3,000 7.99 07/03/2008 07/09/2011 100.00 100.00 0.00 0.00 0.00 8.15 / 8.15 2.28 172
MOWUTK 1 3,000 9.00 27103/2008 - 26/09/2009 95.90 95.90 0.00 0.10 -2.10 1461 / - 071 695
MOWUTK 2 4,000 8.99 26/03/2008 26/03/2009 26/03/2011 100.33 100.33 0.00 5.83 5.34 313 /883 0.92 243
Moc. 3anor. Bank 800 11.65 17/05/2008 17/11/2009 100.00 100.00 - 150 0.00 11.96 / 11.96 1.38 539
MocKommepubark 1 1,000 9.50 04/06/2008 - 10/12/2008 99.98 99.98 0.00 0.00 0.00 971 /971 0.68 332
MocKommepubatk 2 3,000 8.40 19/08/2008 19/08/2008 15/02/2011 97.03 97.03 0.00 0.00 2,77 242 [15.84 0.40 917
MocKommepubatk 3 5,000 8.70 18/06/2008 17/06/2009 12/06/2013 95.95 95.95 0.00 -0.05 0.10 312 /1253 1.09 595
Homoc 7 3,000 9.25 17/06/2008 17/06/2008 16/06/2009 100.10 100.10 - 0.00 0.00 9.35 /9.00 112 306
HOK 1,000 9.80 09/05/2008 09/05/2008 12/05/2009 99.40 99.40 -0.25 -0.10 0.05 2.05 [ 13.77 0.16 722
OMXK 1,000 9.24 26/08/2008 21/02/2012 100.70 100.70 0.00 0.00 0.00 923 /- 312 270
Oprpac6aHk 500 6.00 11/08/2008 10/02/2009 100.10 100.10 0.00 0.00 0.00 5.97 /597 0.88 31
MeTpokommepy 2 3,000 8.50 27108/2008 - 31/08/2009 98.90 98.40 - -0.10 -0.45 9.71 /- 131 325
Mpobuatec 5 1,000 8.69 30/04/2008 01/08/2008 29/04/2009 100.05 100.05 0.01 0.01 0.01 8.81 /875 1.01 260
MpocesizbbaHk 5 4,500 7.99 22/05/2008 21/05/2009 17/05/2012 96.55 96.55 0.00 0.72 -1.37 333 /1138 1.04 487
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nenr 1,100 1170 21/04/2008 20/10/2008 19/10/2009 100.00 100.00 0.00 0.00 0.00 4.69 /11.99 0.54 552
M3B NuauHr 500 1250  26/03/2008 - 23/09/2009 100.00 100.00 0.00 0.00 0.00 0.51 /051 1.46 610
PeHeccatc Kanuran 2,000 1045 04/03/2008 02/09/2008 02/03/2010 9957 99.57 0.00 0.00 0.67 2.92 /11.68 043 525
PeHHIc 750 1040 01/04/2008 30/03/2010 99.62 99.62 - 0.12 043 0.59 /059 1.96 900
Poc6ak 3,000 789 16/08/2008 15/02/2009 99.95 99.95 0.00 3.30 0.50 7.90 / 7.90 087 155
PCXB 1 3,000 720 05/03/2008 04/06/2008 99.75 99.75 0.00 -0.10 -0.37 8.46 / 8.46 0.23 220
PCXEB 2 7,000 785  21/05/2008 - 16/02/2011 97.00 97.00 - -0.95 -2.20 932 /- 243 288
PCXEB 3 10,000 734 21/08/2008 18/02/2010 09/02/2017 97.20 97.17 0.19 0.34 -1.40 2.09 /9.13 1.70 268
PCXE 4 10,000 820  09/04/2008 08/10/2008 27/09/2017 99.87 99.87 0.00 0.09 -0.38 054 / 858 0.54 228
PTK-Nuaukr 4 2,250 880  08/04/2008 08/04/2008 100.10 99.95 - 0.03 -0.07 8.57 / 857 0.09 231
PTK-Nuaukr 5 2,250 8.35  14/08/2008 - 12/08/2010 98.28 98.28 0.00 9.75 -0.12 9.36 / 9.36 2.06 323
Pyccxuit CTanpapt 5 5,000 850  13/03/2008 11/09/2008 09/09/2010 99.00 98.50 0.05 -0.10 0.05 2.34 /1130 0.46 489
Pycckuii CTanaapt 6 6,000 8.15  13/08/2008 11/02/2009 09/02/2011 97.73 93.00 0.80 -2.19 4.48 | 13.98 0.83 733
Pycckuii Ctanpapt 7 5,000 850  25/03/2008 - 20/09/2011 99.83 99.83 - -0.04 -0.17 0.19 /0.19 3.40 512
Pycckuii CTanpapt 8 5,000 825  18/04/2008 17/10/2008 13/04/2012 97.85 97.85 0.00 4.75 -0.15 185 / 12.24 054 576
Pyc®anaHchbank 1 1,500 765  03/06/2008 02/12/2008 101.15 101.15 0.00 8.23 0.00 6.13 / - 0.69 -12
Pyc®ataHcbaHk 2 1,500 750  03/06/2008 02/12/2008 98.75 98.75 0.00 8.39 0.00 945 / - 067 307
Pyc®ataHcbaHk 4 4,000 7.74  15/08/2008 1210212010 96.50 96.50 0.00 11.91 -0.76 9.99 /- 167 350
PycbBaHk 1 1,400 10.00  20/03/2008 - 19/03/2009 98.05 98.05 - 0.03 1.05 12.39 / 12.39 0.87 582
PycbBaHk 2 2,000 950  22/08/2008 22/08/2008 2210212010 99.00 99.00 0.64 8.31 0.70 10.32 / 12,07 0.42 561
CastabbaHk 2,000 890  24/04/2008 23/04/2009 21/04/2011 98.00 98.00 0.00 4.22 1.25 411 /11.23 0.98 412
CesepHas Kasqa 1,000 10.75  03/04/2008 02/10/2008 01/10/2009 99.90 99.90 0.00 -0.09 -0.09 10.12 / 10.76 051 435
CnaslHeBcTBaHk 2 900 950  28/04/2008 27/10/2008 100.00 100.00 - 0.00 0.00 9.69 /9.69 057 333
CobuHbaHk 2,000 11.00 14/05/2008 - 13/05/2009 100.00 100.00 0.00 0.00 0.00 11.27 1 11.27 1.01 476
ConupapHocTb 1 1,000 14.00 04/03/2008 03/06/2008 01/12/2009 100.02 100.02 0.00 0.00 3.77 2.05 / 14.66 0.21 809
ConupapHocTb 2 950 10.70 20/04/2008 22/04/2008 20/04/2010 98.00 98.00 0.00 -0.25 132 2.96 | 28.47 0.11 2067
Coto3 1 1,000 9.25 2410412008 15/04/2008 24]04/2008 100.25 99.91 -0.02 -0.02 -0.09 8.92 /8.80 0.13 265
Coto3 2 2,000 8.37 04/04/2008 - 05/10/2009 100.28 100.28 0.00 -0.12 -0.07 834 /- 1.36 193
CnpyT Baxk 2 1,000 10.74 06/03/2008 05/06/2008 31/05/2012 99.52 99.52 0.00 -0.08 1.02 0.78 /13.28 0.22 679
CTWH 300 15.50 01/04/2008 01/04/2008 99.85 99.85 0.39 -0.29 17.64 | 17.64 0.07 1086
CynocTpoutenbHblit Bank 1 1,500 9.85 03/07/2008 - 02/07/2009 98.15 97.50 -0.18 0.33 11.98 /11.98 113 542
CynocTpoutenbHblit bank 2 1,000 9.50 13/06/2008 13/06/2008 11/06/2010 99.05 99.05 0.00 0.05 0.05 1.62 /13.35 0.25 686
Tat®oHg 3 1,500 11.75 20/05/2008 19/05/2009 99.85 99.85 -0.25 -0.26 12.39 /12.39 1.02 584
TK duHaHc 1,000 10.50 20/03/2008 - 18/09/2008 100.00 100.00 0.00 0.00 0.00 10.75 / 10.75 0.47 436
TpaHcKanutan 800 9.20 29/05/2008 29/05/2008 01/06/2009 98.70 98.70 - 0.00 0.56 2.88 / 15.69 021 883
TpaHcKpeantbatk 1 3,000 7.29 17/06/2008 - 15/06/2010 96.05 96.05 -0.65 4.42 -0.75 945 [ - 1.93 299
TpaHcKpeantbak 2 3,000 7.28 17/06/2008 16/06/2009 12/06/2012 98.17 98.17 0.00 273 -0.18 2.75 1 8.99 1.13 258
TpaHcOuHaHe 1 3,000 10.50 25/03/2008 - 25/09/2009 100.20 100.20 0.00 0.20 0.00 10.77 / - 1.30 424
TpaHcOuHaHe 2 1,500 10.50 15/08/2008 15/08/2008 10/08/2012 100.00 100.00 0.00 0.00 0.00 1.09 /10.75 0.41 438
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 1.38 142
YBPP 2 1,000 10.25 03/04/2008 02/07/2009 99.13 99.13 0.13 0.71 1141 /11.41 111 488
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YpanfluaunrLiextp 1,000 10.00  23/04/2008 28/10/2009 97.02 93.83 -3.58 -3.58 -3.58 1357 / 1357 135
YPCA1 1,500 765  24/04/2008 24/04/2008 99.82 99.82 - 0.07 0.07 9.20 / 9.20 0.13
YPCA 2 1,500 760  14/03/2008 12/12/2008 98.00 97.25 0.32 9.16 -0.03 11.27 [ 11.27 0.68
YPCA 3 3,000 960  05/06/2008 04/06/2009 97.50 97.50 0.00 0.10 -1.00 1212 /- 1.06
YPCA5 3,000 10.05  22/04/2008 18/10/2011 92.00 92.00 0.00 -3.39 -3.00 1328 / - 2.64
OuHaHcBuaHecT pynn 3,000 10.00  07/07/2008 - 05/07/2010 100.00 100.00 0.00 0.00 0.00 10.24 / - 1.92
XKo 2 3,000 925  13/05/2008 12/05/2009 11/05/2010 96.50 96.50 -0.39 -0.10 7.07 / 12.86 1.00
XKo 3 3,000 945  20/03/2008 18/09/2008 16/09/2010 99.00 99.00 8.88 0.15 251 /11.85 0.47
XKo 4 3,000 995  16/04/2008 15/10/2008 12/10/2011 99.07 99.07 - -0.17 -0.13 2.04 [ 12.02 0.54
XMITK OtkpbiTve 200 11.00  13/05/2008 - 11/11/2008 96.35 96.35 0.00 -3.14 -3.14 17.74 | - 0.57
LienpWHsectBank 2 1,500 10.00  11/05/2008 11/05/2008 11/11/2009 99.20 99.20 0.00 0.10 0.07 161 /1472 0.17
JKenoBank 1,000 1150  25/03/2008 24/06/2008 29/12/2009 100.57 100.57 0.17 0.41 167 19.94 0.28
3nemeHT JIauHr 600 1250  26/03/2008 24/03/2010 100.26 99.00 0.63 0.63 -0.37 057 / 0.57 1.99
Onemre 200 #N/AN Ap 08/02/2008 - - - - #NIANA. | #NIANA. |-
IOHvacTpym 6ank 1 1,000 19/08/2008 - 17/02/2009 100.21 99.25 -0.33 -0.32 0.28 /0.28 0.96
IOHvacTpym Gak 2 1,500 1090  17/04/2008 17/10/2008 19/04/2010 99.37 99.37 0.00 0.17 0.97 3.62 /1228 053
Jleekass u nuweeass NnPOMbIWNEHHOCMb

Arpokom 1,500 10.00  24/06/2008 23/12/2008 21/06/2011 96.00 96.00 0.00 11.55 2.00 3.90 / 15.98 0.68
ArpoxonauHr 1,000 1275 18/04/2008 - 24/07/2009 98.80 98.80 -0.20 -0.21 14.42 | 14.42 1.12
AnapywkuH 2 1,000 1230 28/05/2008 25/11/2009 23/11/2011 96.06 96.06 -0.94 -1.19 7.48 [ 15.49 1.35
Antan 150 14.00  01/07/2008 30/06/2009 99.50 99.50 - 350 450 14.90 / 14.90 1.07
BanTumop 3 800 12.00  15/05/2008 - 15/05/2008 100.00 100.00 0.00 0.15 0.40 12.14 | 12.14 0.18
BopoauHo 2,500 1050  18/06/2008 18/06/2008 16/12/2009 99.60 99.60 0.00 9.81 -0.42 1.98 / 12.15 0.26
BB[ 2 3,000 9.00 18/06/2008 - 15/12/2010 99.60 99.60 -0.50 -2.69 937 /- 2.27
Boxckas TekcTunbHas 1,000 14.00 20/06/2008 19/12/2008 18/12/2009 98.60 97.01 -1.68 -1.18 7.92 1 17.69 0.66
Bonwwe6Hblit kpait 500 1.00 03/06/2008 02/12/2008 99.50 99.50 0.00 0.00 0.00 1.68 / 1.68 0.74
BocTok-Cepauc 1,500 10.99 13/03/2008 - 10/09/2009 99.98 99.98 -0.02 0.32 11.30 / 11.30 1.23
[biMoB 800 10.99 02/05/2008 02/05/2008 30/10/2009 100.10 99.90 10.35 0.03 1.10 / 11.08 0.15
3aBogb! Mpocc 1,000 12.50 17/07/2008 17/04/2008 22/04/2010 100.10 99.81 -0.20 0.05 0.25 2.23 11258 0.11
3epHoBas koM. Hactiowwa 1,000 12.50 20/06/2008 20/06/2008 18/12/2009 100.10 100.10 0.00 0.23 0.20 2.06 / 12.36 0.27
WHTypuct 1,000 9.00 23/04/2008 - 21/04/2010 98.50 98.50 -1.00 -0.74 -0.95 10.03 / - 175
Kapart 2 500 15.00 24/06/2008 24/06/2008 22/12/2009 100.00 100.00 - -0.59 -0.25 2.63 1 15.33 0.27
KBK YepeLumyLukm 700 11.30 01/09/2008 - 02/03/2009 100.21 100.21 0.00 0.00 0.72 021 /-021 1.00
Konautep Kypck 750 11.44 05/03/2008 04/06/2008 02/06/2010 99.65 99.65 0.00 0.65 0.15 1.48 | 13.49 0.22
KpacHbiin boraTbipb 2,000 14/08/2008 - 11/02/2010 100.15 100.15 0.15 0.15 0.15 -0.08 /-0.08 1.95
Maxees 600 12.30 03/06/2008 03/06/2008 01/06/2010 99.20 99.01 0.01 10.51 111 1.82 / 16.44 0.22
MenbH. komB. B COKIMbH. 1,000 28/08/2008 - 26/02/2009 99.60 99.60 0.00 0.00 041 /041 0.98
Mupatopr ®uHaHc 2,500 11.25 07/08/2008 07/08/2008 02/08/2012 99.49 99.49 0.00 0.09 0.49 1.24 | 12.85 0.38
Mutnena ®ya 1,000 15.00 20/05/2008 17/02/2009 16/02/2010 99.98 80.00 -9.51 -10.00 -10.01 14.50 / 30.05 0.78
MKX 2 1,000 26/08/2008 25/08/2009 99.00 99.00 0.00 -0.37 0.20 0.68 / 0.68 1.47
Hosble YepemyLukm 2 300 11.30 22/04/2008 22/04/2008 100.00 99.85 -0.02 -0.08 0.08 12.31 / 12.31 0.12
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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
lleekass u nuwyeeas npomMblWAEHHOCMb

HyTpuHBECTXONauHT 1,200 950  11/03/2008 09/06/2009 99.70 99.70 0.34 0.40 2311231 1.19 -392
OCT 2 1,000 1250  08/05/2008 08/05/2008 99.70 99.70 - -0.29 0.10 14.44 | 14.44 0.16 788
Orev. lekapcTea 2 1,300 500  19/08/2008 - 17/02/2009 99.00 99.00 1.00 1.00 0.00 6.18 / 6.18 0.89 -12
OX3 900 1250  21/05/2008 21/05/2008 18/11/2009 99.91 99.91 -0.10 -0.10 -0.10 1.66 / 13.54 0.19 704
OyaKoBo 2 1,500 850  21/03/2008 - 19/09/2008 99.90 99.90 - 3.89 1.12 8.86 / - 0.49 -275
MapHac 2 1,000 10.80  22/05/2008 19/11/2009 17/11/2011 96.00 96.00 0.00 -0.70 4.00 6.70 / 14.14 1.39 744
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 1.04 521
Py6ex-Tontoc Pervion 1,000 1200  03/06/2008 02/12/2008 01/06/2010 9953 99.53 -0.45 -0.45 -0.45 4.40 /13.01 0.64 646
PyceKuii TexcTurb 2 1,000 1275 06/03/2008 05/03/2009 97.60 97.60 0.00 0.05 0.40 16.01 / 16.01 0.54 1068
Pyccxkuit TexkcTunb 3 1,200 1450 22/04/2008 - 20/10/2009 98.00 97.40 - 0.00 -0.60 16.77 1 16.77 1.23 989
Pycckue macna 1,000 1250 03/04/2008 02/10/2008 29/03/2012 97.00 97.00 0.00 0.01 0.97 2.67 /18.89 0.47 1197
CaH WTep6pio 2 4,000 800  14/08/2008 - 13/08/2009 98.00 98.00 0.00 -1.05 -1.05 973 /- 127 327
CuHeprus 1 1,000 11.00  23/04/2008 23/04/2008 22/04/2009 100.05 100.05 - 0.02 0.09 1.32 / 10.70 0.13 435
CuHeprus 2 2,000 10.70  24/07/2008 22/01/2009 22/07/2010 99.25 98.45 -0.65 -0.15 1.15 4.69 /1243 0.77 589
CUTpOHHKC 3,000 10.00  25/03/2008 24/03/2009 21/09/2010 99.07 99.07 0.00 -0.13 473 1 11.24 0.89 473
Cnaprak T[ 500 1300  #N/ANAp 23/01/2008 - - #NIANA. | #NJANA. |-

Tanocro 2 1,000 10.00  07/03/2008 06/03/2009 98.40 98.00 -0.10 -0.55 12.30 / 12.30 0.84 574
Xne63asog Ne28 2 75 12.00  11/03/2008 - 09/12/2008 100.00 100.00 0.00 0.00 0.00 1255 / - 0.65 601
Yepku3oBo 2,000 885  03/06/2008 02/06/2009 31/05/2011 100.00 100.00 11.80 0.10 3.56 /9.03 1.09 261
3pKOH NpoayKT 1,200 11.40  13/03/2008 - 10/09/2009 99.91 99.91 0.01 10.51 0.41 0.26 /0.26 1.44 834
J0KO 2 1,500 1200  25/07/2008 23/01/2009 22/01/2010 98.10 98.10 -1.85 -0.40 -1.90 7.06 / 14.81 0.75 812
FOHMMUNK 2,000 975  11/03/2008 08/09/2009 06/09/2011 98.15 98.15 -0.35 -0.75 506 /1141 1.24 488
Topeoens

7 KOHTWHEHT 2 7,000 7.80 19/06/2008 17/06/2010 14/06/2012 97.49 97.49 0.00 0.24 -0.78 5.09 /9.23 1.93 278
X5 ®uHaHe 9,000 7.60 08/07/2008 06/07/2010 01/07/2014 99.00 99.00 0.00 6.16 141 3.19 /823 2.00 183
Astomnp 1 1,000 1.00 04/03/2008 - 01/09/2009 100.00 100.00 0.00 0.00 0.00 1.00 / 1.00 1.47 -524
AstomMmMp 2 2,000 10.75 25/06/2008 24/12/2008 23/06/2010 97.99 97.95 0.21 9.91 -0.28 491 /1387 0.69 726
Asbyka Bkyca 1,000 11.50 22/04/2008 22/07/2008 21/07/2009 100.00 99.61 -0.10 -0.10 0.50 12.17 1 27.10 0.30 1941
AnmasHbii [lom Ipaiic 300 13.50 12/06/2008 11/12/2008 07/06/2012 100.00 100.00 0.00 -0.50 -0.50 2.58 /13.88 0.65 727
ANMA 1,500 10.99 22/08/2008 21/08/2009 97.00 97.00 -0.80 -0.85 13.74 | 13.74 1.22 708
Anbkop 1,500 9.55 10/06/2008 - 08/12/2009 95.60 95.60 0.00 0.11 0.40 12.76 | 12.76 145 614
Anteka 36.6 3,000 9.89 01/07/2008 01/07/2008 30/06/2009 98.75 98.75 0.05 0.24 11.20 / 19.31 0.28 1238
ApbGar Mpectink 1,500 10.50 20/06/2008 20/06/2008 73.00 73.00 -8.90 -20.00 209.50 / 209.50 0.10 14590
Atnant M 1,000 11.25 15/05/2008 - 13/11/2008 98.95 98.90 9.61 -0.58 13.26 / 13.26 0.59 670
baHaHa-Mama 1,000 12.00 25/04/2008 24/10/2008 23/10/2009 99.98 99.98 - 1.48 0.98 488 /1233 0.55 584
baxetne 1,000 11.25 21/05/2008 21/05/2008 19/05/2010 100.50 99.85 0.18 0.45 0.37 1.03 / 10.51 0.20 417
BenasKomnnexkt Mntoc 500 12.60 24/04/2008 24/04/2008 22/10/2009 98.50 98.11 0.32 -0.20 3.74 2.18 1 26.41 0.11 1881
Benbiit Pperat 1,000 14.50 13/03/2008 17/12/2009 100.00 100.00 0.25 0.15 15.30 / - 1.35 851
Bpa3epc 500 15.00 20/03/2008 25/12/2009 100.00 100.00 - -0.20 0.50 15.86 / 15.86 1.36 904
Bexa WHescT 700 12.75 04/03/2008 - 02/03/2010 99.98 99.98 0.00 2.09 0.02 0.03 / 0.03 1.88 -623
BuBat ®uHaHC 1,000 12.00 22/04/2008 21/10/2008 20/04/2010 95.95 95.95 0.00 0.95 0.00 5.85 /19.87 0.51 1285
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Bukropus 1 1,500 10.40 31/07/2008 29/01/2009 98.98 98.98 0.00 0.53 0.32 11.93 /11.93 0.79 540
Bukropus 2 1,500 10.89 19/08/2008 - 16/02/2010 99.00 98.95 0.67 0.48 1.07 1181 / - 1.62 523
l"a3akc 1,000 10.50 19/06/2008 19/06/2008 16/12/2010 99.30 99.30 - -0.10 0.05 1.39 /13.26 0.26 677
[a3OHeproceTb 1,500 8.00 25/06/2008 20/06/2012 97.75 97.75 0.00 0.00 -1.87 882 /- 3.37 229
[Jletckuit Mup 1,150 8.50 05/06/2008 - 26/05/2015 94.00 94.00 0.00 0.85 -0.60 9.90 / - 4.89 322
[xen-3cp-Cun 1 2,000 9.25 2410412008 23/10/2008 20/10/2011 100.70 97.73 1.06 3.86 0.45 1.91 7 10.78 0.57 437
[Nlnkast Opxupest 1,000 13.00 10/04/2008 10/07/2008 09/04/2009 100.20 100.20 0.00 -0.01 411 1 12.96 031 648
Tnken 3,000 9.25 20/03/2008 17/03/2011 90.00 89.50 297 3.45 13.92 / - 2.27 722
[Tvkenc TpenanHr 1,800 20/07/2008 20/07/2009 99.60 99.60 0.00 -0.20 -0.40 0.29 /0.29 1.38 506
[Homoduare 1,000 1250  #NIANAp 14/02/2008 - - #NIANA. | #NIANA. |-

Espocetb 2 3,000 03/06/2008 - 02/06/2009 74.60 74.60 -23.90 -24.40 26.43 | 26.43 0.99

Ennnas Espona 1,200 10.75 17/04/2008 16/10/2008 14/10/2010 100.20 97.80 1.20 -0.50 3.05 / 12.80 0.54 629
Mmnnosnsa 300 11.25 30/07/2008 30/07/2008 99.17 98.07 0.62 -0.38 15.33 / 15.33 0.36 869
WHkom-Tapa 2 1,400 12.50 16/05/2008 - 12/02/2010 100.05 100.05 - -0.10 -0.10 13.06 / 13.06 155 641
WHkom-Tapa 3 2,000 11.00 14/03/2008 12/06/2009 10/06/2011 98.29 98.29 0.00 -0.41 -0.01 5.18 / 13.06 1.04 644
MHmapko 1,000 12.50 20/06/2008 20/06/2008 19/12/2008 100.75 100.75 0.15 0.15 0.70 3.78 /1 10.01 0.27 369
WHnpom 2 1,000 8.80 17/07/2008 15/01/2009 15/07/2010 99.00 99.00 -0.20 -0.20 3.81 /10.25 0.77 382
WHnpom 3 1,300 8.95 21/05/2008 18/05/2011 99.00 99.00 - 0.92 -0.01 9.53 / 9.53 2.55 306
Wckpacodt 2 300 13.30 04/03/2008 - 02/03/2010 100.00 100.00 0.00 0.00 -1.00 13.74 | - 150 704
Kapo 700 12.50 24]06/2008 24]06/2008 22/12/2009 100.50 99.99 0.19 15.54 0.25 2.04 /11.87 0.28 545
Kapycenb ®unanc 3,000 9.75 20/03/2008 18/09/2008 12/09/2013 99.55 99.55 -0.43 -0.45 1.07 /10.88 0.47 449
Komnnekc ®unanc 1,000 12.50 07/08/2008 07/08/2008 04/02/2010 99.00 99.00 0.50 0.51 0.50 343 /1548 0.37 883
Koneitka 1 1,200 9.40 18/03/2008 - 17/06/2008 99.45 99.45 0.10 1.39 11.83 /11.83 0.26 542
Koneiika 2 4,000 870  21/05/2008 18/02/2009 15/02/2012 93.61 93.61 0.22 0.36 4.06 / 16.96 0.80 1011
Koneika 3 4,000 980  21/05/2008 20/08/2008 15/02/2012 96.92 96.92 0.00 7.28 0.92 11.21 / 15.46 0.40 881
NasepHa 1,000 11.00  10/04/2008 08/04/2010 99.50 99.50 -0.01 -0.50 1158 / 11.58 1.66 501
TBP WHteppeiia 300 1490  29/05/2008 29/05/2008 26/11/2009 100.00 99.40 0.30 -0.30 1.09 2.27 | 1655 0.21 986
M. Bugeo 2,000 950  21/05/2008 19/11/2008 18/11/2009 99.90 99.90 0.00 -0.10 -0.10 4.14 1984 0.63 346
Markur 1 2,000 9.34  21/05/2008 19/11/2008 96.00 96.00 3.03 -4.70 15.99 / - 0.60 924
Markur 2 5,000 820  28/03/2008 23/03/2012 96.70 95.90 1.30 0.30 -0.13 953 /- 3.11 297
Mapra 1 700 14.84  22/05/2008 22/05/2008 99.42 99.42 -0.03 0.48 18.03 / 18.03 0.19 1122
Mapra 2 1,000 1200 04/06/2008 15/05/2008 06/12/2009 99.80 98.75 -0.57 -0.48 12.83 | 24.77 0.16 1735
Mapra 3 2,000 13.00  02/08/2008 02/08/2008 02/08/2011 99.04 99.04 -0.03 -0.76 2.26 18,67 0.35 1165
Matpuya 1,200 1200  11/06/2008 10/12/2008 95.00 95.00 -0.10 -1.00 20.09 / 20.09 0.62 1302
MetannCepauc 1,500 1050  28/05/2008 28/05/2008 23/05/2012 100.08 100.08 0.00 1.08 1.00 0.57 /10.26 021 394
MuHHecko 500 1375 12/06/2008 10/12/2009 100.50 99.90 0.13 -0.30 14.05 / - 1.40 734
MoHeTka 1,000 1250  15/05/2008 15/05/2008 14/05/2009 100.50 100.50 0.00 0.00 1.00 168 /9.97 0.18 366
Moco6ira3 2,500 880  16/05/2008 14/11/2008 17/05/2011 99.45 95.70 178 1.88 2.58 2.81 /12.86 0.62 625
MocO6nT a3 GuHarc 1 1,000 10.75  22/06/2008 21/12/2008 100.20 100.20 0.20 0.54 10.71 / - 0.70 427
MocO6nT a3 GuHakHc 2 3,000 925  25/06/2008 24/06/2012 96.00 96.00 0.00 0.21 0.91 10.97 / - 2.62 426
Hatyp MpogykT 2 1,000 17/06/2008 16/06/2009 99.70 99.70 1021 0.00 0.23 /0.23 1.29 -599
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Topeoens

MapketXonn 300 1310 03/04/2008 02/10/2008 01/04/2010 99.65 99.65 0.00 -0.60 -0.40 13.97 / 14.43 0.49 785
MatepcoH 2,000 10.00  20/03/2008 19/06/2008 17/12/2009 99.50 99.50 0.20 0.00 1.97 / 1225 0.26 582
MuBgOM 1,000 13.00  24/04/2008 23/10/2008 22/04/2010 99.99 99.99 0.00 0.00 0.00 4.06 /13.37 0.54 682
MpoTex 5,000 890  07/05/2008 04/11/2009 02/11/2011 96.80 96.80 0.80 -0.09 531 /1133 1.39 479
PKC 1,500 1020 16/04/2008 15/10/2008 15/04/2009 100.00 100.00 311 0.00 1.11 / 2.00 0.58 -415
PocuHTep 2 400 10.00  02/04/2008 - 02/07/2008 98.98 98.98 -1.02 0.98 13.83 / 13.83 0.29 730
PocuhTep 3 1,000 10.75  30/05/2008 30/05/2008 26/11/2010 100.09 100.09 0.39 -0.05 0.93 / 10.48 0.22 415
Camoxsan 1,500 11.40  23/04/2008 23/04/2008 21/10/2009 99.49 99.49 0.29 0.49 1.30 / 15.47 0.12 884
CanBeit 1,000 1125 04/06/2008 - 03/12/2008 99.35 99.35 -0.35 -0.45 12.49 | 12.49 0.65 597
COPYC 1,200 1200  08/05/2008 06/11/2008 05/11/2009 100.09 100.09 - -0.05 0.04 502 /12.39 0.59 588
CINK 1,000 1020 27/05/2008 25/11/2008 25/05/2010 98.00 97.99 050 10.04 -1.02 4.46 1353 0.62 696
CnopTmactep 3,000 880  23/05/2008 21/11/2008 21/05/2010 100.00 100.00 0.00 0.00 0.00 2.94 | 8.96 0.64 262
CTonuyHble FacTpoHOMbI 1,500 860  21/08/2008 21/08/2008 20/08/2009 98.40 98.40 0.00 0.00 -1.60 3.97 /1257 0.42 610
TexHocuna 2,000 10.00  29/05/2008 29/05/2008 26/05/2011 99.20 98.80 -0.25 0.20 1.07 / 1473 0.21 816
TOAN 2,000 1200  12/06/2008 12/06/2008 10/12/2009 96.40 95.02 22.94 -0.41 452 /3091 0.22 2278
Ton-Knura 1 700 07/08/2008 - 05/02/2009 88.00 88.00 13.00 -2.00 -5.96 14.76 | 14.76 0.81 806
Ton-Knura 2 1,500 1051 12/06/2008 11/12/2008 09/12/2010 98.00 95.00 - -1.93 -3.30 4.47 | 16.00 0.66 925
TonfMpom 500 1250  18/04/2008 18/04/2008 16/04/2010 100.00 99.50 0.25 -0.03 0.05 087 / 15.22 0.11 862
TpacTexcepauc 1,000 1039 13/05/2008 12/08/2008 17/08/2010 99.35 99.35 0.00 -0.10 0.35 221 12.44 0.39 598
YamypTHedTs 1,500 950  01/06/2008 01/09/2008 99.02 99.02 - 0.00 0.24 12.06 / 12.06 0.44 565
YK KOPA 1,000 15/04/2008 14/07/2009 99.95 99.95 0.05 0.05 0.05 0.04 /0.04 1.36 -619
®aatoH Aspo 1,000 1350  31/07/2008 - 30/07/2009 100.00 100.00 0.00 0.00 -0.02 13.93 / 13.93 1.16 726
Xonuaen 1,500 1115 03/04/2008 02/10/2008 01/04/2010 98.61 98.61 0.00 0.11 -0.29 3.96 / 14.13 0.49 754
Ol TpaHautCepsuc 2 1,200 11.50 27/05/2008 25/11/2008 97.35 97.35 -2.45 -2.45 15.98 / 15.98 0.61 924
llec u cenbckoe xo35licmeo

Arpuka 1,000 11.80 01/04/2008 - 29/09/2009 100.00 99.85 0.23 0.12 0.65 / 0.65 1.48 640
Arpo-Coto3 1,500 10.00 24/06/2008 23/12/2008 21/06/2011 96.00 96.00 0.00 11.55 2.00 3.90 /15.98 0.68 923
ArpoxonamHr 1,000 12.75 18/04/2008 24/07/2009 98.80 98.80 -0.20 -0.21 14.42 | 14.42 112 772
Apkapa 1 600 13.20 28/06/2008 28/06/2008 99.80 98.51 - -0.04 -0.61 16.51 / 16.51 0.27 980
Apkapa 2 700 13.31 21/08/2008 - 20/02/2009 98.74 97.50 -1.01 0.62 0.29 16.41 / - 0.70 952
Apkapa 3 1,200 13.65 03/04/2008 02/10/2008 31/03/2011 98.37 98.37 0.00 7.07 -0.43 3.28 /17.31 0.47 1051
BenlpanKopm 700 12.50 04/03/2008 03/06/2008 02/12/2008 100.00 100.00 0.00 0.00 0.00 4.31 [ 13.09 0.22 662
FOT3K 2 1,500 10.50 19/06/2008 19/06/2008 18/06/2009 98.50 98.50 0.20 -0.60 3.67 116.33 0.25 964
113 duHanc 400 11.00 23/05/2008 23/05/2008 100.00 99.01 1.01 1.01 13.57 [ 13.57 0.20 706
MocCenblTpom 1,000 12.50 13/06/2008 12/12/2008 99.15 99.15 -0.05 -0.02 14.08 / 14.08 0.66 746
HIK 500 1245  #N/ANAp 31/01/2008 - - #N/ANA. [ #NIANA. |-

oro2 1,200 12.95 26/08/2008 25/02/2009 97.45 97.45 - -0.55 -0.55 16.80 / 16.80 0.74 991
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 0.28 -508
MaBa 2 1,000 12.50 09/05/2008 09/05/2008 21/10/2011 99.99 99.99 0.00 -0.21 -0.01 0.64 /13.11 0.16 658
Paarynai 1 2,000 1.00 03/04/2008 02/10/2008 91.50 89.03 1.27 5.27 20.38 / 20.38 0.49 1332
Paarynsi 2 2,000 10.25 01/04/2008 27/09/2011 99.98 99.92 0.19 0.05 -0.14 0.24 10.24 3.39 459
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Paarynsi 3 3,000 10.99 21/03/2008 20/03/2009 16/03/2012 98.77 98.77 0.00 -0.13 -0.73 334 112.64 0.86 606
Pycarpo 1,000 8.50 19/07/2008 19/07/2008 100.00 100.00 -1.13 -1.13 -1.13 8.63 / 8.63 0.35 236
Cwu6 Arp Mpynna 400 12.00 21/05/2008 20/05/2009 99.50 99.50 0.00 0.00 -0.46 13.04 / 13.04 1.01 643
CoppyxecTso 2,500 10.45 24/04/2008 22/10/2009 97.00 97.00 0.00 0.65 -1.25 12.90 / - 1.32 627
Cmpoumenbcmeo

ApnamaHT 1 500 12.10 05/06/2008 05/06/2008 99.75 99.75 -0.05 0.04 13.34 /1 13.34 0.23 685
ApnamaHT 2 2,000 11.25 22/05/2008 - 20/05/2010 98.75 98.75 -0.50 -0.25 12.44 | 12.44 1.76 583
ATOMCTPOII3KCNOPT 1,500 7.75 27/05/2008 26/05/2009 24/05/2011 100.00 100.00 5.00 0.10 0.00 3.07 /788 1.09 152
InasMocCrpoit 2 4,000 10.00 20/03/2008 18/09/2008 17/03/2011 101.00 101.00 - 0.80 0.70 149 /823 0.48 195
[esenonmeHT-tOr 1,000 12.50 20/05/2008 20/05/2008 18/05/2010 100.35 100.35 0.00 -0.05 -0.05 1.06 /10.89 0.19 454
[IKC ®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 1.39 572
KK dpuHanc 1,000 16.00  20/03/2008 18/12/2008 2411212009 98.77 98.77 9.70 -1.23 17.88 / 18.88 0.62 1191
Wkom 1,250 13.10 28/03/2009 99.32 99.32 0.00 -0.18 -0.12 - -

Whrerpa 1 2,000 1050 21/03/2008 20/03/2009 99.90 99.90 0.60 10.76 0.22 10.87 / - 0.88 438
Whrerpa 2 3,000 10.70  03/06/2008 01/12/2009 29/11/2011 98.80 98.80 -0.70 -1.90 571 /11.78 143 522
Kamcxast gonmHa 3 500 12.80  11/03/2008 09/06/2008 04/06/2009 100.38 100.38 0.03 -0.30 11.82 / 11.82 0.23 525
KocMoc OuaHe 2,000 1125 19/06/2008 19/06/2008 16/06/2011 9951 99.51 0.00 10.11 0.01 119 /13.26 0.26 677
nece 1,000 10.00  20/03/2008 20/03/2008 100.30 100.30 0.00 0.05 0.10 344 | 3.44 0.05 -268
NCP WHescr 1 2,000 10.70  03/06/2008 03/06/2008 08/12/2009 100.50 100.50 0.00 0.45 0.27 1.26 / 8.72 0.23 246
NCP WHescr 2 3,000 835  17/07/2008 16/07/2009 14/07/2011 97.50 97.50 0.10 7.03 0.30 4.40 1061 1.18 412
Makpomup durarc 2 1,500 11.65  08/07/2008 08/07/2008 03/07/2012 99.97 97.50 0.74 -0.27 -0.77 1.26 / 15.98 0.31 931
MeTpocTpoit 1,500 847  28/03/2008 23/09/2011 100.00 100.00 0.00 0.00 0.00 0.16 / 0.16 341 224
M-WHpycTpus 1,000 12.25 19/08/2008 - 16/08/2011 100.10 100.10 -0.90 -2.40 12.58 / - 2.58 593
MWAH 2,000 12.37 04/03/2008 02/09/2008 02/03/2010 89.00 89.00 0.00 0.00 0.00 9.73 1 42.25 0.33 3247
Mupake 1 1,000 10.50 19/08/2008 19/08/2008 99.90 99.90 -0.14 -0.10 11.00 / 11.00 0.42 460
Mupakc 2 3,000 1099 20/03/2008 - 17/09/2009 100.25 100.25 -0.10 0.05 11.09 / - 1.25 457
MV3Nb 1,500 1213 15/07/2008 15/07/2008 13/07/2010 100.10 99.50 0.70 0.70 0.70 2.02 / 13.00 0.33 652
Cmpoumenbcmeo

MWK'5 1,120 9.20 20/05/2008 - 20/05/2008 100.01 100.01 - 0.01 0.04 9.46 / 9.46 0.20 316
PWUlpynn 1,200 11.85 26/06/2008 26/06/2008 26/12/2009 99.99 99.99 0.00 1.46 1.89 2.10 /12.10 0.28 562
Py6uH 1,200 13.75 15/04/2008 15/04/2008 13/10/2009 99.98 99.98 0.00 -0.02 -0.02 1.02 / 14.03 0.10 750
CneuCrpoit 2 2,000 8.59 22/05/2008 22/05/2008 20/05/2010 100.00 100.00 0.00 0.00 0.00 0.86 / 8.67 0.20 241
CrpoitTpaHclas 1 3,000 9.60 25/06/2008 25/06/2008 100.27 100.27 - 5.20 -0.08 8.81 /- 0.29 258
CrpoitTpaHclas 2 5,000 8.49 18/07/2008 - 13/07/2012 95.33 95.33 0.00 4.79 -1.17 10.07 / - 334 348
CY-1553 3,000 13.00 20/08/2008 18/02/2009 15/02/2012 100.10 100.10 0.00 0.10 0.00 3.32 /1329 0.82 668
Cysap-KasaHb 900 12.50 01/04/2008 - 31/03/2009 99.80 99.51 -0.15 10.43 0.13 125 /125 1.01 1054
Catn Mpynn 1,000 1170 20/05/2008 20/05/2008 15/05/2012 100.95 100.95 0.93 0.45 0.95 1172 / 11.97 0.19 560
XMCrpotipecypc 3,000 13.00  16/04/2008 15/04/2009 13/10/2010 100.00 100.00 1.00 1.00 0.62 5.87 /13.38 091 676
LyH1 #3HAY! 11.00  #N/IAN Ap - 22/04/2010 - - #NIANA. | #NJANA. |-

LYyH 2 1,500 1094  23/07/2008 23/07/2008 20/01/2010 99.85 99.85 0.10 -0.05 2.39 /1159 0.35 519
IOCKK 600 13.00  01/07/2008 01/07/2008 98.50 98.50 0.00 -1.17 -0.70 18.48 / 18.48 0.28 1162
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Gazprom13 vs Gazprom9 spread
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SOVEREIGN EUROBONDS

Security Name/ Rating

(S&PIMoody'sfFitch) Cpn Maturity Amt Outstanding Px Bid Px Ask Chg Net 1d Chg Netlw Yld YtmMid  Oas Spread Mid ~ Dur Adj Mty Mid Risk Oas Mid
UNITED STATES (AAA/Aaa/AAA)
T21/801/31/10 2.125 31/01/2010 26.926MMM 100.96875 101.03 0.08 0.08 1.59 -1.787 1.863 1.884
T27/801/31/13 2.875 31/01/2013 15.706MMM 101.890625 101.95 0.05 0.05 2.46 1.92 455 4.696
T31/202/15/18 35 15/02/2018 13MMM 99.78125 99.81 -0.09 -0.09 352 0.199 8.325 8.602
T 4 3/8 02/15/38 4375 15/02/2038 9MMM 99.390625 99.42 0.11 -0.11 4.41 0.133 16.527 17.349
RUSSIA (BBB+/Baa2/BBB+)
RUSSIA 11 07/24/18 11.00 24/07/2018 3.467MMM 144.8938 145.39 -0.06 1.92 5.29 194.7 6.9 10.310
RUSSIA12 3/4 06/28 12.75 24]06/2028 2.5MMM 179.77 180.27 -0.51 -2.35 5.92 217.18 10.02 18.61
RUSSIA 7 1/2 03/30 750 31/03/2030 2.011MMM 114.3500 114.65 0.00 0.70 5.40 2115 6.5 7.632
RUSSIA 7 1/2 03/30 7.50 31/03/2030 2.011MMM 114.3500 114.65 0.00 0.70 5.4040 2115 6.5 7.632
RUSSIA 3 05/14/08 3.00 14/05/2008 2.837MMM 99.66 99.91 -0.01 0.50 4.06 226.83 0.19 0.19
RUSSIA 3 05/14/11 3.00 14/05/2011 1.75MMM 95.26 95.64 0.57 2.75 4.56 257.09 2.88 2.89
RUSSIA 7 1/2 03/30 750 31/03/2030 2.011MMM 114.35 114.65 0.00 0.70 5.40 211.50 6.52 7.63
ARIES 7 3/4 10/09 7.75 25/10/2009 1IMMM 105.58 105.82 0.04 0.06 4.06 77.64 151 1.64
ARIES 9.6 10/25/14 9.60 25/10/2014 2.436MMM 132.08 13258 1.46 158 4.00 128.13 5.06 6.95
ARGENTINA (B+/B3/B)
ARGENT11 3/4 04/09 11.75 07/04/2009 386.93MM 31.9610 32.04 0.04 0.00 162.59 #N/AN Ap 0.6 #N/AN Ap
ARGENT11 3/8 03/10 11.38 15/03/2010 203.92MM 32.0310 32.19 0.00 0.05 89.20 #N/AN Ap 12 #N/AN Ap
ARGENT12 3/8 02/12 12.38 21/02/2012 169.74MM 32.3590 3271 0.00 -0.29 50.63 #N/AN Ap 24 #N/AN Ap
ARGENT11 3/8 01/17 11.38 30/01/2017 548.72MM 32.7540 33.26 -0.02 -0.06 34.48 #N/AN Ap 3.6 #N/AN Ap
ARGENT 9 3/4 09/27 9.75 19/09/2027 891.286MM 31.9350 3241 -0.01 -0.06 30.26 #N/AN Ap 34 #N/AN Ap
ARGENT 12 06/19/31 12.00 19/06/2031 538.29MM 2.0000 2.00 #N/AN.A. #N/AN.A. 339.91 #N/AN Ap 04 #N/AN Ap
BRAZIL (BB/Ba2/BB)
BRAZIL14 1/2 10/09 14.50 15/10/2009 1.005MMM 117.31 117.56 -0.02 -0.06 3.28 162.76 141 174
BRAZIL 11 01/11/12 11.00 11/01/2012 889.689MM 122.79 123.49 -0.12 0.39 4.39 230.17 3.20 401
BRAZIL10 1/2 07/14 10.50 14/07/2014 794.607MM 128.12 128.62 0.18 0.54 5.20 254.52 4.82 6.33
BRAZIL 11 06/26/17 11.00 26/06/2017 387.343MM 132.66 132.76 -0.14 -0.28 6.25 235.88 5.96 8.54
BRAZIL12 3/4 01/20 12.75 15/01/2020 683.215MM 155.92 156.42 -0.07 0.81 6.04 266.15 7.20 1157
BRAZIL10 1/8 05/27 10.13 15/05/2027 2.787TMMM 139.74 140.24 0.19 0.34 6.46 273.73 9.78 1421
BRAZIL 7 1/8 01/37 7.13 20/01/2037 2.438MMM 107.83 108.03 0.19 0.29 6.51 239.09 12.63 14.03
CHINA (A/A2A)
' _ _ . amt px px Cho Chg v Oas i‘ég Risk
Security Name/ Rating (S&P/Moody's/Fitch) Cpn  Maturity Outstanding  Bid  Ask Net Net Yt_m Sprea_ld Mty Oa}s
1d lw  Mid Mid Mid Mid
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Security Name/ Rating

(S&PIMoody'sfFitch) Cpn Maturity Amt Outstanding Px Bid Px Ask Chg Net 1d Chg Net 1w YId Ytm Mid Oas Spread Mid Dur Adj Mty Mid Risk Oas Mid
CHINA 7.3 12/15/08 7.30 15/12/2008 1IMMM 103.57 103.62 0.11 0.11 2.57 82.40 0.75 0.79
CHINA 6.8 05/23/11 6.80 23/05/2011 1IMMM 110.88 111.00 0.00 0.00 3.16 119.96 278 3.30
CHINA 4 1/4 10114 4.25 28/10/2014 1IMMM 99.21 99.51 0.00 0.00 4.36 73.51 5.60 5.70
CHINA 7 1/2 10/27 7.50 28/10/2027 100MM 120.29 120.29 -0.19 -0.19 5.76 195.12 10.82 13.58
COLOMBIA (BB/Ba2/BB)

COLOM 9 3/4 04/09 9.75 23/04/2009 584.975MM 106.79 107.02 0.04 0.17 3.46 175.41 1.05 1.16
COLOM 10 1/2 07/10 10.50 09/07/2010 280.929MM 114.14 114.39 0.14 0.17 4.05 235.16 2.08 241
COLOM 8 1/4 12/14 8.25 22/12/2014 1IMMM 115.03 115.62 0.16 0.84 551 275.09 523 6.20
COLOM 7 3/8 01/17 7.38 27/01/2017 1.65MMM 109.76 110.33 -0.05 1.16 591 272.46 6.55 741
COLOM 8 3/8 02/27 8.38 15/02/2027 154.905MM 116.00 116.76 -0.59 0.38 6.82 308.79 10.08 11.97
COLOM 10 3/8 01/33 10.38 28/01/2033 340.511MM 143.46 144.43 0.29 1.98 6.72 281.03 11.05 16.25
COLOM 7 3/8 09/37 7.38 18/09/2037 1.818MMM 106.49 106.89 -0.10 114 6.84 273.11 12.06 13.52
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 106.60 106.80 0.09 0.09 314 141.21 0.91 0.98
MEX 7 1/2 01/14/12 7.50 14/01/2012 864.136MM 111.64 112.49 0.19 0.48 4.09 197.61 3.35 381
MEX11 3/8 09/15/16 11.38 15/09/2016 1.77IMMM 144.05 144.50 0.46 1.48 4.95 189.70 5.82 8.85
MEX 5 1/2 02/17/20 5.50 17/02/2020 561.951MM 98.39 98.39 0.35 -0.09 5.69 159.45 8.53 8.61
MEX11 1/2 05/15/26 11.50 15/05/2026 338.58MM 167.11 167.61 0.52 2.68 5.56 187.46 9.66 16.77
MEX 6 3/4 09/27/34 6.75 27/09/2034 4.267TMMM 110.22 110.62 0.31 2.69 5.96 188.04 12.60 14.63
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 4.13 240.45 0.94 1.02
PHILIP 8 3/8 02/11 8.38 15/02/2011 1.5MMM 108.38 108.75 0.00 0.00 5.20 333.90 2.60 2.84
PHILIP 8 1/4 01/14 8.25 15/01/2014 1.602MMM 109.00 109.38 0.00 0.00 6.35 376.82 4.62 5.15
PHILIP 9 7/8 01/19 9.88 15/01/2019 962.468MM 124.00 124.25 0.00 0.00 6.71 333.83 7.01 8.98
PHILIP10 5/8 03/25 10.63 16/03/2025 1.855MMM 142.13 14250 0.00 0.00 6.48 285.32 8.96 13.39
PHILIP 6 3/8 01/32 6.38 15/01/2032 1.5MMM 96.00 96.25 0.00 0.00 6.70 273.93 11.84 11.72
SOUTH AFRICA (BBB+/Baal/BBB+)

SOAF9 1/8 05/19/09 9.13 19/05/2009 611.799MM 105.99 106.99 0.00 0.00 3.56 185.81 112 122
SOAF7 3/8 04/25/12 7.38 25/04/2012 1IMMM 108.91 109.91 0.00 0.00 4.84 264.98 3.50 3.94
SOAF6 1/2 06/02/14 6.50 02/06/2014 1IMMM 104.82 105.82 0.00 0.00 5.48 280.49 5.04 5.46
SOAF8 1/2 06/23/17 8.50 23/06/2017 140.789MM 117.58 118.58 0.00 0.00 5.94 270.44 6.56 8.02

TURKEY (BB-/Ba3/BB-)
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Security Name/ Rating

(S&PIMoody'sfFitch) Cpn Maturity Amt Outstanding Px Bid Px Ask Chg Net 1d Chg Net 1w YId Ytm Mid Oas Spread Mid Dur Adj Mty Mid Risk Oas Mid
TURKEY12 3/8 06/09 12.38 15/06/2009 1.046MMM 110.60 111.10 0.00 0.00 3.58 189.16 1.17 1.33
TURKEY 9 1/2 01/11 9.50 18/01/2011 750MM 111.75 111.95 0.00 0.00 4.96 169.76 251 2.86
TURKEY 9 1/2 01/14 9.50 15/01/2014 1.75MMM 117.43 117.93 0.00 0.00 5.89 332.07 455 5.47
TURKEY 5 1/2 02/17 5.50 16/02/2017 1.5MMM 95.64 95.94 0.00 0.00 6.12 22218 6.82 6.70
TURKEY 7 06/05/20 7.00 05/06/2020 2MMM 101.00 101.50 0.00 0.00 6.85 334.92 8.03 8.45
TURKEY 7 3/8 02/25 7.38 05/02/2025 3.25MMM 101.63 102.13 0.00 0.00 7.18 351.11 9.59 10.01
TURKEY 6 7/8 03/36 6.88 17/03/2036 2.75MMM 92.25 92.75 0.00 0.00 752 348.10 11.40 11.07
UKRAINE (BB-/B1/BB-)

UKRAIN 0 08/05/09 6.39 05/08/2009 500MM 102.23 102.73 -0.01 -0.01 451 #N/AN Ap 0.42 #N/AN Ap
UKRAIN 6 7/8 03/11 6.88 04/03/2011 600MM 104.96 105.46 0.05 0.05 4.98 310.52 2.70 2.84
UKRAIN 7.65 06/13 7.65 11/06/2013 1IMMM 108.09 108.59 0.07 0.07 5.79 331.85 4.28 4.75
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 107.37 107.62 0.04 112 8.45 501.60 2.63 3.08
VENZ8 1/2 10/08/14 8.50 08/10/2014 1.5MMM 97.47 97.82 -0.57 -0.97 8.98 627.35 477 4.88
VENZ 13 5/8 08/18 13.63 15/08/2018 500MM 125.91 126.41 0.23 0.80 9.60 636.47 6.04 7.78
VENZ 6 12/09/20 6.00 09/12/2020 1.5MMM 76.48 76.83 -0.42 -0.43 9.13 562.57 7.98 6.36
VENZ 7.65 04/21/25 7.65 21/04/2025 1.6MMM 85.86 86.21 -0.39 0.52 9.29 567.93 8.55 7.70
VENZ9 1/4 09/15/27 9.25 15/09/2027 4AMMM 98.94 99.29 -0.53 0.10 9.35 569.71 8.54 8.92
VENZ9 3/8 01/13/34 9.38 13/01/2034 1.5MMM 98.10 98.45 -0.53 -0.38 9.55 575.26 9.43 9.42
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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 8.54 7.34 103.67 104.17 0.34 0.34 251 549 B+/BIB+
AFKSRU10 1/4 04/08 AFKSRU Financial 10.25 14/04/2008 350MM 10.18 367 100.67 100.69 -0.08 -0.09 0.11 187
ALROSA 8 1/8 05/08 ALROSA Basic Materials 8.125 06/05/2008 500MM 8.08 4.28 100.60 100.63 -0.02 -0.13 0.17 252 BB-/Ba2/BE-
ALROSA 8 7/8 11/14 ALROSA Basic Materials 8.875 17/11/2014 500MM 8.15 7.18 108.72 108.97 0.57 131 4.96 422
EVRAZ 10 7/8 08/09 EVRAZ Basic Materials 10.875 03/08/2009 300MM 10.17 5.70 106.84 106.96 0.09 0.18 1.30 418 BBB2)-
EVRAZ 8 1/4 11/15 EVRAZ Basic Materials 8.25 10/11/2015 750MM 831 8.38 99.15 99.40 0.35 0.67 5.45 516
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 5.59 5.50 100.47 100.72 0.47 0.63 4.56 279
GAZPRU10 1/2 10/09 GAZPRU Energy 105 21/10/2009 700MM 9.61 4.48 109.13 109.51 0.12 0.11 1.46 285
GAZPRU7.8 09/27/10 GAZPRU Energy 78 27/09/2010 1IMMM 751 6.08 103.79 104.04 0.04 0.01 222 293
GAZPRU 9 5/8 03/13 GAZPRU Energy 9.625 01/03/2013 1.75MMM 8.39 6.16 11455 114.80 0.24 0.16 4.02 368
GAZPRU 5 7/8 06/15 GAZPRU Energy 5.875 01/06/2015 1IMMM 6.33 7.18 92.54 93.04 0.00 -0.26 5.39 361
GAZPRU 7.201 02/20 GAZPRU Energy 7.201 01/02/2020 1.07MMM 6.98 6.81 103.06 103.31 0.39 0.54 7.93 278
GAZPRU 8 5/8 04/34 GAZPRU Energy 8.625 28/04/2034 1.2MMM 7.40 7.20 116.49 116.74 -0.23 0.17 11.05 278
MEGAFO 8 12/10/09 MEGAFO  Financial 8 10/12/2009 375MM 1.75 5.99 103.19 103.39 0.15 0.37 1.60 440 BB/B1/BB+
MMKFIN 8 10/21/08 MMKFIN Basic Materials 8 21/10/2008 300MM 7.88 5.41 101.51 101.61 0.04 0.19 0.59 359 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 7.99 6.33 104.70 104.95 0.29 0.60 2.26 458 BB-/Ba3/BB-
MOBTEL 8 01/28/12 MOBTEL  Communications 8 28/01/2012 400MM 7.76 7.07 102.98 103.23 031 0.69 329 490
GMKNRU 7 1/8 09/09 GMKNRU  Basic Materials 7.125 30/09/2009 500MM 6.89 4.81 103.35 103.55 0.11 0.13 143 323 BBB-/Baa2/BBB-
CHMFRU 8 5/8 02/09 CHMFRU  Basic Materials 8.625 24/02/2009 325MM 8.38 5.43 102.85 103.09 0.03 0.05 0.92 363
CHMFRU 9 1/4 04/14 CHMFRU  Basic Materials 9.25 19/04/2014 375MM 8.65 7.80 106.80 107.05 0.50 0.62 453 506 BE-/B1IBE-
SINEK 7.7 08/03/15 SINEK Government 71 03/08/2015 250MM 7.70 7.69 99.91 100.16 0.62 0.77 5.53 452 -/[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 6.83 6.67 100.49 100.74 0.38 0.42 2.94 466 BB+/Baa2/BB+
TMENRU 7 1/2 07/16 TMENRU  Financial 75 18/07/2016 1IMMM .77 8.07 96.44 96.69 0.22 0.40 6.02 467
VIP 10 06/16/09 VIP Communications 10 16/06/2009 217.234MM 9.51 5.74 105.10 105.23 0.02 0.28 1.18 422
VIP 8 02/11/10 VIP Communications 8 11/02/2010 300MM 7.76 6.28 102.96 103.21 0.20 0.60 1.77 463
VIP 8 3/8 10/22/11 VIP Communications 8.375 22/10/2011 300MM 8.05 7.09 103.91 104.16 0.61 1.05 3.01 507 B8+/Bazl
VIP 8 1/4 05/23/16 VIP Communications 8.25 23/05/2016 600MM 8.28 831 99.49 99.74 0.29 0.92 5.74 514
WBDFRU 8 1/2 05/08 WBDFRU  Consumer, Non-cyclical 85 21/05/2008 150MM 8.44 481 100.72 100.75 0.00 0.24 0.21 268 B+/B2/-
ALFARU 8 5/8 12/15 ALFARU Financial 8.625 09/12/2015 225MM 8.90 10.37 96.79 97.04 0.07 0.54 5.29 636
BKMOSC 8 09/28/09 BKMOSC  Financial 8 28/09/2009 250MM 7.69 5.29 103.89 104.12 0.14 0.34 141 370
BKMOSC 7 3/8 11/10 BKMOSC  Financial 7.375 26/11/2010 300MM 7.10 5.83 103.69 103.94 0.37 0.70 2.40 407
BKMOSC 7.335 05/13 BKMOSC  Financial 7.335 13/05/2013 500MM 7.36 7.40 99.58 99.83 0.41 0.51 4.15 492 Baal /BEE-
BKMOSC 7 1/2 11/15 BKMOSC  Financial 75 25/11/2015 300MM 7.56 8.47 99.13 99.38 0.02 0.10 5.56 197
GAZPRU 7 1/4 10/08 GAZPRU Financial 7.25 30/10/2008 1.05MMM 7.15 4.96 101.39 101.49 0.02 -0.13 0.62 319
GAZPRU 6 1/2 09/15 GAZPRU Financial 6.5 23/09/2015 1IMMM 6.76 7.16 96.07 96.32 031 0.75 5.67 362 BE+A3IBEB
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VTB 6 7/8 07/29/08 VTB Financial 6.875 29/07/2008 300MM 6.83 4.98 100.69 100.75 0.02 0.04 0.39 324 JAS/REE
VTB 6.2 09/29/15 VTB Financial 6.2 29/09/2015 400MM 6.42 7.74 96.50 96.75 -0.08 -0.52 5.64 592
RSHB6 7/8 11/29/10 RSHB Financial 6.875 29/11/2010 350MM 6.68 5.72 102.75 103.00 0.29 0.40 243 395 JBaal/BBB
RSHB7.175 05/16/13 RSHB Financial 7.175 16/05/2013 700MM 6.98 6.52 102.70 102.95 0.43 0.48 421 404
RUSB8 1/8 04/21/08 RUSB Financial 8.125 21/04/2008 300MM 8.11 5.94 100.24 100.26 -0.13 -0.07 0.12 418
RUSB7 1/2 10/07/10 RUSB Financial 75 07/10/2010 500MM 7.99 10.26 93.73 93.98 0.19 0.16 2.20 850
RUSB8 7/8 12/16/15 RUSB Financial 8.875 16/12/2015 200MM 9.79 11.53 90.56 90.81 -0.08 0.15 5.18 976
SBERRU 6.23 02/15 SBERRU Financial 6.23 11/02/2015 1IMMM 6.20 6.94 100.38 100.63 0.05 0.15 5.44 427 -IA2/BBB+
VTB 6 7/8 12/11/08 VTB Financial 6.875 11/12/2008 550MM 6.77 474 101.52 101.63 0.06 -0.04 0.73 303
VTB 7 1/2 10/12/11 VTB Financial 75 12/10/2011 450MM 7.24 6.36 103.48 103.73 0.45 0.69 3.04 426 BBBIA2IBEE
VTB 6.315 02/04/15 VTB Financial 6.315 04/02/2015 750MM 6.24 7.09 101.15 101.40 0.06 0.07 5.39 393
VTB 6 1/4 06/30/35 VTB Financial 6.25 30/06/2035 1IMMM 6.63 6.71 94.11 94.36 0.29 0.15 12.46 388
AVAZRU 8 1/2 04/08 AVAZRU Consumer, Cyclical 85 20/04/2008 250MM 8.48 6.41 100.21 100.25 0.00 0.00 0.12 451
IRKUT 8 1/4 04/09 IRKUT Industrial 8.25 10/04/2009 125MM  #N/AN.A. #N/ANA. #NJANA.  #NJANA.  #N/ANA. #NANA. #NANA. #NANA.
ARGENTINA
PESAAR 0 06/09/11 PESAAR Energy 5.90125 09/06/2011 87.414MM 6.28 6.16 93.70 94.20 0.00 0.00 024 #N/ANA. B+/Ba2/B+
TELEFO 8.85 08/11 TELEFO Communications 8.85 01/08/2011 134.644MM 8.23 6.35 107.29 107.79 0.04 -0.67 291 467 B+/-I-
BRAZIL
PETBRA12 3/8 04/08 PETBRA Energy 12.375 01/04/2008 126.82MM 12.28 1.46 100.74 100.76 0.10 -0.24 0.07 21
PETBRA 9 7/8 05/08 PETBRA Energy 9.875 09/05/2008 224.25MM 9.79 451 100.91 100.91 -0.03 -0.09 0.17 270
PETBRA 9 3/4 07/11 PETBRA Energy 9.75 06/07/2011 235.36MM 8.36 435 116.58 116.58  #N/AN.A. -0.92 2.86 197
PETBRA 9 1/8 07/13 PETBRA Energy 9.125 02/07/2013 374.23MM 7.64 4.92 119.29 119.69 0.04 0.18 4.27 243 BBB-/Baa2/BB+
PETBRA 7 3/4 09/14 PETBRA Energy 7.75 15/09/2014 397.9MM 6.87 5.40 112.78 112.78 -0.19 -0.22 5.03 188
PETBRA 6 1/8 10/16 PETBRA Energy 6.125 06/10/2016 899.1MM 5.89 5.54 103.95 103.95 1.85 2.95 6.50 204
PETBRA 8 3/8 12/18 PETBRA Energy 8.375 10/12/2018 576.78MM 7.08 6.04 118.30 118.30 0.30 -0.17 7.26 251
CHINA
CNOOC 6 3/8 03/12 CNOOC Energy 6.375 08/03/2012 500MM 5.84 3.88 109.08 109.30 0.70 1.48 345 33 AJA2IA
SDBC 4.7 08/24/09 SDBC Financial 4.7 24/08/2009 10MMM 4.67 418 100.70 100.70 -0.02 -0.02 1.37 74
SDBC 2.66 12/30/10 SDBC Financial 2.66 30/12/2010 20MMM 2.79 4.44 95.36 95.36 -0.04 -0.04 2.63 86
SDBC 3.63 10/26/12 SDBC Financial 3.63 26/10/2012 10MMM 379 4.65 95.82 95.82 -0.06 -0.06 411 79
SDBC3 1/2 04/16/14 SDBC Financial 35 16/04/2014 80MM 3.75 4.78 93.35 93.35 -0.07 -0.07 5.17 93 NAZIA
SDBC 5.48 01/06/20 SDBC Financial 5.48 06/01/2020 20MMM 5.26 4.99 104.28 104.28 -0.15 -0.15 8.58 81
SDBC 3.8 10/30/36 SDBC Financial 3.8 30/10/2036 23.8MMM 4.60 4.94 82.68 82.68 -0.21 -0.21 15.88 81
MEXICO
AMXLMM 4 1/8 03/09 AMXLMM  Communications 4.125 01/03/2009 497.75MM 411 381 100.26 100.34 0.18 -0.12 0.96 221
AMXLMM 5 1/2 03/14 AMXLMM  Communications 55 01/03/2014 795MM 5.47 5.40 100.52 10052  #N/AN.A. -0.37 5.04 188 BBB+/A3/BBB+
AMXLMM 5 3/4 01/15 AMXLMM  Communications 5.75 15/01/2015 500MM 5.66 5.46 101.65 101.65 #N/AN.A. 10.75 5.58 194
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PEMEX 7 7/8 02/09 PEMEX Energy 7.875 01/02/2009 802.154MM 757 3.24 103.96 104.21 0.09 0.16 0.87 160 A-/BaallA-
PEMEX 7 7/8 02/09 PEMEX Energy 7.875 01/02/2009 27.23MM 7.54 281 104.48 104.48 0.03 0.07 0.87 100
UKRAINE
EXIMUK 7 3/4 09/09 EXIMUK Government 7.75 23/09/2009 250000000 7.59 6.32 101.88 102.25 0.13 0.00 1.40 469 -/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 8.16 9.64 96.31 96.69 0.10 -0.26 1.96 794

BTAS 8 03/24/14 BTAS Financial 8 24/03/2014 400MM 9.20 11.00 86.73 87.23 -0.21 -1.01 438 792 BB/Baal/BB+
BTASS8 1/2 02/10/15 BTAS Financial 85 10/02/2015 350MM 9.66 11.02 87.74 88.24 0.05 -1.59 4.95 795

BTASS8 1/4 01/22/37 BTAS Financial 8.25 22/01/2037 1IMMM 9.82 9.94 83.73 84.23 -0.78 -1.41 9.56 768

TCOKZ 6.124 11/14 TCOKZ Energy 6.124 15/11/2014 LIMMM  #N/ANA. #N/ANA. #NANA.  #N/ANA.  #NJANA. #N/ANA. #N/ANA.  #NANA. -/Baa3/BBB-
ATFBP 8 7/8 11/09 ATFBP Financial 8.875 09/11/2009 200MM 8.56 6.53 103.46 103.86 0.12 0.12 151 487

ATFBP 8 1/8 10/10 ATFBP Financial 8.125 28/10/2010 200MM 7.95 7.19 101.95 102.45 0.25 0.00 2.29 539

ATFBP 9 1/4 04/12 ATFBP Financial 9.25 12/04/2012 200MM 8.95 8.25 103.33 103.48 0.35 0.35 3.26 613 B+/BallBB-
ATFBP 9 05/11/16 ATFBP Financial 9 11/05/2016 350MM 8.98 8.95 100.02 100.52 0.35 0.35 5.55 23

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 7.97 7.73 102.91 103.41 -0.01 0.41 6.15 500 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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