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B3rNAL HA PbIHOK

Makpo3koHOMMKa

BHewwHeToprosbii aecmumt CLUA B Hos6pe yBenuuuncs Ha 9.3%, NpUymuHOiA TOMY cTanm
PEKOPAHbIE YPOBHU LieH Ha HedTb. JednumTt BHewHeih Toproenn CLUA foctur B Hosibpe
$63,1 wmnpg npoTuB OKTsGpbckoro nokasatenss B $57.8  wmnpa.  AHanuTMKK
NpOrHO31pOBanu yBenmyeHue nokasarens B Hosiope fo $59.5 mnpa.

MpuynHOA CTOMb 3HAYMTENBHOTO pPOCTa MNOKa3aTens CTanu peKopAHble 3aTparhl
aMepuKaHLEB Ha MMNOPTUPYEMYIO HedTb, NEPEKPbIBLUME POCT JOXOLOB OT 3KCMOPTa,
KOTOpbIA, BMpOYeM, AOCTWr OYEpedHoro uctopudeckoro pekopga. O6bem akcnopta
yBenuuuncs B Hosibpe Ha 0.4% — no $142.3 mnpa, 0BHOBMB pekopd AEBsATHIA Mecs,
noapsia. OCHOBHbIM (DaKTOPOM, MOCAYXMBLUMM HOBOMY PEKOpAy 3KCropTa, CTano
nafieHve Kypca Aonnapa BMECTe C pacTyLLMM CPOCOM CO CTOPOHbI A3uM W JlaTUHCKOM
Awmepuku. VIMeHHO 3apyBexHblil CNPOC Ha aMepuKaHCKWe TOBapbl OCTAETCH OAHUM U3
HeMHorux hakTopoB, yaepKuBatoLLMX TeMnbl pocTa akoHomuku CLUA ot peueccum.
Vimnopt yBennuuncs Ha 3% — go $205.4 Mnpa, YTO OTpaxaeT pekopaHble 3aTpaTbl Ha
HedTb, TaK Kak CpeaHss LieHa B HosiOpe Haxogumnack Ha ypoBHe $79.65 3a 6apperb, 4To
SBNSETCS MCTOPUYECKAM PEKOPLOM.

BasoBble aKkTuBbI

CraBkn kasHaveiickux obssatensctB CLUA 3a MuMHYBLLYIO Hepemnio COKpaTunuch B
cpenHeM Ha 17 6.n., npu 3TOM HaubOnblUEEe CHUXEHWEe AOXOAHOCTEA OCTanoch 3a
KpaTKOCPOYHbIMK Bbimyckamu. Cnekynsauum Ha Temy 6onee cunbHoro (50-75 6.n.), yem
oxwuaanocs (25 6.n.), cHkenns 6a3oBoi npoLeHTHON cTaskm PPC oTkpbiBaloT gopory
A0X0AHOCTAM Treasuries K MCTOPUYECKUM MUHUMYMaM.

Pa3su BalOLLNeca pbIHKA

[lonrn pasBMBaIOLLMXCA CTPaH TOPrYKTCA NPWU NOHWKEHHOW aKTMBHOCTW, WHBECTOPbI
AenatT nporHosbl Ha pelwenns ®PC. Cpegnuit kpeguThblidl cnpag EM (EMBI+) no
utoram Hegeru octancs 0e3 wu3meHenwin: Ha yposHe 255 6.n. Poccuiickve
eBpoobnuraum BLIMMAAAT YCTOMYMBO, OAHAKO K NATHULE 3-HedembHbI BOCXOAALINA
TpeHa B Bbinycke Russia'30 6bin cromneH, a ero uexa coctasuna 114.75 (-0.20) n.n.
Cnpag PO 3a natb gHei Takke He U3MeHuUncs u coctaenset 165 6.n.

PbiHOK py6neBbix obnurawuii

JlokanbHbIi1 JONrOBOW PbIHOK 33 TPW CECCUN B HOBOM rogy MPOBEN MNULUb NOAFOTOBKY K
cepbesHbiM Topram. O6bembl TOProB BLIPOCAM K MATHULE, YTO BCENSET HAAexay B TO,
4TO Ha TeKyLLel Heplene pybneBbiit pbiHOK fonra byaet Gonee nHTepeceH. KomgopTHble
YCNOBUS AEHEXHOTO PblHKA COXPAHATCS, OAHAKO NUKBUAHOCTL BKYME C TEXHUYECKUMN
thaktopamu ByayT onpenensTb ABWKEHWE PbIHKa (N00pobHee Ha cmp. 2).

UOK «Anemap»
Poccusi, 117218, 1. Mockea,
yn. KpxwkaHosckoro, A.14, kopn.3

Ten. +7 (495) 411-6655
E-mail: research@alemar.ru
http:///www.alemar.ru


mailto:research@alemar.ru
http:///www.alemar.ru
mailto:vladimir.evstifeev@alemar.ru

WK Anemap’/2ExenHeBHbil GlonneTeHb HBecTopa

Moka3aTenn NMKBUAHOCTM
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JIOKANbHbIN JONTOBOW PbIHOK

NuksnpgHocTb 1 CTaBkK

Mokasatenb pybnesoit NUKBMOHOCTM cerofHs yTpom poctur 1194.3 (+26.8) mnpa py6.
CTpyKTypa NUKBMOHOCTM MPOJOIMKAET W3MEHSATHCA paauKkarbHO: OCTaTkW Ha kopcyetax
cokpatunmcb o 694.1 (-139.9) mnpa py6., a genoauTsl 6aHkoB LIb Beipocnn go 500.2
(+166.7) mnpg py6. Mepepacnpenenexue cpeacts u opmupoBaHne ctpateruin Byaet w
Aanee cnocobCTBoBaTh kak peskoMy konebaHuto obluero nokasaTens NUKBUAHOCTY, Tak 1
ero CTpykTypbl. OXwAaeMmbin LUKBan pasMeLLeHWi KpynHbIX BbINyckoB obnuraumin
rockomnaHui, nepereceHHbix ¢ 2007 r., ByaeT coaeicTeoBaTh cTepunusaLim BomKkeTHbIX
CPeacTB, KOTOPbIe 3aHMMAKT 3HAYUTENbBHYI0 AOMK0 B TEKyLLEM YPOBHE nukeuaHocTW. Ha
TeKyllel Hedene, BO BTOPHWK, MPOLET ynnata chepylowmux Hanoros: akuusel, ECH n
CTPaxoBbl€ B3HOChI. CTaBKN JEHEXHOTO PbIHKA OCTAKTCS HU3KUMM: 2-3% NO OBHOAHEBHBIM
MBK.

KpuBas craBok LIBOR B naTHULY onycTunach B cpeaHeM Ha 9 0.M., CHIDKEHME 3a Heaernio
coctaBuno 33 6.n. 1M LIBOR coctaBnsiet 4.24%, 3M LIBOR - 4.26%, 12M LIBOR -
3.72%. Crasku poccuiickux NDF npuobpeny HopManbHbIi BUL: KPaTKOCPOUHbIA CErMEHT
coctaBnseT 3-4%, 6onee fanbHue CTaBkK He NpeBbILatoT 5-5.5%.

WHBECTULMM: POKYC Ha NUKBUMOHOCTb

NokanbHbIi [ONTOBOI PLIHOK 3a TPWU CECCUW B HOBOM FOAY NPOBEN MULb NOArOTOBKY K
cepbesHbiM Topram. OBbeMbl TOProB BLIPOCIN K NATHULE, YTO BCENSET HaAexay B TO, 4TO
Ha TekylLei Hegene pybnesbiii onroeon puiHOK 6yaeT 6onee nHTepeceH. KomdopTHbie
YCNOBUSA [AEHEXHOMO pblHKA COXPAHSIIOTCS, OOHAKO HE TOMbKO NMKBUAHOCTb, HO W
TEXHWU4eckue dhakTopbl byayT onpeaensTb ABMKEHNE PbIHKA.

CekTop rocynapCTBEHHbIX BbIMYCKOB 3@ TPU TOProBbIX CECCIM NOJPOC B LIEHE B CPEHEM Ha
15-30 n.n. Baonb Bcen kpueoit O3, Npu 3TOM CHUXKEHME OTMEYEHO NuLb B Haubonee
ONUHHOM Bbinycke — 46020. TekyLas cUTyaLus Ha JEHEXHOM pbiHke Gonee bnaronpusTHa
ansg O3, Hexenn LS KOPMOPaTUBHbIX BbIMYCKOB, NOCKOMbKY [OMNS GIOMKETHBIX AEHET B
TEKYLLEM YPOBHE IWMKBMAHOCTM 3HauuTenbHa. KopnopaTweHble "dulikn" oTTOproBanu
OesbloeliHo: pasrpyska [OMroBbIX nopTdenedt, CHOPMMpoBaHHbIX B KoHUe 2007 .,
KOMMeHCMpOoBanach MoKynkamu Npu HU3kux ctaekax MBK.

Texkywas Hepens obelyaet ObiTb Gonee MHTEPECHOI, MOCKOMbKY y4acTue B Toprax A0MmKHa
NPUHATbL OCHOBHas Macca WHBeCTopoB. OxwaaTb CTPEMUTENbHOTO POCTa PbiHKA HE
NPUXOAMTCS: BHELLHWIA (IOH OCTAeTCS HaNPSHKEHHbIM, TOrAa KaK BbIBOA MPUMNapKoBaHHbIX
Ha KaHWKyNbl CPEACTB MOXET MPOJOMKUTbCS. CpeaHECPOUHbIM HeraTMBHBIM (hakTopom
SBNSIOTCS KPYMHbIE PA3MeLLEHNst FOCKOMMaHWiA, KOTOPbIE MOTYT He TONBKO CTEpUNM3oBaTh
NMKBUAHOCTb, HO M MPUBECTY K POCTY CTABOK Bymar NepBoro ypoBHsl.

MHBecTUUMM: hOKYC Ha AOXOAHOCTb

BbICOKOZIOXOAHBIA CErMEHT HelTparneH, MOCKONbKY PbIHOMHOW MMKBUAHOCTM C TPYZAOM
XBaTaeT Ha Haubonee NUKBUAHbIE BbiMycku. Mbl nonaraem, 4to A0 hOPMMPOBaHMS axe
KPaTKOCPOUHbIX CTPATENMI Ha PbIHKE OCHOBHOW MHTEPEC MHBECTOPOB ByAET COCPEnoTOUEH
Ha "dumwkax”, Toraa kak cektop high-yield 6ypeT octaBaTtbes B TEHM.
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

Py6nesble obnuraumy. Mepabii "aLwenoH".
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

Py6nesble obnuraumun. MyHuumnansHbie n CybdenepansHbie BbinycKu.

o

10.00

9.75

9.50

9.25

9.00

.75
Koctpomckas 06n. 4
)

@KypraHckas obn.

@ fpocnasnb
® Mapuit On

)

Yamyptua 1 Yopas
° o

Yoa 4 Taepcwl?gg?rgancxaﬂ o6n. 261

o® BOJEBFP@&;,%:KM 061. 253 @

® Yamyptua 2

MBaHoBckast 06n.
°

Benoropopckas 06n. 3 Kanyxckas o6n. 2
© BoMHexckas obn. 3

o I:oaocmﬁmpcx . @ benoropozckas obn. 4

[}
V"’.*\é*&é%ﬂe‘%«s&a%‘bc?&?"f“" Caxa (kyTus) 6
8.50
°
° WpkyTckas obn. 311
8.5 Sﬁ%ﬁé%@ﬁa& obn. 5 SR ey Doran o6n.
° lenem(asl 8611. 4
BalukoptocTaH 5 $ yBaLlins
‘ ° Kazahb 3 o ® ® Yysawmns 6
acHosipcK
8.00 P " P ‘;yB:iJzMﬂ ﬁ;ﬁcnaacmﬂ 06mn. 4 a 6n7
KpyTCKgA 061 ° Xa6apoeci® pocnasckas o6n ckas o6, 2
.‘mlgﬂ%&(aﬂ ofin. 3 @@ KafapCras obn. ®yeropopackas o6, 3 .Caxa (Fkyras) 7. Komn 7
775 penvii@ @ /1eHVHABBEHAB AR 36n. 6
® @ Camapckas obn. 4
Tomckast o6n. 4
°
750 C > 6. 3
amapckas obn. °
TNenuHrpapckas obn. 3
7.25 o Komn8
[
Caxa 3 Hosocubupck 3 MockoBckas 061. 6
7.00 ) @HornHek 2 ®
°
6.75 Benoropopckas-o6n. 2 @ Mockosckas 06n. 5
Hmeroponcxao?ﬁnﬁz
ambosckas 06n.
® lMen3eHckas obn.
6.50 ®
625 ° @ Mockosckas obn. 4
KpacHosipckui kpai 3
6.00
5.75
5.50
5.25 Mod. Duration
Mocksa
5.00 i T T T T
0 1 2 3 4 5 6
14 aHBaps 2008 . Crp.4/39



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.
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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 103.15 103.00 -0.12 0.03 590 / - 176

003 25058 40,655 630  30/01/2008 30/04/2008 100.40 100.30 0.15 0.10 518 / - 0.28

003 25059 40,821 610  23/01/2008 19/01/2011 100.59 100.20 0.10 0.35 6.09 /- 259

003 25060 40,734 580  30/01/2008 29/04/2009 100.20 100.05 0.63 0.27 582 /- 117

003 25061 42,513 580  06/02/2008 05/05/2010 99.92 99.77 0.00 0.39 0.27 6.00 /- 2.03

003 26198 42,117 600  03/11/2008 02/11/2012 99.25 98.09 -0.33 6.32 /- 4.02

003 26199 39,991 610  16/01/2008 11/07/2012 100.11 99.86 0.00 0.18 0.17 6.25 / - 3.68

003 27026 16,000 700  12/03/2008 11/03/2009 101.20 101.20 0.62 0.23 516 / - 1.06

003 46001 60,000 1000  12/03/2008 10/09/2008 102.10 101.90 -0.10 7.03 /- 0.60

003 46002 62,000 900  13/02/2008 08/08/2012 108.40 108.00 -0.40 6.38 / - 355

003 46003 37,298 1000  16/01/2008 14/07/2010 108.20 107.30 -0.25 6.69 / - 2.05

003 46012 40,000 121 01/10/2008 05/09/2029 7271 72.71 0.01 0.45 0.54 6.75 / - 13.47

003 46014 58,290 900  12/03/2008 29/08/2018 108.20 107.65 0.23 6.58 / - 6.85

003 46017 79,995 800  13/02/2008 03/08/2016 106.20 106.05 -0.08 0.03 6.26 / - 6.01

003 46018 128,855 900  12/03/2008 24/11/2021 110.50 110.33 -0.03 0.02 6.47 / - 8.16

003 46020 79,057 690  13/02/2008 06/02/2036 102.60 102.45 -0.08 -0.30 6.81 /- 11.67

003 46021 54,395 750  20/02/2008 08/08/2018 99.91 99.71 0.00 0.00 6.33 /- 7.03

Mockea

Mocksa 29 5,000 10.00  05/06/2008 05/06/2008 101.80 101.15 -0.33 -0.33 -0.46 6.19 / - 0.37 28
Mocksa 36 4,000 10.00  16/06/2008 16/12/2008 105.67 105.67 0.64 0.64 372 /- 0.87 -231
Mocksa 38 5,000 10.00  26/06/2008 26/12/2010 110.30 110.00 0.20 -1.05 -0.40 6.28 / - 2.48 21
Mocksa 39 5,000 10.00 21/01/2008 21/07/2014 108.08 107.70 -0.64 -0.58 6.53 / - 4.69 27
Mocksa 41 3,378 10.00 30/01/2008 30/07/2010 106.00 106.00 261 0.09 5.96 / - 212 -11
Mocksa 43 5,000 10.00 17/02/2008 17/05/2008 104.19 104.19 0.00 244 244 223 | - 0.34 -804
Mocksa 44 20,000 10.00 24]06/2008 24]06/2015 107.95 107.95 0.20 -0.55 6.54 / - 5.40 26
Mocksa 47 10,000 10.00 28/01/2008 28/04/2009 104.19 103.60 -0.36 -0.36 -0.61 581 /- 1.14 -28
MyHuyunanbHblie u cy6gppedepanbHble

AcTpaxaHb 500 9.50 13/03/2008 17/12/2009 102.00 102.00 0.00 0.00 1.50 853 /- 1.61 235
BalukoprocTtaH 5 1,000 8.02 07/05/2008 04/11/2009 100.15 100.15 -1.11 0.03 8.08 / - 157 191
Benoropoackas 06n. 2 320 13.50 29/04/2008 29/04/2008 102.18 101.60 -0.11 -0.61 6.83 / - 0.27

Benoropoackas 06n. 3 2,000 8.38 15/02/2008 10/11/2010 99.15 99.15 -0.80 -0.90 9.01 /- 2.30

Benoropoackas o6n. 4 1,020 7.88 23/01/2008 19/10/2011 98.50 98.00 -0.74 0.74 -0.55 8.70 / - 2.98 247
Bonrorpap 1 450 9.20 17/01/2008 17/07/2008 100.60 100.60 0.00 0.00 0.10 822 /- 0.45 216
Bonrorpap 2 600 9.65 20/03/2008 2171212009 100.99 100.99 0.00 0.00 -0.51 9.00 / - 1.64 280
Bonrorpapckas o6n. 253 550 8.10 21/05/2008 19/05/2010 98.80 98.40 -0.20 -0.15 -0.50 8.96 / - 1.98 277
Bonrorpapckas o6n. 261 700 11.00 19/06/2008 17/06/2010 101.70 101.20 0.00 -0.25 8.84 /- 0.81

Bonrorpapckas o6n. 351 600 10.99 11/06/2009 102.49 102.22 -0.12 -0.15 0.20 -1

Bopowexckas 061, 1 600 1300  #N/ANAp 15/12/2007 - #NIANA. | #NIANA. |-
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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 17/06/2008 18/06/2009 104.95 104.60 -0.23 -0.23 0.03 854 [ - 124 236
BopoHexckasi obn. 3 500 10.25 30/06/2008 27/06/2011 104.65 104.65 1.65 -9.20 0.84 8.85 / - 2.75 247
VBaHoBcKas 06 1,000 9.00 12/02/2008 09/11/2010 99.82 99.82 0.00 -0.18 -0.53 9.12 /- 2.28 302
WkpyTckas obn. 312 900 7.50 23/04/2008 23/10/2008 100.10 99.30 0.21 0.21 0.00 8.04 / - 0.71 214
MpkyTckas obn. 311 1,500 9.00 20/03/2008 17/12/2009 100.80 100.10 0.35 0.35 0.33 843 /- 1.65 227
WpkyTckas obn. 313 3,000 7.75 26/03/2008 24/11/2010 98.80 98.10 -0.25 -0.34 853 / - 1.33 222
WpkyTckas obn. 314 1,200 8.25 23/01/2008 26/05/2010 99.25 98.60 0.12 -0.42 -0.33 8.62 / - 114

KasaHb 3 2,300 9.32 27/02/2008 29/08/2009 100.11 100.11 -0.13 -0.39 8.16 / - 141 199
Kanyxckas 061, 1 300 900  #N/ANAp 24/12/2007 - - - - #NIANA. | #NIANA. |-

Kanyxckas o6n. 2 1,300 8.60 03/03/2008 29/08/2011 99.60 99.60 - -0.90 -0.40 8.88 / - 2.87 271
Kapenus 500 8.15 09/06/2008 02/06/2010 100.45 100.45 1.25 1.25 -0.54 7.78 [ - 2.04 70
Kuposckas 06n. 1 400 8.39 21/03/2008 22/12/2008 100.40 99.80 0.10 -0.07 0.30 8.27 | - 0.83 241
Kuposckas 06n. 2 600 8.45 27/03/2008 24/09/2009 100.09 99.80 -0.14 -0.15 0.14 8.76 / - 147 260
Knuuckuit p-H 2 300 9.75 15/05/2008 13/11/2008 101.20 101.20 0.00 0.70 8.37 / - 0.75 222
Komn 5 500 1300  #N/ANAp 24/12/2007 - - - - #NIANA. | #NIANA. |-

Komn 6 700 12.50 14/04/2008 14/10/2010 110.48 107.65 0.66 0.66 -1.30 787 I - 2.22 174
Komn 7 1,000 10.00 23/05/2008 22/11/2013 106.00 104.00 -1.10 -3.50 7.79 [ - 431 150
Komn 8 1,000 9.00 05/03/2008 03/12/2015 99.53 99.53 0.00 -0.98 2.53 723 | - 5.14

Koctpomckas o6r. 4 800 11.00 11/03/2008 11/03/2008 100.40 100.40 - -0.15 -0.25 8.61 / - 0.14 267
KpacHosipck 5 1,000 7.50 18/04/2008 18/10/2008 99.80 99.80 0.00 -0.45 -0.46 7.90 /- 0.69 179
KpacHosipckuii kpait 3 3,000 6.00 02/04/2008 01/10/2008 99.93 99.93 0.00 0.00 0.53 6.18 / - 0.66 14
KypraHckasi o6n. 500 9.25 17/03/2008 17/12/2009 99.70 99.00 -1.15 -1.15 -0.45 9.97 /- 1.62 373
JleHuHrpagickasi obn. 2 800 14.01 11/06/2008 08/12/2010 117.00 115.75 -0.63 -0.53 -0.57 7.75 [ - 2.32 163
TNewuHrpagackas o6n. 3 1,300 1250  13/06/2008 05/12/2014 125.70 125.70 0.00 1.69 -0.85 742 ] - 4.70 113
TNunevkas 06n. 4 1,500 795  22/01/2008 19/07/2011 99.90 99.90 0.00 -0.48 -0.20 8.14 /- 2.79 199
MarapaH 450 11.00  17/03/2008 15/09/2008 100.80 100.80 -1.00 -1.00 -2.95 10.10 / - 0.59 392
Mapwit 3n 500 8.25  21/02/2008 23/05/2009 98.70 98.70 0.00 175 -0.40 9.60 / - 117 337
Mockosckas 061, 4 9,600 11.00  22/01/2008 21/04/2009 106.00 106.00 021 054 6.19 / - 111 8
Mockosckas 0611. 5 12,000 1000 01/04/2008 30/03/2010 106.72 106.72 -0.06 0.02 6.78 / - 1.87 67
Mockosckas 0611. 6 12,000 900  22/04/2008 19/04/2011 106.10 106.10 -0.11 0.25 6.99 /- 267 88
Mockosckas 0611, 7 16,000 800  23/04/2008 16/04/2014 104.90 104.90 0.00 -0.46 0.70 714 ] - 4.66 87
Huxeropogckasi o61. 2 2,500 999  03/05/2008 02/11/2008 101.90 101.90 0.24 031 6.61 /- 0.55 100
Huxeropogckasi o6n. 3 2,000 845  24/04/2008 20/10/2011 101.21 101.21 0.00 -0.42 0.11 784 | - 3.02 165
HoBocu6mpek 3 1,000 1200  13/07/2008 14/07/2009 107.02 107.02 0.00 0.04 710 / - 1.32 97
HoBocu6mpck 4 1,500 860  25/03/2008 24/06/2010 100.00 100.00 -0.85 -1.10 0.10 873 / - 2.04 256
HoBocu6upcxast o61. 3 2,500 800  18/03/2008 15/12/2009 100.20 100.20 - -0.69 031 7.86 / - 1.66 174
HoruHck 2 500 1025 22/02/2008 21/08/2009 105.03 105.03 0.00 0.00 5.03 6.99 /- 1.37 86
OpexoBo-3yeso 160 1150  21/03/2008 20/06/2008 100.00 100.00 0.00 0.00 0.00 11.98 / - 0.38 581
MeHaeHckast 061, 800 945  13/04/2008 13/10/2009 105.00 105.00 0.00 0.00 4.00 653 /- 154 -64
Camapckasi 061, 2 2,000 6.82  13/03/2008 09/09/2010 98.05 98.05 0.00 -0.55 7.86 / - 2.26 173
Camapckas o61. 3 4,500 760  14/02/2008 11/08/2011 101.00 100.83 -0.14 -0.14 751 /- 291 135
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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

Camapckas o6n. 4 5,000 6.98 26/03/2008 20/06/2012 98.40 98.10 -0.04 -0.04 -0.05 7.66 / - 3.56 143
Caxa (Akytns) 3 560 12.00 18/03/2008 17/06/2008 102.15 102.15 0.00 -0.15 -0.05 6.99 /- 0.39 103
Caxa (Akytus) 6 2,000 10.00 14/02/2008 13/05/2010 103.75 103.00 0.17 -0.63 -0.63 8.65 / - 1.92 196
Caxa (Akytua) 7 2,500 7.95 17/01/2008 11/04/2013 101.55 101.55 0.00 0.00 0.82 781 /- 3.96 151
Tambosckas 06n. 400 8.00 27/03/2008 27/09/2008 101.00 101.00 0.00 0.00 3.00 6.69 / - 0.65 63
Tsepckas 06n. 3 800 7.95 01/03/2008 30/11/2008 99.50 99.50 -0.70 -0.70 -0.65 882 /- 0.78

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

Tomckas 06n. 3 900 7.00 09/05/2008 09/11/2009 97.85 97.85 - -0.25 -0.25 7.90 / - 1.60 278
Tomckas 06n. 4 1,001 7.00 26/06/2008 26/12/2011 98.61 98.61 0.00 0.46 0.55 755 [ - 3.26 264
Tynbckasi 06n. 1,500 8.50 27/03/2008 28/06/2009 100.60 100.60 0.00 0.03 -0.21 8.30 / - 127 212
Yomyptus 1 1,000 8.20 27/06/2008 27/12/2008 99.79 99.20 0.19 -0.41 -0.45 8.95 / - 0.86 275
Yomyptus 2 1,500 8.40 17/01/2008 15/07/2012 96.09 96.09 0.00 -3.15 241 9.71 /- 3.34 340
Ya 4 500 10.03 03/06/2008 03/06/2008 100.50 100.50 -0.20 0.00 8.82 / - 0.36 282
Ypa 5 500 8.40 20/06/2008 18/12/2009 100.00 98.50 -0.75 -0.75 -0.50 9.02 /- 1.67 282
Xabaposck 6 1,000 7.50 24/05/2008 24/11/2009 99.30 99.30 - -0.59 -0.36 7.79 [ - 1.63 253
XMAO 5 3,000 12.00 27/05/2008 27/05/2008 102.50 102.50 -0.50 -0.50 1.50 5.06 / - 0.35

Yysaiums 4 750 12.33 27/03/2008 27/03/2009 105.00 105.00 0.00 -0.20 -0.10 8.01 /- 1.03 184
Yysawms 5 1,000 7.85 05/06/2008 05/06/2011 99.50 99.50 0.00 -0.95 -0.72 8.18 / - 2.79 201
Yysaiums 6 1,000 7.99 22/01/2008 17/04/2012 98.95 98.95 0.00 0.14 0.43 8.10 / - 3.33 187
AHAO 1,800 10.00 05/02/2008 03/08/2008 102.50 102.50 0.00 - 1.08 542 | - 0.50 -57
fApocnasnb 400 9.00 18/03/2008 17/12/2009 99.50 98.80 -0.55 -0.55 0.05 9.65 / - 121 220
fApocnasckas 061, 4 1,000 10.50 25/05/2008 26/05/2009 103.00 103.00 0.10 1.60 -0.20 791 /- 1.20 175
fApocnasckas 06r1. 5 500 7.50 30/06/2008 30/12/2008 99.45 99.45 0.19 -0.05 8.26 / - 0.87 209
SApocnasckas 061, 6 2,000 775 22/04/2008 19/04/2011 98.65 98.65 -0.19 0.20 770 /- 2.70 190
SApocnasckas 061, 7 2,000 800  01/04/2008 30/03/2010 99.20 99.20 0.00 -0.05 -0.05 8.09 /- 1.89 202
Tonnueo u aHepeemuka

AnbsiHe HK 3,000 892  19/03/2008 16/09/2009 14/09/2011 98.25 98.25 -0.52 -0.47 4.84 11032 1.40 406
ACIN3K 1,500 1200 02/04/2008 01/10/2008 31/03/2010 98.00 98.00 0.00 1.9 2.80 5.08 / 15.86 0.60 933
BaLukupaHepro 3 1,500 830  24/03/2008 19/03/2009 09/03/2011 99.60 99.60 115 0.40 338 /895 1.04 263
laanpom A4 5,000 822  13/02/2008 10/02/2010 103.39 103.39 0.26 0.44 6.55 / - 178 44
Taanpom A6 5,000 6.95  07/02/2008 06/08/2009 100.85 100.55 0.15 0.15 6.57 / - 1.38 45
laanpom A7 5,000 6.79  01/05/2008 29/10/2009 99.90 99.90 -0.30 -0.25 6.96 / - 159 83
laanpom A8 5,000 700  01/05/2008 27/10/2011 100.55 100.55 0.14 0.25 6.94 /- 313 78
laanpom A9 5,000 723 20/02/2008 1210212014 101.41 101.41 0.00 0.14 0.15 7.06 /- 458 80
TuapoOrk 5,000 810  02/07/2008 29/06/2011 102.29 102.29 0.69 013 747 /- 2.87

713U 3 1,500 10.45  18/04/2008 18/04/2008 99.90 99.90 0.00 0.29 11.00 / 11.00 0.23 491
rT-T3U 4 2,000 1071 05/03/2008 - 02/09/2009 99.00 99.00 - 0.00 0.10 11.70 / - 133 537
EQCK 1,000 8.74  10/04/2008 08/04/2010 05/04/2012 99.80 97.00 -0.62 -0.62 -0.60 535 /9.77 1.87 355
Ky6aHbaHepro 3,000 785  23/01/2008 21/07/2010 99.17 99.17 0.00 -0.18 0.07 839 /- 2.07 238
Kyi6biluesasot 2 2,000 880  07/03/2008 04/03/2011 99.25 98.75 - 0.25 0.25 9.38 /- 2.49 318
TNewarepro 2 3,000 854  01/02/2008 27/01/2012 99.50 99.50 0.95 1.35 0.65 888 /- 3.09 262
TNewarepro 3 3,000 8.02  23/04/2008 18/04/2012 97.90 97.90 035 0.35 0.50 8.80 /- 3.33 254
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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

nykoun 2 6,000 725  20/05/2008 17/11/2009 100.65 100.65 - 0.06 0.00 6.98 / 6.98 1.63 86
nykoun 3 8,000 710  12/06/2008 08/12/2011 100.70 100.70 0.00 0.16 0.25 701 /- 3.23 83
nykoun 4 6,000 740  12/06/2008 - 05/12/2013 102.19 102.19 0.00 0.09 0.08 7.06 /- 455 80
MocaHepro 1 5,000 754 18/03/2008 15/09/2009 13/09/2011 100.25 100.25 0.06 0.01 7.18 / 751 1.46 143
MocaHepro 2 5,000 765  28/02/2008 23/02/2012 18/02/2016 100.00 100.00 -0.28 -0.15 4.25 [ 7.79 3.25 158
MO3CK 6,000 805  11/03/2008 06/09/2011 99.00 99.00 -0.05 -0.70 8.54 /- 2.90 234
orK 2 5,000 7.70  03/07/2008 07/07/2010 99.55 99.55 0.00 0.70 1.86 8.06 / - 213 191
ork 3 3,000 13/06/2008 - 09/12/2011 - - #NIANA. | #NJANA. |-

orK5 5,000 750  03/04/2008 01/10/2009 29/09/2011 99.15 99.15 0.00 0.38 -0.14 3.88 /8.19 1.49 203
orK 6 5,000 755 24/04/2008 22/04/2010 19/04/2012 99.00 99.00 0.00 -0.16 0.00 450 /8.19 1.94 204
MepMaHepro 1,000 8.15  27/05/2008 25/05/2010 22/05/2012 99.50 99.50 0.99 0.55 0.76 4.81 | 856 2.00 239
PyccHedTb 7,000 925  13/06/2008 12/12/2008 10/12/2010 90.90 90.90 -1.82 -1.08 6.69 / 21.73 0.73 1467
CanasatHedhTeOprCuTHes 3,000 10.00  13/05/2008 - 10/11/2009 102.75 102.52 - 0.04 0.12 8.57 / 857 1.56 240
CaxaTpanHedrel a3 1,500 11.90  04/06/2008 04/06/2008 02/12/2009 100.13 100.13 0.00 -0.64 0.13 2.44 [ 11.80 0.35 562
Cubyp 1,500 7.70  08/05/2008 05/11/2009 01/11/2012 99.15 99.15 0.05 -0.85 0.15 3.26 /837 157 220
TaTaHepro 1,500 965  13/03/2008 - 13/03/2008 100.15 100.15 0.00 2.50 -0.02 8.74 | - 0.15 279
K1 4,000 7.75  18/03/2008 16/03/2010 11/03/2014 100.15 100.15 0.00 0.00 0.45 2.88 /781 1.85 167
K 4 5,000 760  05/06/2008 04/06/2009 31/05/2012 99.50 99.50 0.10 0.10 0.80 264 /8.14 123 197
K6 2,000 740 26/02/2008 26/02/2008 21/02/2012 99.90 99.90 0.00 0.03 0.20 0.24 / 8.48 0.11 251
K8 3,500 800  15/05/2008 03/06/2008 10/05/2012 99.70 99.70 0.00 0.01 -0.30 2.65 /897 0.35 293
K 10 3,000 760  19/06/2008 - 17/06/2010 100.20 100.20 0.00 0.00 - 7.65 / 7.65 2.09

TioMeHb3Hepro 2 2,700 770 03/04/2008 01/04/2010 29/03/2012 100.00 100.00 0.00 -0.90 2.40 4.26 1 7.84 1.89 170
Yensibarepro 600 840  15/05/2008 15/05/2008 13/05/2010 100.15 100.15 0.00 0.00 0.30 1.16 / 8.04 031 205
OHeprocTpoit 1,500 9.50 23/05/2008 21/11/2008 20/05/2011 99.50 97.80 -1.25 -1.25 0.29 2.96 /1148 0.75 519
OHeproLeHTp 3,000 9.30 10/07/2008 09/01/2009 11/07/2010 100.00 100.00 0.00 0.00 0.00 5.78 1951 0.88 329
AkyTckaHepro 2 1,200 8.59 13/03/2008 12/03/2009 09/03/2012 99.95 97.50 121 0.46 0.49 2.84 /10.00 1.01 375
®CKE3C 1 5,000 8.80 #NIAN Ap 18/12/2007 100.40 100.30 0.00 0.25 030 #N/ANA. /- -

®CKE3C 2 7,000 8.25 24106/2008 22/06/2010 102.70 102.70 0.00 -0.20 715 [ - 2.10 103
®CKE3C 3 7,000 7.10 13/06/2008 12/12/2008 100.35 100.35 - 0.11 0.25 6.80 / - 0.84 69
OCKEJC 4 6,000 7.30 10/04/2008 06/10/2011 100.95 100.95 0.00 -0.03 -0.05 712 [ - 3.06 96
®CKEICH 5,000 7.20 03/06/2008 01/12/2009 100.39 100.39 0.00 0.19 -0.06 7.09 /- 1.66 96
Memannypeus

Amypmetann 1 1,500 9.80 28/02/2008 26/02/2009 100.49 100.49 - 0.09 0.44 9.53 / - 0.96 329
Amypmetann 2 2,000 9.15 29/02/2008 26/02/2010 99.70 99.05 0.32 0.32 -0.13 9.70 / - 175 347
BenoH 1 1,500 9.10 04/06/2008 - 03/06/2009 99.00 99.00 -1.11 -1.11 0.00 1012 /- 1.20 386
BenoH 2 2,000 9.25 28/02/2008 27108/2009 23/02/2012 99.75 99.75 0.00 0.00 0.15 3.92 /963 1.36 340
3onoto Cenuraapa 1 500 13.00 25/06/2008 25/06/2008 21/12/2011 99.94 99.50 -0.16 -0.16 0.24 159 / 14.08 0.39 775
3onoto Cenuraapa 2 300 01/04/2008 30/06/2009 28/06/2011 99.50 99.50 - -0.50 -0.55 0.15/0.34 1.46 -554
Koke 1 3,000 8.95 17/01/2008 - 16/07/2009 99.50 99.50 0.00 0.00 0.00 953 / - 1.26 330
Koke 2 5,000 8.70 20/03/2008 18/03/2010 15/03/2012 99.99 89.98 -3.52 -3.92 -3.82 6.29 / 11.67 1.82 536
MarneauT 1 1,500 8.25 19/06/2008 18/12/2008 99.00 98.60 0.08 0.30 9.85 /9.85 0.83 362
MarneauT 2 5,000 8.20 28/03/2008 23/03/2012 97.15 97.15 0.40 0.40 0.15 9.23 / - 3.24 293
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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

MAWP Wesct 3 2,000 1115 02/04/2008 - 01/04/2009 99.94 99.94 0.44 0.81 1.66 11.48 [ - 1.02 520
Makey Mpynn 3,000 14.00  13/03/2008 13/03/2008 12/03/2009 99.70 99.70 -0.13 -0.35 2.24 11619 0.14 979
Mert3asos uM. Ceposa 2,000 875  29/02/2008 - 27/02/2009 97.00 97.00 0.00 -1.00 -1.30 11.99 / - 0.95 564
Meven 2 5,000 840  18/06/2008 16/06/2010 12/06/2013 102.03 102.03 0.03 0.33 357 1 7.60 2.07 148
HukHe-TNerckoe 1 550 19/06/2008 18/06/2009 99.49 99.49 -0.01 0.19 0.36 /0.36 1.42 -566
HukHe-TNewckoe 2 400 1175  08/07/2008 - 08/07/2008 98.30 98.30 0.09 0.30 16.13 / 16.13 0.42 964
HOK 400 1230 27/03/2008 25/09/2008 22/09/2011 100.77 98.50 -0.67 0.64 253 /1320 0.60 686
HCMM3 1,000 1.00  19/05/2008 19/05/2008 98.00 90.11 -0.95 -0.95 4.06 2059 / 20.59 0.32 1380
OMK 3,000 920  12/06/2008 12/06/2008 100.40 100.40 0.00 0.15 831 /- 0.38 232
PMK ®uaHc 3,000 8.75  08/04/2008 06/04/2010 98.75 98.75 0.00 0.00 -0.24 959 / - 1.85 338
PycAn 3 6,000 720 21/03/2008 - 21/09/2008 99.40 99.40 0.30 0.10 8.25 / - 0.62 214
Cao6oaHbIit Cokon 3 1,200 1157 27/05/2008 25/11/2008 24/05/2011 99.80 98.61 059 -0.52 -0.30 3.38 /12.92 0.75 655
TMK 2 5,000 795  19/02/2008 19/02/2008 15/02/2011 100.13 100.13 0.00 0.08 0.21 /661 0.09 70
TMK 3 3,000 760  25/03/2008 24/03/2009 99.64 99.31 0.00 -0.11 0.01 8.22 /822 1.05 204
Xaitnenz Fong 750 1275 02/04/2008 - 02/04/2008 100.19 100.19 -0.12 -0.19 12.36 / 12.36 0.19 620
yTn3 3,000 950  18/06/2008 18/06/2008 16/06/2010 100.51 100.51 0.10 0.06 1.49 / 8.40 0.39 236
lTpoMbiwneHHOCMb

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

AsToBa33 5,000 770 24/06/2008 - 22/06/2010 99.69 99.69 0.00 0.22 7.99 /7.99 2.09 185
AsToBas4 5,000 780  27/05/2008 26/05/2009 20/05/2014 99.30 98.70 0.00 -0.95 0.40 1.93 / 8.76 121 257
AsTonpu6op 500 1320 30/04/2008 - 29/04/2009 98.50 98.50 -0.30 -0.06 14.99 / 14.99 1.04 847
ApHect 600 9.60  23/04/2008 23/04/2008 29/04/2009 99.80 99.00 0.40 0.40 -0.15 255 /1211 0.25 596
BaronMaLy 1 300 1350  19/06/2008 19/06/2008 100.16 100.16 - -0.84 214 13.47 | 13.47 0.38 718
BaronMauu 2 1,000 11.00 18/06/2008 15/12/2010 99.60 99.06 0.73 0.12 0.39 189 /- 2.74 -409
BKM 1,000 9.75 04/06/2008 - 04/06/2008 99.20 99.20 0.00 0.00 0.10 12.20 / 12.20 0.35 600
BMY 1,500 24/06/2008 23/12/2008 22/12/2009 98.80 98.80 -1.02 -1.30 -1.20 0.62 /1.29 0.93 -472
BonrabypMalu 600 14.00 09/04/2008 08/10/2008 100.90 100.15 0.28 0.62 13.58 / 13.58 0.62 720
BocTokuement 800 22/05/2008 19/11/2009 100.17 100.17 3.17 3.17 8.17 -0.09 /-0.09 1.85 -610
rA3 5,000 8.49 12/02/2008 - 08/02/2011 100.00 100.00 -0.08 -0.05 0.22 10.22 2.94 253
TmapoMawwCepsuc 1,000 9.90 27105/2008 27105/2008 24]11/2009 99.15 99.15 - -0.20 0.11 247 1 12.63 0.33 642
I'C Cyxoro 5,000 7.85 27103/2008 24]109/2009 26/03/2017 99.00 99.00 0.00 0.00 0.70 1.66 / 8.66 1.46 248
[Tloporobyx 900 8.60 11/06/2008 11/06/2008 100.00 100.00 -0.45 -0.45 0.00 8.75 /875 0.38 270
EMK 1,000 9.35 03/04/2008 02/10/2008 100.10 100.10 0.00 0.00 0.00 9.38 /9.38 0.64 322
xMaww 2 1,000 13.35 17/06/2008 17/06/2008 101.20 100.12 0.46 0.76 11.99 / 11.99 0.38 579
WkpyT 3 3,250 8.74 20/03/2008 16/09/2010 102.10 102.10 -0.47 -0.40 8.00 / - 221 186
Nckntumuement 2 500 12.50 06/02/2008 - 05/11/2008 100.69 100.69 - 0.19 -0.21 12.10 / 12.10 0.68 578
Kamas 2 1,500 8.45 21/03/2008 19/09/2008 17/09/2010 100.00 100.00 0.00 0.05 0.65 221 1 8.60 0.61 248
Kuposckuit 3-4 1,500 9.20 26/03/2008 24]09/2008 24]03/2010 99.80 99.00 -0.29 -0.29 -0.10 3.30 /10.33 0.61 413
KM3 dunaHe 2,000 9.50 12/06/2008 12/06/2008 10/06/2010 99.81 99.81 0.00 -0.09 031 1.74 110.19 0.37 408
KMo 1,000 9.30 18/03/2008 16/09/2008 16/03/2010 99.50 96.00 -0.75 -0.75 -1.60 411 /13.25 0.59 690
KpuorenMauw 1 500 9.75 08/04/2008 08/07/2008 99.81 99.81 0.00 0.00 0.11 10.55 / 10.55 0.43 440
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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

KpuorexMaty 2 1,000 1120 17/06/2008 17/06/2008 15/12/2009 99.25 99.25 -0.25 -0.51 -0.06 2.95 / 13.44 0.37 716
noMo 3 1,000 1250 14/03/2008 09/10/2008 05/09/2009 99.24 99.24 -0.01 0.05 5.69 / 12.64 0.62 183
Mapuitckuit HM3 1 800 1110 17/06/2008 - 16/12/2008 99.99 99.00 050 081 12.01 / 12.01 081 568
Mapuitckuit HM3 2 1,500 1200  19/06/2008 19/06/2008 16/12/2010 99.20 99.20 -0.66 -0.66 -0.50 211 /1441 0.38 806
MeTap GuHaHe 500 1295  12/06/2008 12/06/2008 10/06/2010 97.85 97.85 -2.15 -2.15 3.24 1 19.37 0.34 1266
Mur 1 1,000 785  04/06/2008 - 03/06/2009 100.00 100.00 250 3.00 7.99 /7.99 1.23 183
Mur 2 3,000 890  11/03/2008 11/03/2008 06/09/2011 99.10 99.10 0.00 -0.85 0.64 / 15.25 0.14 893
Mortosun. 3aogb! 1,500 940  24/01/2008 22/01/2009 100.06 100.06 1.87 0.42 955 / 9.55 0.88 332
MotopoCtpoutens 1 800 10.00  20/03/2008 - 19/03/2009 93.20 93.20 - -3.16 -3.00 17.23 / 17.23 0.94 1054
MotopoCTpourtens 2 1,000 10.00  17/01/2008 15/01/2009 15/07/2010 99.74 99.74 0.00 0.00 0.74 4.30 /1054 0.85 426
HE Petan 1,000 990  11/06/2008 10/12/2008 09/12/2009 97.50 97.50 045 -2.25 0.66 6.36 / 13.30 0.78 689
HukocXvm 2 1,500 1125 14/02/2008 20/08/2009 98.40 98.40 -0.33 -0.45 12.95 / 12.95 1.29 655
Huron 1 1,000 1.00  17/06/2008 - 16/12/2008 - - #NIANA. | #NJANA. |-

Huron 2 2,200 11.75  17/06/2008 17/06/2008 15/12/2009 99.00 99.00 0.00 -0.10 -0.11 12.72 | 13.43 0.37 715
HKHX 4 1,500 999  31/03/2008 30/03/2009 26/03/2012 102.75 102.75 0.95 0.75 -0.62 229 /769 1.06 154
Hadpue 2 1,000 1020 18/06/2008 18/06/2008 16/12/2009 99.90 99.50 -0.20 -0.20 0.20 248 /1119 0.39 503
O3HA 500 10/06/2008 08/12/2009 99.00 99.00 0.00 0.00 -1.05 053 /053 1.89 -548
OM3 4 900 28/02/2008 - 26/02/2009 90.00 80.50 - -4.70 1.25 1531 / 15.31 1.02 875
OM35 1,500 880  04/03/2008 01/09/2009 30/08/2011 101.80 100.41 0.19 0.19 -0.30 3.81 /822 1.40 205
MexaTskMpomMApmaTypa 500 1250 14/05/2008 12/11/2008 11/11/2009 99.66 99.66 0.00 -0.04 -0.04 6.13 /1331 0.71 692
MeHonnake 1,500 1125 19/06/2008 19/06/2008 17/12/2009 99.40 99.40 0.00 -0.06 0.04 2.91 /13.08 0.38 681
nv3 1,200 960  22/01/2008 21/07/2009 99.60 98.80 0.40 -0.41 0.10 3.96 / 3.96 1.38 -209
MpomTpakTop 1 1,500 920  03/07/2008 - 03/07/2008 99.85 99.85 -0.06 -0.02 9.75 1 9.75 0.43 364
lpomTpakTop 2 3,000 10.75 220412008 20/10/2009 18/10/2011 101.20 101.20 - -0.30 0.00 5.00 /10.22 1.47 397
MpoToH PuHaHe 1,000 8.50 17/06/2008 16/12/2008 12/06/2012 100.22 100.22 0.00 0.00 0.22 1.79 1 8.40 0.83 224
POCCKAT 1,200 10.30 23/01/2008 21/01/2009 21/07/2010 97.40 97.00 -1.69 -1.69 0.20 5.64 [ 13.76 0.84 730
PoctBepton 800 27/05/2008 - 26/05/2009 99.90 99.90 -0.10 -0.10 0.07 /0.07 1.36 -594
PbibuHckkabenb 1,000 10.75 04/03/2008 04/03/2008 28/02/2012 100.20 100.00 -0.20 -0.20 -0.15 0.34 /10.32 0.13 427
CanasarCrekno 1 750 11.60 25/03/2008 25/03/2008 101.00 100.00 0.00 0.55 8.99 / 8.99 0.18 299
CanasarCrekno 2 1,200 10.50 30/04/2008 28/10/2009 99.00 99.00 0.00 -0.80 11.42 [ 11.42 1.48 511
CatypH HMO 1 1,500 8.90 23/03/2008 - 23/03/2008 100.00 100.00 0.00 0.00 0.00 8.97 /897 0.17 297
CatypH HMO 2 2,000 9.25 21/03/2008 21/03/2008 20/09/2011 99.30 99.30 - -0.35 -0.70 0.66 / 13.46 0.16 702
CatypH HMO 3 3,500 8.75 07/06/2008 06/12/2008 06/06/2014 99.30 99.30 0.00 0.57 0.80 1.39 1 9.79 0.80 353
Cesepcranb AsTo 1 1,500 8.00 24/01/2008 - 21/01/2010 101.40 101.40 135 0.70 2.40 73717137 171 124
Cesepcranb AsTo 2 3,000 7.70 23/01/2008 21/07/2010 17/07/2013 97.10 97.10 0.00 0.58 -0.10 439 /921 2.06 303
CeBkabenb 2 1,000 1.00 - 03/03/2008 28/11/2008 100.00 100.00 0.00 0.00 0.00 -/ - -
CeBkabenb 3 1,500 11.25 01/04/2008 27/03/2012 100.55 100.00 0.28 -0.13 0.33 11.64 / - 3.04 525
CubmpcKkmit LiemeRT 800 9.70 12/06/2008 - 12/06/2008 100.00 99.60 -0.20 -0.20 -0.20 10.43 /10.43 0.37 430
Cubyp 1,500 7.70 08/05/2008 05/11/2009 01/11/2012 99.15 99.15 0.05 -0.85 0.15 3.26 /837 157 220
CHX3 1,000 12.00 01/04/2008 29/09/2009 97.40 97.00 -0.20 -0.20 -0.47 14.34 | 14.34 1.35 786
COK-AsToKOMN. 1,100 12.00 240412008 24]04/2008 100.03 100.03 0.00 -0.12 0.33 12.07 / 12.07 0.25 592
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MpombiwneHHocmsb

TAN® 4,000 842  13/03/2008 11/09/2008 09/09/2010 97.66 97.66 0.00 -0.15 -0.19 3.10 / 1254 0.57 624
B3 1,000 925  20/06/2008 20/06/2008 18/06/2010 99.99 99.50 -0.20 0.15 1.79 / 10.08 0.40 397
TeHaop 500 1220 20/05/2008 20/05/2008 17/11/2009 99.66 98.51 -0.42 -0.86 2.88 / 1541 0.31 903
TepHa 1 500 17/06/2008 16/12/2008 100.50 100.50 150 1.50 1.50 -0.54 | -0.54 0.93 -654
TepHa 2 1,500 1200 09/05/2008 - 04/11/2011 98.79 98.79 -0.71 0.24 3.04 /3.04 3.33 -304
TexHoHuKomb 1 1,500 10.00  14/05/2008 14/05/2008 11/11/2009 99.11 99.11 - -0.09 -0.24 2.36 /13.12 0.29 689
TexHoHuKomb 2 3,000 970 13/03/2008 10/09/2009 07/03/2012 96.99 96.50 0.25 -0.06 0.05 5.05 / 12.26 1.36 590
TpaHcMaw 2 4,000 8.60  14/02/2008 1210212009 10/02/2011 101.25 99.20 091 0.91 0.92 3.06 / 854 0.95 235
YMMO 2 4,000 950  19/06/2008 19/06/2008 17/12/2009 99.95 99.45 055 -0.24 0.23 2.33 /1046 0.39 433
YHUKYM 1,000 17/06/2008 15/12/2009 99.48 95.03 2.24 2.24 -2.44 1.46 / 1.46 1.92 -455
Ypansarox3asog 1 2,000 940  01/04/2008 - 30/09/2008 100.44 100.44 -0.04 0.22 8.90 / 8.90 0.63 277
YpansaroH3asos 2 3,000 1010 02/04/2008 02/04/2008 05/10/2010 100.45 100.45 - -0.03 0.23 0.64 / 8.00 0.20 318
YpanXumMnact 500 1050  25/01/2008 - 21/01/2011 99.98 99.98 0.00 0.00 -0.02 011 /0.11

Ypandnektpomeas 3,000 825  04/03/2008 02/03/2010 28/02/2012 98.30 98.30 0.00 -0.10 0.10 4.99 /935 177 314
OMATIbSIHC 2,000 10.00  11/07/2008 - 08/07/2011 101.00 99.00 051 0.51 1.00 10.25 / 10.25 275 399
OHepromal 700 1150  27/05/2008 27/05/2008 22/11/2011 100.45 100.45 0.00 0.00 0.65 1.00 / 10.40 0.33 430
OHeprocbep. pecypes 128 17.00  22/01/2008 18/01/2011 100.00 99.50 -0.06 -0.75 15.26 [ - 2.03 914
TenekoMMyHukayuu, medua, mpaHcnopm

Aud 1,500 14.00  18/06/2008 - 17/06/2009 100.40 100.40 0.00 0.15 051 14.13 / 14.13 117 766
AK Cubups 2,300 1070 22/01/2008 20/01/2009 17/07/2012 99.50 99.50 050 154 1.80 2.67 | 11.54 0.85 522
Axpren 200 12.00  18/01/2008 18/07/2008 17/07/2009 99.70 99.70 0.00 0.00 0.00 4.40 | 13.02 0.43 673
BonraTenexom 2 3,000 820  03/06/2008 02/12/2008 30/11/2010 100.60 100.60 0.00 0.00 -0.28 2.38 /761 0.80 148
BonraTenexom 3 2,300 850  03/06/2008 - 30/11/2010 101.60 101.60 0.39 0.39 -0.41 8.02 /- 2.40 157
BonraTenexom 4 3,000 7.99 11/03/2008 08/09/2009 03/09/2013 100.50 100.50 0.00 0.00 2.38 1 7.89 1.44 173
[Janbcessb 2 2,000 8.85 04/06/2008 02/06/2010 30/05/2012 102.45 102.45 0.95 1.05 445 /785 2.03 168
[Janscessb 3 1,500 8.60 04/06/2008 - 03/06/2009 101.20 101.20 0.59 0.60 781 /- 123 126
BT 1,000 10.75 05/02/2008 03/02/2009 03/08/2010 98.87 98.87 0.00 0.00 0.16 5.16 /12.26 0.88 589
WctnaiH 2 3,000 11.00 22/05/2008 - 22/05/2008 100.31 100.31 - -0.69 -0.24 10.26 / 10.26 0.32 416
K[ Asna dunaHc 1,000 13.00 23/04/2008 23/04/2008 21/04/2010 99.95 99.95 0.00 -0.06 -0.10 7.71 1 13.42 0.24 720
MITC 4 1,500 7.10 23/04/2008 2210412009 100.00 100.00 0.01 0.01 0.10 7211721 114 108
MITC5 1,500 7.10 27105/2008 25/05/2010 99.95 99.71 -0.07 -0.04 0.13 119 /119 2.27 -393
MeradhoH 3 3,000 9.25 15/04/2008 15/04/2008 100.90 100.35 0.32 0.32 6.74 | - 0.24 86
MMK TpaHcuHaHe 650 11.50 10/07/2008 10/07/2008 99.60 99.20 0.25 0.40 1321 /13.21 0.43 691
PX0 3 4,000 8.33 04/06/2008 02/12/2009 103.10 102.93 0.00 0.10 0.14 6.71 / - 1.66 59
PX0 5 10,000 6.67 2410172008 22/01/2009 100.25 100.25 0.25 031 6.51 /- 0.92 39
PXI 6 10,000 7.35 14/05/2008 10/11/2010 101.30 101.30 0.10 0.06 6.95 / - 241 86
PXO 7 5,000 7.55 14/05/2008 - 07/11/2012 102.90 102.90 - -0.20 -0.10 6.95 / - 3.83 73
Cesepo-3anapHbiit Tenexkom 3 3,000 9.25 28/02/2008 28/02/2008 24]02/2011 100.30 100.30 0.00 0.00 -0.01 0.27 /1 6.92 0.12 100
Cesepo-3anapHbiit Tenexkom 4 2,000 8.10 13/03/2008 08/12/2011 100.96 100.96 0.00 0.00 0.99 8.04 /- 311 178
CubupbTenekom 5 3,000 9.20 25/04/2008 - 25/04/2008 100.52 100.52 0.00 -0.03 -0.03 734 [ - 0.26 144
CubupbTenekom 6 2,000 7.85 20/03/2008 18/09/2008 16/09/2010 100.30 99.75 -0.03 -0.03 0.18 2.03 /794 0.62 184
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TenekoMMmyHukayuu, medua, mpaHcnopm

CubupbTenekom 7 2,000 865  21/05/2008 - 20/05/2009 103.60 100.10 1.00 0.55 0.55 730 /- 1.22 116
Cmaprtc 3 1,000 1410 01/04/2008 30/09/2008 29/09/2009 98.59 98.59 -0.46 0.12 7.07 / 16.83 0.58 1024
Tpacaapo 2,500 10.66  07/02/2008 05/02/2009 98.30 98.20 0.00 0.25 12.84 | 12.84 0.88 644
YPCU'5 2,000 919 17/04/2008 - 17/04/2008 100.50 100.36 -0.07 -0.17 753 /- 0.24 162
YPCW 6 2,000 820  22/05/2008 20/11/2008 17/11/2011 100.35 100.35 0.15 -0.05 1.78 /1 7.90 0.77 177
YPCU 7 3,000 840  18/03/2008 17/03/2009 13/03/2012 100.50 100.50 - 0.00 0.42 2.33 /8.08 1.03 192
Yetb-Tyra 600 990  14/02/2008 11/02/2010 97.70 97.70 -4.60 -4.60 0.70 1162 / - 1.68 530
LlewTp. Tenerpach 3 700 9.75  02/04/2008 01/04/2009 100.57 100.57 0.00 0.00 -0.38 957 / - 1.06 334
Liexprenexom 4 7,000 1380  19/02/2008 - 21/08/2009 109.07 109.07 -0.21 -0.32 781 /781 1.32 167
Liexprenexom 5 3,000 809  04/03/2008 02/09/2008 30/08/2011 100.10 100.10 0.00 -0.10 -0.01 1.42 / 8.06 0.57 197
JifproHuoH 1,500 1250  12/02/2008 10/11/2009 96.00 96.00 -2.00 -0.05 1454 | 14.54 143 873
lOxTeriekom 3 3,500 900  09/04/2008 10/10/2009 100.14 100.14 -0.11 -0.11 851 / 851 1.49 234
IOxTerekom 4 5,000 10.00  12/03/2008 - 09/12/2009 101.80 101.80 - -0.05 0.08 9.26 / - 1.60 267
lOxTeriekom 5 2,000 755 04/06/2008 02/06/2010 30/05/2012 97.55 97.55 0.00 0.10 -0.58 500 / 8.89 2.03 272
10T3iip 2 1,000 995  11/03/2008 - 10/03/2009 99.99 99.99 0.00 0.34 0.49 10.33 / 10.33 0.99 407
10T3iip 3 2,000 10.40  17/06/2008 16/12/2008 14/12/2010 98.55 98.55 0.00 -0.20 -1.35 3.99 / 12.45 0.80 609
BaHku u ¢puHaHCHI

A6coriot 2 1,000 800  31/03/2008 30/06/2008 100.50 100.50 0.52 0.52 0.50 7.06 / 7.06 043 106
AgTobaH WHesct 250 13.00  25/03/2008 - 23/09/2008 100.00 100.00 0.00 0.56 13.63 / 13.63 0.59 726
AToBa3baHk 800 11.95  04/04/2008 04/04/2008 02/04/2010 99.43 97.52 0.98 -0.03 -0.12 1.94 / 2051 0.19 1377
AVXK KO 1,000 900  26/02/2008 23/08/2011 88.01 88.01 -15.87 -15.87 -10.99 1372 / - 2.65 827
AVKK 2 1,500 11.00  01/02/2008 01/02/2010 108.00 108.00 0.10 0.10 1.48 6.87 /- 1.70 75
AVXKK 3 2,250 940  15/01/2008 15/10/2010 103.00 103.00 0.00 0.00 -0.40 843 /- 2.22

AVXK 4 900 8.70 01/02/2008 01/02/2012 104.50 104.50 - 0.00 -0.35 7.61 /- 3.18 140
AVXK 5 2,200 7.35 15/01/2008 15/10/2012 99.30 99.30 0.00 0.00 -0.20 7.74 | - 3.69 154
AVXK 6 2,500 7.40 15/01/2008 15/07/2014 100.64 100.64 0.00 0.00 134 748 | - 477 120
AVXKK 7 4,000 7.68 15/01/2008 15/07/2016 99.76 99.76 0.00 0.00 -0.84 7.95 /- 5.74 163
AVXK 8 5,000 7.63 15/03/2008 15/06/2018 99.70 99.70 0.00 -0.10 -1.20 7.89 /- 6.70 154
AVXK 9 5,000 7.49 15/02/2008 15/02/2017 98.80 98.80 0.00 -0.45 -0.80 7.90 /- 6.10 160
AK Bapc 2 1,500 8.00 24/01/2008 - 22/01/2009 99.15 99.15 0.05 0.15 9.08 /9.08 0.89 287
AkunbaHk 600 11.60 24/04/2008 24/04/2008 23/04/2009 99.55 99.55 - 0.05 0.65 2.93 /1357 0.24 734
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 0.67 / 6.88 0.20 97
BaHk Poccus 1,500 9.00 18/01/2008 19/07/2008 21/07/2010 98.80 98.80 0.00 -0.37 -0.20 2.38 /11.80 0.44 560
BaHk CankT-TMeTepbypr 1,000 9.00 19/03/2008 19/06/2008 22/06/2009 98.85 98.85 0.00 -1.15 0.25 3.61 /12.29 0.38 605
Bre 500 11.50 14/02/2008 12/02/2009 98.50 93.85 -1.83 -1.83 0.93 16.30 / 16.30 0.89 968
BEPP 575 10.00 07/04/2008 11/10/2009 104.30 104.10 -0.30 -0.30 -8.04 7.61 | 7.61 151

Boapoxaerue 3,000 8.95 05/03/2008 - 03/03/2010 99.99 99.25 -0.08 -0.43 -0.20 935 /- 177 314
BocTouHbIi Okcnpece 1,500 10.30 19/03/2008 19/03/2008 17/03/2010 99.03 99.03 0.00 0.00 0.00 1.31 / 16.39 0.15 998
BTE 24 6,000 8.20 09/04/2008 08/10/2008 05/10/2011 100.55 100.55 0.00 0.48 0.30 1.50 / 7.53 0.67 144
BTE 4 5,000 6.30 20/03/2008 20/03/2008 19/03/2009 99.90 99.70 -0.03 0.10 0.05 1.15 /1 7.49 0.17 156
BTB 5 15,000 5.90 24/01/2008 25/04/2008 17/10/2013 99.70 99.52 0.17 0.11 6.12 / 7.52 0.26 157
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BTG 6 15,000 575  16/01/2008 16/07/2008 06/07/2016 99.24 99.24 0.00 0.00 -0.26 044 /750 0.46 147
T'a3bakk 750 1050  20/05/2008 26/02/2008 25/11/2008 99.49 99.00 -0.26 -0.26 11.72 / 18.06 0.10 1153
TaanpomBank 1 5,000 710  31/01/2008 27/01/2011 98.30 98.30 - 0.03 0.30 789 /- 2.50 176
TaanpoMBaHK 2 5,000 6.54  28/05/2008 - 20/11/2013 99.97 99.97 0.00 0.00 0.00 6.65 / 6.65 461 41
Tno6akc 2,000 11.00  13/03/2008 13/03/2008 15/03/2010 99.30 99.30 0.00 -0.28 -0.17 10.25 / 15.84 0.14 922
fenbta Kpeaut 1 1,500 709 03/06/2008 - 01/12/2009 100.50 100.50 0.00 0.00 0.00 691 /- 167 79
Denbta 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 0.67 / 6.88 0.20 97
EspoKommepy 1 1,000 1200  20/06/2008 19/12/2008 18/12/2009 99.00 95.00 0.65 0.65 -2.90 7.86 / 16.16 0.80 956
EspoKommepy 2 3,000 949 12/06/2008 12/06/2008 10/06/2010 98.15 98.15 0.00 0.15 115 247 1473 0.36 837
EspoKommepy 3 3,000 949  12/06/2008 12/06/2008 10/06/2010 98.15 98.15 0.00 0.15 115 247 1473 0.36 837
XunCouVinotexa 1 600 700 24/04/2008 - 22/10/2009 99.95 99.95 0.00 0.00 0.00 7.14 /7.14 1.56 102
KunCoulinotexa 2 1,500 11.00  17/04/2008 17/04/2008 15/04/2010 99.05 99.05 -0.55 -0.65 0.05 172 | 15.24 0.22 890
Kunduraxc 500 1050  21/03/2008 19/12/2008 100.00 100.00 0.00 0.00 0.00 1091 / 10.91 0.81 464
3eHuT 2 2,000 839  16/02/2008 - 16/02/2009 99.30 99.17 0.04 -0.02 933 /- 0.95 311
3eHuT 3 3,000 950  14/05/2008 14/05/2008 09/11/2011 100.21 100.21 -0.06 0.01 0.78 / 8.97 0.30 294
3enuT 4 3,000 8.13  04/04/2008 04/04/2008 06/04/2010 99.81 99.81 0.00 0.06 0.17 0.90 /9.11 0.20 305
WrsecTToprbark 2 350 1025 15/04/2008 - 14/10/2008 100.10 100.10 - 0.00 0.00 10.32 / 10.32 0.66 411
Keap 2 1,000 1115 18/03/2008 18/03/2008 15/09/2009 100.05 99.80 -0.08 -0.13 0.27 1.23 / 12.05 0.16 591
Kut duHarc 2 2,000 10.00  17/03/2008 17/09/2008 23/03/2010 100.20 100.20 0.00 0.28 0.40 3.09 /9.88 059 372
KMB 2 3,400 7.75  04/06/2008 03/12/2008 30/11/2011 99.70 99.70 0.00 0.00 0.01 191 / 825 0.80 210
Kpeawt Espona 3 3,500 7.94  06/02/2008 06/08/2008 03/02/2010 99.20 99.20 0.00 0.00 0.00 2.63 /964 0.50 351
TMokoBark 2 500 10.65 - 22/04/2008 100.05 100.05 0.00 0.00 -0.20 - - - -
Macrep6atk 2 1,000 1150 23/05/2008 23/05/2008 99.90 99.33 - -0.65 -0.29 12.93 / 12.93 0.32 670
MacrepbaHk 3 1,200 11.50 04/06/2008 - 30/11/2011 100.00 99.00 -0.79 -0.79 -0.50 11.99 / 11.99 2.86 565
MIM 3 6,000 8.50 03/04/2008 02/10/2008 01/10/2009 99.99 99.61 0.20 -0.25 0.14 3.77 1 8.95 0.64 281
Mengenb 750 12.80 05/03/2008 03/09/2008 01/09/2010 99.90 99.31 -0.15 0.20 341 /1413 0.54 774
MWA 1 2,200 10.00 - 26/02/2008 20/09/2012 104.50 104.50 0.00 0.00 0.00 -/ -

MWA 2 1,000 8.60 07/02/2008 - 09/08/2008 100.05 99.50 0.08 -0.03 931 /931 0.51

MWA 3 1,500 7.95 28/02/2008 26/02/2009 23/02/2012 100.10 98.00 0.77 0.77 -1.00 251 /914 0.99 293
MKB 2 1,000 11.50 05/06/2008 - 04/06/2009 101.05 99.95 - 0.00 0.20 11.39 /11.39 1.18 508
MKB 3 2,000 9.50 18/06/2008 17/12/2008 16/06/2010 99.60 98.35 0.07 0.48 1.46 4.24 1 10.96 0.82 468
MJIK ®unanc 550 12.90 2410172008 - 23/07/2009 99.96 95.00 -2.42 -2.42 -2.48 15.61 / 15.61 121 904
MMB 2 3,000 6.50 13/02/2008 13/02/2008 11/02/2009 99.82 99.82 -0.13 -0.13 0.37 0.66 / 8.81 0.08 282
MOWA 1 1,500 9.00 20/06/2008 2171212010 99.00 95.00 -2.13 -2.13 0.55 10.64 / 10.64 2.10 437
MOWA 2 3,000 7.99 07/03/2008 07/09/2011 100.00 100.00 0.00 0.00 -1.50 8.14 /814 2.40 197
MOWNTK 1 3,000 9.00 27103/2008 - 26/09/2009 96.50 96.50 - 0.00 0.00 13.16 / - 0.85 614
MOWUTK 2 4,000 8.99 26/03/2008 26/03/2009 26/03/2011 96.90 96.90 0.00 -1.05 153 4.62 1 12.16 1.01 577
Moc. 3anor. Bank 800 11.65 17/05/2008 17/11/2009 110.00 110.00 10.05 10.05 10.00 5.92 /592 1.60 -16
MocKommepubatk 1 1,000 9.50 04/06/2008 - 10/12/2008 99.98 99.98 0.00 0.00 0.00 9.72 19.72 0.81 351
MocKommepubatk 2 3,000 8.40 19/02/2008 19/08/2008 15/02/2011 99.80 99.80 0.00 0.00 0.00 1.73 1 8.92 0.53 280
MocKommepubatk 3 5,000 8.70 18/06/2008 17/06/2009 12/06/2013 96.97 96.97 0.00 4.07 -0.98 3.06 /11.35 1.22 504
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Homoc 7 3,000 925  17/06/2008 17/06/2008 16/06/2009 100.11 100.11 - 0.02 0.21 9.37 1 9.15 1.24 331
HOK 1,000 980  07/02/2008 09/05/2008 12/05/2009 99.04 99.04 0.00 -0.96 0.84 3.16 / 1354 0.28 742
OVIKK 1,000 924 26/02/2008 21/02/2012 100.70 100.70 0.00 0.00 0.00 923 /- 3.11 296
OprpacBaHk 500 6.00  10/02/2008 10/02/2009 100.10 100.10 0.00 0.00 0.00 598 / 5.98 0.98 -11
MeTpokoMMepL, 2 3,000 850  27/02/2008 - 31/08/2009 99.30 98.92 021 0.44 0.31 9.29 /- 1.38 307
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 8.82 /878 1.13 280
Mpocasiabbank 5 4,500 799  22/05/2008 21/05/2009 17/05/2012 99.55 97.50 -0.85 -0.85 -0.17 2.98 /937 1.19 315
nenr 1,100 1170 21/04/2008 20/10/2008 19/10/2009 100.00 100.00 0.00 0.00 0.00 527 /11.98 0.66 569
M3B NuauHr 500 1250 26/03/2008 26/03/2008 23/09/2009 100.00 100.00 0.00 0.00 2.92 147 [ 12.64 0.18 647
PeHeccarc Kanuran 2,000 1045 04/03/2008 02/09/2008 02/03/2010 99.15 99.15 0.00 0.00 0.65 3.65 /12.18 0.54 590
PeHHIc 750 1040 01/04/2008 01/04/2008 30/03/2010 100.00 99.01 -0.38 0.34 0.10 1.25 / 13.03 0.19 684
Poc6ak 3,000 789 15/02/2008 15/02/2009 100.20 100.20 -0.20 1.05 7.65 / 7.65 0.96 151
PCXB 1 3,000 720  05/03/2008 04/06/2008 99.94 99.94 0.00 0.19 0.09 755 / 7.55 0.36 156
PCXB 2 7,000 785  20/02/2008 - 16/02/2011 99.87 99.87 - -0.04 -0.13 8.13 /- 2.54 200
PCXEB 3 10,000 734  21/02/2008 18/02/2010 09/02/2017 99.20 99.20 0.00 0.10 0.15 192 /791 1.79 176
PCXE 4 10,000 820  09/04/2008 08/10/2008 27/09/2017 100.62 100.62 0.00 0.37 0.30 0.57 /743 0.67 134
PTK-NuauHr 4 2,250 880  08/04/2008 08/04/2008 100.05 100.05 - 0.15 0.80 8.66 / 8.66 0.21 267
PTK-Nuaukr 5 2,250 835  14/02/2008 - 12/08/2010 98.00 98.00 0.00 0.00 0.04 9.45 / 9.45 2.09 374
Pyccxuii CTanpapt 5 5,000 850  13/03/2008 11/09/2008 09/09/2010 98.25 98.25 0.00 1.35 0.60 2.88 / 11.60 0.57 535
Pycckuii CTanaapt 6 6,000 8.15  13/02/2008 11/02/2009 09/02/2011 97.10 97.10 0.00 2.78 1.30 4.02 /1137 0.92 505
Pycckuit Ctanpapt 7 5,000 850  25/03/2008 25/03/2008 20/09/2011 99.85 99.85 0.00 0.05 0.36 049 /9.38 0.18 338
Pycckuii CTanpapt 8 5,000 825  18/04/2008 17/10/2008 13/04/2012 100.00 97.75 -0.43 -0.43 1.88 1.80 / 10.03 0.68 384
Pyc®anaHcbank 1 1,500 765  03/06/2008 02/12/2008 101.15 101.15 0.00 0.00 0.00 6.38 / - 0.82 29
Pyc®anaHcbank 2 1,500 7.50 03/06/2008 02/12/2008 98.80 98.80 0.05 0.05 0.05 912 /- 0.79 293
Pyc®anaHcbank 4 4,000 7.74 15/02/2008 12/02/2010 97.90 95.00 -1.55 -0.55 -1.05 9.89 /- 1.74 365
PycbbaHk 1 1,400 10.00 20/03/2008 - 19/03/2009 98.80 98.80 - 0.44 0.94 11.39 /11.39 0.99 508
PycbbaHk 2 2,000 9.50 21/02/2008 22/08/2008 22/02/2010 98.95 98.95 0.00 -0.22 0.95 10.31 / 11.62 0.52 544
CesizbbaHk 2,000 8.90 24/01/2008 23/04/2009 21/04/2011 97.50 97.50 0.00 -0.15 -0.19 452 [ 11.49 1.07 517
CesepHas Kasna 1,000 10.75 03/04/2008 02/10/2008 01/10/2009 100.00 100.00 0.00 0.30 0.30 10.12 / 10.64 0.63 438
CnasWHescTbank 2 900 9.50 28/04/2008 271012008 100.00 100.00 0.00 0.00 0.00 9.69 /9.69 0.70 350
CobuHbaHk 2,000 11.00 14/05/2008 13/05/2009 100.00 100.00 0.00 0.00 478 11.28 /11.28 1.13 497
ConupapHocTb 1 1,000 04/03/2008 - 01/12/2009 99.50 99.50 -0.01 0.21 1.00 0.27 1 0.27 1.88 574
ConupapHocTb 2 950 10.70 20/01/2008 22/04/2008 20/04/2010 97.50 95.10 1.65 -0.22 1.30 431 /21.70 0.22 2024
Coto3 1 1,000 9.25 24/01/2008 26/02/2008 24]04/2008 100.24 100.03 - -0.53 0.14 9.03 / 8.36 0.25 303
Coto3 2 2,000 8.37 04/04/2008 - 05/10/2009 100.20 100.20 0.00 -0.18 0.15 8.40 /- 1.48 222
CnpyT Baxk 2 1,000 10.74 06/03/2008 05/06/2008 31/05/2012 99.75 98.60 0.27 0.59 0.83 1.18 / 13,55 0.34 27
CTWH 300 15.50 01/04/2008 01/04/2008 100.10 100.10 -0.60 0.10 15.22 1 15.22 0.19 888
CynocTpoutenbHblit Bank 1 1,500 9.85 03/07/2008 - 02/07/2009 99.50 99.50 - -0.39 0.18 10.48 /10.48 1.26 422
CynocTpoutenbHblit bank 2 1,000 9.50 13/06/2008 13/06/2008 11/06/2010 99.45 99.45 0.00 0.10 0.15 191 /1115 0.37 499
TathHK 500 11.00 06/02/2008 06/02/2008 100.00 100.00 0.05 -0.50 0.00 11.03 / 11.03 0.06 494
Tat®oHg 3 1,500 11.75 19/02/2008 19/05/2009 100.15 100.15 -0.13 0.19 1211 / 12.11 111 578
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TK OuHane 1,000 1050 20/03/2008 - 18/09/2008 100.00 100.00 - 0.00 -0.10 10.73 / 10.73 0.59
TpancKanutan 800 920  27/02/2008 29/05/2008 01/06/2009 100.50 100.50 0.50 0.50 1.10 2.16 / 8.04 0.34
TpancKpepuTBark 1 3,000 729 17/06/2008 - 15/06/2010 96.95 96.95 0.00 0.40 -0.05 8.90 /- 2.06
TpancKpepuTBark 2 3,000 728 17/06/2008 16/06/2009 12/06/2012 98.00 98.00 0.00 0.00 0.20 2.96 /8.9 1.26
TpaHcOuHaHe 1 3,000 1050 25/03/2008 - 25/09/2009 100.20 100.20 0.00 0.00 0.00 10.78 / - 1.42
TpaHcOuHaHe 2 1,500 1050 15/02/2008 15/08/2008 10/08/2012 100.00 100.00 0.00 0.00 0.00 1.39 / 10.74 0.51
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 1.50
YBPP 2 1,000 1025 03/04/2008 02/07/2009 97.10 97.10 0.00 -0.19 -0.48 13.03 / 13.03 1.22
YpanfluaunrLientp 1,000 10.00  23/04/2008 28/10/2009 97.33 93.08 - -3.80 2.40 13.49 / 13.49 147
YPCA1 1,500 765  24/01/2008 24/04/2008 98.28 98.28 -0.87 -0.87 -1.02 14.84 | 14.84 0.24
YPCA 2 1,500 760  14/03/2008 12/12/2008 97.65 97.65 0.00 - 0.15 10.73 / 10.73 0.80
YPCA 3 3,000 960  05/06/2008 04/06/2009 98.50 98.50 1.19 -0.45 11.07 / - 1.19
YPCA5 3,000 10.05  22/04/2008 18/10/2011 96.53 96.53 - 0.01 -0.47 1151 / - 2.82
OuHaHcBuaHecr pynn 3,000 10.00  07/07/2008 - 05/07/2010 100.00 100.00 0.00 0.00 0.00 1025 / - 2.04
XKO 2 3,000 925  13/05/2008 12/05/2009 11/05/2010 96.70 96.70 0.00 0.20 0.69 7.14 1 12.35 112
XKo 3 3,000 945  20/03/2008 18/09/2008 16/09/2010 98.90 98.90 - 0.10 0.60 2.93 /1162 0.59
XKo 4 3,000 995  16/01/2008 15/10/2008 12/10/2011 98.80 98.80 0.00 0.00 0.10 243 1 12.16 0.64
XMITK OtkpbiTve 200 11.00  12/02/2008 - 11/11/2008 99.50 96.46 -1.52 -1.52 0.78 1432 [ - 0.70
LienpWHsectBank 2 1,500 10.00  11/05/2008 11/05/2008 11/11/2009 99.45 98.50 -0.12 -0.33 0.38 2.39 / 13.66 0.29
JKenoBank 1,000 25/03/2008 - 29/12/2009 100.00 99.80 0.00 -0.10 -0.05 0.05 /0.05 1.96
3nemeHT JIauHr 600 1250  26/03/2008 26/03/2008 24/03/2010 99.95 99.95 0.00 -0.05 0.05 117 /1 13.34 0.17
Onemre 200 08/02/2008 08/02/2008 100.00 100.00 0.00 0.00 0.02 0.00 /0.00 0.07
IOHvacTpym Gak 1 1,000 11.00  19/02/2008 - 17/02/2009 100.10 98.20 -0.42 -0.85 179 / 1.79 1.03
tOHMacTpym baHk 2 1,500 10.90 17/04/2008 17/10/2008 19/04/2010 98.50 97.00 -0.16 -0.16 -0.10 4.90 / 14.56 0.65
lleekass u nuweeas npomMblwWAEeHHOCMb

Arpokom 1,500 10.00 24]06/2008 23/12/2008 21/06/2011 94.01 94.01 0.01 0.01 0.01 488 | 17.86 0.78
ArpoxonauHr 1,000 12.75 18/01/2008 - 24]07/2009 99.60 99.60 - -0.14 0.85 13.69 / 13.69 1.20
AnapywkuH 2 1,000 12.30 28/05/2008 25/11/2009 23/11/2011 99.50 99.50 0.00 1.10 1.99 6.57 /12.98 1.50
AntaH 150 14.00 01/07/2008 30/06/2009 95.08 95.08 0.00 20.08 -4.67 18.77 1 18.77 115
BanTumop 3 800 12.00 15/05/2008 - 15/05/2008 99.99 98.55 -0.73 -1.28 14.67 | 14.67 0.30
BopoanHo 2,500 10.50 18/06/2008 18/06/2008 16/12/2009 100.00 100.00 0.00 -5.00 0.40 239 /10.74 0.39
BB[] 2 3,000 9.00 18/06/2008 - 15/12/2010 102.00 102.00 - -0.55 0.00 8.38 / - 242
Boxckas TekcTunbHas 1,000 14.00 20/06/2008 19/12/2008 18/12/2009 97.75 97.75 0.00 -2.23 -2.55 8.49 /17.37 0.77
Bonwe6Hblit kpait 500 1.00 03/06/2008 - 02/12/2008 99.50 99.50 0.00 0.00 0.00 158 /158 0.87
Bocrok-Cepsuc 1,500 10.99 13/03/2008 13/03/2008 10/09/2009 99.25 99.25 -0.60 -0.65 155 /16.18 0.14
[lbimos 800 10.99 02/05/2008 02/05/2008 30/10/2009 100.05 99.75 - -0.10 0.20 1.92 /1153 0.27
3asogbl Mpoce 1,000 12.50 17/07/2008 17/04/2008 22/04/2010 99.65 99.65 0.00 0.15 0.23 3.00 / 13.75 0.23
3epHoBas koM. HacTiowa 1,000 12.50 20/06/2008 20/06/2008 18/12/2009 102.00 102.00 2.00 1.95 2.09 179 /783 0.40
WHTypuet 1,000 9.00 23/04/2008 21/04/2010 100.07 100.07 0.00 0.00 0.97 915 /- 1.89
Kapat 2 500 24/06/2008 2211212009 100.20 100.20 0.00 0.10 0.30 -0.10 /-0.10 1.94
KBK YepeLumyuku 700 11.30 03/03/2008 02/03/2009 99.49 98.55 0.52 0.52 -0.18 224 1224 1.06
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KonawTep Kypek 750 11.44  05/03/2008 04/06/2008 02/06/2010 99.50 99.50 0.00 -0.15 0.50 2.14 1337 0.34 710
KpacHbiit Boratbips 2,000 11.00  14/02/2008 14/02/2008 11/02/2010 100.00 100.00 0.00 0.00 -0.05 0.45 / 11.04 0.08 495
Maxees 600 1230 03/06/2008 03/06/2008 01/06/2010 97.90 97.35 0.13 -1.38 0.13 312 /19.71 0.33 1299
MeribH. KoM6. B COKIbH. 1,000 400  28/02/2008 28/02/2008 26/02/2009 99.60 99.60 - 0.00 0.00 0.80 / 7.40 0.12 147
Mupatopr ®uHaHc 2,500 11.25  07/02/2008 07/08/2008 02/08/2012 100.00 100.00 0.42 0.42 1.60 144 [ 1153 0.48 531
MuTrnexg dyg 1,000 1250  19/02/2008 19/02/2008 16/02/2010 100.05 100.05 0.00 0.05 0.05 0.57 / 12.40 0.09 624
MKX 2 1,000 1290  26/02/2008 26/02/2008 25/08/2009 98.96 98.96 0.00 0.00 -0.24 161 /13.48 0.10 726
HoBble Yepemywwkm 2 300 1130 22/01/2008 22/04/2008 100.00 99.00 0.38 -0.20 0.30 13.86 / 13.86 0.24 760
HyTpuHBECTXONaNHT 1,200 950  11/03/2008 09/06/2009 99.60 98.85 -0.19 -0.28 3.40 / 3.40 131 -264
OCT 2 1,000 1250  08/05/2008 08/05/2008 98.00 98.00 - -1.50 -1.00 20.03 / 20.03 0.26 1330
Orev. lekapcea 2 1,300 500  19/02/2008 - 17/02/2009 99.00 99.00 0.00 0.00 0.00 6.04 / 6.04 1.00 7
OX3 900 1250  20/02/2008 21/05/2008 18/11/2009 99.60 99.00 -5.70 -5.70 -0.65 2.84 /1535 0.30 898
0OyaKoBo 2 1,500 850  21/03/2008 - 19/09/2008 99.29 99.29 - -0.11 0.39 9.79 / - 0.60 27
MapHac 2 1,000 10.80  21/02/2008 19/11/2009 17/11/2011 95.80 89.05 -3.58 -0.58 3.20 8.14 / 16.52 1.46 990
MnT 2 1,500 1.00  24/03/2008 - 23/03/2009 100.00 100.00 0.00 0.00 0.00 1.00 / 1.00 117 -502
Py6ex-Tontoc Pervion 1,000 1200  03/06/2008 02/12/2008 01/06/2010 99.50 99.50 -0.48 -0.48 0.01 4.90 /12.97 0.76 659
PyceKkuii TexcTumb 2 1,000 1275 06/03/2008 05/03/2009 97.99 97.99 0.00 0.60 1523 / 15.23 0.91 956
Pyccxuit Texkctunb 3 1,200 1450  22/04/2008 - 20/10/2009 98.90 96.70 0.80 -0.69 16.57 / 16.57 1.36 994
Pycckue macna 1,000 1250 03/04/2008 02/10/2008 29/03/2012 96.00 96.00 0.00 -0.25 -0.39 3.30 / 19.47 0.58 1267
CaH WTep6pio 2 4,000 800  14/02/2008 - 13/08/2009 99.14 99.14 0.04 0.24 8.77 / - 1.35 257
CuHeprus 1 1,000 11.00  23/04/2008 23/04/2008 22/04/2009 99.90 99.50 -0.20 0.25 2.65 / 12.36 0.25 619
CuHeprus 2 2,000 1070 24/01/2008 22/01/2009 22/07/2010 99.50 99.50 1.20 1.20 175 4.77 | 1154 0.85 521
CUTpoHHKC 3,000 10.00  25/03/2008 24/03/2009 21/09/2010 - - - #NIANA. | #NIANA.| -

Cnaprak T 500 13.00 23/01/2008 23/01/2008 100.00 100.00 0.05 -0.50 -0.05 13.00 / 13.00 0.02 679
Tanocto 2 1,000 10.00 07/03/2008 06/03/2009 101.00 101.00 1.80 1.80 3.00 9.24 19.24 0.98 303
Xne63asoa Ne28 2 75 12.00 11/03/2008 - 09/12/2008 100.00 100.00 0.00 0.00 0.00 1254 | - 0.77 617
Yepkunaoso 2,000 8.85 03/06/2008 02/06/2009 31/05/2011 99.99 99.99 0.00 0.00 -0.01 3.80 /9.04 121 284
OpKOH NpoayKT 1,200 11.40 13/03/2008 13/03/2008 10/09/2009 99.75 99.75 0.33 0.25 1.28 /1317 0.14 697
J0KO 2 1,500 10.50 25/01/2008 23/01/2009 22/01/2010 99.93 99.93 -0.07 0.12 0.19 /0.38 0.97 681
FOHUMUAK 2,000 9.75 11/03/2008 08/09/2009 06/09/2011 99.75 99.75 0.26 155 4.75 [ 10.15 1.38 390
Topeoens

7 KOHTWHEHT 2 7,000 7.80 19/06/2008 17/06/2010 14/06/2012 97.83 97.83 0.00 0.14 -0.12 5.11 /9.00 2.06 283
X5 ®uHaHe 9,000 7.60 08/07/2008 06/07/2010 01/07/2014 98.00 97.50 0.05 0.05 -0.09 354 /881 2.12 265
Astomnp 1 1,000 1.00 04/03/2008 - 01/09/2009 100.00 100.00 - 0.00 0.15 1.00 / 1.00 1.60 -501
AstomMmnp 2 2,000 10.75 25/06/2008 24/12/2008 23/06/2010 98.45 98.30 0.08 -0.18 0.13 5.09 /13.01 0.81 661
Asbyka Bkyca 1,000 10.99 22/01/2008 - 21/07/2009 94.00 94.00 0.00 -5.89 -5.60 17.01 / 17.01 118

AnmasHbii [lom Ipaiic 300 13.50 12/06/2008 11/12/2008 07/06/2012 100.50 100.50 0.00 0.00 0.52 2.82 /13.28 0.78 688
ANMA 1,500 10.99 22/02/2008 21/08/2009 99.00 97.30 0.44 0.65 12.65 / 12.65 1.30 627
Anbkop 1,500 - 10/06/2008 - 08/12/2009 95.68 95.43 -0.15 -0.15 0.19 242 242 1.86 -360
Anteka 36.6 3,000 9.89 01/07/2008 01/07/2008 30/06/2009 100.00 98.00 0.88 -0.25 10.92 / 16.03 0.41 956
ApbGar Mpectink 1,500 10.50 20/06/2008 20/06/2008 97.90 97.90 -1.30 -1.12 16.26 / 16.26 0.37 978
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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
AtnaHt M 1,000 11.25 15/05/2008 - 13/11/2008 98.00 98.00 -0.50 -0.50 14.30 / 14.30 0.71 785
BanaHa-Mama 1,000 12.00 25/04/2008 24]10/2008 23/10/2009 99.98 99.98 - 0.93 0.98 5.47 [ 12.33 0.67 601
Baxetne 1,000 11.25 21/05/2008 21/05/2008 19/05/2010 100.00 99.65 -0.12 0.12 0.05 1.79 1 12.02 0.32 584
BenasKomnnexr Mntoc 500 12.60 2410412008 24]04/2008 22/10/2009 93.07 93.07 0.00 -2.42 -2.33 6.33 / 45.18 0.19 3522
Benbiit ®perat 1,000 14.50 13/03/2008 17/12/2009 100.02 100.02 0.00 0.00 0.02 15.28 / - 147 873
Bpasepc 500 15.00 20/03/2008 - 25/12/2009 100.00 100.00 0.00 0.00 0.05 15.85 / 15.85 1.48 928
Bexa VHescT 700 12.75 04/03/2008 04/03/2008 02/03/2010 99.62 99.62 0.00 -0.06 0.01 1.01 /15.89 0.12 951
Busat ®uHaHc 1,000 12.00 220412008 21/10/2008 20/04/2010 95.55 95.55 0.00 -3.42 0.54 6.50 /19.21 0.62 1242
Bukropus 1 1,500 10.40 31/01/2008 29/01/2009 99.10 99.10 - 0.00 0.00 11.65 / 11.65 0.87 532
Bukropus 2 1,500 10.89 19/02/2008 - 16/02/2010 99.20 99.20 0.00 0.10 -0.60 11.64 / - 1.66 531
l"a3akc 1,000 10.50 19/06/2008 19/06/2008 16/12/2010 99.00 99.00 -0.98 -0.98 -0.70 1.94 /13.34 0.38 705
[a3OHeproceTb 1,500 8.00 25/06/2008 20/06/2012 99.62 99.62 0.00 0.00 - 8.27 / - 351 202
[Jletckuit Mup 1,150 8.50 05/06/2008 - 26/05/2015 95.88 95.88 0.33 291 9.50 / - 5.05 311
[xen-3cp-Cun 1 2,000 9.25 2410412008 23/10/2008 20/10/2011 99.50 98.37 -0.44 0.19 2.28 /10.96 0.68 472
[lnkast Opxupest 1,000 13.00 10/04/2008 10/07/2008 09/04/2009 100.50 100.50 0.41 0.68 4.89 /12.47 0.43 622
[Tnken 3,000 9.25 20/03/2008 17/03/2011 91.90 91.90 0.00 0.39 1.69 12.79 / - 241 642
[Tvkenc TpenanHr 1,800 11.00 20/01/2008 20/07/2009 99.96 99.96 0.00 -0.03 0.15/0.15 143 756
[TlomodhuHaHe 1,000 12.50 14/02/2008 14]02/2008 99.45 99.45 0.05 0.05 19.72 1 19.72 0.07 1304
Espocetb 2 3,000 03/06/2008 - 02/06/2009 99.70 99.70 0.01 0.00 022 /10.22 1.38

Epnnas Espona 1,200 10.75 17/04/2008 16/10/2008 14/10/2010 99.50 97.50 0.00 0.00 -1.50 3.67 /13.25 0.65 688
Mmnnosnsa 300 11.25 30/01/2008 30/07/2008 100.00 97.65 0.99 127 14,00 / 14.00 0.46 764
WHkom-Tapa 2 1,400 12.00 15/02/2008 - 12/02/2010 100.20 100.20 - -0.39 -0.13 12.43 1 12.43 1.64 607
WHkom-Tapa 3 2,000 11.00 14/03/2008 12/06/2009 10/06/2011 99.25 99.25 0.00 -0.38 0.05 5.12 /12.09 117 574
WHmapko 1,000 20/06/2008 19/12/2008 100.25 100.25 0.00 0.00 0.25 -0.27 1 -0.27 0.93 -628
WHnpom 2 1,000 880  17/01/2008 15/01/2009 15/07/2010 99.67 99.67 0.00 0.00 -0.78 3.81 /936 0.86 313
WHnpom 3 1,300 895  21/05/2008 18/05/2011 99.75 99.75 0.00 0.05 9.24 19.24 2.68 304
WUckpacogt 2 300 1330 04/03/2008 02/03/2010 101.50 101.50 0.00 -0.40 0.49 12.84 / - 1.63 646
Kapo 700 1250  24/06/2008 24/06/2008 22/12/2009 100.50 100.50 0.35 0.07 0.50 2.67 /1159 0.40 540
Kapycenb GuHanc 3,000 975  20/03/2008 18/09/2008 12/09/2013 99.60 99.60 0.01 0.00 1.28 / 10.60 0.59 440
Komnnexc ®uHarc 1,000 1250  07/02/2008 07/08/2008 04/02/2010 99.49 99.49 0.49 0.49 1.94 3.81 /13.88 0.47 752
Koneika 1 1,200 940  18/03/2008 17/06/2008 98.27 98.27 1.27 1.32 14.36 / 14.36 0.37 801
Koneiika 2 4,000 870  20/02/2008 18/02/2009 15/02/2012 92.00 92.00 0.14 -0.31 4.74 1 1791 0.89 1117
Koneika 3 4,000 980  20/02/2008 20/08/2008 15/02/2012 95.49 95.10 -0.21 -0.08 0.38 11.73 / 17.61 0.50 1099
NasepHa 1,000 11.00  10/04/2008 08/04/2010 100.25 99.50 0.07 -0.13 11.35 / 11.35 1.79 506
TBP WHteptpeiia 300 1490  29/05/2008 29/05/2008 26/11/2009 100.20 98.61 0.10 -0.69 340 /1713 0.33 1062
M. Bugeo 2,000 950  21/05/2008 19/11/2008 18/11/2009 100.00 100.00 0.00 0.00 0.00 451 1970 0.75 349
Markur 1 2,000 9.34  21/05/2008 19/11/2008 100.95 100.11 167 1.67 -0.47 8.84 /- 0.76 267
Markut 2 5,000 820  28/03/2008 23/03/2012 97.15 97.15 0.40 0.40 0.15 923 /- 3.24 293
Mapra 1 700 14.84  22/05/2008 22/05/2008 98.82 98.82 -0.35 -0.38 19.07 / 19.07 0.30 1240
Mapra 2 1,000 1200 04/06/2008 15/05/2008 06/12/2009 100.00 100.00 -5.00 0.50 12.34 [ 17.17 0.29 1067
Mapra 3 2,000 13.00  01/02/2008 02/08/2011 99.51 99.51 0.05 0.26 0.32 /032 3.33 1604
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Topeoens

Matpuya 1,200 1200  11/06/2008 - 10/12/2008 96.40 95.76 - -1.42 0.83 1750 / 17.50 0.75 1081
MetannCepsuc 1,500 1050  28/05/2008 28/05/2008 23/05/2012 99.00 99.00 0.00 -1.50 0.00 1.15 / 13.71 0.33 743
MuHHecko 500 1375 12/06/2008 - 10/12/2009 100.30 100.30 0.00 -0.22 0.30 14.01 / - 151 754
MoHeTka 1,000 1250  15/05/2008 15/05/2008 14/05/2009 99.50 99.50 0.00 0.00 -0.20 3.60 / 14.42 0.29 811
Moco6ira3 2,500 880  16/05/2008 14/11/2008 17/05/2011 96.50 94.90 0.73 0.73 0.90 3.71 / 1492 0.72 835
MocO6nT a3 GuHarc 1 1,000 10.75  22/06/2008 21/12/2008 100.25 99.75 0.00 0.00 0.33 11.02 / - 0.82 474
MocO6nT a3 GuHakHc 2 3,000 925  25/06/2008 24/06/2012 93.75 93.75 0.00 -3.24 -1.25 11.79 / - 271 525
Hatyp MpogykT 2 1,000 17/06/2008 - 16/06/2009 100.50 100.50 0.50 0.50 0.55 -0.35 /-0.35 1.43 -637
MapketXonn 300 1310 03/04/2008 02/10/2008 01/04/2010 100.25 100.00 0.13 0.63 -0.03 13.68 / 13.55 1.72 744
MatepcoH 2,000 10.00  20/03/2008 19/06/2008 17/12/2009 99.65 99.20 -0.08 -0.08 0.43 2,61 / 11.87 0.38 567
MuBgoM 1,000 13.00  24/04/2008 23/10/2008 22/04/2010 100.00 99.00 -0.49 -0.49 -0.49 4.88 | 14.09 0.66 767
MpoTex 5,000 890  07/05/2008 04/11/2009 02/11/2011 97.20 97.20 0.00 0.20 -0.30 5.34 / 10.91 1.52 463
PKC 1,500 1020 16/04/2008 15/10/2008 15/04/2009 100.00 100.00 - -0.25 0.00 2.10 / 3.49 0.70 -250
PocuHTep 2 400 10.00  02/04/2008 - 02/07/2008 99.90 99.90 0.00 0.00 0.00 10.61 / 10.61 0.42 446
PocuhTep 3 1,000 10.75  30/05/2008 30/05/2008 26/11/2010 100.00 99.50 -0.54 -0.54 -0.15 153 / 11.70 0.34 553
Camoxsan 1,500 11.40  23/04/2008 23/04/2008 21/10/2009 99.90 98.00 -0.95 -0.95 -0.95 242 | 15.84 0.25 946
CanBeit 1,000 1125  04/06/2008 - 03/12/2008 100.00 99.35 -0.13 -0.31 11.95 /11.95 0.77 563
COPYC 1,200 1200  07/02/2008 06/11/2008 05/11/2009 100.24 100.24 - -0.26 -0.25 5.50 / 12.20 0.69 588
CINK 1,000 1020 27/05/2008 25/11/2008 25/05/2010 99.02 99.02 0.00 0.00 1.02 434 1171 0.75 541
CnoptmacTtep 3,000 880  23/05/2008 21/11/2008 21/05/2010 100.00 100.00 0.00 0.00 0.00 3.30 /897 0.77 280
CTonuyHble FacTpoHOMbI 1,500 860  21/02/2008 21/08/2008 20/08/2009 100.00 100.00 0.00 0.00 0.00 332 /8.76 0.54 265
TexHocuna 2,000 10.00  29/05/2008 29/05/2008 26/05/2011 98.75 98.75 0.00 0.10 0.30 152 /13.92 0.33 763
TOAN 2,000 1200  12/06/2008 12/06/2008 10/12/2009 96.49 95.00 1.70 1.70 -0.95 5.11 / 24.69 0.34 1748
Ton-Knura 1 700 5.00 07/02/2008 - 05/02/2009 93.99 70.00 -11.96 -11.13 20.94 [ 20.94 0.98 1394
Ton-Knura 2 1,500 10.51 12/06/2008 11/12/2008 09/12/2010 99.00 97.00 -0.35 -0.35 0.72 4.21 [ 13.30 0.79 689
TonlMpom 500 12.50 18/01/2008 18/04/2008 16/04/2010 99.70 99.70 0.00 0.00 -0.05 1.61 / 14.40 0.22 812
TpaHcTexcepsuc 1,000 10.39 12/02/2008 12/08/2008 17/08/2010 100.00 99.00 -0.25 -0.25 0.50 2.60 /11.77 0.51 553
YomypTHedTb 1,500 9.50 01/03/2008 01/09/2008 99.30 99.30 - 0.01 0.80 11.08 / 11.08 0.55 491
YK KOPA 1,000 12.00 15/01/2008 14/07/2009 100.00 100.00 0.00 0.59 0.30 0.02 /0.02 1.46 -599
®aaToH Aapo 1,000 10.50 31/01/2008 - 30/07/2009 100.13 100.13 0.00 0.00 0.23 0.23 /0.23 1.46 167
Xonuaein 1,500 11.15 03/04/2008 02/10/2008 01/04/2010 98.50 97.50 -0.40 -0.45 -0.30 475 [ 14.61 0.61 817
Ol TpaHautCepsuc 2 1,200 11.50 27/05/2008 25/11/2008 101.00 101.00 0.00 0.00 0.00 10.49 / 10.49 0.76 425
llec u cenbckoe xo35licmeo

Arpuka 1,000 11.80 01/04/2008 01/04/2008 29/09/2009 99.61 99.61 0.00 0.02 0.61 1.73 / 13.94 0.19 769
Arpo-Coto3 1,500 10.00 24/06/2008 23/12/2008 21/06/2011 94.01 94.01 0.01 0.01 0.01 4.88 [ 17.86 0.78 1113
ArpoxonamHr 1,000 12.75 18/01/2008 24/07/2009 99.60 99.60 -0.14 0.85 13.69 / 13.69 1.20 725
Apkapa 1 600 13.20 28/06/2008 28/06/2008 99.05 99.05 -0.52 -0.65 16.02 / 16.02 0.39 955
Apkapa 2 700 13.31 21/02/2008 - 20/02/2009 99.25 98.30 - -1.17 -0.63 1553 / - 0.64 892
Apkapa 3 1,200 13.65 03/04/2008 02/10/2008 31/03/2011 99.00 99.00 0.00 -0.98 0.00 3.54 | 15.65 0.59 914
BenlpanKopm 700 04/03/2008 - 02/12/2008 100.50 100.50 0.50 0.50 0.54 -0.56 / -0.56 0.89 -656
FOT3K 2 1,500 10.50 19/06/2008 19/06/2008 18/06/2009 98.40 97.81 -0.90 0.26 4.67 | 15.74 0.37 930
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113 ®uHanc 400 11.00 23/05/2008 23/05/2008 99.89 99.89 0.89 -0.31 11.55 / 11.55 0.32 539
MocCenbllpom 1,000 12.50 13/06/2008 12/12/2008 99.80 99.80 -0.20 0.55 13.11 / 13.11 0.78 672
HIK 500 12.45 31/01/2008 31/01/2008 99.50 99.50 0.00 -0.40 0.55 2454 | 2454 0.04 1740
oro2 1,200 12.95 26/02/2008 25/02/2009 99.19 97.12 - -1.73 -0.85 15.81 / 15.81 0.71 917
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 0.41 -486
MaBa 2 1,000 12.50 09/02/2008 09/05/2008 21/10/2011 100.60 100.31 -0.42 -0.42 -0.05 0.95 / 11.46 0.28 518
Paarynai 1 2,000 1.00 03/04/2008 - 02/10/2008 93.80 87.02 - -3.49 341 16.24 | 16.24 0.65 969
Paarynsi 2 2,000 10.25 01/04/2008 01/04/2008 27/09/2011 99.90 99.90 0.00 0.05 0.55 0.63 /10.86 0.19 478
Paarynsi 3 3,000 10.99 21/03/2008 20/03/2009 16/03/2012 99.00 98.50 0.10 0.00 -0.15 3.63 /12.49 0.98 612
Pycarpo 1,000 8.50 18/01/2008 19/07/2008 101.13 101.13 0.00 0.00 113 6.32 / 6.32 0.46 33
Cw6 Arp Mpynna 400 12.00 20/02/2008 20/05/2009 99.96 99.96 0.00 0.00 -0.03 12.58 / 12.58 1.10 620
CopyxecTso 2,500 1045 24/04/2008 22/10/2009 96.25 95.75 -0.65 -0.81 -1.00 1345 / - 1.44 702
Cmpoumenbcmeo

AnamaHt 1 500 1210 05/06/2008 05/06/2008 99.79 99.79 -0.01 0.09 12.98 / 12.98 035 673
AnamaHt 2 2,000 1125  21/02/2008 20/05/2010 98.40 98.40 -0.10 -0.31 1259 / 12.59 1.83 623
AToMCTpOI3KCTIOPT 1,500 7.75  27/05/2008 26/05/2009 24/05/2011 99.96 99.96 0.00 0.00 0.16 329 /7.92 121 176
InasMocCtpoi 2 4,000 10.00  20/03/2008 18/09/2008 17/03/2011 100.50 100.00 -0.25 -0.05 2.13 /9.80 0.60 363
[DesenonmenT-0r 1,000 1250 20/05/2008 20/05/2008 18/05/2010 100.50 99.80 0.05 0.05 -0.05 1.83 /1229 0.31 610
JKC ®XC PB 500 27/05/2008 24/11/2009 100.02 100.02 0.00 0.00 2.72 -0.01 /-0.01 1.86 -602
KK dpuHanc 1,000 20/03/2008 - 2411212009 100.30 99.75 -0.27 -0.06 0.18 -0.01 /-0.01 1.95 -602
Wkom 1,250 13.10 28/03/2008 28/03/2009 98.90 98.90 0.00 -0.95 -0.10 - -

Whrerpa 1 2,000 1050 21/03/2008 20/03/2009 100.30 100.30 0.00 0.30 0.30 10.46 / - 1.00 418
WHTerpa 2 3,000 10.70 03/06/2008 01/12/2009 29/11/2011 100.90 99.30 -0.01 -0.01 0.18 5.51 /10.91 157 463
Kamckas nonvHa 3 500 12.80 11/03/2008 09/06/2008 04/06/2009 100.50 100.50 0.09 0.05 11.99 /11.99 0.35 567
Kocmoc ®uHaHe 2,000 11.25 19/06/2008 19/06/2008 16/06/2011 100.20 98.00 -0.47 -0.47 -0.42 1.73 1 13.87 0.39 756
nep 1,000 10.00  20/03/2008 - 20/03/2008 100.50 100.01 -0.15 0.26 8.59 / 8.59 0.17 261
NCP WHescr 1 2,000 10.70  03/06/2008 03/06/2008 08/12/2009 100.35 100.00 0.12 0.18 043 212 /1042 0.35 431
Cmpoumenbcmeo

Makpomup ®uHaHe 2 1,500 11.65 08/07/2008 08/07/2008 03/07/2012 100.00 98.00 1.00 0.45 0.47 153 / 14.33 0.43 797
MeTtpocTpoi 1,500 8.47 28/03/2008 28/03/2008 23/09/2011 100.00 100.00 0.00 0.00 0.00 0.47 | 854 0.19 256
M-WHpycTpus 1,000 12.25 19/02/2008 - 16/08/2011 105.00 101.56 -1.67 143 11.42 | - 261 508
MWAH 2,000 12.37 04/03/2008 02/09/2008 02/03/2010 89.96 89.96 0.00 2.96 19.96 9.43 / 33.15 0.45 2488
Mupake 1 1,000 10.50 19/02/2008 19/08/2008 100.10 100.10 - 0.35 -0.05 10.55 / 10.55 0.52 437
Mupake 2 3,000 10.99 20/03/2008 - 17/09/2009 100.55 100.00 -0.07 0.22 -0.63 11.08 / - 1.38 477
MW3Jb 1,500 12.13 15/01/2008 15/07/2008 13/07/2010 99.10 99.10 0.00 0.00 0.11 2.90 / 1454 041 816
M.O.P.E. MNnasa 1,000 12.25 05/02/2008 05/08/2008 03/08/2010 99.30 98.75 0.28 -0.28 -1.07 3.19 /1458 0.47 818
MK 5 1,120 920  19/02/2008 - 20/05/2008 100.00 100.00 - 0.08 0.35 9.50 / 9.50 0.31 345
PWMpynn 1,200 11.85  26/06/2008 26/06/2008 26/12/2009 98.10 98.10 0.00 -1.90 0.20 3.86 /17.03 0.38 1048
Py6uH 1,200 1375 15/04/2008 15/04/2008 13/10/2009 100.01 100.01 0.02 -0.14 -0.29 2.01 /1393 0.22 769
CneuCrpoii 2 2,000 859  22/05/2008 22/05/2008 20/05/2010 100.03 100.03 0.00 0.00 0.01 1.30 / 8.63 033 261
CrpoiiTpatcras 1 3,000 960  25/06/2008 25/06/2008 101.09 100.00 0.20 0.14 848 /- 0.42 247
CrpoiiTpatcras 2 5,000 849  18/01/2008 13/07/2012 97.90 95.00 345 -151 -0.05 970 / - 3.36 339
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Cmpoumenbcmeo

CY-1553 3,000 10.30 20/02/2008 20/02/2008 15/02/2012 100.00 99.90 -0.03 -0.25 0.16 0.27 /10.87 0.09 479
CyBap-Ka3zaHb 900 12.50 01/04/2008 01/04/2008 31/03/2009 99.25 99.25 -0.30 -0.20 2.88 / 16.55 0.18 1013
Catn pynn 1,000 11.70 20/05/2008 20/05/2008 15/05/2012 101.00 100.50 0.55 -0.70 0.75 11.80 / 12.60 0.31 639
XMCrpoitpecypc 3,000 13.00 16/04/2008 15/04/2009 13/10/2010 99.50 99.20 -0.35 -2.65 -0.67 6.56 / 13.99 1.02 753
UyH1 1,000 11.00 24/04/2008 24/04/2008 22/04/2010 99.50 99.50 -0.39 -0.80 -0.50 159 /-21.06 213 -383
LYH 2 1,500 11.19 23/01/2008 23/07/2008 20/01/2010 100.00 100.00 0.51 0.80 292 /11.24 0.45 504
FOCKK 600 13.00 01/07/2008 01/07/2008 99.99 99.99 0.10 0.10 0.00 13.42 | 13.42 0.41 711
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RU vs UST& RU vs BRA, spread curve

360
320
280
240
200
160
120 RU10-BRA14

80

40

LR RU-UST 1month ago
40 Ru-BRA 1month ago

% RUL0-UST

RU30-UST10

RU18-BRA20

RU28-UST10

Mod.-Buraton

80 T T T T T T T T
0 1 2 3 4 5 6 RU30-BRA1F

e

Russial0 vs Russia30 spread

120
110
100

30 T T T

16/01/2007 27/03/2007  05/06/2007 14/08/2007

23/10/2007

01/01/200¢

Russia30 vs UST10 spread

180
170
160
150
140
130
120
110
100
90
80 T

31/10/2007 16/11/2007 04/12/2007 20/12/2007

07/01/2008

Gazprom & Petrobras yield curve

Treasuries, yield curve

5.10

=
490

470 UST -

UST 1month ago A

450
430 USsT DY
410
390
370
350
330 °

310
290 Mad. Duaton

270

Russia30 vs Aries14 spread

130

110

l 0 T T T T T T T
16/01/2007  27/03/2007  05/06/2007  14/08/2007  23/10/2007  01/01/200¢

Brazil20 vs Russia30 spread

-20 - T T
16/012007 271032007 0506/2007

14082007 23/10/2007 0101/2008

725
x
7.00
6.75
6.50
6.25
6.00
5.75 Petrobras 9-7/8
5.50
Gazprom
5.25
5.00

4.75

Gazprom10 1/2

Gazprom 5 5/8

Gazprom 7.8

Gazprom 95/8

Petrobras 7 3/4

Petrobras 91/8

Pétrobras 9 3/4

Gazprom 57/8

Gazprom 77.201

Petrobras Pbetﬁg)ras 83/8

Mod. Duration

4.50 . T T T

10 11 12 13

14 sHBaps 2008 .

Crp.31/39



MUK Anemap®/2ExenHesHbii BlonneTeHb MHBecTopa

Gazprom13 vs Gazprom9 spread Russial0 vs Gazprom13 spread
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SOVEREIGN EUROBONDS

Security Name/ Rating

(S&PIMoody'sfFitch) Cpn Maturity Amt Outstanding Px Bid Px Ask Chg Net 1d Chg Netlw Yld YtmMid  Oas Spread Mid ~ Dur Adj Mty Mid Risk Oas Mid
UNITED STATES (AAA/Aaa/AAA)
T4 3/4 12/31/08 475 31/12/2008 24.817TMMM 101.84375 101.88 0.02 0.02 2.77 -10.038 0.934 0.953
T 45/8 11/15/09 4.625 15/11/2009 24.773MMM 103.6875 103.75 0.00 0.00 2.53 -6.635 1.745 1.821
T45/812/31/11 4.625 31/12/2011 16.131MMM 106.625 106.64 0.01 0.01 2.84 -2.636 3.616 3.873
T45/8 11/15/16 4.625 15/11/2016 23.294MMM 106.703125 106.77 0.03 0.03 3.72 9.84 7221 7.896
T41/2 02/15/36 45 15/02/2036 26.397MMM 101.765625 101.83 0.00 0.00 4.39 3.125 15.683 16.782
RUSSIA (BBB+/Baa2/BBB+)
RUSSIA 11 07/24/18 11.00 24/07/2018 3.467TMMM 144.2454 144.75 0.00 128 5.40 169.5 6.8 10.268
RUSSIA12 3/4 06/28 12.75 24/06/2028 2.5MMM 183.06 183.56 0.00 0.94 5.76 177.63 10.23 19.08
RUSSIA 7 1/2 03/30 7.50 31/03/2030 2.011IMMM 114.7500 115.00 0.00 1.10 5.38 1711 6.7 7.821
RUSSIA 7 1/2 03/30 7.50 31/03/2030 2.011IMMM 114.7500 115.00 0.00 1.10 5.3780 1711 6.7 7.821
RUSSIA 3 05/14/08 3.00 14/05/2008 2.837TMMM 99.30 99.42 0.00 0.13 491 188.78 0.32 0.32
RUSSIA 3 05/14/11 3.00 14/05/2011 1.75MMM 93.45 93.82 0.00 0.93 5.13 229.22 2.99 2.94
RUSSIA 7 1/2 03/30 7.50 31/03/2030 2.011IMMM 114.75 115.00 0.00 1.10 5.38 171.06 6.66 7.82
ARIES 7 3/4 10/09 7.75 25/10/2009 1IMMM 105.14 105.39 0.00 0.00 457 75.90 1.63 1.75
ARIES 9.6 10/25/14 9.60 25/10/2014 2.436MMM 130.70 131.20 0.32 0.32 4.28 101.92 5.17 6.94
ARGENTINA (B+/B3/B)
ARGENT11 3/4 04/09 11.75 07/04/2009 386.93MM 34.3390 34.44 0.00 0.10 128.32 #N/AN Ap 0.7 #NIAN Ap
ARGENT11 3/8 03/10 11.38 15/03/2010 203.92MM 34.2180 34.41 0.00 -0.06 76.67 #N/AN Ap 14 #N/AN Ap
ARGENT12 3/8 02/12 12.38 21/02/2012 169.74MM 34.8340 35.17 0.00 0.08 51.05 #N/AN Ap 22 #N/AN Ap
ARGENT11 3/8 01/17 11.38 30/01/2017 548.72MM 33.4240 33.88 0.00 -0.03 36.94 #N/AN Ap 31 #N/AN Ap
ARGENT 9 3/4 09/27 9.75 19/09/2027 891.286MM 34.1890 34.75 0.00 0.40 27.39 #N/AN Ap 39 #N/AN Ap
ARGENT 12 06/19/31 12.00 19/06/2031 538.29MM 2.0000 2.00 #NIAN.A. #N/AN.A. 284.32 #N/AN Ap 05 #N/AN Ap
BRAZIL (BB/Ba2/BB)
BRAZIL14 1/2 10/09 1450 15/10/2009 1.225MMM 117.22 117.42 0.24 0.21 4.10 145.92 154 1.86
BRAZIL 11 01/11/12 11.00 11/01/2012 1.207MMM 121.99 122.49 0.43 0.55 4.80 194.23 332 4.07
BRAZIL10 1/2 07/14 10.50 14/07/2014 1.174MMM 128.27 128.77 0.29 0.66 5.26 204.10 4.95 6.41
BRAZIL 11 06/26/17 11.00 26/06/2017 387.343MM 134.73 134.98 0.28 -0.48 6.04 192.56 6.12 8.75
BRAZIL12 3/4 01/20 12.75 15/01/2020 760.215MM 157.88 158.38 0.02 -0.18 5.92 218.20 7.36 11.78
BRAZIL10 1/8 05/27 10.13 15/05/2027 3.435MMM 144,52 145.02 -0.14 -0.27 6.14 216.78 10.06 14.91
BRAZIL 7 1/8 01/37 713 20/01/2037 2.5MMM 112.64 112.74 -0.37 -1.53 6.18 193.30 12.68 14.97
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 103.59 103.64 -0.01 -0.01 3.24 35.07 0.88 0.92
CHINA 6.8 05/23/11 6.80 23/05/2011 1IMMM 109.30 109.43 0.00 0.00 3.76 96.09 2.90 3.36
CHINA 4 1/4 10114 4.25 28/10/2014 1IMMM 98.14 98.44 0.00 0.00 455 58.04 571 5.70
CHINA 7 1/2 10/27 7.50 28/10/2027 100MM 118.52 119.02 0.00 0.00 5.88 186.13 10.89 13.30
COLOMBIA (BB/Ba2/BB)

COLOM 9 3/4 04/09 9.75 23/04/2009 584.975MM 106.03 106.23 -0.01 -0.09 470 192.23 1.17 1.27
COLOM 10 1/2 07/10 10.50 09/07/2010 280.929MM 112.97 113.42 0.01 -0.03 4.79 215.63 2.20 2.50
COLOM 8 1/4 12/14 8.25 22/12/2014 1IMMM 113.88 114.69 0.04 -0.14 5.72 243.00 535 6.20
COLOM 7 3/8 01/17 7.38 27/01/2017 1.65MMM 109.68 110.05 0.07 -0.55 5.95 234.71 6.47 7.44
COLOM 8 3/8 02/27 8.38 15/02/2027 154.905MM 119.07 119.65 -0.04 -0.22 6.58 260.35 9.97 12.40
COLOM 10 3/8 01/33 10.38 28/01/2033 340.511MM 147.62 148.12 -0.22 -1.35 6.48 238.85 10.96 16.92
COLOM 7 3/8 09/37 7.38 18/09/2037 1.818MMM 109.77 110.14 -0.06 -1.15 6.61 236.72 12.42 14.15
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 106.61 106.81 0.02 0.03 3.98 114.77 0.99 1.10
MEX 7 1/2 01/14/12 7.50 14/01/2012 864.136MM 110.83 111.10 0.22 0.53 4.47 160.57 347 3.86
MEX11 3/8 09/15/16 11.38 15/09/2016 1.77IMMM 142.99 143.49 0.00 0.76 5.13 162.14 5.93 8.83
MEX 5 1/2 02/17/20 5.50 17/02/2020 561.951MM 100.35 100.35 0.22 -1.12 5.46 123.28 8.26 8.83
MEX11 1/2 05/15/26 11.50 15/05/2026 338.58MM 164.75 165.50 -0.24 -0.09 5.72 178.04 9.72 16.43
MEX 6 3/4 09/27/34 6.75 27/09/2034 4.26TMMM 109.84 110.09 -0.17 -1.46 6.00 179.09 12.70 14.47
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 4.60 178.23 1.07 1.15
PHILIP 8 3/8 02/11 8.38 15/02/2011 1.5MMM 108.38 108.75 0.00 0.00 5.32 259.73 2.63 2.95
PHILIP 8 1/4 01/14 8.25 15/01/2014 1.602MMM 109.00 109.38 0.00 0.00 6.38 32211 4.75 522
PHILIP 9 7/8 01/19 9.88 15/01/2019 962.468MM 124.00 124.25 0.00 0.00 6.73 301.04 7.14 8.99
PHILIP10 5/8 03/25 10.63 16/03/2025 1.855MMM 142.13 14250 0.00 0.00 6.50 259.72 9.08 13.39
PHILIP 6 3/8 01/32 6.38 15/01/2032 1IMMM 96.00 96.25 0.00 0.00 6.70 257.63 11.97 11.67
SOUTH AFRICA (BBB+/Baal/BBB+)

SOAF9 1/8 05/19/09 9.13 19/05/2009 611.799MM 106.21 106.96 0.01 0.01 4.02 126.03 1.25 1.35
SOAF7 3/8 04/25/12 7.38 25/04/2012 1IMMM 109.20 109.95 0.05 0.05 4.86 195.25 3.63 4.05
SOAF6 1/2 06/02/14 6.50 02/06/2014 1IMMM 106.18 106.93 0.09 0.09 5.27 204.48 5.18 5.61
SOAF8 1/2 06/23/17 8.50 23/06/2017 140.789MM 120.20 121.20 0.06 0.06 5.64 199.82 6.73 8.28
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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 111.39 111.51 0.00 0.00 3.94 120.67 1.31 147
TURKEY 9 1/2 01/11 9.50 18/01/2011 750MM 111.10 111.35 0.00 0.00 5.35 153.39 242 2.94
TURKEY 9 1/2 01/14 9.50 15/01/2014 1.75MMM 118.09 118.49 0.00 0.00 5.84 268.58 4.69 5.58
TURKEY 5 1/2 02/17 5.50 16/02/2017 1.5MMM 95.83 96.13 0.00 0.00 6.09 196.66 6.58 6.75
TURKEY 7 06/05/20 7.00 05/06/2020 2MMM 103.67 103.97 0.00 0.00 6.54 273.09 8.23 8.74
TURKEY 7 3/8 02/25 7.38 05/02/2025 3.25MMM 105.29 105.66 0.00 0.00 6.83 289.37 9.53 10.50
TURKEY 6 7/8 03/36 6.88 17/03/2036 2.75MMM 97.26 97.64 0.00 0.00 7.08 288.89 11.92 12.03
UKRAINE (BB-/B1/BB-)

UKRAIN 0 08/05/09 8.69 05/08/2009 500MM 102.87 103.37 0.00 0.00 5.39 #N/AN Ap 0.05 #N/AN Ap
UKRAIN 6 7/8 03/11 6.88 04/03/2011 600MM 102.65 103.15 0.00 0.00 5.85 311.41 273 2.88
UKRAIN 7.65 06/13 7.65 11/06/2013 1IMMM 106.73 107.23 0.00 0.00 6.11 303.14 4.39 4.76
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 107.79 108.14 0.02 0.19 8.38 444.22 2.75 319
VENZ8 1/2 10/08/14 8.50 08/10/2014 1.5MMM 100.93 101.34 0.61 3.32 8.27 501.58 4.95 5.16
VENZ 13 5/8 08/18 13.63 15/08/2018 500MM 133.63 134.03 0.13 4.95 8.67 502.98 6.00 8.47
VENZ 6 12/09/20 6.00 09/12/2020 1.5MMM 78.75 79.14 0.14 2.26 8.76 493.36 8.20 6.62
VENZ 7.65 04/21/25 7.65 21/04/2025 1.6MMM 95.00 95.00 0.00 0.00 8.19 428.44 9.11 8.92
VENZ9 1/4 09/15/27 9.25 15/09/2027 4AMMM 112.00 112.00 0.00 0.00 8.03 407.85 9.29 10.79
VENZ9 3/8 01/13/34 9.38 13/01/2034 1.5MMM 110.25 110.25 0.00 0.00 8.40 433.88 10.31 11.44
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CORPORATE EUROBONDS

Security Name Ticker Industry Sector Cpn Maturity Amt Outstanding  YId Cur Mid YI(:AL'[m Px Bid Px Ask  Chg Net 1d Cr:,stl(\]let '\Dlll:; Q?é Y;;i;zi Rating (S&P/Moody's/Fitch)
RUSSIA
AFKSRU 8 7/8 01/11 AFKSRU Diversified 8.875 28/01/2011 350MM 8.62 7.75 102.84 103.11 0.18 0.18 253 78 B+/BIB+
AFKSRU10 1/4 04/08 AFKSRU Financial 10.25 14/04/2008 350MM 10.18 717 100.67 100.71 -0.01 -0.01 0.24 415
ALROSA 8 1/8 05/08 ALROSA Basic Materials 8.125 06/05/2008 500MM 8.09 6.37 100.47 100.51 0.00 0.00 0.30 329 BB-/Ba2/BE-
ALROSA 8 7/8 11/14 ALROSA Basic Materials 8.875 17/11/2014 500MM 8.18 7.28 108.32 108.57 0.27 0.27 5.08 386
EVRAZ 10 7/8 08/09 EVRAZ Basic Materials 10.875 03/08/2009 300MM 10.29 6.91 105.59 105.81 0.08 0.08 1.35 4217 BBB2)-
EVRAZ 8 1/4 11/15 EVRAZ Basic Materials 8.25 10/11/2015 750MM 8.27 8.30 99.59 99.84 0.23 0.23 5.59 468
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 5.65 571 99.50 99.75 0.21 0.21 4.56 273
GAZPRU10 1/2 10/09 GAZPRU Energy 105 21/10/2009 700MM 9.67 531 108.48 108.73 0.09 0.09 1.58 270
GAZPRU7.8 09/27/10 GAZPRU Energy 78 27/09/2010 1IMMM 750 6.13 103.79 104.19 0.00 0.00 2.34 234
GAZPRU 9 5/8 03/13 GAZPRU Energy 9.625 01/03/2013 1.75MMM 8.37 6.15 114.93 115.18 0.22 0.22 3.99 309
GAZPRU 5 7/8 06/15 GAZPRU Energy 5.875 01/06/2015 1IMMM 6.24 6.91 94.11 94.21 0.00 0.00 5.54 301
GAZPRU 7.201 02/20 GAZPRU Energy 7.201 01/02/2020 1.133MMM 7.03 6.90 102.35 102.60 0.28 0.28 1.71 268
GAZPRU 8 5/8 04/34 GAZPRU Energy 8.625 28/04/2034 1.2MMM 6.88 6.58 125.25 125.50 0.50 0.50 11.66 280
MEGAFO 8 12/10/09 MEGAFO  Financial 8 10/12/2009 375MM 7.84 6.83 101.91 102.16 0.10 0.10 173 425 BB/B1/BB+
MMKFIN 8 10/21/08 MMKFIN Basic Materials 8 21/10/2008 300MM 7.90 6.28 101.19 101.30 0.00 0.00 0.72 324 BB/Ba3/BB-
MOBTEL 9 3/4 01/08 MOBTEL Communications 9.75 30/01/2008 400MM 9.74 6.01 100.12 100.13 0.00 0.00 0.04 313
MOBTEL 8 3/8 10/10 MOBTEL Communications 8.375 14/10/2010 400MM 8.10 6.98 103.30 103.55 0.16 0.16 2.38 439 BB-/Ba3/BB-
MOBTEL 8 01/28/12 MOBTEL Communications 8 28/01/2012 400MM 7.80 7.26 102.40 102.65 0.17 0.17 329 435
GMKNRU 7 1/8 09/09 GMKNRU  Basic Materials 7.125 30/09/2009 500MM 6.97 5.72 102.11 102.35 0.09 0.09 1.56 310 BBB-/Baa2/BBB-
CHMFRU 8 5/8 02/09 CHMFRU  Basic Materials 8.625 24/02/2009 325MM 8.45 6.66 101.92 102.17 0.01 0.01 1.01 389
CHMFRU 9 1/4 04/14 CHMFRU  Basic Materials 9.25 19/04/2014 375MM 8.67 7.87 106.57 106.82 0.24 0.24 4.66 463 BE-/B1IBE-
SINEK 7.7 08/03/15 SINEK Government 71 03/08/2015 250MM 7.62 751 100.95 101.20 0.24 0.24 5.47 394 -/[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 6.89 6.94 99.68 99.93 0.20 0.20 2.96 416 BB+/Baa2/BB+
TMENRU 7 1/2 07/16 TMENRU  Financial 75 18/07/2016 1IMMM 772 7.97 97.03 97.28 0.25 0.25 5.93 424
VIP 10 06/16/09 VIP Communications 10 16/06/2009 217.234MM 9.59 6.79 104.18 104.31 0.07 0.07 1.30 421
VIP 8 02/11/10 VIP Communications 8 11/02/2010 300MM 7.83 6.84 102.06 102.31 0.11 0.11 1.82 426
VIP 8 3/8 10/22/11 VIP Communications 8.375 22/10/2011 300MM 8.13 7.42 102.94 103.19 0.22 0.22 3.14 463 B8+/Bazl
VIP 8 1/4 05/23/16 VIP Communications 8.25 23/05/2016 600MM 8.24 8.23 99.99 100.24 0.25 0.25 5.88 466
WBDFRU 8 1/2 05/08 WBDFRU  Consumer, Non-cyclical 85 21/05/2008 150MM 8.46 6.93 100.47 100.52 0.00 0.00 0.34 406 B+/B2/-
ALFARU 8 5/8 12/15 ALFARU Financial 8.625 09/12/2015 225MM 8.99 10.52 95.81 96.06 0.00 0.00 5.41 775
BKMOSC 8 09/28/09 BKMOSC  Financial 8 28/09/2009 250MM 772 5.70 103.54 103.78 0.09 0.09 1.54 308
BKMOSC 7 3/8 11/10 BKMOSC  Financial 7.375 26/11/2010 300MM 7.25 6.72 101.54 101.79 0.17 0.17 252 412
BKMOSC 7.335 05/13 BKMOSC  Financial 7.335 13/05/2013 500MM 7.36 7.42 99.50 99.75 0.19 0.19 4.29 435 Baal /BEE-
BKMOSC 7 1/2 11/15 BKMOSC  Financial 75 25/11/2015 300MM 7.61 8.57 98.43 98.68 0.00 0.00 5.68 135
GAZPRU 7 1/4 10/08 GAZPRU Financial 7.25 30/10/2008 1.05MMM 721 6.41 100.56 100.68 0.01 0.01 0.75 346
GAZPRU 6 1/2 09/15 GAZPRU Financial 6.5 23/09/2015 1IMMM 6.90 7.49 94.15 94.40 0.23 0.23 5.77 392 BE+A3IBEB
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VTB 6 7/8 07/29/08 VTB Financial 6.875 29/07/2008 300MM 6.85 6.11 100.35 100.43 0.00 0.00 0.50 310 JAS/REE
VTB 6.2 09/29/15 VTB Financial 6.2 29/09/2015 400MM 6.32 7.44 98.01 98.26 0.00 0.00 5.80 439
RSHB6 7/8 11/29/10 RSHB Financial 6.875 29/11/2010 350MM 6.73 6.04 102.03 102.28 0.17 0.17 255 345 JBaal/BBB
RSHB7.175 05/16/13 RSHB Financial 7.175 16/05/2013 700MM 6.97 6.52 102.78 103.03 0.20 0.20 4.34 345
RUSB8 1/8 04/21/08 RUSB Financial 8.125 21/04/2008 300MM 8.11 7.10 100.21 100.25 0.00 0.00 0.26 408
RUSB7 1/2 10/07/10 RUSB Financial 75 07/10/2010 500MM 8.23 11.38 90.99 91.24 0.12 0.12 232 -11
RUSB8 7/8 12/16/15 RUSB Financial 8.875 16/12/2015 200MM 9.95 11.79 89.09 89.34 0.00 0.00 5.29 920
SBERRU 6.23 02/15 SBERRU Financial 6.23 11/02/2015 1IMMM 6.25 7.07 99.60 99.85 0.00 0.00 5.40 375 -IA2/BBB+
VTB 6 7/8 12/11/08 VTB Financial 6.875 11/12/2008 550MM 6.84 6.24 100.47 100.60 0.01 0.01 0.86 344
VTB 7 1/2 10/12/11 VTB Financial 75 12/10/2011 450MM 7.26 6.48 103.20 103.45 0.22 0.22 3.17 362 BBBIA2IBEE
VTB 6.315 02/04/15 VTB Financial 6.315 04/02/2015 750MM 6.26 7.13 100.81 101.06 0.00 0.00 5.36 320
VTB 6 1/4 06/30/35 VTB Financial 6.25 30/06/2035 1IMMM 6.44 6.48 96.92 97.17 0.23 0.23 12.80 303
AVAZRU 8 1/2 04/08 AVAZRU Consumer, Cyclical 85 20/04/2008 250MM 8.50 8.40 99.95 100.02 0.00 0.00 0.25 526
IRKUT 8 1/4 04/09 IRKUT Industrial 8.25 10/04/2009 125MM 8.25 8.19 99.90 100.19 0.01 0.01 1.13 500
ARGENTINA
PESAAR 0 06/09/11 PESAAR Energy 5.90125 09/06/2011 87.414MM 6.34 751 92.86 93.36 0.00 -0.06 036  #N/AN.A. B+/Ba2/B+
TELEFO 8.85 08/11 TELEFO Communications 8.85 01/08/2011 134.644MM 8.43 7.22 104.75 105.25 0.15 0.68 291 458 B+/-I-
BRAZIL
PETBRA12 3/8 04/08 PETBRA Energy 12.375 01/04/2008 126.82MM 12.17 410 101.63 101.68 -0.02 -0.14 0.20 143
PETBRA 9 7/8 05/08 PETBRA Energy 9.875 09/05/2008 224.25MM 9.75 5.70 101.20 101.28 -0.01 -0.21 031 251
PETBRA 9 3/4 07/11 PETBRA Energy 9.75 06/07/2011 235.36MM 8.38 459 116.11 116.61 0.06 0.05 2.99 150
PETBRA 9 1/8 07/13 PETBRA Energy 9.125 02/07/2013 374.23MM 7.74 531 117.88 117.88 113 -0.15 4.38 227 BBB-/Baa2/BB+
PETBRA 7 3/4 09/14 PETBRA Energy 7.75 15/09/2014 397.9MM 6.92 5.57 112.00 112.00 #N/AN.A. -0.79 5.15 178
PETBRA 6 1/8 10/16 PETBRA Energy 6.125 06/10/2016 899.1MM 6.01 5.83 102.00 102.00 -0.43 -1.25 6.60 204
PETBRA 8 3/8 12/18 PETBRA Energy 8.375 10/12/2018 576.78MM 7.01 5.92 119.26 119.68 0.09 -0.63 7.41 211
CHINA
CNOOC 6 3/8 03/12 CNOOC Energy 6.375 08/03/2012 500MM 5.89 4.17 107.91 108.71 0.05 154 3.58 28 AJA2IA
SDBC 4.7 08/24/09 SDBC Financial 4.7 24/08/2009 10MMM 4.67 424 100.68 100.68 0.00 0.00 150 47
SDBC 2.66 12/30/10 SDBC Financial 2.66 30/12/2010 20MMM 2.80 4.49 95.04 95.04 0.01 0.01 275 52
SDBC 3.63 10/26/12 SDBC Financial 3.63 26/10/2012 10MMM 3.80 4.69 95.56 95.56 0.00 0.00 4.23 52
SDBC3 1/2 04/16/14 SDBC Financial 35 16/04/2014 80MM 3.77 4.83 92.95 92.95 0.00 0.00 5.29 57 NAZIA
SDBC 5.48 01/06/20 SDBC Financial 5.48 06/01/2020 20MMM 5.27 5.02 104.06 104.06 0.00 0.00 8.70 56
SDBC 3.8 10/30/36 SDBC Financial 3.8 30/10/2036 23.8MMM 4.62 4.96 82.28 82.28 0.00 0.00 15.98 56
MEXICO
AMXLMM 4 1/8 03/09 AMXLMM  Communications 4.125 01/03/2009 497.75MM 414 4.44 99.60 99.72 0.09 0.23 1.07 182
AMXLMM 5 1/2 03/14 AMXLMM  Communications 55 01/03/2014 795MM 5.51 5.52 99.90 99.90 0.26 -1.67 5.04 173 BBB+/A3/BBB+
AMXLMM 5 3/4 01/15 AMXLMM  Communications 5.75 15/01/2015 500MM 571 5.64 100.40 100.90 0.10 -0.01 5.70 181
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PEMEX 7 7/8 02/09 PEMEX Energy 7.875 01/02/2009 802.154MM 7.62 453 103.23 103.48 0.25 0.48 0.96 182 A-/BaallA-
PEMEX 7 7/8 02/09 PEMEX Energy 7.875 01/02/2009 27.23MM 757 384 104.07 104.07 0.19 0.17 0.97 78
UKRAINE
EXIMUK 7 3/4 09/09 EXIMUK Government 7.75 23/09/2009 250000000 7.63 6.71 101.42 101.81 0.09 0.09 152 404 -/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 8.37 10.76 93.95 94.20 0.11 0.11 2.07 821

BTAS 8 03/24/14 BTAS Financial 8 24/03/2014 400MM 9.47 11,57 84.25 84.75 0.19 0.19 4.48 11 BB/Baal/BB+
BTASS8 1/2 02/10/15 BTAS Financial 85 10/02/2015 350MM 9.75 11.17 86.91 87.41 0.22 0.22 4.84 -39

BTASS8 1/4 01/22/37 BTAS Financial 8.25 22/01/2037 1IMMM 9.52 9.62 86.46 86.96 0.22 0.22 9.47 -59

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 8.74 7.89 101.40 101.82 0.10 0.10 1.62 82

ATFBP 8 1/8 10/10 ATFBP Financial 8.125 28/10/2010 200MM 8.08 7.90 100.27 100.77 0.16 0.00 241 527

ATFBP 9 1/4 04/12 ATFBP Financial 9.25 12/04/2012 200MM 9.01 8.49 102.38 102.88 0.17 0.17 3.39 557 B+/BallBB-
ATFBP 9 05/11/16 ATFBP Financial 9 11/05/2016 350MM 9.01 9.01 99.69 100.19 0.24 0.24 5.68 529

VENEZUELA

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

PETROZ 8.22 04/17 PETROZ Energy 8.22 01/04/2017 625MM 8.00 7.78 102.56 103.06 0.06 0.06 6.28 451 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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