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Makpo3akoHOMMKa

[OuHamuka cnpagoB EMBI+

MOPT nosblwaeT nporHo3 pocta BBIM PO 1 uHdnsaumm: B 2008 r. OH OLEHMBAETCS B

800 800 6.6%, B 2009 r. — 6.3% 1 B 2010 r. — 6.4%. MpeAblayLme NPOrHo3bl cocTaBnAnM 6.4%
-82008r.,6.0% - B 2009 ., 6.3% — B 2010 r. Mo utoram 2007 r. pocT BBIT coctasut

22 22 7.3-7.4%. B 0CHOBY [N NOBBILLIEHMSA NPOTHO3a NETTIo YBENUYeHe NokasaTens TeMMoB
pocTa NpoMMNpOU3BOACTBA B TaKVUX OTPACHSX, kak XuMus U HedhTexumus, a Takke AMK.

200 200 lMporHo3 Bkmtouun B cebs u Gomee BbLICOKYIO OLEHKY LEH Ha HeTb, koTopas
3aknafbiBaeTcs B nporHo3e Ha yposHe $60 3a 6appenb Ha koHel, 2010 r. 3amrnasbl

150 150 M3PT o03By4un nporHo3el no uHGnAuum PO B aekabpe 2007 r. — oHa oxupgaeTcs B
puanasoHe 1-1.5%. OH Tak ke MogyepkHyn, YTO MO MOHETapHOW COCTaBMstoLLEN

100 100 WHnsAumM B Poccun [ocTuratoTcst Lienesble nokasatenu, u, "ecnm Obl He Ckayok LieH
Emg::i::;:“ crpan Ha MpoJoBOMLCTBME, TO WHNAUMA B 2007 r. coctasuna 6bl 8.2%". Mo Haluum

0 ‘ ‘ ‘ £ nporHo3am, UHGNAUns B aekabpe oueHuBanach B 1%, opHako, NpUHAMAs AUHAMUKY
03.12.2007 11102007 21.08.2007 02.07.2007 pocta UeH B Hosibpe, Mbl nomaraem, 4TO [ekabpbckoe yBenmuyeHue LeH bynet

COOTBETCTBOBATb BEPXHEN TrpaHuUe [uanasoHa, o06o03HaveHHoro MOIPT. Takum
Memovuriuk: JP Morgan 0bpa3om, rofoBoii nokasaTenb COCTaBWT, kak MuHUMYM, 11.5%, 4yto Ha 43% Bbie
nepBoHavanbHoro nporHosa MOPT Ha 2007 .

Hopman3oBaHHble NokalbHble AONToBbIe MHACKCHI A.Benoycos Takxke coobLLun, 4TO Ha AaHHBIN MOMEHT MUHIKOHOMPAa3BUTUS NPOBOAMT

101% npoueaypy  COrMacoBaHMs C  MMHUCTEPCTBAMM M BEJOMCTBaMW  nakeTa
AHTUMHONALMOHHBIX Mep, KOTOpblil paHee Obin BHeceH B [lpaBuTenbCTBO B
uckniounTensHoMm cnyvae 6es cornacoBanus. OH BbIpa3nn Hagexgy, 41O 9T
npeanoxexus byayT cornacoBaHbl W B 5-HEBHbIN CPOK BHECEHDI B [1paBMTENLCTBO.

100%

99%
Ba3zoBble aKkTVBbI

98% Kpusas cTaBok kasHaueiickux obssatenbcte CLUA nogHsanach nocrne JOCTUXEHMS B

Havyane Hedenu nokanbHbIX MMHUMYMOB. [lpOLOMKAKOWMACA POCT BEPOSITHOCTM
cHkenus ctaku ®PC Ha pexabpbckom 3acepanumn cnabo koppenupyet ¢ Treasuries,
MOCKONMbKY WX TEKYLUMIA YPOBEHb YXEe 3aKnafbiBaeT LMK CMSrYeHus MOHETapHOW
nonutuku CLUA. [oxogHoctb 10-neTHnx obssatenscts Bbipocna o 3.89(+0.07)%, 2-
Memodruk: www. Cbonds.ru neTHUX — 0o 2.91(+0.09%).

RUX-Chonds LieHoBoM Chbonds-Muni ueHoBow
97% - T T T T T

03.12.2007  26.10.2007  21.09.2007  17.08.2007  13.07.2007  07.06.2007

NDF RUR/USD, MIBID rate (%)

9 Pa3BuBatoLL1eCcs PbIHKK
6 © "AnneTuT" WHBECTOPOB K PUCKY HEBBLICOK, TEM HE MeHee, pbIHOK eBpoobnuraumii EM
HentpaneH. Cnpag EMBI+ Bo BTOPHMK paclwpunca go 255(+2) 6.n. Poccuickuin
3 ° BHEWHWA [ONr BbLIFMSAMT CUMbHEE OCTanbHbIX Pa3BMBAIOLLMXCA CTpaH. Bbinyck
o Russia'30 npubasun B LeHe fo 114(+0.20)%, a ero cnpag k UST10 cokpaTuncs go 162
(-12)6.n.
3
-6 ———&—— NDF imp. yld. ° MIBID rate = NDF1 day ago Pb|HOK py6ﬂeBbIX 06”V||-aL||V|l‘/'|
0505075 1 2 3 4 5 65 7 8 9 10 1 12Month JlokanbHbIii [ONTOBOM PbIHOK HEaKTWBEH, M OTCYTCTBME MHBECTWAEA He MpUBOAWT K
— W3MEHEHWKO KOTWPOBOK fAaxe B Haubormee INWKBMOHOM  CErMEHTE  pbIHKa.
Memouruk: Bloomberg MHBecTupoBaHne cpeacts baHka PassuTis, MoMyyeHHbIX elle Ha MpoLon Hederne,

NMPOUCXOAMT HearpeccuBHO, TOrda kak pbiHOK MBK CBWAETENbCTBYET O COXpaHeHWu
HaNpsHKEHHO CUTyaLMu C NIUKBUOHOCTbH (n00pobHee Ha cmp. 2).
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WK Anemap’/2ExenHeBHbil GlonneTeHb HBecTopa

MokasaTeny NMKBIAHOCTH NIOKANbHbIN JONTOBOW PbIHOK

1000

= JlenoanTbl 6aHkoB B Banke Poccum J-l NKB MﬂHOCTb n CTa BKU

W OCTaTkvt Ha KOp.CHETaX KPEAMTHBIX Opr.

o Pybnesas nuksugHocTb yTpom cocTtasuna 795.1(+31) mnpa pyb. OctaTkm Ha kopcueTax

6aHkoB B LIb BbIipocnn go 709(+30.3) mnpa py6., a menoautbl npubasunm fo 86.1(+0.7)
mnpa pyb. CTaBku [EHEXHOro pbiHKAa BO BTOPHWUK OCTaBanuCb Ha yposHe 4-6% no
opHoaHeBHbIM MBK, a Ha cerogHsiiHee oTkpbiTME overnight coctaBnseT B cpeaHem 6-7%.
O6bembl caenok PEMO LB coxpansiotcs BbicOkMMM, cocTasue 159.7 mnpg py6., yto
noytn Ha 7 mnpg py6. bonblue npeabiayLlero aHs. Havano HOBOro mecsua v oxugaxue
JanbHemwein NOAAEPXKN MUKBMOHOCTbK [EHEXHOTO pblHKa CO CTOPOHbI  BRacTen
Hopmanuayet obcraHoBky. Mexay Tem, ctaBku MBK, BeposiTHO, Ha TekyLuen Hegene byaoyT
ocraBatbcsl B kopuaope 5-7%.
Crasku LIBOR BO BTOpHMK npakTuyecku He uamenunmucb. 1M LIBOR coctaBnsieT 5.25%,
30 Hos 17 von L 2o 9o 3M LIBOR - 5.15%, 12M LIBOR - 4.42%. Ctasku poccuiickux NDF yTpoM CHU3unuCh B
Yemoyuk: LiermparnbHbili bark PO KpaTkocpoyHoM cermeHTe Ao 1-3% npoTuB 3-6% HakaHyHe. [loNroCpoyHbIi CErMEHT He
npeBbiwaet 6%.
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Craskn LIBOR MHBecTULMM: hOKYC Ha IMKBUOHOCTL

BbICOKONWKBMAHBIA  CErMEHT [O0MrOBOr0 pbiHKA OCTaeTcs, a 0bopoTbl TOProB B
koprnopaTMBHOM cekTope He npesbiwatoT 70 mnpa pyb. Kpusas crasok O®3 noutn He
M3MEHWMNach, OCHOBHbIE 06BEMbI NpoLLnK Nnwwb No bymaram 46021 n 25061. B "duwwkax”
OMHaMUKa LieH CMellaHHas, npu 3TOM MHBECTOpbI, BWAMMO, PYKOBOACTBYKOTCA MULb
(haKTOPOM OTHOCUTENBHO CTOMMOCTY ByMar U TEXHUYECKUMU CUTHaNamm.

Mbl mpogorkaem rnonarate, YTO [Jekabpb OnpaBgaeT Hafexdbl PhiHKa, W [AeHexHas
CMCTEMA MPOZAOKMT NMONOMHSATLCS NUKBUOHOCTbI0. CpeaHuii LLEHOBOM YpoBeHb Mo Gymaram
MepBOTO YPOBHS HAXOAUTCA MPaKTUYECKM Ha 2-MECSYHOM  MUHWAMYME, YTO Mpu
COMyTCTBYIOLLEM BOCCTAHOBIEHUM PbIHKA [OMKHO MNPUBMEYb BHUMAHWE MHBECTOPOB.
BHewHuit gonr PO yxe Hayan BOCCTAHOBNEHME, KOTOPOE AIUTCA C KOHLa HosAGpSs, YTo
TaKKe OKakeT NOAAEPKKY Py6reBbiM BbinyckaM.

440 oo —O—actual o lweekago  ©

W m 2  3m  d4m  Sm fm  ©m WHBecTMUmMm: dokyc Ha JOXOAHOCTb

CermeHT high yield oTBnekcs Ha pasmelLeHWst MEpBUYHOM pbIHKE. AYKLMOHBI MPOLLN
“llefpo" Ans WHBECTOPOB, YTO HEraTMBHO BNMSIET Ha BTOPUYHble TOPrU. [OTOBHOCTb
SMUTEHTOB, B TOM YMCiE M MYHULMNAnbHbIX, 3aHWMaTb MO Gonee BbLICOKOW CTaBKe
NPUBOAUT KaK K POCTY AOXOAHOCTEW Ye TOPrylOWMX BbIMYCKOB, Tak U K MOBanbHOMY

®blouepc Ha cTaBky OPC (BepOATHOCTL CHUKEHNS 80 4.25%) KEenaHuo UrpokoB MPUHOCUTL™ MOYTH BECb o0bem BbInycCka K ogepre.

380%

WemouHuk: Bloomberg

——0—jctual o 1 week ago

60% - T T T T T |
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WemouHuk: Bloomberg
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

Py6nesble obnuraumun. MyHuumnansHbie n CybdenepansHbie BbinycKu.
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

Py6nesble obnuraumun. baxku n mHaHehI.
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

PyGnesble obnurauuyi. TONNnBO 1 3HepreTHka.
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

PyGnesble o6nurawym. MpoMbILLNEHHOCTb.
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

Py6nesble obnuraumu. Toprosns.
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

Py6nesble obnuraumv. Metannyprus.
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

PyGnesble obnurauum. TenekoMMyHUKaLmMn, Meaua, TpaHeropT.
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

PyGnesble obnurauum. Nerkas v nuwiesas NPOMbILLEHHOCTb.

Oreu. Nlekapcsa 2
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

Py6nesble obnuraumm. flec 1 cenbckoe Xo3sicTBO.
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

Py6nesble obnurauun. CTpoutensCcTao.
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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 23/01/2008 20/01/2010 103.00 102.31 -0.34 6.20 / - 1.86

003 25058 40,655 630  30/01/2008 30/04/2008 100.18 100.06 0.02 -0.46 6.13 / - 0.38

003 25059 40,821 610  23/01/2008 19/01/2011 100.00 99.73 -0.08 -0.33 6.29 / - 2.68

003 25060 40,734 580  30/01/2008 29/04/2009 99.80 99.60 -0.20 6.16 / - 127

003 25061 42,513 580  06/02/2008 05/05/2010 99.66 99.41 0.00 -0.05 -0.11 6.14 / - 2.13

003 26198 42,117 600  03/11/2008 02/11/2012 98.68 98.50 -0.11 6.34 /- 4.12

003 26199 39,991 610  16/01/2008 11/07/2012 99.89 99.69 0.00 -0.07 -0.01 6.30 / - 3.78

003 27026 16,000 700  12/12/2007 11/03/2009 100.59 100.59 0.27 5.86 / - 1.14

003 46001 60,000 1000 12/12/2007 10/09/2008 102.10 102.00 0.05 0.71 742 /- 0.68

003 46002 62,000 900  13/02/2008 08/08/2012 108.45 108.20 -0.68 6.41 / - 3.65

003 46003 37,298 1000  16/01/2008 14/07/2010 107.99 107.50 6.82 /- 215

003 46012 40,000 121 01/10/2008 05/09/2029 7175 7175 0.16 -0.07 0.38 6.81 /- 1354

003 46014 58,290 900  12/03/2008 29/08/2018 108.25 107.90 0.00 -0.78 -0.43 659 / - 6.95

003 46017 79,995 800  13/02/2008 03/08/2016 105.82 105.65 -0.12 -0.42 6.34 /- 6.10

003 46018 125,068 900  12/12/2007 24/11/2021 110.15 110.10 0.12 -1.03 6.52 / - 8.08

003 46020 79,057 690  13/02/2008 06/02/2036 102.30 102.25 0.21 -0.28 6.83 /- 11.74

003 46021 54,395 750  20/02/2008 08/08/2018 99.73 99.48 0.00 0.08 -0.34 6.37 / - 7.13

Mockea

Mocksa 29 5,000 10.00  05/06/2008 05/06/2008 101.93 101.93 0.00 0.00 6.13 / - 0.47 44
Mocksa 36 4,000 10.00  16/12/2007 16/12/2008 104.75 103.60 -0.85 5.86 /- 0.92 2
Mocksa 38 5,000 10.00  26/12/2007 26/12/2010 110.90 110.90 -0.30 - 6.13 / - 2.48 -3
Mocksa 39 5,000 10.00 21/01/2008 21/07/2014 108.40 108.40 0.20 -1.00 6.49 / - 479 18
Mocksa 41 3,378 10.00 30/01/2008 30/07/2010 105.50 105.50 0.00 -0.70 -0.65 6.33 / - 221 19
Mocksa 43 5,000 10.00 17/02/2008 17/05/2008 101.75 101.75 0.00 - 6.16 / - 0.42 53
Mocksa 44 20,000 10.00 24/12/2007 24/06/2015 108.82 108.82 0.49 -0.68 6.45 / - 5.27 11
Mocksa 47 10,000 10.00 28/01/2008 28/04/2009 105.00 103.24 -0.88 -0.68 598 / - 1.25 6
MyHuyunanbHblie u cy6gppedepanbHble

AcTpaxaHb 500 9.50 13/03/2008 17/12/2009 101.00 101.00 0.52 0.52 9.15 / - 1.70 297
BatukopToctaH 5 1,000 8.02 07/05/2008 04/11/2009 101.00 100.20 -0.55 -0.40 - 782 /- 1.68 171
Benoropoackas 06n. 2 320 13.50 29/04/2008 29/04/2008 102.52 102.52 0.00 -0.17 -0.13 7.07 [ - 0.37

Benoropoackas o6n. 3 2,000 8.38 15/02/2008 10/11/2010 99.20 99.20 0.00 -0.20 -0.90 8.98 / - 2.40

Benoropoackas o6n. 4 1,020 7.88 23/01/2008 19/10/2011 98.84 98.00 - -0.38 -0.49 8.63 / - 3.08 234
Bonrorpap 1 450 9.20 17/01/2008 17/07/2008 100.50 100.50 0.00 0.00 0.00 8.62 / - 0.55 281
Bonrorpap 2 600 9.65 20/12/2007 21/12/2009 101.50 101.50 0.00 0.00 8.75 / - 1.70 258
Bonrorpapckas o6n. 253 550 8.10 21/05/2008 19/05/2010 99.92 99.00 0.46 852 / - 2.10 232
Bonrorpapckas o6n. 261 700 11.00 20/12/2007 17/06/2010 102.04 101.56 0.05 0.00 8.72 | - 0.86

Bonrorpapckas o6n. 351 600 10.99 - 11/06/2009 101.75 101.53 0.04 0.26 - /-

BopoHexckasi obn. 1 600 13.00 15/12/2007 15/12/2007 100.11 100.11 -0.09 -0.19 9.10 / - 0.03 345
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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. 2 500 12.00 17/12/2007 18/06/2009 104.52 104.52 0.00 -0.47 8.98 / - 1.26 292
BopoHexckasi obn. 3 500 10.25 31/12/2007 27/06/2011 103.81 103.81 0.00 -1.69 9.17 / - 271 275
VBaHoBcKas 06 1,000 9.00 12/02/2008 09/11/2010 100.54 100.35 -0.07 0.01 8.87 / - 2.39 270
WkpyTckas obn. 312 900 7.50 23/04/2008 23/10/2008 100.00 99.50 -0.53 -0.53 - 793 /- 0.81 224
MpkyTckas obn. 311 1,500 9.00 20/12/2007 17/12/2009 100.10 100.10 0.00 -0.20 -0.18 8.68 / - 171 277
WpkyTckas obn. 313 3,000 7.75 26/03/2008 24/11/2010 99.50 98.60 -0.45 -0.10 -0.10 8.08 / - 143 -233
WpkyTckas obn. 314 1,200 8.25 23/01/2008 26/05/2010 99.42 99.42 -0.07 -0.08 8.19 /- 1.24

KasaHb 3 2,300 9.32 27/02/2008 29/08/2009 100.10 100.10 -0.10 -0.70 8.18 / - 151 210
Kanyxckas o6n. 1 300 9.00 24/12/2007 24/12/2007 100.26 100.26 0.00 0.00 -0.24 390 /- 0.05 -159
Kanyxckas o6n. 2 1,300 8.60 03/03/2008 29/08/2011 99.92 99.92 - -0.38 8.78 / - 2.98 254
Kapenus 500 8.15 10/12/2007 02/06/2010 100.99 100.99 0.00 0.00 7.56 / - 2.07 52
Kuposckas 06n. 1 400 8.39 21/12/2007 22/12/2008 100.40 99.81 0.30 0.30 8.18 / - 0.49 261
Kuposckas 06n. 2 600 8.45 27/12/2007 24/09/2009 100.39 99.71 0.15 0.15 8.69 / - 154 264
Knuuckuit p-H 2 300 9.75 15/05/2008 13/11/2008 100.50 100.50 - -0.26 9.38 / - 0.84 345
Komun 5 500 13.00 24/12/2007 24/12/2007 100.40 100.40 0.00 0.00 5.29 /- 0.05 -22
Komn 6 700 12.50 14/04/2008 14/10/2010 109.80 108.56 -0.52 -1.00 -0.97 8.00 / - 231 179
Komn 7 1,000 10.00 23/05/2008 22/11/2013 107.50 104.80 1.58 1.00 7.59 [ - 4.43 124
Komn 8 1,000 9.00 05/03/2008 03/12/2015 101.90 101.90 5.80 4.00 -2.08 6.82 / - 5.28

Koctpomckas o6r. 4 800 11.00 11/12/2007 11/03/2008 100.70 100.70 0.00 0.00 8.56 / - 0.24 293
KpacHosipck 5 1,000 7.50 18/04/2008 18/10/2008 99.63 99.63 - -0.66 8.09 /- 0.79 223
KpacHosipckuii kpai 3 3,000 6.00 02/04/2008 01/10/2008 99.00 99.00 0.00 0.05 - 7.39 /- 0.75 157
KypraHckasi o6n. 500 9.25 17/12/2007 17/12/2009 100.04 99.41 -0.08 0.32 -0.08 9.73 I - 1.68 352
JleHuHrpagickasi obn. 2 800 14.01 12/12/2007 08/12/2010 117.25 117.25 0.50 -0.73 7.64 | - 2.28 144
TNewuHrpagackas 6. 3 1,300 1250  14/12/2007 05/12/2014 126.50 123.00 -3.75 -0.25 -2.06 7.64 | - 4.58 129
TNunevkas o6n. 4 1,500 7.95  22/01/2008 19/07/2011 100.20 100.20 - 0.00 8.04 / - 2.90 182
MarapaH 450 11.00  17/12/2007 15/09/2008 101.00 101.00 2,75 -2.75 10.00 / - 0.67 409
Mapwit 3n 500 825  21/02/2008 23/05/2009 98.70 98.70 -0.40 -0.40 - 9.53 / - 1.27 346
Mockosckas 061, 4 9,600 11.00  22/01/2008 21/04/2009 105.30 105.30 0.00 -0.35 -1.30 711 /- 1.20 116
Mockosckas 0611. 5 12,000 1000  01/04/2008 30/03/2010 106.65 106.65 0.21 -0.35 6.96 / - 1.96 84
Mockosckas 0611. 6 12,000 900  22/04/2008 19/04/2011 106.15 106.15 - 0.76 -0.25 7.04 | - 2.77 83
Mockosckas 0611, 7 16,000 800  23/04/2008 16/04/2014 104.48 104.48 0.00 0.68 -0.92 724 | - 4.76 91
Huxeropogckasi o61. 2 2,500 999  03/05/2008 02/11/2008 101.50 101.50 0.00 -0.31 -0.50 775 | - 0.64 217
Huxeropogckasi o6. 3 2,000 845  24/04/2008 20/10/2011 101.14 101.14 - 0.24 121 7.89 / - 312 166
HoBocu6mpek 3 1,000 1200  12/01/2008 14/07/2009 106.77 106.77 0.00 0.27 758 | - 1.35 156
HoBocu6mpck 4 1,500 8.60  25/12/2007 24/06/2010 99.92 99.92 0.00 -0.08 -1.08 8.77 | - 2.10 256
Hosocubupckas obn. 2 2,000 13.30 #N/AN Ap 29/11/2007 - - - - #N/ANA. [ #NIANA. |-

Hoocu6upcxast o61. 3 2,500 850  18/12/2007 15/12/2009 100.28 100.28 - 0.65 -0.52 7.84 | - 173 187
Horwkck 2 500 1025  22/02/2008 21/08/2009 100.10 100.10 0.00 0.00 1042 | - 1.42 425
OpexoBo-3yeso 160 1150  21/12/2007 20/06/2008 100.00 100.00 0.00 0.00 11.99 / - 0.47 605
MeHaeHckast 061, 800 945  13/01/2008 13/10/2009 101.50 101.00 -0.25 -0.05 8.97 / - 1.57 273
Camapckasi 061, 2 2,000 6.82  13/12/2007 09/09/2010 98.39 98.39 -0.01 -0.01 -0.36 768 /- 2.32 149
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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

Camapckasi 061. 3 4,500 7.60 14/02/2008 11/08/2011 100.63 100.63 - 0.03 -0.93 7.61 /- 3.01 137
Camapckas o6n. 4 5,000 6.98 26/12/2007 20/06/2012 98.40 98.00 -0.10 -0.55 7.66 / - 3.60 137
Caxa (Akytns) 3 560 12.00 18/12/2007 17/06/2008 102.45 102.00 -0.09 0.21 793 /- 0.48 218
Caxa (Akytns) 6 2,000 10.00 14/02/2008 13/05/2010 104.40 104.40 0.00 -0.20 -0.60 8.24 | - 2.02 153
Caxa (Akytus) 7 2,500 7.95 17/01/2008 11/04/2013 101.35 101.35 0.30 7.86 /- 4.06 151
Tambosckas 06n. 400 8.00 27/12/2007 27/09/2008 98.00 98.00 0.00 0.00 11.02 / - 0.71 504
Tsepckas 06n. 3 800 7.95 01/03/2008 30/11/2008 100.15 100.15 0.50 8.02 / - 0.89

Tomck 300 1200  #N/ANAp 22/11/2007 - - - #NIANA. | #NJANA. |-

Tomckas 06n. 3 900 7.00 09/05/2008 09/11/2009 97.90 97.90 0.00 -0.10 7.83 /- 1.70 273
Tomckas 06n. 4 1,001 8.00 26/12/2007 26/12/2011 98.52 98.52 0.00 0.27 7.58 [ - 3.23 264
Tynbckasi 06n. 1,500 8.50 27/12/2007 28/06/2009 101.73 101.73 0.00 0.21 -0.17 752 [ - 1.36 150
Yomyptus 1 1,000 8.20 27/12/2007 27/12/2008 99.95 99.35 -0.25 -0.30 8.72 | - 0.93 278
Yomyptus 2 1,500 8.40 17/01/2008 15/07/2012 99.91 99.00 -0.55 -0.55 -0.10 8.72 /- 3.50 240
Ya 4 500 10.03 03/06/2008 03/06/2008 100.94 100.94 0.00 0.04 8.22 / - 0.46 250
Ypa 5 500 8.40 21/12/2007 18/12/2009 100.45 99.75 0.35 -0.05 8.52 / - 1.70 236
Xabaposck 6 1,000 7.50 24/05/2008 24/11/2009 99.53 99.53 0.00 0.02 -0.65 7.66 / - 173 244
XMAO 5 3,000 12.00 27/05/2008 27/05/2008 102.80 102.80 0.00 0.05 6.03 / - 0.45

Yysaiums 4 750 12.33 27/03/2008 27/03/2009 105.15 105.15 0.00 0.15 -0.65 8.25 / - 113 227
Yysawms 5 1,000 7.85 05/06/2008 05/06/2011 100.00 100.00 0.00 0.00 8.00 / - 2.90 176
Yysaiums 6 1,000 7.99 22/01/2008 17/04/2012 98.50 98.50 0.00 0.13 0.13 8.24 | - 3.42 194
AHAO 1,800 10.00 05/02/2008 03/08/2008 102.70 101.00 - -0.95 719 /- 0.60 143
fApocnasnb 400 9.00 18/12/2007 17/12/2009 99.59 98.85 -0.38 -0.38 - 9.56 / - 1.28 232
fApocnasckas 06r. 4 1,000 10.50 25/05/2008 26/05/2009 103.80 103.10 -0.65 -0.65 -0.76 7.79 [ - 1.30 179
Spocnasckas 061. 5 500 7.75  30/12/2007 30/12/2008 99.75 98.70 - -0.03 0.72 8.45 / - 0.94 252
SApocnasckas 061, 6 2,000 775 22/04/2008 19/04/2011 98.49 98.20 -0.14 -0.06 783 /- 2.80 201
SApocnasckas 061, 7 2,000 850  01/01/2008 30/03/2010 99.30 99.30 0.00 -0.40 -1.10 8.07 /- 1.95 200
Tonnueo u aHepeemuka

Anbsrc HK 3,000 892  19/03/2008 16/09/2009 14/09/2011 98.75 98.75 0.00 -0.22 0.74 483 19.92 151 376
ACIN3K 1,500 12.00  02/01/2008 01/10/2008 31/03/2010 95.51 95.51 0.00 -3.49 - 6.74 1 19.21 0.66 1271
BaLukupaHepro 3 1,500 830  25/12/2007 19/03/2009 09/03/2011 99.85 99.45 0.05 0.10 355 / 8.87 112 275
laanpom A4 5,000 822 13/02/2008 10/02/2010 102.84 102.84 0.38 -0.38 6.91 /- 1.87 79
raanpom A6 5,000 695  07/02/2008 06/08/2009 100.12 100.12 - 0.12 -0.43 6.98 /- 147 9%
laanpom A7 5,000 679  01/05/2008 29/10/2009 100.00 100.00 0.00 0.35 0.20 6.90 / - 1.69 82
laanpom A8 5,000 700 01/05/2008 27/10/2011 100.25 100.25 0.00 0.35 0.63 7.04 / - 3.23 81
laanpom A9 5,000 723 20/02/2008 12/02/2014 101.35 101.35 0.00 0.40 0.55 7.08 / - 4.68 75
TuapoOrk 5,000 810  02/01/2008 29/06/2011 102.50 101.75 -0.38 -0.78 755 /- 2.86

713U 3 1,500 1045  18/04/2008 18/04/2008 99.35 99.35 -0.15 1259 / 12.59 0.33 669
rT-T3U 4 2,000 1071 05/03/2008 - 02/09/2009 98.45 98.45 - -0.05 -2.15 12.03 / - 1.43 577
EQCK 1,000 8.74  10/04/2008 08/04/2010 05/04/2012 99.00 97.50 -1.00 -0.75 -1.14 550 / 9.81 1.96 358
Wrepa 2,000 9.75  07/12/2007 07/12/2007 100.00 100.00 0.00 0.00 0.02 9.68 / 9.68 0.01 396
Ky6aHbaHepro 3,000 785  23/01/2008 21/07/2010 99.15 99.15 0.10 0.55 -0.04 838 /- 2.18 240
Kyi6biluesasot 2 2,000 880  07/03/2008 04/03/2011 99.00 99.00 -0.14 -0.60 9.36 / - 259 308
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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

TNewarepro 2 3,000 854 01/02/2008 27/01/2012 99.40 99.40 037 0.10 -0.19 8.90 /- 3.19 259
TNewaHepro 3 3,000 8.02  23/04/2008 18/04/2012 98.35 97.65 035 -0.75 -0.45 876 / - 3.44 244
nykoun 2 6,000 725  20/05/2008 17/11/2009 100.60 100.60 - 0.30 - 7.03 /7.03 173 9%
nykoun 3 8,000 710  13/12/2007 08/12/2011 100.20 100.20 0.00 0.35 -0.84 7.16 / - 321 92
nykoun 4 6,000 740 13/12/2007 - 05/12/2013 101.38 101.38 0.00 031 -0.97 7.24 | - 4.47 92
MocaHepro 1 5,000 754 18/03/2008 15/09/2009 13/09/2011 99.56 99.56 -0.05 -0.71 7411795 155 188
MocaHepro 2 5,000 765  28/02/2008 23/02/2012 18/02/2016 100.00 100.00 - 0.42 -0.76 431 /779 3.35 152
MO3CK 6,000 805  11/03/2008 06/09/2011 99.30 99.30 0.00 0.17 -1.20 8.44 /- 3.00 216
orK 2 5,000 7.70  03/01/2008 07/07/2010 98.79 98.79 0.00 0.00 8.39 /- 2.14 219
ork 3 3,000 6.75  14/12/2007 - 09/12/2011 - - #NIANA. | #NJANA. |-

orK5 5,000 750  03/04/2008 01/10/2009 29/09/2011 99.15 99.15 - 033 -0.55 4.00 / 8.16 159 207
orK 6 5,000 755  24/04/2008 22/04/2010 19/04/2012 99.30 99.30 047 1.30 - 452 1803 2.04 186
MepMaHepro 1,000 8.15  27/05/2008 25/05/2010 22/05/2012 99.50 98.00 0.25 -1.00 -0.35 511 /891 2.10 271
PyccHedTb 7,000 925  14/12/2007 12/12/2008 10/12/2010 90.07 90.07 - 0.17 0.18 7.19 / 21.55 0.78 1479
CanasatHedTeOprCuTHe3 3,000 10.00  13/05/2008 - 10/11/2009 102.50 102,50 0.00 -0.10 8.75 / 8.75 1.65 260
CaxaTpanHedrera3 1,500 11.90  04/06/2008 04/06/2008 02/12/2009 100.93 100.93 0.00 0.03 0.38 257 /10.19 0.45 437
Cubyp 1,500 7.70  08/05/2008 05/11/2009 01/11/2012 99.15 99.15 -0.10 - 3.38 /835 1.67 222
TaTaHepro 1,500 965  13/03/2008 - 13/03/2008 100.00 100.00 - -0.10 -0.13 9.77 / - 0.25 409
K1 4,000 7.75  18/03/2008 16/03/2010 11/03/2014 99.15 99.15 0.15 0.15 0.15 3.17 /832 1.94 216
TrK 4 5,000 760  06/12/2007 04/06/2009 31/05/2012 99.00 99.00 0.00 0.00 -0.45 2.91 / 850 1.28 247
K6 2,000 740 26/02/2008 26/02/2008 21/02/2012 99.70 99.21 021 0.21 054 /1021 0.21 450
K8 3,500 800  15/05/2008 14/05/2009 10/05/2012 99.54 99.54 0.00 0.11 2.84 /851 1.28 250
K 10 3,000 760  20/12/2007 - 17/06/2010 99.15 98.60 0.00 0.10 -0.40 8.26 / 8.26 2.10

TioMeHb3Hepro 2 2,700 7.70 03/04/2008 01/04/2010 29/03/2012 99.70 99.70 -0.40 -0.30 4.44 1 7.99 1.99 183
Yensbarepro 600 8.40 15/05/2008 15/05/2008 13/05/2010 99.85 99.85 0.00 0.00 1.62 /8.92 0.41 317
OHeprocTpoit 1,500 9.50 23/05/2008 2171172008 20/05/2011 98.10 98.10 0.18 0.18 337 /11.97 0.84 592
OHeproLeHTp 3,000 9.30 10/01/2008 09/01/2009 11/07/2010 100.00 100.00 0.00 1.00 0.01 5.95 / 9.50 0.94 353
AkyTckaHepro 2 1,200 8.59 13/03/2008 12/03/2009 09/03/2012 98.03 98.03 0.00 0.78 - 3.20 /10.53 1.09 447
®CKE3C 1 5,000 8.80 18/12/2007 18/12/2007 100.05 100.05 0.00 0.05 -0.15 735 /- 0.03 176
®CKEIC 2 7,000 8.25 25/12/2007 22/06/2010 102.07 102.07 0.42 -1.04 748 | - 211 131
®CKEJC 3 7,000 7.10 14/12/2007 12/12/2008 99.90 99.90 0.10 -0.39 733 /- 0.91 145
OCKEJC 4 6,000 7.30 10/04/2008 06/10/2011 100.50 100.50 0.80 727 1 - 315 103
®CKEJC 5 5,000 7.20 03/06/2008 01/12/2009 99.90 99.90 0.00 0.50 -0.68 739 /- 1.76 127
Memannypaus

Amypmetann 1 1,500 9.80 28/02/2008 26/02/2009 100.20 100.20 - 0.20 -0.35 9.83 /- 1.06 380
Amypmetann 2 2,000 9.15 29/02/2008 26/02/2010 99.50 98.80 0.25 -0.25 9.80 / - 1.84 357
BenoH 1 1,500 9.10 04/06/2008 - 03/06/2009 99.00 99.00 0.00 0.00 -0.60 10.08 / - 1.30 398
BenoH 2 2,000 9.25 28/02/2008 27108/2009 23/02/2012 100.30 100.30 0.70 0.90 393 /925 147 313
3onoto Cenuraapa 1 500 13.00 26/12/2007 25/06/2008 21/12/2011 99.82 99.82 -0.01 -0.01 1.90 /1375 0.46 772
3onoto Cenuraapa 2 300 1450 01/01/2008 30/06/2009 28/06/2011 102.10 100.00 - 1.05 - 0.01 /0.01 3.45 -520
Koke 1 3,000 8.95 17/01/2008 - 16/07/2009 99.50 99.00 -0.15 -0.15 -0.60 9.67 / - 1.36 356
Koke 2 5,000 8.70 20/03/2008 18/03/2010 15/03/2012 98.50 98.01 -0.15 -0.15 -0.84 5.42 19.78 1.90 356
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MareauT 1 1,500 825  20/12/2007 18/12/2008 99.00 98.50 -0.25 9.76 / 9.76 0.90 379
MareauT 2 5,000 820  28/03/2008 23/03/2012 96.00 96.00 0.00 -0.20 -1.98 956 / - 3.32 321
MAWP Wnesct 2 1,000 1080  #N/ANAp 27/11/2007 - - #NIANA. | #NJANA. |-

MAWP Wesct 3 2,000 1115 02/04/2008 - 01/04/2009 99.71 99.71 0.00 121 -0.16 11.69 / - 112 569
Makey Mpynn 3,000 14.00  13/03/2008 13/03/2008 12/03/2009 98.60 98.60 -1.02 0.22 4.23 1 20.16 0.23 1377
Mertaasog uM. Ceposa 2,000 875  29/02/2008 - 27/02/2009 97.39 97.39 0.00 -2.32 -2.66 11.35 / - 1.05 525
Meven 2 5,000 840  19/12/2007 16/06/2010 12/06/2013 101.30 101.30 0.00 -0.90 384 /797 2.08 180
HukHe-TNerckoe 1 550 20/12/2007 18/06/2009 100.25 90.00 -1.88 331 /331 154 -260
HuxHe-TNerckoe 2 400 12.00  08/01/2008 - 08/07/2008 99.00 96.14 147 -1.43 16.85 / 16.85 0.49 1059
HOK 400 1230 27/03/2008 25/09/2008 22/09/2011 99.75 99.10 - -0.08 -0.08 291/ 13.44 0.69 735
HCMM3 1,000 1.00  19/05/2008 19/05/2008 101.50 101.50 0.00 0.00 2.25 | -2.25 0.47 -784
OMK 3,000 920  06/12/2007 12/06/2008 100.20 100.20 0.00 -0.10 8.98 /- 0.46 319
PMK ®uaHc 3,000 875  08/04/2008 06/04/2010 99.80 97.00 -0.59 -0.59 9.75 / - 1.96 351
PycAn 3 6,000 720 21/03/2008 21/09/2008 99.40 99.25 -0.08 0.01 -0.16 823 /- 0.72 239
Ceo6oaHbIit Cokon 2 600 1175 #N/ANAp - 22/11/2007 - - #NIANA. | #NJANA. |-

Cao6oaHbIit Cokon 3 1,200 1157 27/05/2008 25/11/2008 24/05/2011 99.80 99.80 0.00 115 3.48 /1213 0.85 607
TMK 2 5,000 795  19/02/2008 19/02/2008 15/02/2011 100.00 100.00 0.05 -0.16 052 /8.01 0.19 238
TMK 3 3,000 760  25/03/2008 24/03/2009 99.63 99.28 0.00 -0.63 8.20 / 8.20 115 223
Tynavepmet 2 1,000 8.75 #N/AN Ap 02/12/2007 - - - - #NIANA. | #NJANA. |-

Xaitnenz Fong 750 1275 02/01/2008 - 02/04/2008 100.30 100.30 0.00 0.45 0.35 12.30 / 12.30 0.28 643
yTn3 3,000 950  19/12/2007 18/06/2008 16/06/2010 100.63 100.00 -0.19 -0.38 1.93 / 9.07 0.48 328
lTpoMbiwneHHOCMb

AsToBas2 3,000 1.00  13/02/2008 13/08/2008 - - - #NIANA. | #NJANA. |-

AsToBas3 5,000 7.70 25/12/2007 - 22/06/2010 100.99 98.15 0.47 -0.26 8.04 / 8.04 213 186
AsToBas4 5,000 7.80 27105/2008 26/05/2009 20/05/2014 98.60 98.60 0.00 -0.25 212 /19.03 1.30 298
AsTonpubop 500 13.20 30/04/2008 - 29/04/2009 99.16 99.16 0.05 -0.75 14.33 / 14.33 115 803
ApHect 600 9.60 23/04/2008 23/04/2008 29/04/2009 99.70 99.00 -0.20 -0.20 317 /11.64 0.35 579
BaronMau 1 300 13.50 20/12/2007 19/06/2008 101.00 101.00 - -0.02 0.35 11.84 / 11.84 0.46 591
BaronMau 2 1,000 11.00 19/12/2007 15/12/2010 99.86 99.86 0.00 2.86 2.06 / - 2.69 -404
BKM 1,000 9.75 04/06/2008 - 04/06/2008 100.00 100.00 0.00 1.00 0.10 9.99 /9.99 0.45 417
BMY 1,500 11.00 25/12/2007 23/12/2008 22/12/2009 100.00 99.80 -0.10 0.04 0.34 /0.67 0.99 712
BonrabypMalu 600 14.00 09/04/2008 08/10/2008 99.90 99.90 -0.10 0.16 1456 | 14.56 0.71 838
BocTokuement 800 22/05/2008 - 19/11/2009 92.00 92.00 0.00 -3.00 435 /435 1.88 -168
rA3 5,000 8.49 12/02/2008 12/02/2008 08/02/2011 99.99 99.99 - 0.09 -0.16 0.51 /861 0.17 296
TmapoMawCepsuc 1,000 9.90 27105/2008 27105/2008 24]11/2009 99.50 99.50 0.00 0.38 272 111.29 0.43 543
I'C Cyxoro 5,000 7.85 27103/2008 2410972009 26/03/2017 98.95 94.00 -1.53 -1.93 2.07 /10.27 1.56 410
[Tloporobyx 900 8.60 12/12/2007 11/06/2008 100.00 100.00 0.00 0.00 8.78 / 8.78 0.46 300
EMK 1,000 9.35 03/04/2008 02/10/2008 100.10 100.10 0.00 0.00 9.40 /9.40 0.74 351
xMaww 2 1,000 13.35 18/12/2007 17/06/2008 101.50 101.50 0.00 0.70 10.64 / 10.64 0.46 478
WkpyT 3 3,250 8.74 20/03/2008 16/09/2010 102.00 102.00 0.00 8.07 /- 231 187
Nckntumuement 2 500 12.50 06/02/2008 05/11/2008 105.00 105.00 3.00 7.02 1 7.02 0.82 119
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Kamas 2 1,500 845  21/03/2008 19/09/2008 17/09/2010 100.00 99.30 0.30 0.30 2,61 /9.08 0.71 322
KupoBckuii 3- 1,500 920  26/03/2008 24/09/2008 24/03/2010 99.75 98.30 -0.48 -0.53 3.79 /10.73 0.71 479
KM3 duHarc 2,000 950  13/12/2007 12/06/2008 10/06/2010 99.80 99.50 0.13 0.13 2.16 / 10.46 0.45 461
KMMO 1,000 930  18/03/2008 16/09/2008 16/03/2010 98.80 98.80 0.00 0.00 3.87 /11.20 0.69 524
KpuorexMaty 1 500 9.75  08/01/2008 - 08/07/2008 99.70 99.70 0.00 0.35 0.00 10.67 / 10.67 0.52 479
KpuorexMaty 2 1,000 1120 18/12/2007 17/06/2008 15/12/2009 99.06 99.06 0.00 -0.09 -0.44 354 /13.48 0.45 748
noMo 3 1,000 1250 14/03/2008 09/10/2008 05/09/2009 100.00 99.00 0.50 0.25 6.01 / 12.32 0.72 226
Mapuitckuit HM3 1 800 1110 18/12/2007 - 16/12/2008 99.95 98.00 -0.53 1255 / 12.55 0.86 644
Mapwitckuit HM3 2 1,500 1200 20/12/2007 19/06/2008 16/12/2010 99.64 99.45 0.10 0.05 -0.26 2.37 11329 0.45 729
MeTap GuHaHe 500 1295  13/12/2007 12/06/2008 10/06/2010 99.10 99.10 - 0.60 3.16 / 15.34 043 922
Mur 1 1,000 785  04/06/2008 - 03/06/2009 97.00 97.00 0.00 0.00 1031 / 10.31 131 420
Mur 2 3,000 890  11/03/2008 11/03/2008 06/09/2011 99.00 99.00 0.00 -1.56 091 /1312 0.24 725
Mortosun. 3aogb! 1,500 940  24/01/2008 22/01/2009 99.05 99.05 0.00 -0.58 -0.15 1055 / 10.55 0.97 452
MotopoCtpoutens 1 800 10.00  20/03/2008 - 19/03/2009 100.00 99.00 - -0.50 10.67 / 10.67 111 460
MotopoCTpourtens 2 1,000 10.00  17/01/2008 15/01/2009 15/07/2010 99.50 99.50 1.00 1.00 4.67 110.74 0.94 471
HE Petan 1,000 990  12/12/2007 10/12/2008 09/12/2009 96.84 96.84 0.00 -0.36 6.99 / 13.76 0.83 759
HukocXvm 2 1,500 1125  14/02/2008 20/08/2009 98.50 98.50 0.25 -0.50 12.80 / 12.80 1.39 652
Huron 1 1,000 100  18/12/2007 - 16/12/2008 - - #NIANA. | #NJANA. |-

Huron 2 2,200 1175 18/12/2007 17/06/2008 15/12/2009 99.18 99.18 0.00 0.23 -0.11 1259 / 12.81 0.45 686
HKHX 4 1,500 999  31/03/2008 30/03/2009 26/03/2012 102.50 101.75 - -0.32 -0.88 2.67 /841 1.16 243
Hadpue 2 1,000 1020 19/12/2007 18/06/2008 16/12/2009 99.60 99.60 0.00 -0.01 2,98 /1127 0.46 538
O3HA 500 10.80  11/12/2007 08/12/2009 100.00 100.00 -0.05 0.10 0.10 0.09 /0.09 1.91 502
OM3 4 900 - 28/02/2008 - 26/02/2009 88.00 88.00 4.40 4.40 10.95 / 10.95 111 487
OM3 5 1,500 8.80 04/03/2008 01/09/2009 30/08/2011 101.80 92.00 - -5.00 5.30 /11.07 1.50 487
MensTaxMpomApmartypa 500 12.50 14/05/2008 12/11/2008 11/11/2009 99.83 99.83 0.00 0.03 -0.17 6.44 [ 13.08 0.81 697
Menonnake 1,500 11.25 20/12/2007 19/06/2008 17/12/2009 99.69 99.69 0.00 0.29 3.24 /12.19 0.46 625
nm3 1,200 9.60 22/01/2008 21/07/2009 99.60 99.10 -0.25 -0.15 - 427 1427 1.48 -166
MpomtpakTop 1 1,500 9.20 03/01/2008 - 03/07/2008 99.90 99.90 - 0.10 0.10 9.57 / 9.57 0.51 375
lpomTpakTop 2 3,000 10.75 22/0412008 20/10/2009 18/10/2011 101.40 101.40 0.00 0.47 0.02 5.13 /10.15 157 396
MpoToH PuHaHe 1,000 8.50 18/12/2007 16/12/2008 12/06/2012 100.05 100.05 0.05 0.05 2.01 / 8.62 0.90 270
POCCKAT 1,200 10.30 23/01/2008 21/01/2009 21/07/2010 98.00 98.00 0.00 0.00 5.51 /12,59 0.94 646
PoctBepton 800 27/05/2008 - 26/05/2009 100.00 100.00 0.00 0.10 0.00 / 0.00 147 -586
Pbi6uHckkabenb 1,000 10.75 04/03/2008 04/03/2008 28/02/2012 100.30 99.80 0.05 0.05 -0.20 0.62 /10.96 0.22 522
CanasarCrekno 1 750 11.60 25/03/2008 25/03/2008 98.20 98.20 -3.49 18.52 / 18.52 0.26 1224
CanasarCrekno 2 1,200 10.50 30/04/2008 28/10/2009 99.00 99.00 0.00 -1.00 11.39 / 11.39 157 514
CantoT JHeprus 3,000 9.80 25/12/2007 25/12/2007 99.88 99.88 0.00 0.08 -0.07 12.16 / 12.16 0.05 632
CatypH HMO 1 1,500 8.90 23/03/2008 - 23/03/2008 101.00 99.76 0.48 7.66 / 7.66 0.28 202
CatypH HMO 2 2,000 9.25 21/03/2008 21/03/2008 20/09/2011 99.70 99.70 0.49 - 0.81 /10.48 0.27 463
CatypH HMO 3 3,500 8.75 07/12/2007 06/12/2008 06/06/2014 98.10 98.10 0.00 0.10 -0.64 1.73 /11.08 0.85 506
Cesepcranb AsTo 1 1,500 8.00 24/01/2008 - 21/01/2010 101.50 101.50 132 0.50 7351735 1.82 123
Cesepcranb AsTo 2 3,000 7.70 23/01/2008 21/07/2010 17/07/2013 97.06 97.06 0.00 0.06 448 [ 9.17 2.16 294
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Ceskabernb 2 1,000 1.00 - 03/03/2008 28/11/2008 100.00 100.00 0.00 0.00 0.35 - - -

Ceskabernb 3 1,500 11.25  01/01/2008 27/03/2012 100.00 100.00 0.05 0.01 11.73 / - 3.05 528
CUBMPCKMIA LieMEHT 800 970 13/12/2007 - 12/06/2008 100.00 99.50 -0.75 10.46 / 10.46 0.45 460
Cubyp 1,500 7.70  08/05/2008 05/11/2009 01/11/2012 99.15 99.15 -0.10 3.38 /835 1.67 222
CHX3 1,000 1200  01/04/2008 29/09/2009 97.95 97.22 -0.32 13.97 / 13.97 1.46 759
COK-AsToKOMN. 1,100 1200 24/04/2008 - 24/04/2008 98.94 98.94 -0.52 -0.76 1537 / 15.37 0.34 929
TAN® 4,000 842  13/03/2008 11/09/2008 09/09/2010 97.50 97.50 - -0.14 340 /1222 0.67 622
B3 1,000 925  21/12/2007 20/06/2008 18/06/2010 99.50 99.50 0.00 0.15 -0.14 2.24 [ 10.46 0.47 461
Tenaop 500 1220 20/05/2008 20/05/2008 17/11/2009 100.00 100.00 -0.50 0.03 2.94 | 1254 0.41 662
TepHa 1 500 100  18/12/2007 16/12/2008 99.00 99.00 - 0.00 1.01 / 1.01 1.02 2589
TepHa 2 1,500 1200 09/05/2008 - 04/11/2011 99.95 97.00 -0.84 -0.84 3.42 1342 3.44 -274
TexHoHuKomb 1 1,500 10.00  14/05/2008 14/05/2008 11/11/2009 99.00 99.00 0.00 0.10 -0.40 2.88 / 12.74 0.39 682
TexHoHuKomb 2 3,000 970  13/03/2008 10/09/2009 07/03/2012 96.74 95.70 -0.52 0.22 5.36 / 12.49 145 621
TpancMauw 1 1,500 100  #N/ANAp - 01/12/2007 - - - #NIANA. | #NJANA. |-

TpaHcMaw 2 4,000 8.60  14/02/2008 12/02/2009 10/02/2011 99.40 99.00 -0.10 0.08 0.05 3.63 /952 1.03 353
YMMO 2 4,000 950  20/12/2007 19/06/2008 17/12/2009 99.59 99.59 0.00 -0.06 -0.61 2.80 /1055 0.47 469
YHUKYM 1,000 1250  18/12/2007 15/12/2009 99.92 99.92 0.00 0.22 0.62 0.26 / 0.26 191 895
Ypansarox3asog 1 2,000 940  01/04/2008 - 30/09/2008 99.86 99.86 0.06 0.04 9.78 /978 0.73 387
YpansaroH3asos 2 3,000 1010 02/04/2008 02/04/2008 05/10/2010 100.39 100.39 - 0.42 0.34 1.04 / 8.98 0.30 314
YpanXumMnact 500 1050  25/01/2008 - 21/01/2011 100.00 100.00 0.00 0.00 - 047 1047

Ypandnektpomeas 3,000 825  04/03/2008 02/03/2010 28/02/2012 98.00 98.00 0.00 -0.33 -1.50 5.18 / 9.46 1.87 325
OMATIbSIHC 2,000 10.00  11/01/2008 - 08/07/2011 99.00 99.00 0.00 0.19 -0.35 10.60 / 10.60 2.70 425
OHepromal 700 1150  27/05/2008 27/05/2008 22/11/2011 100.15 99.86 -0.04 0.31 -0.19 142 / 11.80 043 591
OHeprocbep. pecypchl 128 17.00 22/01/2008 18/01/2011 100.50 99.50 0.00 0.50 15.23 / - 213 911
TenekoMMyHukayuu, medua, mpaHcnopm

And 1,500 11.75 19/12/2007 - 17/06/2009 99.88 99.77 - -0.05 0.02 041 /041 1.45 1062
AK Cubupb 2,300 10.70 22/01/2008 20/01/2009 17/07/2012 98.00 98.00 0.15 -0.30 3.26 / 13.02 0.93 687
Axpten 200 12.00 18/01/2008 18/07/2008 17/07/2009 99.70 99.70 0.00 0.00 - 4.96 / 12.85 0.52 685
BonraTenexom 2 3,000 8.20 03/06/2008 02/12/2008 30/11/2010 100.40 100.40 0.00 0.14 -0.26 2.68 /793 0.90 204
BonraTenexom 3 2,300 8.50 03/06/2008 - 30/11/2010 101.26 101.26 0.00 0.22 -0.64 8.18 / - 2.50 183
BonraTenexom 4 3,000 7.99 11/12/2007 08/09/2009 03/09/2013 100.05 100.05 0.00 0.00 259 /8.20 151 212
[Janbcsssb 2 2,000 8.85 04/06/2008 02/06/2010 30/05/2012 102.55 102.55 0.00 0.00 455 | 7.86 213 166
[Janscessb 3 1,500 8.60 04/06/2008 - 03/06/2009 100.46 100.46 0.00 0.00 8.44 | - 132 236
BT 1,000 10.75 05/02/2008 03/02/2009 03/08/2010 99.99 98.75 0.66 0.38 - 521 /11.63 0.98 554
WctnaiH 2 3,000 11.00 22/05/2008 - 22/05/2008 101.00 100.00 - 0.53 0.55 10.09 / 10.09 0.43 428
K[ Asna dunaHc 1,000 13.00 23/04/2008 23/04/2008 21/04/2010 100.00 99.82 -0.15 0.00 0.11 8.02 /13,58 0.34 763
Wrepa 2,000 9.75 07/12/2007 0711212007 100.00 100.00 0.00 0.00 0.02 9.68 /9.68 0.01 396
MITC 4 1,500 7.10 23/04/2008 2210412009 100.20 99.65 0.43 0.43 7.28 1 7.28 124 132
MITC5 1,500 7.10 27105/2008 25/05/2010 99.83 99.62 - -0.15 -0.22 151 /151 2.37 -339
MeradhoH 3 3,000 9.25 15/04/2008 15/04/2008 100.55 100.30 0.12 -0.23 8.14 / - 0.34 249
MMK TpaHcuHaHe 650 11.50 10/01/2008 10/07/2008 99.61 99.61 0.00 031 12,52 [ 12.52 0.51 654
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PX[ 2 4,000 7.75  05/12/2007 05/12/2007 100.04 100.04 0.00 0.00 - -6.51 / - 0.00

PX[O 3 4,000 8.33  04/06/2008 02/12/2009 102.68 102.68 0.00 0.00 -0.26 6.99 / - 1.76 89
PXO 5 10,000 6.67  24/01/2008 22/01/2009 99.80 99.80 0.46 -0.27 6.96 / - 1.02 107
PX[ 6 10,000 7.35  14/05/2008 10/11/2010 100.80 100.80 0.40 -0.50 717 /- 250 98
PXO 7 5,000 755 14/05/2008 - 07/11/2012 102.40 102.40 - 0.45 -0.56 7.09 /- 3.92 81
CeBepo-3anapHbiit Tenekom 3 3,000 925  28/02/2008 28/02/2008 24/02/2011 100.45 100.24 0.04 0.04 057 /7.96 0.22 233
CeBepo-3anapHbiit Tenexom 4 2,000 810  13/12/2007 08/12/2011 99.96 99.96 0.00 -0.74 -1.24 8.36 /- 3.14 211
CubupbTenekom 5 3,000 920  25/04/2008 - 25/04/2008 100.25 100.25 -0.15 8.67 /- 0.36 298
CubupbTEnekom 6 2,000 785  20/03/2008 18/09/2008 16/09/2010 100.10 99.75 0.02 - 2.32 /8.08 0.71 226
CubupbTenekom 7 2,000 8.65  21/05/2008 - 20/05/2009 102.85 100.00 0.43 -0.10 774 | - 131 174
Cmaprtc 3 1,000 1410 01/04/2008 30/09/2008 29/09/2009 97.70 97.70 0.00 -0.20 -1.30 8.14 / 17.87 0.67 1147
Tpacaapo 2,500 10.66  07/02/2008 05/02/2009 98.10 98.10 -0.44 -0.60 12.80 / 12.80 0.97 664
YPCU'5 2,000 919 17/04/2008 - 17/04/2008 100.50 100.35 -0.08 8.10 / - 0.34 244
YPCW 6 2,000 820  22/05/2008 20/11/2008 17/11/2011 100.35 99.95 -0.13 2.03 /819 0.87 231
YPCU 7 3,000 840  18/03/2008 17/03/2009 13/03/2012 100.20 100.20 - -0.30 -0.45 258 /8.38 113 241
Yetb-Tlyra 600 990  14/02/2008 11/02/2010 99.00 99.00 -0.18 2.86 10.83 / - 1.79 455
LlexTp. Tenerpach 3 700 9.75  02/01/2008 01/04/2009 101.40 101.40 -0.01 -0.02 - 8.90 /- 1.14 289
Liexprenexom 4 7,000 1380  19/02/2008 - 21/08/2009 109.15 109.15 -0.10 -1.15 8.12 /8.12 1.42 206
Liexprenexom 5 3,000 809  04/03/2008 02/09/2008 30/08/2011 100.16 100.16 0.01 -0.10 1.61 /7.99 0.67 218
JifproHuoH 1,500 1250  12/02/2008 10/11/2009 96.17 96.17 -0.62 - 14.37 | 14.37 152 862
lOxTeriekom 3 3,500 900  09/04/2008 10/10/2009 100.10 100.10 0.00 -0.14 8.58 / 8.58 159 247
lOxTerekom 4 5,000 10.00  12/12/2007 - 09/12/2009 101.55 101.55 0.00 -0.84 947 / - 1.65 289
lOxTeriekom 5 2,000 755 04/06/2008 02/06/2010 30/05/2012 97.50 97.50 0.00 0.00 -0.53 509 / 8.88 2.13 267
tOT3np 2 1,000 9.95 11/12/2007 - 10/03/2009 99.05 99.05 -0.10 -0.94 1121 /1121 1.06 511
tOT3np 3 2,000 10.40 18/12/2007 16/12/2008 14/12/2010 97.35 97.35 0.00 -0.25 471 | 13.66 0.84 749
baHku u ¢puHaHCHI

A6contoT 2 1,000 8.00 31/12/2007 30/06/2008 100.95 100.95 0.95 0.95 6.44 | 6.44 0.52 73
AgTobaH NHescT 250 13.00 25/12/2007 - 23/09/2008 99.30 99.30 - -0.69 14.67 | 14.67 0.66 849
ABToBa3baHk 800 11.95 04/01/2008 04/04/2008 02/04/2010 98.40 97.41 0.50 -0.10 -0.10 2.71 119.90 0.28 1352
AVKK KO 1,000 9.00 26/02/2008 23/08/2011 99.50 99.50 0.00 0.20 9.36 / - 2.89 313
AMKK 2 1,500 11.00 01/02/2008 01/02/2010 106.50 106.50 0.00 -0.70 781 /- 178 167
AMKK 3 2,250 9.40 15/01/2008 15/10/2010 103.40 103.40 0.00 0.00 830 /- 233

AMXKK 4 900 8.70 01/02/2008 01/02/2012 104.95 104.00 -0.37 -0.37 7.65 /- 3.28 138
AMKK 5 2,200 7.35 15/01/2008 15/10/2012 99.60 99.60 -0.53 7.66 /- 3.80 139
AMXKK 6 2,500 7.40 15/01/2008 15/07/2014 99.60 99.60 0.00 0.90 - 769 /- 4.86 137
AMKK 7 4,000 7.68 15/01/2008 15/07/2016 100.95 100.95 0.67 -0.95 774 | - 5.87 135
AMKK 8 5,000 7.63 15/12/2007 15/06/2018 100.70 100.70 - 0.74 -0.70 775 [ - 461 127
AMKK 9 5,000 7.49 15/02/2008 15/02/2017 100.15 99.85 -0.10 1.00 -0.70 770 [ - 521 130
AK Bapc 2 1,500 8.00 24/01/2008 - 22/01/2009 99.00 99.00 0.00 0.25 0.10 9.13 /913 0.99 316
AxnbaHk 600 11.60 2410412008 24]04/2008 23/04/2009 99.00 98.60 -0.10 -0.45 4.24 | 15.36 0.34 929
Anbda bank 2 2,000 6.88 02/04/2008 02/04/2008 31/03/2010 100.01 100.01 0.00 0.00 0.97 /6.93 031 130
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Bak Poccus 1,500 900  18/01/2008 19/07/2008 21/07/2010 99.25 99.25 -0.26 -0.26 -0.45 2.49 /1050 0.54 465
Bank CarkT-MeTep6ypr 1,000 900  18/12/2007 19/06/2008 22/06/2009 100.00 100.00 1.44 1.00 3.23 /930 0.48 355
BMo 500 1150  14/02/2008 12/02/2009 98.50 96.01 - 2.20 14.79 / 14.79 0.99 850
BBEPP 575 10.00  06/01/2008 11/10/2009 112.40 112.20 0.06 0.06 3.17 1317 1.65

BospoxzaeHue 3,000 895  05/03/2008 - 03/03/2010 100.45 100.45 0.00 0.45 8.90 / - 187 271
BocTouHbIit Jkerpece 1,500 1030 19/03/2008 19/03/2008 17/03/2010 97.00 97.00 -1.95 -1.21 - 2.71 1 2250 0.24 1591
BTE 24 6,000 820  09/04/2008 08/10/2008 05/10/2011 100.10 100.10 0.00 0.14 -0.95 183 /822 0.76 237
BTG 4 5,000 6.30  20/03/2008 20/03/2008 19/03/2009 99.57 99.57 0.00 0.07 -0.03 178 /7.92 0.27 228
BTG5 15,000 590  24/01/2008 25/04/2008 17/10/2013 99.60 99.60 0.30 0.30 6.12 /7.3 0.36 147
BTG 6 15,000 575  16/01/2008 16/07/2008 06/07/2016 99.50 99.50 0.00 0.00 048 /675 0.57 102
Ta3bakk 750 20/05/2008 24/01/2008 25/11/2008 99.50 99.50 0.00 0.50 052 /373 0.13 -179
raanpombank 1 5,000 710  31/01/2008 27/01/2011 99.00 97.60 - 055 -0.70 7.86 /- 261 163
Ta3anpoMBaHK 2 5,000 6.54  28/05/2008 - 20/11/2013 99.97 99.97 0.00 0.00 6.65 / 6.65 471 35
rno6akc 2,000 11.00  13/03/2008 13/03/2008 15/03/2010 98.80 98.80 0.00 0.65 0.39 10.57 / 16.09 0.23 993
fenbta Kpeaut 1 1,500 709 03/06/2008 - 01/12/2009 100.50 100.50 0.00 0.00 6.93 /- 177 83
Densta Kpeaut 2 2,000 6.88  02/04/2008 02/04/2008 31/03/2010 100.01 100.01 0.00 0.00 0.97 /6.93 0.31 130
EspoKommepy 1 1,000 1150 21/12/2007 - 18/12/2009 99.68 99.68 -0.17 -0.12 041 /041 1.92 1322
EspoKommepy 2 3,000 949  13/12/2007 12/06/2008 10/06/2010 97.00 97.00 0.00 -0.20 3.31 /1632 0.43 1013
EspoKommepy 3 3,000 949  13/12/2007 12/06/2008 10/06/2010 97.00 97.00 0.00 -0.20 3.31 /1632 0.43 1013
KunCoulinotexa 1 600 700 24/04/2008 - 22/10/2009 100.00 100.00 0.05 0.05 712 1712 167 104
KunCouVinotexa 2 1,500 11.00  17/04/2008 17/04/2008 15/04/2010 99.25 98.50 -0.13 -0.13 2.25 | 14.65 0.32 864
Kunduraxc 500 925  21/12/2007 19/12/2008 100.00 100.00 0.00 - 0.39 /0.39 1.02 -537
3eHuT 2 2,000 839  16/02/2008 - 16/02/2009 99.00 98.50 - 0.42 -0.45 9.72 /- 1.04 370
3eHnt 3 3,000 9.50 14/05/2008 14/05/2008 09/11/2011 100.12 100.12 0.00 0.12 -0.01 1.06 /9.40 0.40 364
3eHut 4 3,000 8.13 04/04/2008 04/04/2008 06/04/2010 99.80 99.60 0.15 0.19 0.05 1.30 /9.21 0.30 351
WHBecTToprbaHk 2 350 10.25 15/04/2008 - 14/10/2008 100.10 100.10 0.00 0.00 10.35 / 10.35 0.76 440
Kenp 2 1,000 1115 18/12/2007 18/03/2008 15/09/2009 99.80 99.00 - -0.05 2.17 113.99 0.25 806
Kut dunHanc 2 2,000 10.00 17/03/2008 17/09/2008 23/03/2010 99.70 99.50 0.00 0.29 -0.34 3.73 1 10.77 0.69 486
KMB 2 3,400 7.75 04/06/2008 03/12/2008 30/11/2011 99.69 99.69 0.00 0.00 2.09 /824 0.90 235
Kpeaut Espona 3 3,500 7.94 06/02/2008 06/08/2008 03/02/2010 98.25 98.25 -1.81 -1.81 3.39 /10.96 0.59 505
JlokobaHk 2 500 10.65 - 220412008 99.90 99.90 0.00 0.00 -1 - -
MacrepbaHk 2 1,000 11.50 23/05/2008 23/05/2008 100.00 100.00 0.00 0.45 11.81 / 11.81 0.42 591
MacrepbaHk 3 1,200 11.75 04/06/2008 - 30/11/2011 99.90 99.90 0.00 0.00 0.00 11.86 / 11.86 2.96 546
MIM 3 6,000 8.50 03/04/2008 02/10/2008 01/10/2009 99.10 99.10 0.00 0.10 - 450 / 9.86 0.74 395
Mengenb 750 12.80 05/03/2008 03/09/2008 01/09/2010 99.40 99.40 0.00 0.00 -0.10 391 /1437 0.63 825
MWNA 1 2,200 10.00 - 2410172008 20/09/2012 103.00 103.00 0.00 -1.95 -0.10 -1 -

MWA 2 1,000 8.60 07/02/2008 - 09/08/2008 100.10 100.10 0.00 0.50 - 871 /871 0.61

MWA 3 1,500 7.95 28/02/2008 26/02/2009 23/02/2012 100.15 97.00 -1.58 -1.58 -1.58 2.80 /951 1.10 351
MKB 2 1,000 10.40 06/12/2007 - 04/06/2009 100.01 100.01 0.00 0.00 0.01 11.82 /11.82 121 564
MKB 3 2,000 9.50 19/12/2007 17/12/2008 16/06/2010 98.90 97.00 0.45 0.45 4.96 /11.99 0.87 591
MJIK ®unanc 550 12.90 2410172008 23/07/2009 99.96 99.96 0.00 0.00 13.56 / 13.56 1.30 725
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MMB 2 3,000 650  13/02/2008 13/02/2008 11/02/2009 99.45 99.45 0.00 0.00 153 / 9.59 0.18 389
MOMA 1 1,500 900  21/12/2007 21/12/2010 97.50 95.50 057 0.50 -2.00 11.04 / 11.04 1.85 467
MOWA 2 3,000 799  07/03/2008 07/09/2011 99.99 99.00 0.19 0.19 8.34 /834 2.50 211
MOMTK 1 3,000 900  27/03/2008 - 26/09/2009 97.50 97.50 0.00 0.50 0.00 11.73 / - 0.96 515
MOWTK 2 4,000 899  26/03/2008 26/03/2009 26/03/2011 96.99 96.00 050 -0.49 - 4.94 | 12.30 111 612
Moc. 3anor. BaHk 800 1165  17/05/2008 17/11/2009 110.00 110.00 10.01 10.00 10.00 6.23 /6.23 1.70 18
MocKommepuiBark 1 1,000 930  04/06/2008 - 10/12/2008 99.98 99.98 0.00 0.00 9.74 1974 0.91 378
MocKommepuiBark 2 3,000 840  19/02/2008 19/08/2008 15/02/2011 99.80 99.80 0.00 0.00 - 1.97 / 8.85 0.63 302
MocKommepuiBark 3 5,000 870  19/12/2007 17/06/2009 12/06/2013 93.00 93.00 0.00 -4.20 -1.00 4.08 / 14.40 1.23 807
Homoc 7 3,000 825  18/12/2007 - 16/06/2009 99.95 99.95 - 0.10 0.05 0.23 /023 147 404
HOK 1,000 980  07/02/2008 09/05/2008 12/05/2009 98.20 98.20 0.00 0.00 4.35 | 14.96 0.37 906
OVIKK 1,000 924 26/02/2008 21/02/2012 100.70 100.70 0.00 0.00 923 /- 321 291
OprpacBatk 500 6.00  10/02/2008 10/02/2009 100.10 100.10 0.00 0.00 5.99 / 5.99 1.08 13
MeTpokoMMepL, 2 3,000 850  27/02/2008 - 31/08/2009 98.85 98.85 - 0.18 0.09 9.43 /- 1.48 329
Mpobuatec 5 1,000 8.69  30/04/2008 01/08/2008 29/04/2009 100.05 100.05 0.01 0.01 8.83 / 8.8L 1.23 305
Mpocasiabbark 5 4,500 799  22/05/2008 21/05/2009 17/05/2012 98.50 98.50 0.00 -0.03 3.13 /931 1.28 326
nenr 1,100 1170 21/04/2008 20/10/2008 19/10/2009 100.00 100.00 0.00 0.00 5.70 / 12.00 0.76 598
M3B NuauHr 500 1250  26/03/2008 26/03/2008 23/09/2009 102.92 102.92 0.00 0.00 051 /2.86 0.30 -267
PeHeccarc Kanuran 2,000 1045 04/03/2008 02/09/2008 02/03/2010 99.25 97.60 -0.58 1.43 -2.02 4.37 1 13.08 0.64 703
PeHHIc 750 1040 01/04/2008 01/04/2008 30/03/2010 99.24 98.50 - 0.12 - 1.99 / 14.46 0.29 848
Poc6ak 3,000 789 15/02/2008 15/02/2009 100.10 100.10 0.00 -0.10 0.05 7771177 1.06 185
PCXB 1 3,000 720 05/03/2008 04/06/2008 99.60 99.60 0.00 -0.24 -0.45 8.27 /827 0.46 252
PCXEB 2 7,000 785  20/02/2008 - 16/02/2011 100.40 99.80 - 0.40 0.55 8.05 /- 2.65 181
PCXB 3 10,000 734 21/02/2008 18/02/2010 09/02/2017 99.50 99.50 0.00 1.05 0.15 195 17.73 1.89 159
PCXB 4 10,000 8.20 09/04/2008 08/10/2008 27/09/2017 100.00 100.00 0.00 0.03 -0.80 0.73 /835 0.76 250
PTK-Nnanur 4 2,250 8.80 08/04/2008 08/04/2008 100.00 95.55 -1.43 -1.63 16.22 / 16.22 031 1010
PTK-Nnauur 5 2,250 8.35 14/02/2008 - 12/08/2010 97.75 97.75 0.00 0.46 - 9.52 / 9.52 219 384
Pycckuit Ctanpapt 5 5,000 8.50 13/03/2008 11/09/2008 09/09/2010 98.00 96.79 0.69 0.80 0.40 347 [ 12.47 0.67 645
Pycckuit Ctanpapt 6 6,000 8.15 13/02/2008 11/02/2009 09/02/2011 94.75 94.75 0.00 0.50 -0.90 5.06 / 13.46 1.00 726
Pycckuit Ctanpapt 7 5,000 8.50 25/03/2008 25/03/2008 20/09/2011 99.19 98.61 - 0.58 0.15 0.99 / 12.56 0.27 671
Pycckuit Ctanpapt 8 5,000 8.25 18/04/2008 17/10/2008 13/04/2012 97.90 97.90 1.39 1.90 223 1 11.12 0.76 514
Pyc®anaHcbank 1 1,500 7.65 03/06/2008 02/12/2008 101.15 101.15 0.00 0.00 6.54 / - 0.92 70
Pyc®anaHcbank 2 1,500 7.50 03/06/2008 02/12/2008 98.75 98.75 0.00 -2.60 9.04 /- 0.90 310
Pyc®anaHcbank 4 4,000 7.74 15/02/2008 12/02/2010 97.50 97.50 0.00 -2.50 921 /- 1.84 301
PycbbaHk 1 1,400 10.00 20/03/2008 - 19/03/2009 98.95 98.00 - 0.73 - 11.60 / 11.60 1.10 548
PycbbaHk 2 2,000 9.50 21/02/2008 22/08/2008 22/02/2010 97.85 97.85 0.00 0.60 -0.64 10.88 / 13.09 0.61 710
CesizbbaHk 2,000 8.90 24/01/2008 23/04/2009 21/04/2011 99.00 99.00 0.00 1.70 1.50 4.18 /10.03 1.19 397
CesepHas Kasna 1,000 10.75 03/01/2008 02/10/2008 01/10/2009 99.70 99.70 0.00 0.00 10.38 / 11.11 0.71 512
CnasWHescTbank 2 900 9.50 28/04/2008 271072008 100.00 100.00 0.00 0.00 9.70 /9.70 0.80 378
CobuHbaHk 2,000 11.00 14/05/2008 13/05/2009 100.00 100.00 0.00 11.29 /11.29 1.22 515
ConupapHocTb 1 1,000 04/03/2008 01/12/2009 99.55 99.55 0.00 0.00 0.79 023 /023 1.99 577
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ConuaapHocTs 2 950 1070 20/01/2008 22/04/2008 20/04/2010 98.09 98.09 0.00 -0.27 3.80 /1691 0.32
Coto3 1 1,000 925  24/01/2008 24/01/2008 24/04/2008 100.60 99.93 - 045 0.18 8.81 /745 0.35
Cot03 2 2,000 8.37  04/04/2008 - 05/10/2009 100.07 100.07 0.00 0.22 8.49 /- 158
Cnpy Bakk 2 1,000 10.74  06/12/2007 05/06/2008 31/05/2012 98.40 98.40 0.00 0.00 1.62 / 14.87 0.42
CTWH 300 1550  01/04/2008 01/04/2008 100.95 100.52 -0.07 1335 / 13.35 0.29
CyaocTpouTensHbii Bark 1 1,500 985  03/01/2008 - 02/07/2009 98.97 98.97 - 047 -0.63 10.85 / 10.85 1.30
CyaocTpouTensHbii Bark 2 1,000 950  14/12/2007 13/06/2008 11/06/2010 99.60 97.48 -1.06 -1.06 2.65 / 12.84 0.45
TatWHK 500 11.00  06/02/2008 06/02/2008 100.00 100.00 0.00 0.00 11.10 / 11.10 0.16
Tar®oHg 3 1,500 1175  19/02/2008 19/05/2009 100.00 100.00 0.05 -0.05 12.26 | 12.26 121
TK Ouanc 1,000 1050 20/03/2008 - 18/09/2008 100.00 100.00 0.00 -0.10 10.73 / 10.73 0.69
TpancKanutan 800 920  27/02/2008 29/05/2008 01/06/2009 99.53 99.53 - 053 3.39 / 10.60 043
TpancKpepuTBark 1 3,000 729 18/12/2007 - 15/06/2010 94.60 94.60 -1.80 -2.40 9.99 /- 2.06
TpancKpepuTBark 2 3,000 728 18/12/2007 16/06/2009 12/06/2012 97.40 97.40 0.00 -0.30 -0.75 3231934 131
TpancOuHaHc 1 3,000 1050 25/12/2007 - 25/09/2009 100.20 100.20 0.00 0.00 10.79 / - 1.48
TpaHcOuHaHe 2 1,500 1050  15/02/2008 15/08/2008 10/08/2012 99.80 99.80 0.00 -0.20 1.66 / 11.05 0.60
Typatanem 3,000 7.75  08/04/2008 06/10/2009 100.13 100.13 0.00 0.00 781 /781 161
YBPP 2 1,000 1025 03/01/2008 02/07/2009 97.03 97.03 0.00 -0.69 -1.29 12.93 / 12.93 1.28
YpanfluaunrLiextp 1,000 10.00  23/04/2008 28/10/2009 99.46 99.46 5.31 5.31 1057 / 10.57 159
YPCA1 1,500 765  24/01/2008 24/04/2008 98.71 98.71 -0.27 -0.04 1156 / 11.56 0.34
YPCA 2 1,500 760 14/12/2007 12/12/2008 97.49 97.49 0.00 0.00 - 10.62 / 10.62 0.88
YPCA 3 3,000 960  06/12/2007 04/06/2009 98.06 98.06 0.00 0.00 -1.24 11.35 / - 1.23
YPCA5 3,000 10.05  22/04/2008 18/10/2011 99.92 99.92 0.00 1.42 0.04 1032 / - 2.96
OuHaHcBuaHecr pynn 3,000 10.00  07/01/2008 - 05/07/2010 100.00 100.00 0.00 0.00 10.24 [ - 2.04
XKo 2 3,000 9.25 13/05/2008 12/05/2009 11/05/2010 96.60 96.60 0.00 0.07 732 112.24 122
XKo 3 3,000 9.45 20/12/2007 18/09/2008 16/09/2010 97.78 97.78 0.00 0.53 - 3.67 /13.03 0.67
XKo 4 3,000 9.95 16/01/2008 15/10/2008 12/10/2011 98.98 98.98 - 0.48 0.48 2.62 /11.68 0.74
XMITK OtkpbiTre 200 11.00 12/02/2008 - 11/11/2008 97.20 97.20 0.00 0.40 -1.13 15.01 / - 0.78
LlentplHBecTbank 2 1,500 10.00 11/05/2008 11/05/2008 11/11/2009 98.65 98.65 0.00 0.10 3.03 /13.70 0.38
OkenobaHk 1,000 10.75 25/12/2007 - 29/12/2009 99.90 99.90 0.00 0.05 0.33 /033 2,01
OnemeHT JanHr 600 12.50 26/12/2007 26/03/2008 24]03/2010 99.95 99.55 -0.17 -0.15 1.82 /13.99 0.26
Onemte 200 08/02/2008 08/02/2008 100.00 100.00 0.00 0.00 - 0.00 / 0.00 0.18
tOHMacTpym baHk 1 1,000 11.00 19/02/2008 - 17/02/2009 99.20 99.20 0.00 0.30 -0.10 261 /261 1.12
tOHMacTpym baHk 2 1,500 10.90 17/04/2008 17/10/2008 19/04/2010 97.50 97.50 0.00 0.30 -0.50 5.34 / 1450 0.74
lleeakas u nuweeas npomMblwWAEeHHOCMb

Arpokom 1,500 10.00 25/12/2007 23/12/2008 21/06/2011 95.50 70.50 -13.00 -13.00 9.21 / 32.22 0.85
ArpoxonauHr 1,000 12.75 18/01/2008 - 24]07/2009 99.82 99.82 0.82 0.38 13.50 / 13.50 1.30
AnapywkuH 2 1,000 12.30 28/05/2008 25/11/2009 23/11/2011 99.45 99.45 0.00 1.95 -0.35 6.79 / 13.02 1.60
AntaH 150 14.00 01/01/2008 30/06/2009 99.00 90.00 -5.50 -3.50 18.98 / 18.98 1.20
BanTuka 1,000 875  #NIANAp 20/11/2007 - - - #NIANA. [ #NIANA. |-
BanTumop 3 800 12.00 15/05/2008 - 15/05/2008 99.50 99.50 0.00 0.20 -0.40 13,59 / 13.59 0.39
BopoanHo 2,500 10.50 19/12/2007 18/06/2008 16/12/2009 99.60 99.60 0.00 0.00 3.06 /11.59 0.46
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BB 2 3,000 900  19/12/2007 15/12/2010 102.00 102.00 0.00 -0.50 841 /- 241 217
Boxckas TeKCTUNbHas 1,000 1250  21/12/2007 18/12/2009 99.98 99.10 -0.36 0.14 0.50 / 0.50 1.92 1754
BonwweGHblii kpait 500 100  03/06/2008 - 02/12/2008 99.50 99.50 0.00 0.00 151 /151 0.98 -423
Boctok-Cepauc 1,500 1099  13/03/2008 13/03/2008 10/09/2009 99.50 99.50 0.00 0.00 201 /1317 0.24 729
ObiMoB 800 1099  02/05/2008 02/05/2008 30/10/2009 99.31 99.31 0.00 -0.01 -0.38 2.80 / 13.12 0.36 718
3asogp! Mpoce 1,000 1250 17/07/2008 17/04/2008 22/04/2010 98.75 98.75 0.00 -0.36 3.88 / 16.12 0.32 1002
3epHoBas Kom. HacTiowa 1,000 1250  21/12/2007 20/06/2008 18/12/2009 102.00 99.81 121 0.91 2.96 / 11.00 0.47 513
Wtypuct 1,000 900  23/04/2008 21/04/2010 99.75 99.75 0.00 0.00 9.32 /- 1.99 310
Kapar 2 500 12.00  25/12/2007 2211212009 100.00 100.00 0.00 0.00 0.32 /032 1.93 623
KBK Yepetumywukm 700 1130 03/03/2008 - 02/03/2009 99.90 98.11 0.06 0.60 3.09 /3.09 1.16 -273
KonawTep Kypck 750 11.44  05/03/2008 04/06/2008 02/06/2010 98.02 98.02 0.00 0.00 3.23 /1659 0.42 1039
KpacHbiit Boratbips 2,000 11.00  14/02/2008 14/02/2008 11/02/2010 99.98 99.98 0.00 0.00 1.00 / 11.22 0.18 546
Maxees 600 1230 03/06/2008 03/06/2008 01/06/2010 97.61 97.61 0.00 0.00 3.58 /1831 0.42 1198
MeribH. KoM6. B COKIbH. 1,000 400  28/02/2008 28/02/2008 26/02/2009 99.60 99.60 0.00 0.00 1.09 / 5.81 0.22 24
Mupatopr ®uHaHc 2,500 11.25  07/02/2008 07/08/2008 02/08/2012 98.00 98.00 0.00 0.11 - 2.16 /1492 0.56 879
MuTneng dyg 1,000 1250  19/02/2008 19/02/2008 16/02/2010 100.00 99.85 -0.02 -0.02 -0.06 1.24 | 13.47 0.18 758
MKX 2 1,000 1290  26/02/2008 26/02/2008 25/08/2009 99.17 99.17 0.00 0.18 0.17 2.23 /1239 0.20 656
Msicrasi kopn. EBpocepauc 1,500 1325  18/12/2007 18/12/2007 99.30 99.30 - -0.40 0.28 37.74 1 37.74 0.03 2925
HoBble Yepemywwku 2 300 1130 22/01/2008 22/04/2008 99.50 99.01 0.26 0.26 -0.75 13.99 / 13.99 0.33 800
HyTpuHBECTXONaNHT 1,200 950  11/12/2007 09/06/2009 99.00 99.00 0.00 0.30 -0.02 4.04 | 4.04 137 -186
OCT 2 1,000 1250  08/05/2008 08/05/2008 99.00 99.00 -0.74 1551 / 1551 0.37 940
Orev. lekapcea 2 1,300 500  19/02/2008 - 17/02/2009 100.00 100.00 - 0.00 5.06 / 5.06 111 -80
OX3 900 1250 20/02/2008 21/05/2008 18/11/2009 100.00 100.00 0.00 0.44 - 3.04 / 13.08 0.40 713
OvakoBo 2 1,500 8.50 21/03/2008 - 19/09/2008 99.47 99.47 1.36 1.37 0.32 9.39 /- 071 69
MapHac 2 1,000 10.80 21/02/2008 19/11/2009 17/11/2011 92.50 92.50 0.00 -0.52 0.00 8.25 /16.20 153 964
nnT 2 1,500 1.00 24103/2008 - 23/03/2009 100.00 100.00 0.00 0.00 1.00 / 1.00 1.28 -482
Py6ex-Montoc Pervion 1,000 12.00 03/06/2008 02/12/2008 01/06/2010 99.70 99.70 021 021 - 517 [ 12.71 0.86 661
Pycckuit Tekctunb 2 1,000 12.75 06/03/2008 05/03/2009 97.45 97.45 -0.45 -0.84 15.58 / 15.58 1.00 1014
Pycckuit Tekctunb 3 1,200 14.50 220412008 - 20/10/2009 99.99 99.99 - 0.00 -0.10 15.00 / 15.00 1.46 854
Pycckue macna 1,000 12.50 03/04/2008 02/10/2008 29/03/2012 96.29 96.29 0.00 -0.46 -0.61 350 /18.19 0.68 1178
CaH WHTep6pio 2 4,000 8.00 14/02/2008 - 13/08/2009 98.50 98.50 -0.40 -0.30 9.16 / - 1.45 305
CuHeprus 1 1,000 11.00 23/04/2008 23/04/2008 22/04/2009 99.55 99.20 -0.08 0.13 0.11 3.60 /13.04 0.34 711
CuHeprus 2 2,000 10.70 2410172008 22/01/2009 22/07/2010 97.99 97.50 -0.10 -0.10 5.82 /13.28 0.94 711
CuTpoHmKe 3,000 10.00 25/03/2008 24]03/2009 21/09/2010 - - - - #N/ANA. [ #NJANA.| -

Cnaprak T/l 500 13.00 23/01/2008 23/01/2008 100.00 100.00 0.00 0.00 13.10 / 13.10 0.12 722
Tanocto 2 1,000 10.00 07/03/2008 06/03/2009 99.40 99.40 - 0.10 10.77 1 10.77 1.07 470
Xne63asoa Ne28 2 75 12.00 11/12/2007 - 09/12/2008 100.00 100.00 0.00 0.00 12,55 / - 0.84 644
Yepkn3oso 2,000 8.85 03/06/2008 02/06/2009 31/05/2011 99.99 99.99 0.00 0.00 -0.01 3.98 /9.05 1.31 301
OpKOH MPOAYKT 1,200 11.40 13/03/2008 13/03/2008 10/09/2009 99.35 99.35 0.00 0.00 2.16 /1421 0.24 827
OPKO 2 1,500 10.50 25/01/2008 25/01/2008 22/01/2010 99.80 99.80 0.05 0.27 0.79 /12.11 0.13 630
FOHMMMNK 2,000 9.75 11/03/2008 08/09/2009 06/09/2011 98.00 97.00 0.00 -2.20 5.64 / 11.66 1.46 542
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7 KOHTWHEHT 2 7,000 7.80 20/12/2007 17/06/2010 14/06/2012 97.80 97.80 0.00 -0.30 -0.45 5.20 / 8.98 2.08 276
X5 ®uHaHe 9,000 7.60 08/01/2008 06/07/2010 01/07/2014 97.80 97.80 0.00 0.05 3.61 /875 2.14 254
Astomnp 1 1,000 1.00 04/03/2008 - 01/09/2009 99.85 99.85 0.00 0.00 1.09 / 1.09 171 -484
AstOomMmMp 2 2,000 10.75 26/12/2007 24/12/2008 23/06/2010 97.63 97.63 0.00 -0.07 5.72 | 13.65 0.86 748
Asbyka Bkyca 1,000 10.99 22/01/2008 22/01/2008 21/07/2009 99.64 99.64 -0.06 1.12 / 1443 0.12 848
Anma3Hbii [lom Ipaiic 300 13.50 13/12/2007 11/12/2008 07/06/2012 99.98 99.98 0.00 -0.02 - 3.25 /13.97 0.81 779
ANMA 1,500 10.99 22/02/2008 21/08/2009 97.20 97.20 0.33 0.05 13.25 / 13.25 1.38 694
Anbkop 1,500 10.75 11/12/2007 - 08/12/2009 100.10 100.10 0.00 0.50 0.35 0.04 /0.04 191 -105
Anteka 36.6 3,000 9.89 01/01/2008 01/07/2008 30/06/2009 99.01 99.01 - -0.99 - 10.86 / 14.83 0.48 872
ApbGar Mpectink 1,500 10.50 21/12/2007 20/06/2008 99.75 99.75 0.00 1.70 0.65 11.27 | 11.27 0.47 537
Atnant M 1,000 11.25 15/05/2008 - 13/11/2008 99.00 97.01 0.51 0.45 -1.50 14.02 / 14.02 0.81 784
baHaHa-Mama 1,000 12.00 25/04/2008 24/10/2008 23/10/2009 99.00 99.00 0.00 -0.45 0.00 6.49 / 13.63 0.76 750
baxetne 1,000 11.25 21/05/2008 21/05/2008 19/05/2010 99.69 99.36 -0.27 -0.27 -0.07 2.37 112.70 0.41 676
BenasKomnnekt Mntoc 500 12.60 24/04/2008 24/04/2008 22/10/2009 95.00 95.00 0.00 1.99 5.59 / 28.69 0.30 2140
Benbiit Pperat 1,000 14.50 13/12/2007 17/12/2009 100.00 100.00 0.00 0.34 0.00 15.30 / - 151 878
Bpasepc 500 12.50 20/12/2007 - 25/12/2009 99.99 99.01 -0.25 -0.25 2.06 / 2.06 191 1931
Bexa WHescT 700 12.75 04/03/2008 04/03/2008 02/03/2010 99.90 99.00 -0.40 0.45 - 1.68 / 1542 0.22 941
BuBat ®uHaHC 1,000 12.00 22/04/2008 21/10/2008 20/04/2010 98.00 98.00 0.00 3.98 0.50 5.61 / 14.98 0.74 878
Buktopus 1 1,500 10.40 31/01/2008 29/01/2009 99.60 99.00 - 0.09 -0.47 11.34 /1 11.34 0.97 527
Buktopus 2 1,500 10.89 19/02/2008 - 16/02/2010 99.65 99.30 -0.43 -0.22 -0.93 11.46 / - 176 515
["a3akc 1,000 10.50 20/12/2007 19/06/2008 16/12/2010 99.10 99.10 0.00 0.03 2.24 112,63 0.46 667
[a33HeproceTb 1,500 8.00 26/12/2007 20/06/2012 - - - - #NJANA. [ #NJANA. |-

Deckwit Mup 1,150 850  06/12/2007 26/05/2015 97.25 97.25 0.00 0.00 -1.55 922 /- 4.96 278
Doxen-3cp-Cu 1 2,000 925  24/04/2008 23/10/2008 20/10/2011 98.00 98.00 0.00 0.60 2.76  12.01 0.77 598
Doxen-3cp-Cu 2 1,200 500  #N/ANAp 04/12/2007 100.00 100.00 0.00 0.00 - #NIANA. [ #NIANA. |-

Dukasi Opxuzes 1,000 13.00  10/01/2008 10/07/2008 09/04/2009 99.90 99.90 0.27 6.11 / 13.82 0.50 777
Ducu 3,000 925  20/03/2008 17/03/2011 90.00 90.00 -4.00 -4.00 1351 /- 2.49 700
Dukevc TpeiguHr 1,800 11.00  20/01/2008 20/01/2008 20/07/2009 99.94 99.94 -0.05 -0.05 0.90 / 11.57 0.11 585
JomochuHaHe 1,000 1250  14/02/2008 14/02/2008 99.08 99.08 0.00 -0.32 17.92 / 17.92 0.17 1170
EspoceTb 2 3,000 03/06/2008 02/06/2009 99.86 99.86 0.00 -0.08 0.15 0.09 / 0.09 1.49

EpvHas Espona 1,200 10.75  17/04/2008 16/10/2008 14/10/2010 100.00 100.00 150 1.50 3.39 / 11.00 0.76 503
Wmnnoaus 300 1125 30/01/2008 30/07/2008 99.57 99.57 0.00 2.17 12.25 [ 12.25 0.56 627
Wrkom-Napa 1 700 1200  #N/ANAp 22/11/2007 - #NIANA. | #NJANA. |-

Wrkom-Napa 2 1,400 1200  15/02/2008 12/02/2010 100.20 100.20 0.05 0.15 12.43 | 12.43 173 608
Wrkom-Napa 3 2,000 11.00  14/12/2007 12/06/2009 10/06/2011 98.30 98.30 0.00 0.00 5.67 / 12.81 1.23 658
WHmapko 1,000 1050 21/12/2007 19/12/2008 100.00 100.00 0.00 0.00 044 /044 0.99 480
WHnpom 2 1,000 880  17/01/2008 15/01/2009 15/07/2010 99.55 99.55 0.00 0.20 -0.41 4.09 /943 0.96 346
Wnpom 3 1,300 895  21/05/2008 18/05/2011 99.60 99.60 0.15 -0.20 9.29 /9.29 2.78 300
WUckpacog 2 300 1330 04/03/2008 02/03/2010 102.30 102.30 -0.10 -0.20 -0.45 12.44 | - 174 608
Kapo 700 1250  25/12/2007 24/06/2008 2211212009 99.70 99.42 -0.04 0.16 3.72 1 13.76 0.46 773
5 nekabps 2007 . Crp. 26 /39



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 lmncef:ng YTM [ YTP Mod. Dur. Sg:(\ei d
Topeoens

Kapycenb GuHanc 3,000 9.75  20/03/2008 18/09/2008 12/09/2013 99.50 99.50 - 050 0.10 1.48 / 10.66 0.69 473
Komnnexc ®uHarc 1,000 1250 07/02/2008 07/08/2008 04/02/2010 9755 97.55 0.00 0.04 -1.45 530 / 17.07 0.55 1078
Koneika 1 1,200 940  18/12/2007 - 17/06/2008 96.97 96.97 0.00 -0.03 16.32 / 16.32 0.44 1011
Koneiika 2 4,000 870  20/02/2008 18/02/2009 15/02/2012 92.25 91.75 - 0.29 -0.99 4.88 /1711 0.99 1068
Koneika 3 4,000 980  20/02/2008 20/08/2008 15/02/2012 95.30 94.51 -0.08 -0.08 11.83 /17.18 059 1088
NasepHa 1,000 11.00  10/04/2008 - 08/04/2010 100.20 100.20 0.00 0.45 11.18 / 11.18 1.89 489
TBP WHteptpeiia 300 1490  29/05/2008 29/05/2008 26/11/2009 99.10 99.10 0.00 0.35 4.27 1 17.62 0.41 1135
M. Bugeo 2,000 950  21/05/2008 19/11/2008 18/11/2009 100.00 100.00 0.00 0.00 4.82 1972 0.85 377
Marhur 1 2,000 9.34  21/05/2008 19/11/2008 100.10 100.10 0.00 0.00 - 943 /- 0.86 349
Markur 2 5,000 820  28/03/2008 23/03/2012 96.00 96.00 0.00 -0.20 -1.98 956 / - 3.32 321
Mapra 1 700 14.84  22/05/2008 22/05/2008 98.00 98.00 -0.02 -0.30 2047 | 20.47 0.38 1395
Mapra 2 1,000 1200 04/06/2008 - 06/12/2009 100.00 100.00 0.00 0.02 0.28 12.36 / 12.36 1.64 603
Mapra 3 2,000 13.00  01/02/2008 01/02/2008 02/08/2011 99.04 99.04 0.34 085 0.84 /19.89 0.13 1297
Matpuya 1,200 1200 12/12/2007 - 10/12/2008 95.25 95.25 - 0.10 -0.26 18.03 / 18.03 0.79 1155
MetannCepauc 1,500 1050  28/05/2008 28/05/2008 23/05/2012 99.80 99.10 043 -0.15 0.00 1.29 / 12.04 043 614
MuHHecko 500 1375 13/12/2007 10/12/2009 99.90 99.90 0.00 -0.25 -0.08 14.28 | - 150 783
Mvp 1,000 1050 27/12/2007 - 2711212007 100.15 99.85 0.13 0.05 -0.20 1052 / 10.52 0.06 476
MoHeTka 1,000 1250  15/05/2008 15/05/2008 14/05/2009 99.70 99.70 0.00 -0.15 4.18 | 1361 0.39 762
Moco6ira3 2,500 880  16/05/2008 14/11/2008 17/05/2011 95.49 95.49 0.00 -0.01 - 3.98 / 1454 0.81 832
MocO6nT a3 GuHarc 1 1,000 1075 22/12/2007 21/12/2008 99.85 99.85 -0.15 -0.15 11.19 /- 0.87 526
MocO6nT a3 GuHarHc 2 3,000 925  25/12/2007 24/06/2012 96.80 90.00 1.40 -3.10 -3.00 11.87 / - 272 527
Hatyp MpogykT 2 1,000 10.75  18/12/2007 - 16/06/2009 99.90 99.90 - 0.00 032 /032 1.45 786
MapketXonn 300 1310 03/01/2008 02/10/2008 01/04/2010 100.15 99.90 -0.13 0.12 13.74 [ 1371 176 767
lMatepcoH 2,000 10.00 20/12/2007 19/06/2008 17/12/2009 98.90 98.11 -0.05 0.20 -0.65 353 /13.54 0.46 753
Mvepom 1,000 13.00 24/04/2008 23/10/2008 22/04/2010 100.00 99.30 -0.34 -0.30 5.24 | 13.84 0.75 770
Mpotek 5,000 8.90 07/05/2008 04/11/2009 02/11/2011 97.00 97.00 0.00 1.50 5.53 /10.95 1.62 471
PKC 1,500 10.20 16/04/2008 15/10/2008 15/04/2009 100.00 100.00 - 0.00 0.00 2.78 1 4.39 0.80 -136
PocuHTep 2 400 10.00 02/01/2008 - 02/07/2008 100.00 100.00 0.00 0.00 - 10.37 /10.37 0.51 450
PocuHTep 3 1,000 10.75 30/05/2008 30/05/2008 26/11/2010 99.55 99.55 0.00 -0.05 -0.45 1.96 /12.07 0.43 616
Camoxsan 1,500 11.40 23/04/2008 23/04/2008 21/10/2009 99.60 99.60 0.00 0.08 1.80 2.60 /12.80 0.34 689
CanBen 1,000 10.00 04/06/2008 - 03/12/2008 99.80 99.80 0.00 0.00 11.80 / 11.80 0.87 574
COPYC 1,200 12.00 07/02/2008 06/11/2008 05/11/2009 100.10 100.10 0.00 0.39 6.01 / 12.41 0.78 635
CIK 1,000 10.20 27/05/2008 25/11/2008 25/05/2010 99.30 97.00 115 115 5.04 | 12.64 0.86 655
Cnoptmacrep 3,000 8.80 23/05/2008 21/11/2008 21/05/2010 100.00 100.00 0.00 0.00 3.57 1 8.99 0.87 307
CronunyHble FacTpoHOMbI 1,500 8.60 21/02/2008 21/08/2008 20/08/2009 99.50 99.50 -0.50 -0.50 3.99 /9.52 0.63 366
TexHocuna 2,000 10.00 29/05/2008 29/05/2008 26/05/2011 98.45 98.45 0.00 0.00 1.90 / 13.87 0.42 786
TOAN 2,000 12.00 13/12/2007 12/06/2008 10/12/2009 94.50 94.50 0.00 -1.29 9.50 6.28 | 25.24 0.39 1827
Ton-Knura 1 700 5.00 07/02/2008 - 05/02/2009 93.99 62.00 -15.13 -15.13 24.67 | 24.67 1.08 1755
Ton-Knura 2 1,500 10.51 13/12/2007 11/12/2008 09/12/2010 99.50 99.50 0.00 1.50 391 /11.34 0.85 531
TonMpom 500 12.50 18/01/2008 18/04/2008 16/04/2010 99.75 99.50 -0.38 -0.38 2.18 1 14.22 0.32 824
TpaHcTexcepsuc 1,000 10.39 12/02/2008 12/08/2008 17/08/2010 99.00 98.25 0.22 0.22 3.31 /13.09 0.60 707
5 nekabps 2007 . Crp. 27139



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
YomypTHedTb 1,500 9.50 01/03/2008 - 01/09/2008 98.35 98.35 - 0.05 12.39 / 12.39 0.65 643
YK KOPA 1,000 12.00 15/01/2008 15/01/2008 14/07/2009 99.70 99.70 0.00 0.00 1.04 / 1544 0.10 943
®aaToH Aapo 1,000 10.50 31/01/2008 31/01/2008 30/07/2009 100.02 97.03 -1.38 -1.38 1.92 /2122 0.14 1475
Xonuaein 1,500 11.15 03/04/2008 02/10/2008 01/04/2010 98.90 98.90 0.00 041 0.90 4.66 /12.94 0.71 687
Ol TpaHautCepsuc 2 1,200 11.50 27/05/2008 25/11/2008 101.00 101.00 0.00 0.00 10.66 / 10.66 0.86 466
llec u cenbckoe xo35licmeo

Arpuka 1,000 11.80 01/04/2008 01/04/2008 29/09/2009 99.30 99.30 0.30 0.34 2.54 | 14.43 0.28 845
Arpo-Coto3 1,500 10.00 25/12/2007 23/12/2008 21/06/2011 95.50 70.50 -13.00 -13.00 - 9.21 / 32.22 0.85 2428
ArpoxonamHr 1,000 12.75 18/01/2008 24/07/2009 99.82 99.82 0.82 0.38 13.50 / 13.50 1.30 719
Apkapa 1 600 13.20 28/12/2007 28/06/2008 99.50 99.50 0.43 -0.40 14.93 | 14.93 0.35 873
Apkapa 2 700 13.31 21/02/2008 - 20/02/2009 99.70 99.00 - -0.55 -0.15 1454 | - 0.74 823
Apkana 3 1,200 1365  03/04/2008 02/10/2008 31/03/2011 99.50 99.50 0.00 0.10 -0.30 3.75 1 14.75 0.69 858
BenlpaHKopm 700 04/03/2008 02/12/2008 100.00 100.00 1.00 1.00 1.10 0.00 /0.00 1.00 574
rOToK 2 1,500 1050 20/12/2007 19/06/2008 18/06/2009 98.00 98.00 021 521 / 14.98 0.45 888
3 OuHaHe 400 11.00  23/05/2008 23/05/2008 100.47 100.47 2.62 2.62 1017 / 10.17 0.42 435
MocCenslpom 1,000 1250  14/12/2007 12/12/2008 99.48 99.48 0.38 0.13 13.48 / 13.48 0.82 731
HIK 500 1245  31/01/2008 31/01/2008 99.49 98.05 -1.23 -0.93 -0.09 21.45 | 21.45 0.13 1493
oro?2 1,200 1295  26/02/2008 25/02/2009 99.50 98.15 0.42 033 14.72 | 14.72 081 839
Masa 1 350 100 15/12/2007 15/06/2008 100.00 100.00 0.00 0.00 1.00 / 1.00 0.52 -460
Masa 2 1,000 1250 09/02/2008 09/05/2008 21/10/2011 100.15 100.15 0.00 -0.75 1.38 / 12.68 0.37 665
Paarynsit 1 2,000 1.00  03/04/2008 02/10/2008 99.00 87.00 -6.00 1027 / 10.27 0.81 434
Paarynsi 2 2,000 1025 01/04/2008 01/04/2008 27/09/2011 99.30 99.15 0.03 0.06 -0.33 1.10 / 13.06 0.29 717
Paarynsi 3 3,000 10.99 21/03/2008 20/03/2009 16/03/2012 98.45 98.45 0.00 0.30 -0.60 3.94 | 12.67 1.08 650
Pycarpo 1,000 8.50 18/01/2008 19/07/2008 100.00 100.00 - 0.00 8.65 / 8.65 0.55 285
Cwu6 Arp Mpynna 400 12.00 20/02/2008 20/05/2009 100.00 100.00 0.10 0.10 12.55 | 12.55 1.20 634
CofpyxecTso 2,500 1045 24/04/2008 22/10/2009 98.00 97.00 -0.71 -0.51 -0.35 1232 / - 155 601
Cmpoumenbcmeo

Cmpoumenbcmeo

ApnamaHT 2 2,000 11.25 21/02/2008 - 20/05/2010 97.90 97.90 -0.45 -0.10 12.83 /12.83 1.92 643
ATOMCTPOII3KCNOPT 1,500 7.75 27/05/2008 26/05/2009 24/05/2011 100.10 100.10 0.30 0.30 - 3.40 /7.82 1.32 182
nasMocCrpoit 2 4,000 10.00 20/03/2008 18/09/2008 17/03/2011 100.43 100.43 - 0.13 0.20 2.35 /9.60 0.70 372
[DesenonmeHT-tOr 1,000 12.50 20/05/2008 20/05/2008 18/05/2010 100.50 99.95 0.13 0.13 0.32 2.30 /12.31 041 640
[IKC ®XC Pb 500 27/05/2008 24/11/2009 100.00 100.00 0.03 -0.25 0.00 / 0.00 1.97 -599
XK cbuHaHCe 1,000 14.00 20/12/2007 - 24/12/2009 99.98 99.90 0.44 0.41 - 0.31 /031 1.98 1010
VIHKOM 1,250 13.10 - 28/03/2008 28/03/2009 98.08 98.08 0.00 -0.42 0.08 - /- - -
WuTerpa 1 2,000 10.50 21/03/2008 - 20/03/2009 100.10 100.10 0.00 0.60 -0.05 10.66 / - 1.10 458
Whrerpa 2 3,000 10.70  03/06/2008 01/12/2009 29/11/2011 100.40 100.40 0.00 0.65 -0.10 5.60 / 10.75 1.67 450
Kamcxast gonmHa 3 500 12.80  12/12/2007 09/06/2008 04/06/2009 100.60 100.60 0.10 0.07 12.08 / 12.08 0.44 598
KocMoc OuaHe 2,000 1125 20/12/2007 19/06/2008 16/06/2011 99.50 99.50 -0.02 -0.24 -0.50 1.92 /1259 0.46 663
necp 1,000 10.00  20/03/2008 - 20/03/2008 100.50 100.00 0.25 0.25 922 /19.22 0.27 352
NCP WHescr 1 2,000 10.70  03/06/2008 03/06/2008 08/12/2009 100.40 100.40 0.00 -0.10 2,50 / 10.10 0.45 428
NCP WHescr 2 3,000 835  17/01/2008 16/07/2009 14/07/2011 - #NIANA. | #NJANA.| -
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Cmpoumenbcmeo

Makpomup ®uHaHc 2 1,500 11.65 08/01/2008 08/07/2008 03/07/2012 99.25 98.50 -1.22 0.38 182 /1411 0.50 805
MeTpocTpoit 1,500 8.47 28/03/2008 28/03/2008 23/09/2011 100.00 100.00 0.00 0.00 0.70 / 8.58 0.29 290
M-WHgycTpus 1,000 12.25 19/02/2008 16/08/2011 100.01 100.01 -1.09 1261 / - 2.65 614
MWAH 2,000 12.37 04/03/2008 02/09/2008 02/03/2010 70.00 70.00 0.00 -1.81 -19.00 23.77 | 82.54 0.39 6470
Mupake 1 1,000 10.50 19/02/2008 19/08/2008 100.20 99.70 -1.50 -0.24 -0.41 10.81 / 10.81 0.62 488
Mupakc 2 3,000 10.99 20/03/2008 17/09/2009 101.05 101.05 0.45 1058 / - 1.48 438
MW3Nb 1,500 12.13 15/01/2008 15/07/2008 13/07/2010 99.00 97.05 1.03 1.03 3.78 1 16.18 051 998
M.O.P.E. Nnasa 1,000 12.25 05/02/2008 05/08/2008 03/08/2010 99.00 98.46 0.21 0.13 3.72 | 14.74 0.56 862
MUK 5 1,120 9.20 19/02/2008 20/05/2008 99.50 99.50 -0.10 10.73 /1 10.73 0.41 559
PWUrpynn 1,200 11.85 27/12/2007 26/06/2008 26/12/2009 98.37 98.37 0.00 0.34 419 / 1551 0.46 927
Py6uH 1,200 13.75 15/04/2008 15/04/2008 13/10/2009 100.30 100.30 0.00 0.00 2.57 1 13.16 0.32 724
CneuCrpoit 2 2,000 8.59 22/05/2008 22/05/2008 20/05/2010 100.02 100.02 0.00 0.00 1.64 /871 0.43 297
CrpoiiTpaHclas 1 3,000 9.60 26/12/2007 25/06/2008 100.01 100.01 021 -0.65 9.79 / - 0.49 395
CrpoitTpaHclas 2 5,000 8.49 18/01/2008 - 13/07/2012 - - - - - #NIANA. [ #NIANA. |-

CY-1553 3,000 10.30 20/02/2008 20/02/2008 15/02/2012 99.60 99.45 -0.03 0.08 0.03 0.64 / 12.85 0.19 701
Cygap-Ka3aHb 900 12.50 01/04/2008 01/04/2008 31/03/2009 99.01 99.01 0.00 -0.34 0.11 392 /16.19 0.28 1009
Catn pynn 1,000 11.70 20/05/2008 20/05/2008 15/05/2012 100.00 100.00 0.00 0.60 12.04 | 14.34 0.40 831
XMCrpoiipecypc 3,000 13.00 16/04/2008 15/04/2009 13/10/2010 100.04 100.04 0.00 -0.36 6.57 1 13.35 112 713
LYH1 1,000 11.00 24/04/2008 24/04/2008 22/04/2010 100.00 99.30 - 0.25 0.03 198 /-13.27 2.23 -330
LYH 2 1,500 11.19 23/01/2008 23/07/2008 20/01/2010 99.60 99.20 -0.10 0.40 -0.30 368 /1231 0.54 634
FOCKK 600 13.00 01/01/2008 01/07/2008 100.48 100.48 0.00 0.48 1243 | 12.43 0.48 646
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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 101.703125 101.77 -0.02 0.08 3.09 3.42 1.018 1.056
T 45/8 11/15/09 4.625 15/11/2009 24.773MMM 103.1875 103.25 -0.06 0.17 291 -0.396 1.85 1.913
T45/812/31/11 4.625 31/12/2011 16.131MMM 105.40625 105.47 -0.09 0.34 3.19 0.7 3.637 3.918
T45/8 11/15/16 4.625 15/11/2016 23.294MMM 105.453125 105.52 -0.13 0.23 3.89 11.016 7.312 7.841
T41/2 02/15/36 45 15/02/2036 26.397MMM 101.875 101.94 -0.17 0.16 4.38 3.151 15.797 16.731
RUSSIA (BBB+/Baa2/BBB+)
RUSSIA 11 07/24/18 11.00 24/07/2018 3.467TMMM 142.4383 142.94 -0.51 -1.89 5.61 177.6 6.8 10.133
RUSSIA12 3/4 06/28 12.75 24/06/2028 2.5MMM 181.40 181.90 0.74 0.38 5.86 180.80 9.93 18.82
RUSSIA 7 1/2 03/30 7.50 31/03/2030 2.011IMMM 114.0000 114.20 0.00 0.85 5.49 169.0 6.7 7.797
RUSSIA 7 1/2 03/30 7.50 31/03/2030 2.011IMMM 114.0000 114.20 0.00 0.85 5.4940 169.0 6.7 7.797
RUSSIA 3 05/14/08 3.00 14/05/2008 2.837TMMM 98.83 98.95 0.01 2.26 5.56 246.62 0.42 0.42
RUSSIA 3 05/14/11 3.00 14/05/2011 1.75MMM 92.32 92.44 -0.14 2.09 5.49 232.13 3.08 2.98
RUSSIA 7 1/2 03/30 7.50 31/03/2030 2.011IMMM 114.00 114.20 0.00 0.85 5.49 168.97 6.73 7.80
ARIES 7 3/4 10/09 7.75 25/10/2009 1IMMM 105.59 105.84 0.00 0.04 4.49 70.26 1.73 1.85
ARIES 9.6 10/25/14 9.60 25/10/2014 2.436MMM 130.50 130.71 -0.06 0.80 4.39 89.71 5.26 6.98
ARGENTINA (B+/B3/B)
ARGENT11 3/4 04/09 11.75 07/04/2009 386.93MM 37.0770 37.20 -0.08 -0.09 106.26 #N/AN Ap 0.8 #N/AN Ap
ARGENT11 3/8 03/10 11.38 15/03/2010 203.92MM 37.0540 37.26 0.00 0.03 66.75 #N/AN Ap 15 #N/AN Ap
ARGENT12 3/8 02/12 12.38 21/02/2012 169.74MM 38.0740 38.43 0.00 0.00 45.35 #N/AN Ap 24 #N/AN Ap
ARGENT11 3/8 01/17 11.38 30/01/2017 548.72MM 36.8040 371.37 0.00 0.00 32.98 #N/AN Ap 35 #N/AN Ap
ARGENT 9 3/4 09/27 9.75 19/09/2027 891.286MM 36.3980 37.08 -0.02 0.00 25.24 #N/AN Ap 44 #N/AN Ap
ARGENT 12 06/19/31 12.00 19/06/2031 538.29MM 2.0000 2.00 #NIAN.A. #N/AN.A. 561.21 #N/AN Ap 0.2 #N/AN Ap
BRAZIL (BB/Ba2/BB)
BRAZIL14 1/2 10/09 1450 15/10/2009 1.225MMM 117.20 117.67 0.02 0.13 455 161.22 1.63 1.95
BRAZIL 11 01/11/12 11.00 11/01/2012 1.207MMM 121.52 122.02 -0.09 -0.05 5.04 186.81 3.27 414
BRAZIL10 1/2 07/14 10.50 14/07/2014 1.174MMM 127.57 128.07 -0.03 0.07 5.42 196.57 484 6.43
BRAZIL 11 06/26/17 11.00 26/06/2017 387.343MM 136.72 136.97 0.23 0.22 5.84 173.95 6.25 8.98
BRAZIL12 3/4 01/20 12.75 15/01/2020 760.215MM 157.83 158.33 0.00 0.36 5.95 209.03 7.17 11.81
BRAZIL10 1/8 05/27 10.13 15/05/2027 3.435MMM 144.35 144.85 -0.09 0.09 6.16 21150 10.15 14.88
BRAZIL 7 1/8 01/37 713 20/01/2037 2.5MMM 114.15 114.25 -0.02 0.21 6.08 181.26 12.88 15.26
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 103.60 103.66 -0.05 0.04 3.62 56.38 0.95 1.01
CHINA 6.8 05/23/11 6.80 23/05/2011 1IMMM 108.33 108.46 0.00 0.32 413 99.11 2.98 342
CHINA 4 1/4 10114 4.25 28/10/2014 1IMMM 97.55 97.85 0.00 0.17 4.65 66.97 5.80 5.73
CHINA 7 1/2 10/27 7.50 28/10/2027 100MM 118.62 119.12 0.00 0.56 5.88 179.52 10.99 13.31
COLOMBIA (BB/Ba2/BB)

COLOM 9 3/4 04/09 9.75 23/04/2009 584.975MM 106.34 106.54 0.06 0.13 483 182.51 1.27 1.37
COLOM 10 1/2 07/10 10.50 09/07/2010 280.929MM 112.85 113.40 0.10 0.12 5.01 202.94 2.20 2.59
COLOM 8 1/4 12/14 8.25 22/12/2014 1IMMM 114.46 115.06 -0.15 0.32 5.68 215.62 5.26 6.29
COLOM 7 3/8 01/17 7.38 27/01/2017 1IMMM 110.65 110.85 -0.05 -0.01 5.84 207.76 6.58 7.56
COLOM 8 3/8 02/27 8.38 15/02/2027 154.905MM 121.42 121.92 -0.04 0.15 6.40 234.69 10.16 12.76
COLOM 10 3/8 01/33 10.38 28/01/2033 340.511MM 150.17 150.67 0.43 0.74 6.34 219.09 11.16 17.37
COLOM 7 3/8 09/37 7.38 18/09/2037 1.468MMM 112.25 112.91 -0.15 -0.19 6.42 215.97 12.70 14.68
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 106.80 107.05 -0.01 -0.04 431 127.63 1.09 1.20
MEX 7 1/2 01/14/12 7.50 14/01/2012 864.136MM 109.75 110.27 -0.06 -0.10 478 159.91 3.45 391
MEX11 3/8 09/15/16 11.38 15/09/2016 1.77IMMM 142.08 142.73 -0.12 -0.05 5.27 158.63 6.02 8.81
MEX 5 1/2 02/17/20 5.50 17/02/2020 561.951MM 101.84 101.84 -0.26 0.27 5.29 107.27 8.40 9.05
MEX11 1/2 05/15/26 11.50 15/05/2026 338.58MM 164.87 165.37 0.05 -0.49 5.73 171.46 9.82 16.44
MEX 6 3/4 09/27/34 6.75 27/09/2034 4.26TMMM 111.88 112.58 -0.10 -0.16 5.84 160.66 12.93 14.90
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 4.89 186.46 117 124
PHILIP 8 3/8 02/11 8.38 15/02/2011 1.5MMM 108.38 108.75 0.00 0.00 5.40 234.57 273 3.04
PHILIP 8 1/4 01/14 8.25 15/01/2014 1.602MMM 109.00 109.38 0.00 0.00 6.40 299.07 4.68 5.29
PHILIP 9 7/8 01/19 9.88 15/01/2019 962.468MM 124.00 124.25 0.00 0.00 6.75 290.02 6.97 9.02
PHILIP10 5/8 03/25 10.63 16/03/2025 1.855MMM 142.13 14250 0.00 0.00 6.51 251.88 9.18 13.40
PHILIP 6 3/8 01/32 6.38 15/01/2032 1IMMM 96.00 96.25 0.00 0.00 6.70 253.43 11.68 11.66
SOUTH AFRICA (BBB+/Baal/BBB+)

SOAF9 1/8 05/19/09 9.13 19/05/2009 611.799MM 106.95 107.33 0.00 0.15 3.98 98.40 1.35 1.46
SOAF7 3/8 04/25/12 7.38 25/04/2012 1IMMM 109.81 110.31 0.00 0.05 4.80 158.23 373 4.15
SOAF6 1/2 06/02/14 6.50 02/06/2014 1IMMM 107.41 107.91 0.00 0.04 5.10 162.70 5.29 5.75
SOAF8 1/2 06/23/17 8.50 23/06/2017 140.789MM 122.78 123.28 0.00 0.15 5.38 158.55 6.63 8.53
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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 111.38 111.50 0.00 0.05 447 149.11 1.33 1.56
TURKEY 9 1/2 01/11 9.50 18/01/2011 750MM 111.28 111.58 0.00 -0.02 5.40 155.07 251 3.04
TURKEY 9 1/2 01/14 9.50 15/01/2014 1.75MMM 117.75 118.00 0.00 0.09 5.96 255.19 4.60 5.62
TURKEY 5 1/2 02/17 5.50 16/02/2017 1.5MMM 95.27 95.62 0.00 0.25 6.16 204.15 6.67 6.76
TURKEY 7 06/05/20 7.00 05/06/2020 2MMM 103.56 104.01 0.00 -0.04 6.55 263.09 8.32 8.75
TURKEY 7 3/8 02/25 7.38 05/02/2025 3.25MMM 106.43 106.88 0.00 -0.05 6.71 269.82 9.67 10.67
TURKEY 6 7/8 03/36 6.88 17/03/2036 2.75MMM 98.30 98.55 0.00 0.06 7.00 271.77 12.09 12.21
UKRAINE (BB-/B1/BB-)

UKRAIN 0 08/05/09 8.69 05/08/2009 500MM 103.59 104.09 -0.02 -0.11 5.84 #N/AN Ap 0.16 #N/AN Ap
UKRAIN 6 7/8 03/11 6.88 04/03/2011 600MM 101.95 102.45 -0.15 -0.38 6.11 304.49 2.82 2.94
UKRAIN 7.65 06/13 7.65 11/06/2013 1IMMM 105.74 106.24 -0.25 -0.37 6.34 299.44 433 477
VENEZUELA (BB-/B2/BB-)

VENZ7 3/8 10/29/08 7.38 29/10/2008 180.082MM 100.28 100.40 -0.03 -1.06 6.91 289.11 0.84 0.85
VENZ 11 1/8 07/11 11.13 25/07/2011 250MM 108.30 108.55 -0.10 0.29 8.30 43353 2.85 3.28
VENZ8 1/2 10/08/14 8.50 08/10/2014 1.5MMM 95.89 96.29 -0.75 111 9.28 579.59 4.98 4.89
VENZ 13 5/8 08/18 13.63 15/08/2018 500MM 129.91 130.41 0.22 2.83 9.14 535.76 6.03 8.18
VENZ 6 12/09/20 6.00 09/12/2020 1.5MMM 75.94 76.34 -0.63 1.16 9.18 525.81 8.20 6.31
VENZ 7.65 04/21/25 7.65 21/04/2025 1.6MMM 95.00 95.00 0.00 0.00 8.19 419.70 9.21 8.92
VENZ9 1/4 09/15/27 9.25 15/09/2027 4AMMM 112.00 112.00 0.00 0.00 8.03 400.32 9.39 10.79
VENZ9 3/8 01/13/34 9.38 13/01/2034 1.5MMM 110.25 110.25 0.00 0.00 8.40 428.36 9.99 11.45
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CORPORATE EUROBONDS

Security Name Ticker Industry Sector Cpn Maturity Amt Outstanding  YId Cur Mid YI(:AL'[m Px Bid Px Ask  Chg Net 1d Cr:,stl(\]let '\Dlll:; Q?é Y;;i;zi Rating (S&P/Moody's/Fitch)
RUSSIA
AFKSRU 8 7/8 01/11 AFKSRU Diversified 8.875 28/01/2011 350MM 8.58 7.61 103.32 103.60 0.03 -0.06 2.63 59 B+/BIB+
AFKSRU10 1/4 04/08 AFKSRU Financial 10.25 14/04/2008 350MM 10.15 7.05 101.01 101.07 -0.02 -0.03 0.34 385
ALROSA 8 1/8 05/08 ALROSA Basic Materials 8.125 06/05/2008 500MM 8.10 7.23 100.30 100.36 0.01 -0.23 0.39 401 BB-/Ba2/BE-
ALROSA 8 7/8 11/14 ALROSA Basic Materials 8.875 17/11/2014 500MM 8.19 731 108.26 108.51 -0.03 -0.08 5.18 364
EVRAZ 10 7/8 08/09 EVRAZ Basic Materials 10.875 03/08/2009 300MM 10.28 711 105.62 105.86 0.04 0.05 1.45 408 BBB2)-
EVRAZ 8 1/4 11/15 EVRAZ Basic Materials 8.25 10/11/2015 750MM 8.24 8.23 99.97 100.22 -0.01 -0.34 5.69 444
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 5.69 5.87 98.70 98.95 -0.01 0.00 4.65 287
GAZPRU10 1/2 10/09 GAZPRU Energy 105 21/10/2009 700MM 9.66 5.53 108.53 108.83 0.04 0.02 1.68 254
GAZPRU7.8 09/27/10 GAZPRU Energy 78 27/09/2010 1IMMM 7.46 5.94 104.50 104.75 0.00 0.05 245 218
GAZPRU 9 5/8 03/13 GAZPRU Energy 9.625 01/03/2013 1.75MMM 8.42 6.37 114.14 114.39 -0.09 -0.17 4.08 302
GAZPRU 5 7/8 06/15 GAZPRU Energy 5.875 01/06/2015 1IMMM 6.17 6.69 95.05 95.55 0.00 -0.07 5.66 272
GAZPRU 7.201 02/20 GAZPRU Energy 7.201 01/02/2020 1.133MMM 7.04 6.92 102.16 102.41 0.00 -0.12 7.87 262
GAZPRU 8 5/8 04/34 GAZPRU Energy 8.625 28/04/2034 1.2MMM 6.90 6.61 125.01 125.13 0.00 -0.51 11.74 75
MEGAFO 8 12/10/09 MEGAFO  Financial 8 10/12/2009 375MM 7.87 712 101.50 101.75 0.07 0.04 1.82 413 BB/B1/BB+
MMKFIN 8 10/21/08 MMKFIN Basic Materials 8 21/10/2008 300MM 791 6.55 101.12 101.25 0.02 0.09 0.82 319 BB/Ba3/BB-
MOBTEL 9 3/4 01/08 MOBTEL  Communications 9.75 30/01/2008 400MM 9.71 6.62 100.39 100.41 0.00 0.00 0.14 363
MOBTEL 8 3/8 10/10 MOBTEL  Communications 8.375 14/10/2010 400MM 8.10 7.01 103.31 103.56 0.03 -0.03 248 405 BB-/Ba3/BB-
MOBTEL 8 01/28/12 MOBTEL  Communications 8 28/01/2012 400MM 7.75 7.09 103.09 103.34 -0.06 0.01 339 384
GMKNRU 7 1/8 09/09 GMKNRU  Basic Materials 7.125 30/09/2009 500MM 6.97 5.81 102.09 102.34 0.06 0.07 1.66 281 BBB-/Baa2/BBB-
CHMFRU 8 5/8 02/09 CHMFRU  Basic Materials 8.625 24/02/2009 325MM 8.47 6.99 101.69 101.98 0.04 0.00 111 390
CHMFRU 9 1/4 04/14 CHMFRU  Basic Materials 9.25 19/04/2014 375MM 8.68 791 106.47 106.72 -0.02 -0.17 475 439 BE-/B1IBE-
SINEK 7.7 08/03/15 SINEK Government 71 03/08/2015 250MM 7.62 751 100.97 101.22 -0.01 0.27 5.57 371 -/[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 6.94 7.19 98.88 99.13 0.05 -0.14 3.06 408 BB+/Baa2/BB+
TMENRU 7 1/2 07/16 TMENRU  Financial 75 18/07/2016 1IMMM 7.63 776 98.24 98.49 -0.01 -0.37 6.05 3
VIP 10 06/16/09 VIP Communications 10 16/06/2009 217.234MM 9.57 6.79 104.49 104.61 0.04 -0.07 1.34 384
VIP 8 02/11/10 VIP Communications 8 11/02/2010 300MM 7.84 6.98 101.87 102.12 0.08 -0.23 1.92 401
VIP 8 3/8 10/22/11 VIP Communications 8.375 22/10/2011 300MM 8.10 7.34 103.30 103.55 -0.06 -0.29 3.24 423 BB+/Bazl
VIP 8 1/4 05/23/16 VIP Communications 8.25 23/05/2016 600MM 8.17 8.08 100.90 101.15 -0.01 -0.56 6.00 429
WBDFRU 8 1/2 05/08 WBDFRU  Consumer, Non-cyclical 85 21/05/2008 150MM 8.52 8.99 99.74 99.80 0.02 -0.78 0.43 575 B+/B2/-
ALFARU 8 5/8 12/15 ALFARU Financial 8.625 09/12/2015 225MM 9.06 10.63 95.08 95.33 -0.06 0.08 5.49 761
BKMOSC 8 09/28/09 BKMOSC  Financial 8 28/09/2009 250MM 7.80 6.46 102.44 102.69 0.06 -0.10 1.64 346
BKMOSC 7 3/8 11/10 BKMOSC  Financial 7.375 26/11/2010 300MM 7.35 722 100.27 100.52 0.03 -0.14 261 426
BKMOSC 7.335 05/13 BKMOSC  Financial 7.335 13/05/2013 500MM 7.55 797 97.09 97.34 -0.01 -0.01 4.36 460 Baal/BEE-
BKMOSC 7 1/2 11/15 BKMOSC  Financial 75 25/11/2015 300MM 172 8.80 97.03 97.28 0.00 -0.39 5.76 138
GAZPRU 7 1/4 10/08 GAZPRU Financial 7.25 30/10/2008 1.05MMM 721 6.62 100.46 100.59 0.03 0.07 0.84 334
GAZPRU 6 1/2 09/15 GAZPRU Financial 6.5 23/09/2015 1IMMM 6.93 757 93.63 93.88 -0.28 -0.17 5.86 378 BE+A3/BEB
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VTB 6 7/8 07/29/08 VTB Financial 6.875 29/07/2008 300MM 6.86 6.50 100.17 100.27 0.02 0.00 0.60 319 JAS/REE
VTB 6.2 09/29/15 VTB Financial 6.2 29/09/2015 400MM 6.36 7.55 97.29 97.54 0.00 -0.12 5.89 427
RSHB6 7/8 11/29/10 RSHB Financial 6.875 29/11/2010 350MM 6.77 6.31 101.38 101.63 0.03 0.11 2.65 333 JBaal/BBB
RSHB7.175 05/16/13 RSHB Financial 7.175 16/05/2013 700MM 7.00 6.62 102.38 102.63 -0.02 0.05 4.44 327
RUSB8 1/8 04/21/08 RUSB Financial 8.125 21/04/2008 300MM 8.20 10.58 99.07 99.13 0.02 -0.06 0.35 742
RUSB7 1/2 10/07/10 RUSB Financial 75 07/10/2010 500MM 8.41 12.13 89.04 89.29 0.06 0.03 2.40 916
RUSB8 7/8 12/16/15 RUSB Financial 8.875 16/12/2015 200MM 10.18 12.19 87.04 87.29 0.00 -0.62 5.09 921
SBERRU 6.23 02/15 SBERRU Financial 6.23 11/02/2015 1IMMM 6.26 7.09 99.46 99.58 0.00 -0.10 5.50 349 -IA2/BBB+
VTB 6 7/8 12/11/08 VTB Financial 6.875 11/12/2008 550MM 6.85 6.42 100.37 100.50 0.04 0.02 0.92 337
VTB 7 1/2 10/12/11 VTB Financial 75 12/10/2011 450MM 7.26 6.52 103.15 103.40 -0.06 0.05 3.27 335 BBBIA2IBEE
VTB 6.315 02/04/15 VTB Financial 6.315 04/02/2015 750MM 6.26 7.13 100.71 100.96 0.00 -0.08 5.45 288
VTB 6 1/4 06/30/35 VTB Financial 6.25 30/06/2035 1IMMM 6.50 6.55 96.06 96.31 -0.01 0.10 12.44 300
AVAZRU 8 1/2 04/08 AVAZRU Consumer, Cyclical 85 20/04/2008 250MM 8,51 8.65 99.87 99.96 0.00 0.06 0.35 552
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 5.90875 09/06/2011 87.414MM 6.34 8.19 92.92 93.42 0.00 0.00 045  #N/ANA. B+/Ba2/B+
TELEFO 8.85 08/11 TELEFO Communications 8.85 01/08/2011 134.644MM 8.52 7.61 103.60 104.10 -0.10 0.01 3.00 463 B+/-I-
BRAZIL
PETBRA12 3/8 04/08 PETBRA Energy 12.375 01/04/2008 126.82MM 12.10 485 102.21 102.29 0.00 -0.05 0.30 178
PETBRA 9 7/8 05/08 PETBRA Energy 9.875 09/05/2008 224.25MM 9.68 4.97 101.97 101.97 -0.06 -0.04 0.41 179
PETBRA 9 3/4 07/11 PETBRA Energy 9.75 06/07/2011 235.36MM 8.39 476 116.10 116.30 -0.12 -0.06 2.96 140
PETBRA 9 1/8 07/13 PETBRA Energy 9.125 02/07/2013 374.23MM 771 5.26 118.15 118.65 -0.13 0.15 4.32 189 BBB-/Baa2/BB+
PETBRA 7 3/4 09/14 PETBRA Energy 7.75 15/09/2014 397.9MM 6.85 5.41 113.02 113.22 -0.09 0.06 5.26 148
PETBRA 6 1/8 10/16 PETBRA Energy 6.125 06/10/2016 899.1MM 5.87 5.49 104.40 104.40 0.03 0.00 6.74 157
PETBRA 8 3/8 12/18 PETBRA Energy 8.375 10/12/2018 576.78MM 7.04 5.99 119.00 119.00  #N/AN.A. -0.25 7.50 206
CHINA
CNOOC 6 3/8 03/12 CNOOC Energy 6.375 08/03/2012 500MM 5.95 4.52 107.00 107.19 0.12 0.06 3.67 58 AJA2IA
SDBC 4.7 08/24/09 SDBC Financial 4.7 24/08/2009 10MMM 4.67 4.24 100.73 100.73 0.00 -0.05 1.60 51
SDBC 2.66 12/30/10 SDBC Financial 2.66 30/12/2010 20MMM 2.80 4.48 94.90 94.90 0.01 -0.06 278 48
SDBC 3.63 10/26/12 SDBC Financial 3.63 26/10/2012 10MMM 381 4.70 95.40 95.40 0.00 -0.11 4.34 50
SDBC3 1/2 04/16/14 SDBC Financial 35 16/04/2014 80MM 3.76 4.80 93.02 93.02 0.00 -0.13 5.40 52 NAZIA
SDBC 5.48 01/06/20 SDBC Financial 5.48 06/01/2020 20MMM 5.25 4.98 104.47 104.47 0.00 -0.26 8.38 43
SDBC 3.8 10/30/36 SDBC Financial 3.8 30/10/2036 23.8MMM 459 4.92 82.80 82.80 0.00 -0.37 16.13 44
MEXICO
AMXLMM 4 1/8 03/09 AMXLMM  Communications 4.125 01/03/2009 497.75MM 4.16 484 99.15 99.15  #N/ANA. -0.03 117 191
AMXLMM 5 1/2 03/14 AMXLMM  Communications 55 01/03/2014 795MM 5.48 5.43 100.35 100.35  #N/AN.A. 0.49 5.14 152 BBB+/A3/BBB+
AMXLMM 5 3/4 01/15 AMXLMM  Communications 5.75 15/01/2015 500MM 5.70 5.60 100.62 101.12 -0.56 0.21 5.64 165
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PEMEX 7 7/8 02/09 PEMEX Energy 7.875 01/02/2009 802.154MM 7.62 483 103.20 103.45 -0.10 -0.03 1.06 179 A-/BaallA-
PEMEX 7 7/8 02/09 PEMEX Energy 7.875 01/02/2009 27.23MM 7.55 4.03 104.25 104.25 -0.11 0.01 1.07 83
UKRAINE
EXIMUK 7 3/4 09/09 EXIMUK Government 7.75 23/09/2009 250000000 7.64 6.85 101.35 101.60 0.06 0.35 1.62 385 -/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 8.57 11.75 91.63 92.13 0.06 0.19 2.16 875

BTAS 8 03/24/14 BTAS Financial 8 24/03/2014 400MM 9.69 12.03 82.31 82.81 0.00 0.03 455 1 BB/Baal/BB+
BTASS8 1/2 02/10/15 BTAS Financial 85 10/02/2015 350MM 10.05 11.74 84.32 84.82 0.00 0.70 4.89 -28

BTASS8 1/4 01/22/37 BTAS Financial 8.25 22/01/2037 1IMMM 9.96 10.08 82.61 83.11 0.00 0.18 9.24 -42

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 8.73 7.95 101.39 101.83 0.06 -0.01 172 0

ATFBP 8 1/8 10/10 ATFBP Financial 8.125 28/10/2010 200MM 8.13 8.15 99.67 100.17 0.03 0.00 2.50 514

ATFBP 9 1/4 04/12 ATFBP Financial 9.25 12/04/2012 200MM 9.06 8.64 101.90 102.40 -0.06 -0.45 3.48 535 B+/BallBB-
ATFBP 9 05/11/16 ATFBP Financial 9 11/05/2016 350MM 8.86 8.73 101.30 101.80 -0.01 -0.25 5.80 482

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  #N/AN.A. #N/AN.A. #N/AN.AA.  #N/AN.A.  #N/ANA. #NJANA. #N/ANA.  #N/ANA. B/B1/CCC
PETROZ 8.37 10/22 PETROZ Energy 8.37 01/10/2022 75MM  #N/AN.A.  #N/AN.A. #N/AN.A.  #N/ANA.  #N/ANA. #NJANA. #N/ANA.  #N/ANA.
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