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B3rNAL HA PbIHOK

Makpo3koHOMMKa

BeposTHocTb cHukeHus cTaBkn ®PC Ha 0.75% CTpeMuTensHO pacTeT no Mepe Toro, Kak
(hOHAOBbIE PbIHKM yXoaaT B nuke. PC, kak MUHUMYM, CHU3WT CTaBKy Ha MONMpOLEHTa,
HO 3TOro ABHO 6yneT HEeAOCTATOMHO Ans TOro, YTODbI NMpefsoTBpaTWUTL AarbHewllee
nagexue Ha rnobanbHbix (OHAOBLIX phiHkax. ®PC HeobxoamMo [eicTBOBaTb MMEHHO
ceitvac. Ha choHe 3ameaneHus uHgnsumorHoro aaenerus ®PC moxeT cebe no3sonuTb
arpeccuBHO cpe3aTb CTaBky Ha 75 6.M., nocrne Yero BO3MOXHO byaeTt B3aTh nayay. Mbi
rnonaraem, YTO PbIHOK ONTUMUCTU4YHO BOCMPUMET AaHHYK HOBOCTb. locne Toro kak
VHBECTOPbI Hayanu 3aknagbiBaThb B LieHbl BEPOSTHOCTb CHUKEHUS CTaBKM Ha 1%, BpsA
nm 75 6.n. ByayT BOCTIPUHSATHI KaK NPU3HaK NaHMUKW.

Yrposa peueccun B CLUA cnpoBouypoBana MCXO4 kanutana B PUCKOBbIE aKTWBbI —
NPENMYLLECTBEHHO B aKUWM pa3BMBAOLLMXCA 9KOHOMUK. MacwwTtabHble cnucaHvs
OaHkamu aKTWBOB W yrpo3a 3amefneHus Temnos pocta BBI1 B nuaupytowmx crpaHax
A3 v NTaTuHcKo AMepuKK CrpoBOLMPOBAnK OTTOK CPEACTB U3 (DOHAOBLIX 1 CbIPLEBbIX
PLIHKOB B Treasuries 1 Apyrve 3alunTHble akTuBbl.

Ba3zoBble aKkTVBbI

BbixogHo geHb B CLUA He npensTcTBOBanm CHWKEHWIO CTaBOK —KasHauemcKux
obsizatensbcT. Ha Toprax B A3un kpueas goxopHoctn US Treasuries onyctunach B
cpegHeM Ha 15 6.n., npu 3TOoM BerctBO MHBECTOPOB B 3alMTHblE aKTWBbI HA (POHE
rnobanbHoro napjeHus (hOHOOBbIX MHAEKCOB MPWBENO K OMepexaloLleMy LieHOBOMY
POCTy Ha KpaTko- W cpefdHecpouHble rocobsizatenscrea CLUA. [loxogHOCTb 2-neTHUX
obssatenbcts coctasnset 2.14 (-0.23)%, 10-neTHux — 3.57 (-0.10)%.

Pa3su BalOLLneca pbIHKK

PuckoBble [onru He BblAEpXanu CHKEHUS (DOHAOBBIX WHOEKCOB, KPEAUTHbIE Cnpabl
NPOACIKANK paciumpeHre. HambonbLimin pocT AOXOAHOCTEN MPULLENCS Ha LOMroBble
PbIHKK CTpaH JlaTuHekon AmMepukm, rae Aons CNeKynsTUBHONO kanuTana Bbicoka. B To xe
BpemMs [ONMM  asnatckux CcTpaH Bbirmsgenu 6Gonee  crabunbHo.  Poccuiickve
eBpoobnuraumn He CMOru yctosTb OT BceobLien naHuku: LieHa Bbinycka Russa'30
cHusunacs ao 114.75 (-0.50) n.n., npu atom ero cnpag yesenuuuncs go 186 (+10) 6.n.

PbiHOK py6neBbix obnuravuii

OBcTaHoBKa Ha NMOKanbHOM AOMrOBOM phbliHKe Gonee CTaburbHa, HEXenu Ha BHELUHUX
nnowaakax. C 0fHON CTOPOHbI, CUTYaLWs BbIMSAUT HE COBCEM NOrMyHO: cTaBku MBK
HEBbICOKM, TEM HE MeHee, WHBECTOPbl OTAAKT npeanouyTeHue Oymaram KOpOTKOM
Aropauuu. B To ke Bpems OTCYTCTBUE MAEI UAET Ha PyKy pybneBoMy pbiHKY, MOCKOIbKY
HEeBbICOKAsi aKTWBHOCTb B BbIMyCkax MEPBOTO YPOBHS MO3BOMSET COXPaHUTb TEKYLLWN
YpOBEHb CTaBOK (nodpobHee Ha cmp. 2).
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WK "Anemap"/2ExenHeBHbil 6lonneTeHb nHBecTopa

Moka3aTenn NMKBUAHOCTM
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JIOKANbHbIN JONTOBOW PbIHOK

NuksnpgHocTb 1 CTaBkK

Mokasatenb pybneBsoi NUKBUAHOCTW cerofHs yTpoM cocTasun 1,010.1 (-118.7) mnpa pyo.
CTpyKTypa NUKBMOHOCTA MPOAOIKAET M3MEHSTLCS: OCTaTKM Ha KOpCYeTax CHWU3MMKCH [0
511.8 (-57.5) mnpg py6., aeno3uTtsl 6aHkoB a LIb cokpatunucs o 498.3 (-61.2) mnpg pyb.
lMprnunHON CHKeHMs nokasatens nukeugHocTv Ha 10.5% crana mpolefwas B4Yepa "no
xenaHn" nomecayHas onnata HAC. Cyaa no oTToky pybnei, 60MbLUMHCTBO KOMNAHMIA
npogomxatoT ynnaumeate HAC exemecsyHo. CTaBku [AEHEXHOTO pbiHKA OCTAKTCSA
Hu3kumm: 2-3% no opHoaHesHbiM MBK. [Mepepacnpepenenne GOMIKETHBIX CPEACTB W
copmupoBaHue cTpateruii GyaeT u Bnpedb cnocobCTBOBaTb Kak pes3komy konebaHuto
obuyero nokasaTens NMKBUAHOCTY, Tak U ero CTPYKTYpbl. Ha Tekylen Hepene, 25 sHeaps,
cocToutcs ynnata akuwsoB u HAMW. Takke npoigeT pasmeleHne 3 soinyckos OP3
obvemom 25 mnpa pyb. Ha ypoBHe nMKBMAOHOCTW 3TV MEPOMPUATUS HE BbI3bIBAKT
OMaceHui, OAHAKO MOTYT NPUBECTU K KpaTKOBPEMEHHOMY pocTy cTaBok MBK.

Kpueas ctaBok LIBOR B moHedenbHUK CHU3Wnacb B cpegHem Ha 5 6.n.. 1M LIBOR
cocrasnseT 3.9%, 3M LIBOR - 3.85%, 12M LIBOR - 3.27%. CrtaBku poccuiickux NDF
M3MEHWNNCb PajMKanbHO: KpPaTKOCPOYHBIA CEerMeHT cocTaBnsieT 4-8%, Gonee AanbHue
CTaBKM Takke He npesbiwatT 8%.

WHBeCTULMM: POKYC Ha NUKBMOHOCTb

O6cTaHOBKa Ha NOKarnbHOM [ONTOBOM PbIHKE 6ornee cTaburbHa, HEXenu Ha BHELWHMX
nnowagkax. C ogHoi CTOPOHbI, CUTyauua BbIrMAOUT HE COBCEM JOTMYHO: CTaBKWU MBK
HEBbICOKW, TEM HE MeHee, NHBECTOPbI OTAAT NpeanoyTeHne 6ymaraM KOPOTKOW AtopaLuu.
B 10 Xe Bpems OTCyTCTBME uaen uaet Ha PyKy py6]'IEBOMy PbIHKY, NMOCKONbKY HEBbICOKAA
aAKTUBHOCTb B BbIMyCKax NePBOro ypoBHA NMO3BONAET COXPaHUTb TeKyLLlVIVI YPOBEHb CTaBOK.

CTOMT OTMETUTb, YTO 0BOPOTHI TOProB NO BbIMYCKaM MEPBOTO YPOBHS Obin HE CTOMb
HWU3KUMK, KaK TPagMUMOHHO B Havane Hepenu. OpHako GONbLUMHCTBO KOPMOPATMBHbIX
"tuiLek” nopaannuch HeraTMBHLIM BHELUHWM CUrHanam ¥ 3akpblnch B cpeaHem Ha 15-20
M.M. HAKE LEeH 3aKpbITUs NaTHUUGI. Hanbonbluas cTabunbHOCTL OTMeYanach B KOPOTKUX
BbIMyCKaX, OHM COXPaHWNM LIEHOBble YPOBHW. [lpegnoyteHne K Oymaram KopoTKOW
[JropaLym, HeCMOTPS Ha BbICOKWIA NMokasaTenb pybneBoi NUKBUAHOCTM U HEBLICOKME CTaBKM
MBK, #OomKHO coxpaHuTbCs U Bnpedb. VIMEHHO KpaTKOCPOYHbIA YPOBEHb CTABOK Kak B
nepBoM, TaK U BO BTOPOM 3LLEeNoHax byayT MeHee NoABepkeHbl PUCKY poCTa JOXOLHOCTEN
Mpy pa3meLLeHU HOBbIX 3aliMOB.

Cektop rocBbinyckoB 6bin Gonee nOABEPXEH HeraTMBHbIM HAaCTpoeHuam. [Momumo
00LepbIHOYHbIX (PaKTOPOB rpsAyLLME pa3MelyeHns AanbHux Beinyckos O®3 cospatot
HeraTWBHbI (hOH No cektopy. Mbl nmonaraem, 4TO Hafexdbl pblHKA Ha MPeMuio
OnpaBLatoTCs eaBa N, a MakcuMarnbHbIi 60HYC MOXET COCTaBUTb 5-10 n.M. K LeHe.

WHBecTMUmMm: dokyc Ha JOXOAHOCTb

CermeHT BbICOKOAOXOAHbIX BbIMYCKOB B CINOXMBLUMXCA YCNOBUAX PblHKa HE WHTEPECEeH.
MaKCMMyM, Ha 4TO CNOCOGHI WHBECTOPbI, — I'IO}J,GVIpaTb Ka4eCTBEHHbIE BbIMYCKN BTOPOro
YPOBHA C HEBbICOKOW Atopauument. Ha Haw B3rnsg, oxugaHne pocta CTOMMOCTU 3aeMHbIX
Cpeacts 6yneT 1 BNpeAb OKadbiBaTb AaBNEHWE Ha BbiMyCKK KOMNaHuI TPETLETO 3LEeNOHa C
BbICOKOM JOSITOBOM Harpy3|<017| 1 CTpaTernemn arpeccuBHOMO PasBuUTHS.
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PyGnesble obnurauum. Mepsbiit "aLwenoH".
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Py6nesble obnuraumun. MyHuumnansHbie n CybdenepansHbie BbinycKu.
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Py6nesble obnuraumun. baxku n mHaHehI.
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PyGnesble obnurauuyi. TONNnBO 1 3HepreTHka.
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PyGnesble o6nurawym. MpoMbILLNEHHOCTb.
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Py6nesble obnuraumu. Toprosns.
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Py6nesble obnuraumv. Metannyprus.
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PyGnesble obnurauum. TenekoMMyHUKaLmMn, Meaua, TpaHeropT.
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PyGnesble obnurauum. Nerkas v nuwiesas NPOMbILLEHHOCTb.
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15.50

15.00

14.50

14.00

13.50

13.00

12.50

12.00

@ bantumop 3

Pycckuit TekcTuns 2
00X3 hd

°
Arpokom
[) Boxckasi TEeKCTUMbHas
0OCT2 ([}

@ Muparopr ®uHaHc

® 33807kl pocc

® KoHputep Kypck
@ Xneb3asop Ne28 2

3epHoBas kom. HacTiolua
e ®50k02

@CuHeprus 1

[ 1] 0
1150 Hogaie deaain Bpom - ®Tanocro2

11.00

10.50

10.00

9.50

9.00

8.50

8.00

7.50

7.00

6.50

6.00

5.50

@ MenbH. Kom6.

@ Oreu. JlekapcTea 2

° Pycckuit Tekcunb 3

@ AnagyLikuH 2

@ ArpoxonauHr

° MapHac 2

@ OHMMuNK

CaH WHTepbpto 2
®

Yepku3oso ® Vimypicr

.BEJ]Z

Mod. Duration

5.00
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Py6nesble obnuraumm. flec 1 cenbckoe Xo3sicTBO.

B

17.00 oro2
[ ] [ ]

16,50 Apkapa 2
16.00
15.50
Arpo-Coto3
15.00 o
‘AFKana 1
ro

K2
14.50

14.00 @ ArpoxonavHr

13.50 ° @ Cvb Arp Fpynna
MocCenbllpom

[ ]
CogpyxecTeo
13.00 Arpuka
[ ]

12.50
12.00 @ Paarynsit 2 .Pasrynﬂﬁ 3
11.50 @ A3 durarc
11.00
o MenbH. Komb.

10.50 @ Masa?2
10.00

9.50

9.00

8.50

8.00

7.50

7.00

6.50

6.00

5.50 Mod. Duration

5.00 - T T
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Py6nesble obnurauun. CTpoutensCcTao.

L
17.00 @ Makpomup ®uHaHC 2

16.50

16.00 Cyaap*(asaHb ® 0cKK

15.50

15.00
MW3Ib
[ J

14.50 @ MOPE.Tnasa

14.00 @AnamaHT 1

1350 ° Catn [pynn

13.00

12.50

Kamckas gormHa 3 @
12.00

Kocmoc duHaHe
L

11.50
1 2&H 1o @ LYH2

11.00 " . S
HTerpa
Mupake 1 L P
1050 e
[ J

10.00 JICP Wrescr 1
NnnKes °
950 ®rporiTpanclas 1 TnasMocCrpoit 2

9.00

JICP @
8.50 @ MertpocTpoit

8.00
7.50
7.00

6.50

eJICP

.AuamaHT 2

b M-WHaycTpust

6.00

5.50

5.00 - T

Mod. Duration
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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 103.15 103.09 -0.03 5.86 /- 174

003 25058 40,655 630  30/01/2008 30/04/2008 100.46 100.40 0.03 0.11 478 | - 0.26

003 25059 40,821 610  23/01/2008 19/01/2011 100.64 100.35 0.00 0.08 0.55 6.05 /- 2.57

003 25060 40,734 580  30/01/2008 29/04/2009 100.44 100.15 0.15 0.50 567 /- 115

003 25061 42,513 580  06/02/2008 05/05/2010 99.99 99.79 0.00 0.02 0.30 598 /- 2,01

003 26198 42,117 600  03/11/2008 02/11/2012 99.15 98.16 -0.39 6.33 /- 4.00

003 26199 39,991 610  16/04/2008 11/07/2012 100.11 99.86 0.00 0.00 0.10 6.25 / - 371

003 27026 16,000 700  12/03/2008 11/03/2009 100.85 100.31 -0.12 0.23 571 /- 1.04

003 46001 60,000 1000  12/03/2008 10/09/2008 102.05 102.02 0.02 6.86 / - 0.58

003 46002 62,000 900  13/02/2008 08/08/2012 108.30 106.25 -1.21 6.61 / - 353

003 46003 37,298 1000  16/07/2008 14/07/2010 108.00 107.65 0.18 0.08 6.63 /- 212

003 46012 40,000 121 01/10/2008 05/09/2029 73.01 73.01 0.01 0.13 0.79 6.72 /- 13.46

003 46014 58,290 900  12/03/2008 29/08/2018 108.00 107.75 -0.22 -0.08 6.58 / - 6.83

003 46017 79,995 800  13/02/2008 03/08/2016 105.99 105.76 0.03 017 6.29 / - 5.99

003 46018 128,855 900  12/03/2008 24/11/2021 110.10 110.00 -0.25 -0.33 6.50 / - 8.13

003 46020 85,007 690  13/02/2008 06/02/2036 102.50 102.30 -0.22 -0.39 6.82 /- 11.64

003 46021 54,395 750  20/02/2008 08/08/2018 99.93 99.68 0.00 -0.03 -0.01 6.32 /- 7.01

Mockea

Mocksa 29 5,000 10.00  05/06/2008 05/06/2008 101.80 101.70 0.05 0.05 -0.10 520 / - 0.35 -64
Mocksa 36 4,000 10.00  16/06/2008 16/12/2008 104.60 102.30 222 2.22 -1.58 6.09 /- 0.84 9
Mocksa 38 5,000 10.00  26/06/2008 26/12/2010 110.33 110.33 0.00 0.08 0.23 6.18 / - 2.46 16
Mocksa 39 5,000 10.00 21/07/2008 21/07/2014 108.00 108.00 0.00 0.00 -0.30 6.50 / - 4.89 27
Mocksa 41 3,378 10.00 30/01/2008 30/07/2010 105.50 103.50 -1.30 -1.30 -1.25 6.58 / - 2.09 54
Mocksa 43 5,000 10.00 17/02/2008 17/05/2008 101.20 101.20 -2.99 -2.99 -0.55 6.29 / - 0.29 43
Mocksa 44 20,000 10.00 24]06/2008 24]06/2015 106.91 106.91 -0.69 -1.24 6.71 / - 5.37 45
Mocksa 47 10,000 10.00 28/01/2008 28/04/2009 104.00 104.00 0.00 -2.00 0.10 5.65 / - 112 -35
MyHuyunanbHblie u cy6gppedepanbHble

AcTpaxaHb 500 9.50 13/03/2008 17/12/2009 102.00 102.00 0.00 153 852 / - 159 241
BalukoprocTtaH 5 1,000 8.02 07/05/2008 04/11/2009 101.20 100.00 0.45 -1.41 779 [ - 1.56 171
Benoropoackas 06n. 2 320 13.50 29/04/2008 29/04/2008 101.35 101.35 -0.65 -0.45 835 /- 0.25

Benoropoackas 06n. 3 2,000 8.38 15/02/2008 10/11/2010 99.01 99.01 -0.19 -0.24 9.07 / - 2.28

Benoropoackas o6n. 4 1,020 7.88 23/01/2008 19/10/2011 98.99 98.99 0.00 0.00 0.09 8.45 [ - 2.96 227
Bonrorpap 1 450 9.20 17/04/2008 17/07/2008 100.00 100.00 -0.60 -0.60 952 /- 0.44 352
Bonrorpap 2 600 9.65 20/03/2008 2171212009 99.00 99.00 -1.99 -2.50 10.22 / - 1.60 403
Bonrorpapckas o6n. 253 550 8.10 21/05/2008 19/05/2010 98.41 98.41 - -0.34 -0.69 9.06 / - 1.96 293
Bonrorpapckas o6n. 261 700 11.00 19/06/2008 17/06/2010 101.11 101.11 0.00 -0.16 -0.70 9.20 / - 0.78

Bonrorpapckas o6n. 351 600 10.99 - 11/06/2009 102.40 102.22 0.09 -0.16 0.09 -

BopoHexckas 06n. 2 500 12.00 17/06/2008 18/06/2009 104.30 104.30 -0.70 -0.25 8.86 / - 122 274
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Security Name (ILSS;EMSI\I/T&) Co(l:gon Next coupon Maturity Ask Bid ldr:::tng 5d chng net lmncef:ng YTM [ YTP Mod. Dur. Sg:(\ei d
MyHuyunanbHble u cy6gpedepanbHble

BopoHexckasi obn. 3 500 10.25 30/06/2008 27/06/2011 103.90 103.90 - -0.10 -9.95 9.10 / - 2.72 278
VBaHoBcKas 06 1,000 9.00 12/02/2008 09/11/2010 99.99 99.50 0.09 0.19 -0.06 9.15 / - 2.26 311
WkpyTckas obn. 312 900 7.50 23/04/2008 23/10/2008 100.10 99.30 0.21 0.21 0.22 8.05 / - 0.68 224
WpkyTckas obn. 311 1,500 9.00 20/03/2008 17/12/2009 100.69 100.10 -0.30 0.30 0.30 8.45 / - 1.63 239
MpkyTckas obn. 313 3,000 7.75 26/03/2008 24/11/2010 98.50 98.50 0.10 -0.80 8.50 / - 1.30 -224
WpkyTckas obn. 314 1,200 8.25 21/05/2008 26/05/2010 98.80 98.80 0.00 0.00 -0.10 8.73 | - 114

KasaHb 3 2,300 9.32 27/02/2008 29/08/2009 99.90 99.90 -0.30 -0.05 831 /- 1.39 221
Kanyxckas o6n. 2 1,300 8.60 03/03/2008 29/08/2011 99.68 98.50 -0.31 -0.32 9.06 / - 2.85 296
Kapenus 500 8.15 09/06/2008 02/06/2010 101.00 101.00 - 1.80 0.01 751 /- 2.03 45
Kuposckas o6n. 1 400 8.39 21/03/2008 22/12/2008 100.40 99.80 0.00 -0.05 0.30 8.27 | - 0.81 250
Kuposckas 06n. 2 600 8.45 27/03/2008 24/09/2009 100.05 99.51 -0.31 -0.31 0.07 8.87 / - 144 283
Knuuckuit p-H 2 300 9.75 15/05/2008 13/11/2008 101.20 101.20 0.00 0.00 0.70 833 /- 0.73 228
Komn 6 700 12.50 14/04/2008 14/10/2010 108.70 108.70 - 0.30 0.47 7.98 /- 218 190
Komn 7 1,000 10.00 23/05/2008 22/11/2013 106.05 100.12 -2.92 -2.92 -2.54 8.20 / - 4.30 196
Komn 8 1,000 9.00 05/03/2008 03/12/2015 100.49 95.00 -0.31 0.25 -1.35 7.56 /- 5.14

Koctpomckas o6r. 4 800 11.00 11/03/2008 11/03/2008 100.35 100.35 -0.05 -0.24 8.56 / - 0.12 263
KpacHosipck 5 1,000 7.50 18/04/2008 18/10/2008 99.83 99.83 0.06 -0.10 7.86 / - 0.67 184
KpacHosipckuii kpait 3 3,000 6.00 02/04/2008 01/10/2008 100.03 99.73 -0.05 -0.12 6.26 / - 0.64 30
KypraHckasi o6n. 500 9.25 17/03/2008 17/12/2009 99.70 99.70 - 0.25 0.20 9.76 / - 1.60 359
JleHuHrpagickasi obn. 2 800 14.01 11/06/2008 08/12/2010 115.75 115.75 0.00 -1.25 -0.75 794 | - 2.29 186
JleHuHrpagckasi obn. 3 1,300 12.50 13/06/2008 05/12/2014 125.50 125.50 1.00 1.50 1.49 744 | - 4.67 119
Jiunevkas o6n. 4 1,500 7.95 22/07/2008 19/07/2011 99.90 99.90 0.00 0.00 -0.10 8.14 | - 2.88 204
MarapaH 450 11.00 17/03/2008 15/09/2008 101.80 100.80 -0.50 -0.50 -0.70 9.21 /- 0.58 315
Mapwit 3n 500 8.25  21/02/2008 23/05/2009 100.50 98.70 0.90 0.90 0.50 8.85 /- 117 273
Mockosckas 061, 4 9,600 11.00  22/04/2008 21/04/2009 106.00 106.00 0.00 0.00 0.69 6.10 / - 112 9
Mockosckas 0611. 5 12,000 1000  01/04/2008 30/03/2010 106.60 106.60 0.05 0.35 6.8L /- 1.84 76
Mockosckas 0611. 6 12,000 900  22/04/2008 19/04/2011 105.75 105.75 -0.32 -0.30 710 / - 2.65 103
Mockosckas 0611, 7 16,000 800  23/04/2008 16/04/2014 104.60 104.60 0.00 -0.51 -0.39 720 /- 4.64 96
Huxeropogckasi o61. 2 2,500 999  03/05/2008 02/11/2008 101.20 101.20 -0.34 -0.44 777 1 - 052 206
Huxeropogckasi 6. 3 2,000 845  24/04/2008 20/10/2011 101.00 101.00 -0.40 0.00 7.90 /- 3.00 178
HoBocu6mpck 3 1,000 1200  13/07/2008 14/07/2009 106.00 106.00 -1.05 -0.75 777 1 - 1.30 169
HoBocu6mpck 4 1,500 860  25/03/2008 24/06/2010 100.70 100.70 - -0.15 0.80 8.39 /- 2.03 228
HoBocu6upcxast o61. 3 2,500 800  18/03/2008 15/12/2009 100.40 100.40 0.00 0.40 0.15 773 /- 1.64 160
HoruHck 2 500 1025 22/02/2008 21/08/2009 95.00 95.00 -10.03 -10.03 -5.00 14.34 | - 1.26 793
OpexoBo-3yeso 160 1150  21/03/2008 20/06/2008 100.00 100.00 0.00 0.00 0.00 11.98 / - 0.36 587
MeHaeHckast 061, 800 945  13/04/2008 13/10/2009 102.00 101.25 0.22 0.32 0.63 8.67 /- 1.49 226
Camapckasi 061, 2 2,000 6.82  13/03/2008 09/09/2010 99.00 95.00 -0.80 -0.80 -1.50 834 /- 2.25 224
Camapckasi o61. 3 4,500 760  14/02/2008 11/08/2011 100.50 100.50 -0.55 -0.50 765 / - 2.89 152
Camapckasi o6n. 4 5,000 6.98  26/03/2008 20/06/2012 98.50 97.75 0.13 -0.17 -0.13 769 /- 354 150
Caxa (Skyus) 3 560 12.00  18/03/2008 17/06/2008 101.70 101.70 -0.10 -0.30 7.88 /- 0.37 196
Caxa (SkyTus) 6 2,000 10.00  14/02/2008 13/05/2010 103.50 103.00 -0.25 -0.17 8.70 / - 1.89 208
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Security Name (ILSS;EMSI\I/T&) Co(l:gon Next coupon Put Maturity Ask Bid ldr:::tng 5d chng net lmnceTng YTM [ YTP Mod. Dur. Sg:(\ei d
MyHuyunanbHble u cy6gpedepanbHble

Caxa (Akytua) 7 2,500 7.95 17/04/2008 11/04/2013 101.10 98.00 - -2.00 -1.13 8.30 / - 4.01 215
Tambosckas 06n. 400 8.00 27/03/2008 27/09/2008 100.55 100.55 -0.45 -0.45 255 735 /- 0.62 136
Tsepckas 06n. 3 800 7.95 01/03/2008 30/11/2008 100.21 100.21 0.00 0.01 0.06 791 /- 0.77

Tomckas 06n. 3 900 7.00 09/05/2008 09/11/2009 98.60 98.10 -0.02 0.25 0.75 759 [ - 1.58 246
Tomckas 06n. 4 1,001 7.00 26/06/2008 26/12/2011 98.30 97.81 -0.11 -0.25 0.00 772 1 - 3.23 296
Tynbckasi 06n. 1,500 8.50 27/03/2008 28/06/2009 100.75 100.75 - 0.15 -0.08 8.18 / - 1.25 209
Yomyptus 1 1,000 8.20 27/06/2008 27/12/2008 99.75 99.25 0.30 0.20 0.35 8.95 / - 0.84 285
Yomyptus 2 1,500 8.40 17/07/2008 15/07/2012 98.94 96.80 -0.53 1.78 -0.63 9.19 /- 351 293
Ypa 4 500 10.03 03/06/2008 03/06/2008 100.55 100.55 0.00 0.05 0.05 859 /- 0.34 264
Ya 5 500 8.40 20/06/2008 18/12/2009 99.95 98.50 -0.78 -0.53 9.04 / - 1.65 291
Xabaposck 6 1,000 7.50 24/05/2008 24/11/2009 99.90 99.25 - -0.31 -0.30 7.62 | - 1.62 241
XMAO 5 3,000 12.00 27/05/2008 27/05/2008 101.50 101.50 -0.40 -1.00 0.25 759 [ - 0.32

Yysawums 4 750 12.33 27/03/2008 27/03/2009 105.10 104.70 -0.13 -0.10 0.00 8.02 / - 1.02 195
Yysawms 5 1,000 7.85 05/06/2008 05/06/2011 100.70 100.70 0.00 0.00 1.50 775 [ - 2.78 164
Yysaiums 6 1,000 7.99 22/04/2008 17/04/2012 98.95 98.95 0.00 0.00 0.75 8.10 / - 3.38 190
AHAO 1,800 10.00 05/02/2008 03/08/2008 101.63 101.63 0.00 -0.37 0.04 6.93 / - 0.48 98
fApocnasnb 400 9.00 18/03/2008 17/12/2009 99.50 99.50 0.00 -0.20 0.70 9.39 /- 119 198
fApocnasckas 061, 4 1,000 10.50 25/05/2008 26/05/2009 102.75 102.75 -0.75 213 8.07 / - 118 199
fApocnasckas 06r1. 5 500 7.50 30/06/2008 30/12/2008 99.40 99.40 0.00 -0.30 0.14 833 /- 0.85 225
fApocnasckas 06r1. 6 2,000 7.75 22/04/2008 19/04/2011 98.00 98.00 -0.45 -0.20 7.94 | - 2.67 230
fApocnasckas 06r. 7 2,000 8.00 01/04/2008 30/03/2010 98.75 98.75 0.00 -0.42 -0.50 833 /- 1.87 234
Tonnueo u sHepeemuka

AnbsiHc HK 3,000 8.92 19/03/2008 16/09/2009 14/09/2011 98.35 98.35 0.01 0.10 4.78 1 10.26 1.39 409
ACIN3K 1,500 1200 02/04/2008 01/10/2008 31/03/2010 96.00 91.55 -2.14 -0.23 -2.24 729 | 23.77 0.56 1666
BaLukupaHepro 3 1,500 830  24/03/2008 19/03/2009 09/03/2011 99.31 99.31 031 0.11 345 /9.24 1.01 300
laanpom A4 5,000 822  13/02/2008 10/02/2010 102.90 102.90 -0.48 -0.36 6.80 / - 175 75
raanpom A6 5,000 6.95  07/02/2008 06/08/2009 100.30 100.30 -0.19 -0.25 6.85 / - 135 81
laanpom A7 5,000 6.79  01/05/2008 29/10/2009 100.20 100.20 -0.10 0.00 6.77 / - 157 73
laanpom A8 5,000 700  01/05/2008 27/10/2011 100.16 100.16 -0.30 -0.14 7.07 /- 311 94
laanpom A9 5,000 723 20/02/2008 1210212014 101.10 101.10 0.00 -0.41 -0.25 743 /- 455 89
TuapoOrk 5,000 810  02/07/2008 29/06/2011 102.08 102.08 -0.31 -0.08 754 | - 2.85

rT-To4 3 1,500 1045  18/04/2008 18/04/2008 99.80 99.80 -0.07 -0.10 11.48 /11.48 021 538
rT-ToU 4 2,000 1071 05/03/2008 - 02/09/2009 98.40 98.40 - -1.40 0.95 12.16 / - 131 588
EQCK 1,000 8.74  10/04/2008 08/04/2010 05/04/2012 100.50 100.50 1.99 1.48 1.48 473 | 8.66 1.85 255
Ky6aHbaHepro 3,000 785  23/01/2008 21/07/2010 99.30 99.30 0.00 0.00 0.29 833 /- 2.06 237
Kyi6biluesasot 2 2,000 880  07/03/2008 04/03/2011 99.50 99.15 0.02 0.08 0.33 9.25 / - 2.48 310
TNewarepro 2 3,000 854  01/02/2008 27/01/2012 99.00 99.00 0.00 -0.90 -0.35 9.03 /- 3.07 281
TNewarepro 3 3,000 8.02  23/04/2008 18/04/2012 97.35 97.35 0.00 -0.20 0.25 897 /- 3.30 273
nyKoun 2 6,000 725  20/05/2008 17/11/2009 100.40 100.40 - -0.25 -0.20 713 /7.3 161 107
nyKoun 3 8,000 710  12/06/2008 08/12/2011 100.00 100.00 0.00 -0.57 -0.27 722 /- 3.20 107
nyKoun 4 6,000 740 12/06/2008 - 05/12/2013 101.66 101.66 0.00 -0.49 -0.22 747 /- 452 9%
MocaHepro 1 5,000 754 18/03/2008 15/09/2009 13/09/2011 99.99 99.99 -0.26 -0.01 7.26 1 7.68 1.43 165
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Security Name (ILSS;EMSI\I/T&) Co(l:gon Next coupon Put Maturity Ask Bid ldr:::tng 5d chng net lmnceTng YTM [ YTP Mod. Dur. Sg:(\ei d
Tonnueo u 3Hepeemuka

MocaHepro 2 5,000 765  28/02/2008 23/02/2012 18/02/2016 100.43 100.00 -0.04 0.41 420 /7.73 3.24 155
MO3CK 6,000 805  11/03/2008 06/09/2011 99.00 99.00 -0.20 0.00 8.55 / - 2.88 238
orK 2 5,000 7.70  03/07/2008 07/07/2010 99.20 99.20 -0.30 -0.30 0.35 822 /- 2.10 213
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 99.00 99.00 - -0.15 -0.09 3.90 / 8.30 147 221
orK 6 5,000 755  24/04/2008 22/04/2010 19/04/2012 99.15 99.15 0.00 0.15 0.45 4.44 | 8.12 1.92 203
MepMaHepro 1,000 8.15  27/05/2008 25/05/2010 22/05/2012 98.50 98.50 0.00 -0.01 -0.05 5.06 / 9.06 197 294
PyccHedTb 7,000 925  13/06/2008 12/12/2008 10/12/2010 89.26 89.26 - -1.24 -1.24 7.38 / 24.58 0.70 1735
CanasatHedTeOprCuTHes 3,000 10.00  13/05/2008 - 10/11/2009 102.60 102.60 0.00 -0.73 0.20 8.58 / 8.58 154 247
CaxaTpanHedrela3 1,500 11.90  04/06/2008 04/06/2008 02/12/2009 100.18 100.18 0.00 -0.12 0.28 2.30 / 11.62 0.33 550
Cubyp 1,500 7.70  08/05/2008 05/11/2009 01/11/2012 99.49 99.49 - 0.04 0.39 3.15 / 8.16 155 207
TaTaHepro 1,500 965  13/03/2008 - 13/03/2008 100.15 100.15 0.00 -0.05 -0.05 8.58 /- 0.13 265
K1 4,000 7.75  18/03/2008 16/03/2010 11/03/2014 100.15 100.15 0.00 0.00 1.15 2.86 / 7.81 1.83 173
K 4 5,000 760  05/06/2008 04/06/2009 31/05/2012 99.00 98.65 -0.23 -0.12 -0.30 2.79 / 8.70 121 260
K6 2,000 740 26/02/2008 26/02/2008 21/02/2012 99.81 99.81 0.00 -0.14 0.21 0.22 /9.69 0.09 369
K8 3,500 800  15/05/2008 03/06/2008 10/05/2012 99.74 99.74 0.00 0.29 0.14 2.61 /8.89 0.33 291
K 10 3,000 760  19/06/2008 - 17/06/2010 100.50 100.50 0.30 0.30 2.40 750 / 7.50 2.07

TioMeHb3Hepro 2 2,700 770 03/04/2008 01/04/2010 29/03/2012 97.99 97.99 0.00 -0.66 1.84 4.81 /891 1.85 279
Yensibarepro 600 840  15/05/2008 15/05/2008 13/05/2010 100.15 100.15 0.00 0.00 0.30 1.09 / 8.00 0.29 205
OHeprocTpot 1,500 950  23/05/2008 21/11/2008 20/05/2011 99.95 99.95 0.00 0.05 115 2.48 1 9.76 0.74 365
OHeproLeHTp 3,000 930  10/07/2008 09/01/2009 11/07/2010 100.00 99.00 -0.52 -0.48 -0.11 5.98 / 10.09 0.86 394
SIkyTckaHepro 2 1,200 859  13/03/2008 12/03/2009 09/03/2012 99.00 99.00 0.00 0.80 0.80 273 19.75 0.98 360
OCKE3C 2 7,000 825  24/06/2008 22/06/2010 102.30 102.30 -0.50 -0.40 732 /- 2.08 126
®CKE3C3 7,000 7.10 13/06/2008 12/12/2008 100.15 100.15 -0.15 -0.05 7.03 /- 0.82 101
®CKEJC 4 6,000 7.30 10/04/2008 06/10/2011 100.65 100.65 -0.15 -0.20 722 [ - 3.03 109
®CKE3C 5 5,000 7.20 03/06/2008 01/12/2009 100.15 100.15 0.00 -0.16 -0.10 723 /- 1.64 117
Memannypeus

Amypmetann 1 1,500 9.80 28/02/2008 26/02/2009 100.35 100.35 - 0.15 -0.05 9.66 / - 0.94 352
Amypmetann 2 2,000 9.15 29/02/2008 26/02/2010 99.70 99.05 0.28 0.32 -0.32 9.70 / - 173 354
BenoH 1 1,500 9.10 04/06/2008 - 03/06/2009 99.78 99.78 0.00 -0.12 0.78 9.48 [ - 1.19 333
BenoH 2 2,000 9.25 28/02/2008 27108/2009 23/02/2012 100.00 100.00 0.35 0.25 0.60 3.82 /945 134 331
3onoto Cenuraapa 1 500 13.00 25/06/2008 25/06/2008 21/12/2011 99.00 99.00 0.00 -0.93 -0.48 1.72 1 16.04 0.37 965
3onoto Cenuraapa 2 300 01/04/2008 30/06/2009 28/06/2011 99.50 99.50 -0.50 -0.50 0.15/0.35 143 -547
Koke 1 3,000 8.95 17/07/2008 - 16/07/2009 98.80 98.80 -0.70 -0.40 10.08 / - 1.29 391
Koke 2 5,000 8.70 20/03/2008 18/03/2010 15/03/2012 98.51 98.51 0.00 0.01 -0.49 5.21 /1 9.69 1.78 354
MarneauT 1 1,500 8.25 19/06/2008 18/12/2008 98.50 98.50 - 0.11 -0.25 10.26 / 10.26 0.80 411
MarneauT 2 5,000 8.20 28/03/2008 23/03/2012 96.50 96.50 0.00 -0.20 -0.70 9.44 [ - 321 318
MAWP VHesct 3 2,000 1115 02/04/2008 - 01/04/2009 99.50 99.50 0.00 0.00 0.80 1191 / - 1.00 587
Makem 'pynn 3,000 14.00 13/03/2008 13/03/2008 12/03/2009 99.60 99.60 -0.10 -0.65 210 /17.28 0.12 1081
Metsasop M. Ceposa 2,000 8.75 29/02/2008 - 2710212009 96.90 96.90 0.00 0.15 2.40 12.16 / - 0.93 589
Meuen 2 5,000 8.40 18/06/2008 16/06/2010 12/06/2013 101.88 101.88 -0.16 0.13 3.58 / 7.66 2.05 159
HuxHe-TleHckoe 1 550 19/06/2008 18/06/2009 99.48 99.48 0.61 -0.02 1.48 0.37 /037 1.40 -556
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Security Name (ILSS;EMSI\I/T&) Co(l:gon Next coupon Put Maturity Ask Bid ldr:::tng 5d chng net lmnceTng YTM [ YTP Mod. Dur. Sg:(\ei d
Memannypeus

HuxHe-TNerckoe 2 400 1175  08/07/2008 - 08/07/2008 99.00 98.01 -0.50 0.20 0.30 15.78 | 15.78 0.40 939
HOK 400 1230 27/03/2008 25/09/2008 22/09/2011 99.01 99.01 - -1.36 -1.35 2.66 / 14.28 0.57 796
HCMM3 1,000 1.00  19/05/2008 19/05/2008 97.31 90.11 -1.29 -1.29 -1.29 23.44 | 23.44 0.29 1642
OMK 3,000 920  12/06/2008 12/06/2008 100.40 100.40 0.00 0.00 0.50 8.24 /- 0.36 231
PMK ®uaHc 3,000 8.75  08/04/2008 06/04/2010 98.30 97.00 -1.35 -1.35 -1.35 1020 / - 1.82 401
PycAn 3 6,000 720 21/03/2008 - 21/09/2008 99.41 99.41 0.01 041 8.27 / - 0.60 225
Cao6oaHbIit Cokon 3 1,200 1157 27/05/2008 25/11/2008 24/05/2011 99.90 99.10 085 0.85 0.08 3.22 /1254 0.73 628
TMK 2 5,000 795  19/02/2008 15/02/2011 100.10 100.10 -0.03 0.05 0.17 /017 2.95 72
TMK 3 3,000 760  25/03/2008 24/03/2009 - - - #NIANA. | #NJANA. |-

Xaitnerz Fong 750 1275 02/04/2008 - 02/04/2008 100.75 100.75 0.45 0.44 9.08 /9.08 0.18 310
yTn3 3,000 950  18/06/2008 18/06/2008 16/06/2010 100.69 100.69 0.00 0.18 0.13 1.34 / 7.85 0.38 190
lTpoMbiwneHHOCMb

AsToBa33 5,000 770 24/06/2008 - 22/06/2010 99.60 99.60 0.00 -0.09 0.13 8.04 / 8.04 2.07 195
AsToBas4 5,000 780  27/05/2008 26/05/2009 20/05/2014 99.30 99.30 0.00 0.30 -0.70 1.86 / 852 1.19 243
AsTonpu6op 500 1320 30/04/2008 - 29/04/2009 99.00 98.10 0.15 -0.75 14.96 / 14.96 1.03 853
ApHect 600 9.60  23/04/2008 23/04/2008 29/04/2009 99.80 99.00 0.40 0.40 -0.13 242 /1230 0.23 616
BaronMalu 1 300 1350  19/06/2008 19/06/2008 100.90 97.01 - -2.30 -1.05 16.80 / 16.80 037 1034
BaronMaLu 2 1,000 11.00  18/06/2008 15/12/2010 99.00 99.00 0.00 -0.13 1.50 194 /- 2.71 -400
BKM 1,000 9.75  04/06/2008 - 04/06/2008 100.00 99.00 -0.50 0.30 -0.47 11.42 | 11.42 0.33 531
BMY 1,500 24/06/2008 23/12/2008 2211212009 98.80 98.80 -1.20 -1.02 -1.13 0.63 /1.32 0.91 -459
BonrabypMatu 600 14.00  09/04/2008 08/10/2008 100.00 100.00 -0.24 -0.10 14.40 | 14.40 0.59 806
BocTokuemeHT 800 22/05/2008 19/11/2009 100.16 100.16 0.00 3.16 8.16 -0.09 /-0.09 1.83 -603
rA3 5,000 849  12/02/2008 - 08/02/2011 99.90 99.90 - -0.24 0.03 0.19 /0.19 2.92 430
TmapoMawCepsuc 1,000 9.90 27105/2008 27105/2008 24]11/2009 99.05 99.05 0.00 -0.45 0.25 243 113.10 031 691
I'C Cyxoro 5,000 7.85 27103/2008 24]09/2009 26/03/2017 98.90 98.90 -0.10 -0.10 1.30 1.66 /8.74 1.44 263
[Tloporobyx 900 8.60 11/06/2008 11/06/2008 100.00 100.00 -0.45 -0.45 0.00 8.74 /874 0.36 275
EMK 1,000 9.35 03/04/2008 02/10/2008 100.10 100.10 0.00 0.00 9.37 1937 0.62 330
MxMaww 2 1,000 13.35 17/06/2008 17/06/2008 100.36 100.36 0.25 -0.36 12,71 1 12.71 0.36 652
WkpyT 3 3,250 8.74 20/03/2008 16/09/2010 101.58 101.58 -0.52 -0.52 822 /- 2.18 213
Nckntumuement 2 500 12.50 06/02/2008 - 05/11/2008 100.60 100.60 - -0.52 -0.36 12.20 / 12.20 0.66 598
Kamas 2 1,500 8.45 21/03/2008 19/09/2008 17/09/2010 100.14 99.95 0.14 0.05 -0.46 2.14 | 852 0.59 250
Kuposckuit 3-1 1,500 9.20 26/03/2008 24]09/2008 24]03/2010 99.69 99.69 0.00 0.00 0.49 3.09 /9.88 0.59 380
KM3 dunaHe 2,000 9.50 12/06/2008 12/06/2008 10/06/2010 99.90 99.50 0.11 0.11 -0.10 1.71 /10.52 0.35 445
KMo 1,000 9.30 18/03/2008 16/09/2008 16/03/2010 92.00 92.00 -6.80 -6.80 -6.80 7.16 1 24.45 051 1729
KpuorenMauw 1 500 9.75 08/04/2008 - 08/07/2008 100.20 100.00 0.29 0.29 0.29 9.86 / 9.86 0.41 382
KpuorenMauw 2 1,000 11.20 17/06/2008 17/06/2008 15/12/2009 100.00 100.00 0.00 0.35 0.40 243 11145 0.36 534
JIOMO 3 1,000 12.50 14/03/2008 09/10/2008 05/09/2009 98.80 98.80 -0.45 -0.43 5.90 /13.34 0.60 225
Mapuitckuit HN3 1 800 11.10 17/06/2008 - 16/12/2008 100.00 99.00 1.20 0.18 12,01 / 12.01 0.79 578
Mapwuitckuin HM3 2 1,500 12.00 19/06/2008 19/06/2008 16/12/2010 99.00 99.00 0.00 -0.86 -0.95 2.10 / 15.06 0.36 873
Metap ®uHaHc 500 12.95 12/06/2008 12/06/2008 10/06/2010 99.50 97.60 0.55 -0.27 2.82 /1754 0.34 1104
Mul 1 1,000 7.85 04/06/2008 03/06/2009 98.50 98.50 -1.50 -1.50 1.00 9.23 /9.23 1.20 311
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Security Name (ILSS;EMSI\I/T&) Co(l:gon Next coupon Put Maturity Ask Bid ldr:::tng 5d chng net lmncef:ng YTM [ YTP Mod. Dur. Sg:(\ei d
MpombiwneHHocmsb

Mur 2 3,000 890  11/03/2008 11/03/2008 06/09/2011 99.55 99.55 0.00 0.45 -0.40 046 / 12.55 0.12 641
Mortosun. 3aBogb! 1,500 940  24/01/2008 22/01/2009 100.04 100.04 0.00 0.00 1.14 958 / 9.58 0.86 344
MotopoCtpourtens 1 800 10.00  20/03/2008 - 19/03/2009 94.00 94.00 - -2.36 -2.20 16.47 | 16.47 0.93 993
MotopoCTpourtens 2 1,000 10.00  17/07/2008 15/01/2009 15/07/2010 99.50 99.50 0.00 -0.24 0.58 4.35 /10.82 0.87 463
HE Petan 1,000 990  11/06/2008 10/12/2008 09/12/2009 97.10 97.10 0.00 0.05 -0.07 6.56 / 13.90 0.76 756
HukocXvm 2 1,500 1125 14/02/2008 - 20/08/2009 98.28 98.28 - -0.12 -0.19 13.06 / 13.06 127 673
Huron 2 2,200 11.75  17/06/2008 17/06/2008 15/12/2009 99.05 99.05 0.00 -0.05 0.04 12.69 / 13.34 0.36 712
HKHX 4 1,500 999  31/03/2008 30/03/2009 26/03/2012 101.07 101.07 0.00 -1.93 -0.83 2.69 /9.20 1.02 308
Hadpue 2 1,000 1020 18/06/2008 18/06/2008 16/12/2009 99.90 99.55 0.17 -0.18 -0.18 2.37 /1115 0.37 506
O3HA 500 10/06/2008 08/12/2009 99.25 99.25 0.00 0.00 -0.70 0.40 / 0.40 1.87 -554
OM3 4 900 28/02/2008 - 26/02/2009 90.00 90.00 0.60 0.60 -3.50 10.07 / 10.07 1.00 390
OM35 1,500 880  04/03/2008 01/09/2009 30/08/2011 101.65 101.65 0.85 0.73 0.00 361 /783 1.38 176
MexaTskMpomMApmaTypa 500 1250  14/05/2008 12/11/2008 11/11/2009 99.75 99.75 0.00 0.10 0.05 598 /13.18 0.69 690
MeHonnake 1,500 1125  19/06/2008 19/06/2008 17/12/2009 99.20 99.20 0.00 -0.01 0.00 2.92 /13.70 0.36 746
nv3 1,200 960  22/04/2008 21/07/2009 98.80 98.80 0.00 0.00 -0.30 4.16 | 4.16 1.39 -181
MpomTpakTop 1 1,500 920  03/07/2008 - 03/07/2008 100.00 100.00 0.10 0.09 9.39 /9.39 0.41 336
MpomTpakTop 2 3,000 10.75  22/04/2008 20/10/2009 18/10/2011 101.15 101.15 - -0.05 0.15 4.97 110.24 1.45 407
MpoToH GuHaHe 1,000 850  17/06/2008 16/12/2008 12/06/2012 100.22 100.22 0.00 0.00 0.24 1.75 / 8.40 081 233
POCCKAT 1,200 1030 23/01/2008 21/01/2009 21/07/2010 9752 97.52 0.00 0.00 0.72 5.44 | 13.45 0.82 711
PoctBepron 800 27/05/2008 - 26/05/2009 99.90 99.90 0.00 0.00 -0.10 0.07 /0.07 1.34 -586
Pbi6uHCKKaBens 1,000 10.75  04/03/2008 04/03/2008 28/02/2012 100.15 100.15 0.15 -0.05 -0.03 0.27 1 9.69 0.11 368
CanasatCrexro 1 750 1160 25/03/2008 25/03/2008 100.40 98.00 -1.40 -1.30 -1.20 16.83 / 16.83 0.16 1039
CanasatCrexro 2 1,200 1050 30/04/2008 28/10/2009 99.00 99.00 0.00 -0.80 11.43 / 11.43 1.46 519
CatypH HMO 1 1,500 8.90 23/03/2008 - 23/03/2008 106.90 98.00 - -2.70 2.50 -5.34 [ -5.34 0.23 -1121
CatypH HMO 2 2,000 9.25 21/03/2008 21/03/2008 20/09/2011 100.00 98.00 -0.65 -0.65 -0.65 0.69 /16.11 0.15 938
CatypH HMO 3 3,500 8.75 07/06/2008 06/12/2008 06/06/2014 98.23 98.23 0.00 -0.37 0.48 155 /11.20 0.77 496
Cesepcranb AsTo 1 1,500 8.00 24/01/2008 - 21/01/2010 100.50 100.50 0.00 0.45 0.49 787 1787 1.68 179
Cesepcranb AsTo 2 3,000 7.70 23/01/2008 21/07/2010 17/07/2013 97.80 97.80 0.00 0.28 0.80 4211889 2.05 277
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 99.90 99.00 -0.55 -0.55 -0.95 1191 /- 3.02 554
Cubupckmit LieMeRT 800 9.70 12/06/2008 - 12/06/2008 100.10 100.10 0.00 0.10 0.10 9.60 / 9.60 0.36 358
Cubyp 1,500 7.70 08/05/2008 05/11/2009 01/11/2012 99.49 99.49 0.04 0.39 315 /816 155 207
CHX3 1,000 12.00 01/04/2008 29/09/2009 97.00 97.00 0.00 0.00 -0.06 1452 | 1452 133 810
COK-AsToKOMN. 1,100 12.00 2410412008 - 24]04/2008 100.47 100.00 0.17 0.47 11.18 / 11.18 0.23 509
TAVO 4,000 8.42 13/03/2008 11/09/2008 09/09/2010 97.93 97.93 0.00 0.27 0.04 294 11219 0.55 600
B3 1,000 9.25 20/06/2008 20/06/2008 18/06/2010 100.00 100.00 0.79 0.16 1.61 /9.42 0.38 340
TeHsop 500 12.20 20/05/2008 20/05/2008 17/11/2009 99.25 98.33 0.29 0.28 -1.16 2.93 /16.62 0.28 1020
TepHa 1 500 17/06/2008 16/12/2008 100.18 100.18 118 118 -0.20 /-0.20 0.90 -610
TepHa 2 1,500 12.00 09/05/2008 - 04/11/2011 99.50 99.50 071 1.30 277 1277 3.32 -327
TexHoHukonb 1 1,500 10.00 14/05/2008 14]05/2008 11/11/2009 99.08 99.08 -0.26 -0.01 2.28 /13.43 0.27 722
TexHoHukonb 2 3,000 9.70 13/03/2008 10/09/2009 07/03/2012 96.55 96.55 0.00 0.05 -0.25 5.08 /12.43 1.33 615
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MpombiwneHHocmsb

TpancMaw 2 4,000 8.60  14/02/2008 1210212009 10/02/2011 99.40 99.40 0.00 0.06 0.38 3.32 /941 0.91 328
YMMO 2 4,000 950  19/06/2008 19/06/2008 17/12/2009 99.77 99.77 0.00 0.06 -0.13 2.20 /1030 0.37 424
YHUKYM 1,000 17/06/2008 15/12/2009 99.48 95.03 2.24 2.24 -2.44 148 / 1.48 1.89 -447
Ypansarox3asop 1 2,000 940  01/04/2008 - 30/09/2008 100.30 100.30 0.09 -0.10 9.10 / 9.10 0.61 305
YpansaroH3asos 2 3,000 1010 02/04/2008 02/04/2008 05/10/2010 100.20 100.20 - -0.10 -0.13 0.66 /9.10 0.18 333
YpanXumMnact 500 1050  25/01/2008 25/07/2008 21/01/2011 99.98 99.98 0.00 0.00 0.00 2.37 1 14.19

Ypandnektpomeas 3,000 825  04/03/2008 02/03/2010 28/02/2012 98.40 98.00 -0.18 -0.10 -0.04 500 / 9.41 176 327
OMATIbSIHC 2,000 10.00  11/07/2008 - 08/07/2011 99.48 98.60 -0.45 -0.16 10.60 / 10.60 2.72 437
OHepromal 700 1150  27/05/2008 27/05/2008 22/11/2011 100.00 100.00 -0.45 0.51 1.06 / 11.72 0.31 561
OHeprocbep. pecypes 128 17.00  22/07/2008 18/01/2011 99.70 99.70 0.00 -0.11 -0.35 15.26 / - 2.18 921
TenekoMMyHukayuu, medua, mpaHcnopm

Aud 1,500 14.00  18/06/2008 - 17/06/2009 100.00 100.00 0.00 -0.47 -0.09 14.46 | 14.46 1.14 806
AK Cubups 2,300 1070 22/07/2008 20/01/2009 17/07/2012 98.00 98.00 0.00 0.00 1.00 3.00 /13.32 0.86 699
Axpren 200 12.00  18/07/2008 18/07/2008 17/07/2009 99.70 99.70 0.00 0.00 0.00 4.28 | 13.05 0.43 683
BonraTenexom 2 3,000 820  03/06/2008 02/12/2008 30/11/2010 100.60 100.60 0.00 0.15 0.45 2.33 /759 0.78 156
BonraTenexom 3 2,300 850  03/06/2008 - 30/11/2010 101.50 101.21 -0.05 -0.02 8.11 /- 2.38 176
BonraTenexom 4 3,000 799  11/03/2008 08/09/2009 03/09/2013 100.00 100.00 0.00 -0.47 0.10 245 /823 1.42 214
Danscesiab 2 2,000 885  04/06/2008 02/06/2010 30/05/2012 102.45 101.30 -0.57 -0.32 458 /811 2.01 200
Danscesiab 3 1,500 8.60  04/06/2008 - 03/06/2009 100.70 100.70 0.09 0.05 8.20 /- 121 188
OBTT 1,000 10.75  05/02/2008 03/02/2009 03/08/2010 100.00 97.00 -0.37 -0.37 -0.21 5.27 [ 12.70 0.87 641
UcTnaitn 2 3,000 11.00  22/05/2008 - 22/05/2008 100.10 100.10 - -0.21 -0.35 10.87 / 10.87 0.30 479
K[ Aeua duHaHc 1,000 13.00  23/04/2008 23/04/2008 21/04/2010 100.00 100.00 0.00 0.05 -0.05 7.62 /1320 0.22 701
MITC 4 1,500 710  23/04/2008 22/04/2009 102.00 95.00 -1.45 -1.49 3.80 8.55 / 8.55 114 245
MITC5 1,500 7.10 271/05/2008 25/05/2010 99.95 99.95 0.00 0.06 0.23 1.08 /1.08 2.25 -404
MeradhoH 3 3,000 9.25 15/04/2008 15/04/2008 100.24 100.24 0.00 0.04 -0.58 8.24 | - 021 232
MMK TpaHcuHaHe 650 11.50 10/07/2008 10/07/2008 100.30 99.70 0.50 0.85 11.81 /11.81 0.42 566
PX0 3 4,000 8.33 04/06/2008 02/12/2009 102.85 102.85 0.00 -0.20 0.05 6.78 / - 1.64 74
PX0 5 10,000 6.67 2410172008 22/01/2009 100.15 100.15 -0.07 0.26 6.62 / - 0.90 59
PXI 6 10,000 7.35 14/05/2008 10/11/2010 100.90 100.90 -0.52 -0.20 711/ - 2.38 105
PXO 7 5,000 7.55 14/05/2008 - 07/11/2012 103.10 103.10 -0.20 -0.20 6.89 / - 381 71
Cesepo-3anapHbiit Tenekom 3 3,000 9.25 28/02/2008 28/02/2008 24]02/2011 100.10 100.10 -0.20 -0.25 0.27 / 845 0.09 249
Cesepo-3anapHbiit Tenexkom 4 2,000 8.10 13/03/2008 08/12/2011 100.75 100.75 0.00 0.21 0.75 811 /- 3.09 190
CubupbTenekom 5 3,000 9.20 25/04/2008 - 25/04/2008 100.65 100.65 0.17 0.10 6.65 / - 0.24 79
CubupbTenekom 6 2,000 7.85 20/03/2008 18/09/2008 16/09/2010 99.90 99.90 -0.15 0.17 203 /814 0.59 213
CubupbTenekom 7 2,000 8.65 21/05/2008 - 20/05/2009 101.10 101.10 0.00 0.35 -0.12 7.90 /- 117 182
Cmaptc 3 1,000 14.10 01/04/2008 30/09/2008 29/09/2009 98.75 98.75 -0.15 0.75 6.85 / 16.62 0.56 1014
TpaHcaapo 2,500 10.66 07/02/2008 05/02/2009 98.05 98.05 -0.35 0.05 1311 /13.11 0.85 679
YPCWN5 2,000 9.19 17/04/2008 - 17/04/2008 100.30 100.30 -0.21 -0.15 794 [ - 0.22 203
YPCW 6 2,000 8.20 22/05/2008 20/11/2008 17/11/2011 100.15 100.15 - -0.35 -0.25 1.80 /8.15 0.75 211
YPCN7 3,000 8.40 18/03/2008 17/03/2009 13/03/2012 100.60 100.25 0.08 -0.33 0.41 232 /815 1.01 207
Yerb-Nyra 600 9.90 14/02/2008 11/02/2010 98.00 98.00 -1.34 -4.30 -0.50 11.46 /- 1.66 521
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TenekoMMyHukayuu, Mmedua, mpaHcnopm

LlexTp. Tenerpach 3 700 9.75  02/04/2008 01/04/2009 99.50 99.50 -1.07 -1.07 -1.07 1059 / - 1.03 440
Liexprenexom 4 7,000 1380  19/02/2008 - 21/08/2009 108.85 108.85 -0.26 -0.33 7.88 /7.88 1.30 182
Liexprenexom 5 3,000 809  04/03/2008 02/09/2008 30/08/2011 100.10 100.10 0.10 -0.09 1.38 / 8.05 0.55 206
JifproHuoH 1,500 1250  12/02/2008 10/11/2009 95.02 95.02 -1.38 -0.79 15.27 | 15.27 1.40 968
lOxTerekom 3 3,500 900  09/04/2008 10/10/2009 99.95 99.95 -0.10 -0.20 8.62 / 8.62 1.47 252
IOxTerekom 4 5,000 10.00  12/03/2008 - 09/12/2009 101.75 101.75 0.01 0.05 9.28 /- 158 276
lOxTerekoM 5 2,000 755 04/06/2008 02/06/2010 30/05/2012 97.46 97.46 0.00 -0.29 -0.07 501 / 8.95 2.01 283
10T3iip 2 1,000 995  11/03/2008 - 10/03/2009 99.55 99.55 -0.17 0.00 10.78 / 10.78 0.97 459
10T3iip 3 2,000 1040  17/06/2008 16/12/2008 14/12/2010 98.21 98.21 0.00 -0.34 0.63 4,07 /1293 0.78 664
BaHku u ¢puHaHCHI

A6coriot 2 1,000 800  31/03/2008 30/06/2008 100.50 100.50 - 0.52 0.52 7.00 / 7.00 041 107
AgTobaH WHesct 250 13.00  25/03/2008 - 23/09/2008 99.98 99.98 0.00 0.03 0.54 13.66 / 13.66 057 738
AToBa3baHk 800 1195  04/04/2008 04/04/2008 02/04/2010 99.49 97.53 -0.49 -0.99 0.01 181 /2117 0.17 1438
AVXK KO 1,000 900  26/02/2008 23/08/2011 97.50 97.50 0.00 -6.38 -1.00 10.08 / - 275 406
AVKK 2 1,500 11.00  01/02/2008 01/02/2010 108.00 107.80 0.00 0.00 1.38 6.88 /- 1.68 83
AVXKK 3 2,250 940  15/04/2008 15/10/2010 103.00 103.00 0.00 0.00 0.10 842 /- 2.25

AVXKK 4 900 870  01/02/2008 01/02/2012 104.50 103.50 -0.50 -0.50 0.00 776 / - 3.16 158
AVXKK 5 2,200 735  15/04/2008 15/10/2012 99.25 99.25 -0.05 -0.13 7.76 /- 374 160
AVKK 6 2,500 740 15/04/2008 15/07/2014 98.20 98.20 0.00 -2.44 -0.65 798 /- 4.80 180
AVKK 7 4,000 768 15/04/2008 15/07/2016 98.95 98.95 -0.41 -0.83 8.09 /- 5.82 182
AVXKK 8 5,000 763 15/03/2008 15/06/2018 99.26 99.26 - -0.19 -0.64 7.96 /- 6.67 167
AVKK 9 5,000 749 15/02/2008 15/02/2017 98.21 98.21 0.00 -0.74 -0.75 8.00 /- 6.06 175
AK Bapc 2 1,500 800  24/01/2008 - 22/01/2009 99.11 99.11 0.00 0.00 0.31 9.15 / 9.15 0.87 303
AkunbaHk 600 11.60 24/04/2008 24/04/2008 23/04/2009 99.15 99.15 - -0.40 0.05 3.11 / 15.46 0.22 913
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 0.61 / 6.87 0.18 97
Bank Poccus 1,500 9.00 19/07/2008 19/07/2008 21/07/2010 99.25 98.50 -0.22 -0.22 0.22 229 [ 11.74 0.44 555
Bank CaHkT-TMeTep6ypr 1,000 9.00 19/03/2008 19/06/2008 22/06/2009 99.95 99.95 - 1.10 1.24 2.69 /9.42 0.37 339
Bre 500 11.50 14/02/2008 12/02/2009 98.50 98.50 0.00 0.50 1.00 13.68 / 13.68 0.87 733
BEPP 575 10.00 07/04/2008 11/10/2009 104.30 104.10 -0.30 -0.30 -0.30 7.58 | 7.58 1.49

Boapoxaerue 3,000 8.95 05/03/2008 - 03/03/2010 99.70 99.70 0.00 0.20 -0.55 931 /- 175 316
BocTouHbIi Okcnpece 1,500 10.30 19/03/2008 19/03/2008 17/03/2010 99.03 99.03 0.00 0.00 0.00 122 | 17.24 0.13 1078
BTE 24 6,000 8.20 09/04/2008 08/10/2008 05/10/2011 100.45 100.45 0.00 -0.15 0.15 1.49 /7.65 0.64 165
BTb 4 5,000 6.30 20/03/2008 20/03/2008 19/03/2009 99.99 99.99 0.00 0.09 0.29 0.88 /6.39 0.15 51
BTB 5 15,000 5.90 24/01/2008 25/04/2008 17/10/2013 99.79 99.79 0.00 0.19 0.29 6.08 / 6.90 0.24 99
BTE 6 15,000 5.75 16/04/2008 16/07/2008 06/07/2016 99.40 99.40 0.16 -0.10 041 /721 0.45 127
a3baHk 750 10.50 20/05/2008 05/03/2008 25/11/2008 99.90 99.70 0.70 0.70 0.30 11.00 / 12.66 0.11 650
l"asnpombaHk 1 5,000 7.10 31/01/2008 27/01/2011 98.00 98.00 - -0.20 -0.05 8.01 /- 248 192
l"asnpombaHk 2 5,000 6.54 28/05/2008 - 20/11/2013 99.97 99.97 0.00 0.00 0.00 6.65 / 6.65 4.59 44
I'no6akc 2,000 11.00 13/03/2008 13/03/2008 15/03/2010 99.75 99.75 0.00 0.35 0.40 9.98 / 13.00 0.12 656
[Jenbta Kpeaut 1 1,500 7.09 03/06/2008 - 01/12/2009 100.50 100.50 0.00 0.00 0.00 6.91 /- 1.65 86
[Jenbta Kpeaut 2 2,000 6.88 02/04/2008 02/04/2008 31/03/2010 100.01 100.01 0.00 0.00 0.00 0.61 / 6.87 0.18 97
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EspoKommepy 1 1,000 1200 20/06/2008 19/12/2008 18/12/2009 100.00 95.00 115 115 -2.40 749 | 1557 0.79 911
EspoKommepy 2 3,000 949  12/06/2008 12/06/2008 10/06/2010 97.90 97.90 0.00 -0.21 159 251 [ 15.75 0.34 937
EspoKommepy 3 3,000 949 12/06/2008 12/06/2008 10/06/2010 97.90 97.90 0.00 -0.21 159 251 [ 15.75 0.34 937
XunCoulinotexa 1 600 700 24/04/2008 - 22/10/2009 99.95 99.95 0.00 0.00 7.14 17.14 154 109
KunCouVinotexa 2 1,500 11.00  17/04/2008 17/04/2008 15/04/2010 99.99 99.70 033 0.25 0.10 1.25 / 11.85 0.21 574
Kundunaxc 500 1050  21/03/2008 19/12/2008 100.00 100.00 0.00 0.00 1091 / 10.91 0.79 473
3eHuT 2 2,000 839  16/02/2008 - 16/02/2009 99.65 99.65 0.15 0.65 8.92 /- 0.93 280
3enuT 3 3,000 950  14/05/2008 14/05/2008 09/11/2011 100.50 100.50 - 0.29 0.35 0.65 /7.92 0.29 197
3enuT 4 3,000 8.13  04/04/2008 04/04/2008 06/04/2010 100.10 99.85 -0.03 0.03 0.36 075 /832 0.19 229
WusecTToprbark 2 350 1025 15/04/2008 - 14/10/2008 100.10 100.10 0.00 0.00 0.00 1031 / 10.31 0.64 420
Keap 2 1,000 1115 18/03/2008 18/03/2008 15/09/2009 100.02 100.02 0.00 0.02 0.32 1.04 /11.42 0.14 533
Kut duHarc 2 2,000 10.00  17/03/2008 17/09/2008 23/03/2010 99.85 99.85 0.00 -0.26 0.25 3.19 / 10.46 0.57 436
KMB 2 3,400 7.75  04/06/2008 03/12/2008 30/11/2011 99.55 99.55 035 0.35 -0.14 1.92 / 8.45 0.78 239
Kpeawt Espona 3 3,500 794  06/02/2008 06/08/2008 03/02/2010 99.20 99.20 0.00 0.00 0.00 257 /971 0.48 366
TNokoBark 2 500 10.65 - 22/04/2008 99.77 99.77 0.00 -0.28 -0.33 - - -

Macrep6atk 2 1,000 1150  23/05/2008 23/05/2008 99.30 99.30 - -0.46 -0.94 14.04 | 14.04 0.29 779
Macrep6ark 3 1,200 1150  04/06/2008 - 30/11/2011 99.90 99.00 -0.55 -0.55 -0.55 12.01 / 12.01 2.84 571
MOM 3 6,000 850  03/04/2008 02/10/2008 01/10/2009 99.10 99.10 0.00 -0.63 -0.60 4.16 /10.07 0.61 398
Megsenb 750 12.80  05/03/2008 03/09/2008 01/09/2010 99.30 99.30 0.00 -0.55 -0.10 345 /1473 0.52 839
MVA 1 2,200 10.00 - 05/03/2008 20/09/2012 105.00 105.00 0.00 0.00 0.75 - - -

MVIA 2 1,000 860  07/02/2008 - 09/08/2008 100.05 100.00 0.33 0.33 8.82 /8.82 0.49

MVA 3 1,500 795  28/02/2008 26/02/2009 23/02/2012 100.45 98.00 -0.59 -0.83 243 1898 0.98 287
MKG 2 1,000 1150 05/06/2008 - 04/06/2009 99.75 99.75 - -0.45 -0.28 12.02 / 12.02 115 576
MKB 3 2,000 9.50 18/06/2008 17/12/2008 16/06/2010 99.40 98.70 0.10 0.05 154 4.15 /10.89 0.80 471
MJIK ®unanc 550 12.90 2410172008 23/07/2009 99.90 99.90 0.00 0.00 -0.06 13.62 / 13.62 1.19 726
MMB 2 3,000 6.50 13/02/2008 11/02/2009 99.93 99.93 0.00 -0.02 0.18 0.44 1 0.44 1.02 179
MOWA 1 1,500 9.00 20/06/2008 2171212010 96.00 96.00 0.00 0.00 0.00 1115 / 11.15 2.04 489
MOWA 2 3,000 7.99 07/03/2008 07/09/2011 100.00 100.00 0.00 0.00 0.05 8.14 /8.14 2.38 201
MOWUTK 1 3,000 9.00 27103/2008 - 26/09/2009 97.50 97.50 - 111 -0.20 12.04 / - 0.84 533
MOWUTK 2 4,000 8.99 26/03/2008 26/03/2009 26/03/2011 94.99 94.99 0.00 -1.01 -1.01 5.30 / 14.19 0.97 776
Moc. 3anor. Bank 800 11.65 17/05/2008 17/11/2009 110.00 110.00 10.05 10.05 10.02 5.86 / 5.86 158 -15
MocKommepubark 1 1,000 9.50 04/06/2008 - 10/12/2008 99.98 99.98 - 0.00 0.00 9.72 19.72 0.79 360
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 1.68 /8.93 051 291
MocKommepubatk 3 5,000 8.70 18/06/2008 17/06/2009 12/06/2013 97.00 97.00 0.00 0.00 0.00 3.03 /11.36 1.20 514
Homoc 7 3,000 9.25 17/06/2008 17/06/2008 16/06/2009 100.01 100.01 0.00 -0.09 0.02 9.44 19.39 122 352
HOK 1,000 9.80 07/02/2008 09/05/2008 12/05/2009 99.04 99.04 0.00 0.00 0.24 3.04 /13.80 0.26 769
OMXK 1,000 9.24 26/02/2008 21/02/2012 100.70 100.70 0.00 0.00 0.00 923 /- 3.09 300
Oprpac6aHk 500 6.00 10/02/2008 10/02/2009 100.10 100.10 0.00 0.00 0.00 5.98 /5.98 0.95 -1
MeTpokommepy 2 3,000 8.50 27102/2008 - 31/08/2009 99.25 99.25 0.00 -0.46 0.50 9.20 / - 1.36 307
Mpobuatec 5 1,000 8.69 30/04/2008 01/08/2008 29/04/2009 100.05 100.05 0.01 0.01 881 /877 111 288
MpocesizbbaHk 5 4,500 7.99 22/05/2008 21/05/2009 17/05/2012 98.20 98.20 0.00 -1.17 -0.50 3.04 /967 1.16 353
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nenr 1,100 1170 21/04/2008 20/10/2008 19/10/2009 100.00 100.00 0.00 0.00 0.00 518 / 11.98 0.64 578
M3B NuauHr 500 1250  26/03/2008 26/03/2008 23/09/2009 100.00 100.00 0.00 0.00 2.92 1.33 / 12.63 0.16 647
PeHeccatc Kanuran 2,000 1045 04/03/2008 02/09/2008 02/03/2010 99.20 99.20 0.00 0.05 0.20 354 /1214 0.53 596
PeHHIc 750 1040 01/04/2008 01/04/2008 30/03/2010 99.44 99.44 - -0.51 0.41 1.19 / 13.68 0.17 746
Poc6ak 3,000 789 15/02/2008 15/02/2009 100.20 99.50 -0.05 -0.35 -0.19 8.01 /8.01 0.94 195
PCXB 1 3,000 720 05/03/2008 04/06/2008 100.35 100.05 0.08 0.24 0.35 6.80 / 6.80 0.34 88
PCXEB 2 7,000 785  20/02/2008 - 16/02/2011 99.80 99.50 - -0.35 -0.15 8.22 /- 252 212
PCXEB 3 10,000 734 21/02/2008 18/02/2010 09/02/2017 98.57 98.57 0.00 -1.08 -0.49 1.98 / 8.26 1.76 217
PCXE 4 10,000 820  09/04/2008 08/10/2008 27/09/2017 100.45 100.45 0.00 -0.15 0.20 0.57 / 7.65 0.64 165
PTK-Nuaukr 4 2,250 880  08/04/2008 08/04/2008 100.10 100.00 - -0.04 0.85 8.63 / 8.63 0.20 266
PTK-Nuaukr 5 2,250 835  14/02/2008 - 12/08/2010 98.50 98.00 0.00 0.00 0.25 9.34 /934 2.08 364
Pyccxuit CTanpapt 5 5,000 850  13/03/2008 11/09/2008 09/09/2010 98.32 98.32 0.00 -0.25 0.67 2.80 / 1158 0.55 542
Pycckuii CTanaapt 6 6,000 8.15  13/02/2008 11/02/2009 09/02/2011 96.50 96.50 0.00 -0.80 0.35 4.22 112.10 0.89 584
Pycckuii Ctanpapt 7 5,000 850  25/03/2008 25/03/2008 20/09/2011 99.00 99.00 -0.85 -0.85 -0.40 0.68 / 14.88 0.15 859
Pycckuii CTanpapt 8 5,000 825  18/04/2008 17/10/2008 13/04/2012 98.10 98.10 0.00 -0.15 0.10 1.97 /1127 0.64 511
Pyc®anaHchbank 1 1,500 765  03/06/2008 02/12/2008 101.15 101.15 0.00 0.00 0.00 6.35 / - 0.79 35
Pyc®ataHcbaHk 2 1,500 750  03/06/2008 02/12/2008 98.80 98.80 0.05 0.05 0.05 9.16 / - 0.77 306
Pyc®ataHcbaHk 4 4,000 7.74  15/02/2008 1210212010 97.20 97.20 0.00 -0.80 -0.20 947 /- 172 332
PycbBaHk 1 1,400 10.00  20/03/2008 - 19/03/2009 98.00 98.00 - -0.50 -0.15 1222 [ 12.22 0.97 596
PycbBaHk 2 2,000 950  21/02/2008 22/08/2008 2210212010 98.32 98.32 0.00 -0.48 -1.65 10.68 / 12.93 0.50 676
CastabbaHk 2,000 890  24/01/2008 23/04/2009 21/04/2011 97.25 97.25 0.00 0.00 -0.50 458 11177 1.05 553
CesepHas Kasqa 1,000 10.75  03/04/2008 02/10/2008 01/10/2009 100.00 100.00 0.00 0.30 10.11 / 10.63 0.61 445
CnaslHeBcTBaHk 2 900 950  28/04/2008 27/10/2008 100.00 100.00 0.00 0.00 9.69 /9.69 0.68 359
CobuHbaHk 2,000 11.00 14/05/2008 13/05/2009 100.00 100.00 - 0.00 478 11.27 /1 11.27 111 505
ConupapHocTb 1 1,000 04/03/2008 - 01/12/2009 96.25 96.25 0.00 -3.26 -2.80 2.08 /2.08 1.82 -387
ConupapHocTb 2 950 10.70 20/04/2008 22/04/2008 20/04/2010 94.65 94.65 0.00 0.00 -0.85 5.08 / 38.53 0.18 2967
Coto3 1 1,000 9.25 24/01/2008 05/03/2008 24]04/2008 100.15 100.15 0.00 0.00 -0.35 8.93 /824 0.23 295
Coto3 2 2,000 8.37 04/04/2008 - 05/10/2009 100.28 100.28 0.00 0.08 0.18 834 /- 1.46 224
CnpyT Baxk 2 1,000 10.74 06/03/2008 05/06/2008 31/05/2012 99.50 98.50 0.05 -0.49 0.90 117 [ 14.23 0.32 797
CTWH 300 15.50 01/04/2008 01/04/2008 99.80 99.80 -0.20 -0.84 16.87 / 16.87 0.16 1043
CynocTpoutenbHblit Bank 1 1,500 9.85 03/07/2008 - 02/07/2009 98.45 98.45 - 0.40 -1.44 11.34 / 11.34 1.23 511
CynocTpoutenbHblit bank 2 1,000 9.50 13/06/2008 13/06/2008 11/06/2010 99.30 99.30 0.10 -0.30 0.30 1.90 /11.64 0.35 552
TathHK 500 11.00 06/02/2008 06/02/2008 100.00 100.00 0.00 0.00 0.00 11.02 / 11.02 0.04 494
Tat®oHg 3 1,500 11.75 19/02/2008 19/05/2009 100.00 100.00 -0.10 0.17 12.24 1 12.24 1.09 600
TK duHaHc 1,000 10.50 20/03/2008 - 18/09/2008 100.10 100.10 0.00 0.00 0.00 10.56 / 10.56 0.57 445
TpaHcKanutan 800 9.20 27102/2008 29/05/2008 01/06/2009 100.00 100.00 - 0.00 1.00 2.42 19,50 0.32 358
TpaHcKpeantbatk 1 3,000 7.29 17/06/2008 - 15/06/2010 96.75 96.75 0.00 0.00 0.35 9.01 /- 2.04 288
TpaHcKpeantbak 2 3,000 7.28 17/06/2008 16/06/2009 12/06/2012 98.05 98.05 0.00 0.05 0.70 2.92 /897 1.24 286
TpaHcOuHaHe 1 3,000 10.50 25/03/2008 - 25/09/2009 100.00 100.00 0.00 0.00 -0.20 1092 / - 1.40 473
TpaHcOuHaHe 2 1,500 10.50 15/02/2008 15/08/2008 10/08/2012 100.00 100.00 0.00 0.00 0.00 134 /110.75 0.49 465
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 1.48 173
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YBPP 2 1,000 1025 03/04/2008 02/07/2009 97.55 97.55 -0.62 0.26 12.68 / 12.68 1.20
YpanfluaunrLientp 1,000 10.00  23/04/2008 28/10/2009 97.37 93.17 - -3.73 -3.73 13.48 / 13.48 1.45
YPCA1 1,500 765  24/01/2008 24/04/2008 99.15 99.15 0.00 0.00 0.05 1154 | 11.54 0.22
YPCA 2 1,500 760  14/03/2008 12/12/2008 97.65 97.65 0.00 0.00 0.05 10.80 / 10.80 0.78
YPCA 3 3,000 960  05/06/2008 04/06/2009 98.00 98.00 035 -0.94 1151 / - 117
YPCA5 3,000 10.05  22/04/2008 18/10/2011 95.60 95.60 0.60 -0.90 11.85 / - 2.79
OuHaHcBuaHecT pynn 3,000 10.00  07/07/2008 - 05/07/2010 100.00 100.00 0.00 0.00 0.00 1025 / - 2.02
XKo 2 3,000 925  13/05/2008 12/05/2009 11/05/2010 96.40 96.40 -0.60 -0.57 7.27 1 12.67 1.10
XKo 3 3,000 945  20/03/2008 18/09/2008 16/09/2010 98.57 98.57 -0.28 0.22 3.01 /1226 0.57
XKo 4 3,000 995  16/04/2008 15/10/2008 12/10/2011 98.65 98.65 -0.15 -0.15 243 | 12.44 0.63
XMITK OtkpbiTve 200 11.00  12/02/2008 - 11/11/2008 99.50 96.47 -1.52 -1.52 -1.02 14.39 / - 0.68
LienpWHsectBank 2 1,500 10.00  11/05/2008 11/05/2008 11/11/2009 99.07 99.07 - -0.08 0.17 2.23 | 1354 0.27
JKenoBank 1,000 1150 25/03/2008 24/06/2008 29/12/2009 99.91 99.91 0.00 0.01 -0.04 263 /1222 0.37
3nemeHT JIauHr 600 1250  26/03/2008 26/03/2008 24/03/2010 99.65 99.65 0.00 0.00 -0.05 1.19 / 15.29 0.15
Onemre 200 08/02/2008 08/02/2008 100.00 100.00 0.00 0.00 0.00 0.00 /0.00 0.05
IOHvacTpym Gak 1 1,000 11.00  19/02/2008 - 17/02/2009 99.50 99.50 -0.70 0.45 1.26 / 1.26 1.01
IOHvacTpym GaHk 2 1,500 1090  17/04/2008 17/10/2008 19/04/2010 99.00 97.80 0.60 0.40 1.08 450 | 13.62 0.63
Jleekass u nuweeass NnPOMbIWNEHHOCMb

Arpokom 1,500 10.00  24/06/2008 23/12/2008 21/06/2011 98.30 94.01 2.16 2.16 2.16 4.09 / 15.12 0.80
ArpoxonauHr 1,000 1275 18/04/2008 - 24/07/2009 99.13 99.13 - -0.32 -0.83 14.08 / 14.08 1.22
AnapywkuH 2 1,000 1230 28/05/2008 25/11/2009 23/11/2011 97.00 97.00 0.00 -2.00 -0.85 7.36 / 14.68 1.46
Antan 150 14.00  01/07/2008 30/06/2009 99.80 75.00 -7.68 -7.68 -11.60 26.47 | 26.47 117
BanTumop 3 800 12.00  15/05/2008 - 15/05/2008 99.00 99.00 - -0.70 -0.50 15.81 / 15.81 0.27
BopoauHo 2,500 10.50 18/06/2008 18/06/2008 16/12/2009 99.00 99.00 0.00 -0.60 -9.88 2.85 [ 13.47 0.36
BB[ 2 3,000 9.00 18/06/2008 - 15/12/2010 102.00 102.00 0.00 0.00 -0.19 8.37 /- 240
Boxckas TekcTunbHas 1,000 14.00 20/06/2008 19/12/2008 18/12/2009 100.00 100.00 0.00 2.25 -0.30 7.01 / 14.45 0.77
Bonwwe6Hblit kpait 500 1.00 03/06/2008 - 02/12/2008 99.50 99.50 0.00 0.00 0.00 159 /159 0.85
BocTok-Cepauc 1,500 10.99 13/03/2008 13/03/2008 10/09/2009 99.00 99.00 0.00 -0.78 1.58 /19.02 0.12
[biMoB 800 10.99 02/05/2008 02/05/2008 30/10/2009 99.89 99.89 - -0.08 0.12 1.81 /11.58 0.25
3aBogb! Mpocc 1,000 12.50 17/07/2008 17/04/2008 22/04/2010 99.69 99.69 0.00 0.04 0.34 2.89 /13.68 0.21
3epHoBas koM. Hacriowwa 1,000 12.50 20/06/2008 20/06/2008 18/12/2009 100.18 100.18 0.23 0.18 0.27 2.66 /12.33 0.37
WHTypuct 1,000 9.00 23/04/2008 21/04/2010 100.50 100.50 0.00 0.43 0.50 893 /- 1.88
Kapart 2 500 24/06/2008 22/12/2009 100.00 100.00 0.00 -0.15 0.10 0.00 / 0.00 1.92
KBK YepeLumyLuku 700 11.30 03/03/2008 - 02/03/2009 99.49 97.10 -0.26 -0.26 -1.61 2.74 1 274 1.04
Konautep Kypck 750 11.44 05/03/2008 04/06/2008 02/06/2010 99.70 99.70 0.37 0.20 0.70 1.96 /12.83 0.32
KpacHbiin boraTbipb 2,000 11.00 14/02/2008 - 11/02/2010 100.00 100.00 0.00 0.00 -0.05 0.34 /1 0.34 1.95
Maxees 600 12.30 03/06/2008 03/06/2008 01/06/2010 98.79 96.70 0.25 0.15 -0.26 2.97 119.72 0.31
MenbH. komB. B COKIMbH. 1,000 4.00 28/02/2008 28/02/2008 26/02/2009 99.60 99.60 0.00 0.00 0.00 0.74 | 8.14 0.09
Mupatopr ®uHaHc 2,500 11.25 07/02/2008 07/08/2008 02/08/2012 98.80 98.80 0.00 0.00 0.53 1.67 / 14.05 0.45
Mutnena ®ya 1,000 12.50 19/02/2008 - 16/02/2010 100.00 100.00 0.00 0.30 0.03 0.47 /1047 2.00
MKX 2 1,000 12.90 26/02/2008 26/02/2008 25/08/2009 99.25 99.25 0.45 0.29 0.22 1.26 / 10.30 0.09
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lleekass u nuwyeeas npomMblWAEHHOCMb

HoBble Yepemywwkm 2 300 1130 22/04/2008 22/04/2008 100.00 100.00 0.00 0.00 0.30 11.79 / 11.79 0.22 567
HyTpuHBeCTXOoNauHr 1,200 950  11/03/2008 09/06/2009 99.75 98.21 -0.92 -1.82 3.49 / 3.49 1.29 -247
OCT 2 1,000 1250  08/05/2008 08/05/2008 99.50 99.50 - 0.00 1.49 14.62 | 14.62 0.26 833
Orev. lekapcea 2 1,300 500  19/02/2008 - 17/02/2009 99.00 99.00 0.00 0.00 0.00 6.06 / 6.06 0.98 5
OX3 900 1250 20/02/2008 21/05/2008 18/11/2009 99.60 99.00 -5.70 -5.70 -0.50 272 | 1551 0.28 916
OyaKoBo 2 1,500 850  21/03/2008 - 19/09/2008 99.49 90.00 - -4.60 -4.41 17.93 / - 0.58 1148
MapHac 2 1,000 10.80  21/02/2008 19/11/2009 17/11/2011 96.50 96.50 0.00 0.50 -0.50 6.70 / 13.62 1.45 727
MnT 2 1,500 1.00  24/03/2008 - 23/03/2009 100.00 100.00 0.00 0.00 0.00 1.00 / 1.00 1.15 -493
Py6ex-Tontoc Pervion 1,000 1200  03/06/2008 02/12/2008 01/06/2010 99.50 99.50 -0.48 -0.48 0.03 4.82 112.98 0.74 670
PyceKuii TexcTumb 2 1,000 1275 06/03/2008 05/03/2009 98.29 97.00 0.34 0.15 15.65 / 15.65 0.90 1024
Pycoxuit TexkcTunb 3 1,200 1450  22/04/2008 - 20/10/2009 98.67 98.67 167 0.17 15.94 / 15.94 1.34 943
Pycckue macna 1,000 1250 03/04/2008 02/10/2008 29/03/2012 98.00 95.55 083 0.78 -0.71 3.03 /1829 0.57 1168
CaH WTep6pio 2 4,000 800  14/02/2008 - 13/08/2009 98.50 98.50 -0.64 -0.40 9.25 / - 1.32 312
CuHeprus 1 1,000 11.00  23/04/2008 23/04/2008 2210412009 99.90 99.90 0.00 0.42 2.33 /1158 0.23 548
CuHeprus 2 2,000 1070 24/01/2008 22/01/2009 22/07/2010 98.30 98.30 0.00 0.00 -1.21 5.26 / 12.95 0.82 664
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 99.95 99.95 0.00 0.00 -0.05 34.04 | 34.04 0.00 2561
Tanocro 2 1,000 10.00  07/03/2008 06/03/2009 98.75 98.75 0.00 -0.55 2.81 1151 / 1151 0.94 528
Xne63asog Ne28 2 75 12.00  11/03/2008 - 09/12/2008 100.00 100.00 0.00 0.00 0.00 1254 | - 0.75 627
Yepku3oso 2,000 885  03/06/2008 02/06/2009 31/05/2011 99.99 99.99 - -0.01 0.49 3.76 /9.04 1.19 292
OpKOH NpoayKT 1,200 11.40  13/03/2008 13/03/2008 10/09/2009 100.00 100.00 0.05 0.30 0.47 0.98 /11.48 0.13 538
J0KO 2 1,500 1050 25/01/2008 23/01/2009 22/01/2010 100.00 100.00 0.00 0.00 0.10 6.30 / 12.35 0.83 611
FOHMMUNK 2,000 975  11/03/2008 08/09/2009 06/09/2011 99.00 99.00 -0.60 0.90 4.96 / 10.69 1.35 449
Topeoens

7 KOHTWHEHT 2 7,000 7.80 19/06/2008 17/06/2010 14/06/2012 97.93 97.93 0.00 -0.02 0.22 5.06 / 8.96 2.04 284
X5 ®uHaHe 9,000 7.60 08/07/2008 06/07/2010 01/07/2014 97.70 97.35 -0.07 -0.17 -0.28 3.56 /8.93 2.09 281
Astomnp 1 1,000 1.00 04/03/2008 - 01/09/2009 100.00 100.00 0.00 0.00 0.15 1.00 / 1.00 1.58 -493
AstomMmMp 2 2,000 10.75 25/06/2008 24/12/2008 23/06/2010 98.45 98.45 0.00 0.15 0.50 5.00 / 12.95 0.80 666
Asbyka Bkyca 1,000 10.99 22/04/2008 22/07/2008 21/07/2009 100.00 100.00 0.00 0.00 0.30 12.01 / 23.03 0.40 1603
AnmasHbii [lom Ipaiic 300 13.50 12/06/2008 11/12/2008 07/06/2012 100.50 100.50 0.00 0.00 0.40 2.76 / 13.26 0.76 696
ANMA 1,500 10.99 22/02/2008 21/08/2009 98.90 97.25 -0.52 0.77 12.73 1 12.73 1.28 643
Anbkop 1,500 - 10/06/2008 - 08/12/2009 95.46 95.46 0.00 -0.25 -0.25 2.50 /250 1.83 -345
Anteka 36.6 3,000 9.89 01/07/2008 01/07/2008 30/06/2009 99.99 98.10 -0.26 0.05 10.89 / 16.19 0.39 978
ApbGar Mpectink 1,500 10.50 20/06/2008 20/06/2008 98.75 98.75 - 0.75 -0.27 14.14 | 14.14 0.36 786
Atnant M 1,000 11.25 15/05/2008 - 13/11/2008 98.03 98.03 0.00 0.13 0.03 14.32 | 14.32 0.69 797
baHaHa-Mama 1,000 12.00 25/04/2008 24/10/2008 23/10/2009 99.98 98.55 0.21 0.21 0.21 5.84 1 13.41 0.65 712
baxetne 1,000 11.25 21/05/2008 21/05/2008 19/05/2010 99.96 99.75 0.16 0.16 1.86 1.69 /11.94 0.30 581
BenasKomnnexkt Mntoc 500 12.60 24/04/2008 24/04/2008 22/10/2009 92.50 92.50 - -2.00 -0.50 6.62 / 51.72 0.17 4063
Benbiit Pperat 1,000 14.50 13/03/2008 17/12/2009 99.80 99.80 0.00 -0.20 -0.23 1543 | - 1.45 894
Bpa3epc 500 15.00 20/03/2008 - 25/12/2009 100.00 100.00 0.00 0.00 0.05 15.85 / 15.85 1.46 935
Bexa WHescT 700 12.75 04/03/2008 04/03/2008 02/03/2010 99.88 99.88 0.00 0.08 0.50 0.76 / 13.96 0.10 773
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Busat ®uHaHc 1,000 12.00 22/0412008 21/10/2008 20/04/2010 97.50 94.05 0.28 0.28 0.28 6.32 /19.03 0.62 1234
Bukropus 1 1,500 10.40 31/01/2008 29/01/2009 99.00 99.00 0.00 -0.50 -0.14 11.79 1 11.79 0.85 555
Bukropus 2 1,500 10.89 19/02/2008 - 16/02/2010 98.92 98.92 0.00 -0.38 -0.18 11.81 /- 1.63 554
l"a3akc 1,000 10.50 19/06/2008 19/06/2008 16/12/2010 99.97 99.97 0.00 -0.03 0.83 152 /10.81 0.37 472
[a3OHeproceTb 1,500 8.00 25/06/2008 20/06/2012 99.62 99.62 0.00 0.00 0.62 8.27 [ - 3.49 205
[Jletckuit Mup 1,150 8.50 05/06/2008 - 26/05/2015 96.00 95.35 -0.20 -0.94 9.54 / - 5.03 318
[xen-3cp-Cun 1 2,000 9.25 2410412008 23/10/2008 20/10/2011 98.75 98.75 0.25 0.30 229 /11.28 0.66 512
[Nlnkasi Opxupest 1,000 13.00 10/04/2008 10/07/2008 09/04/2009 100.25 100.25 - -0.25 0.15 4.95 / 13.02 0.41 681
Tnken 3,000 9.25 20/03/2008 17/03/2011 90.05 90.05 0.00 -1.85 -3.68 13.63 / - 2.37 725
[Tvkenc TpenanHr 1,800 20/07/2008 20/07/2009 99.96 99.96 0.00 0.00 0.00 0.03 /0.03 1.49 510
[TlomodhnHaHce 1,000 12.50 14/02/2008 14]02/2008 99.39 99.39 0.11 0.09 23.39 /2339 0.05 1639
Espocetb 2 3,000 03/06/2008 - 02/06/2009 99.60 99.60 - -0.09 -0.10 0.29 /0.29 1.36

Ennnas Espona 1,200 10.75 17/04/2008 16/10/2008 14/10/2010 99.50 97,51 0.01 0.01 -1.50 3.60 /13.30 0.63 703
Mmnnosnsa 300 11.25 30/01/2008 30/07/2008 99.00 97.70 -0.65 -0.35 0.78 15.18 / 15.18 0.43 882
WHkom-Tapa 2 1,400 12.00 15/02/2008 - 12/02/2010 100.10 100.10 - -0.20 -0.23 12.49 1 12.49 1.62 619
WHkom-Tapa 3 2,000 11.00 14/03/2008 12/06/2009 10/06/2011 99.23 99.23 0.00 0.20 0.13 5.08 /1211 1.15 585
MHmapko 1,000 - 20/06/2008 - 19/12/2008 100.25 100.25 0.00 0.00 0.25 -0.27 1-0.27 091 -618
WHnpom 2 1,000 8.80 17/07/2008 15/01/2009 15/07/2010 99.00 99.00 0.00 -0.67 -0.64 4.06 /10.13 0.87 398
WHnpom 3 1,300 8.95 21/05/2008 18/05/2011 99.50 99.50 - -0.01 -0.20 9.33 /933 2.66 316
Wckpacodt 2 300 13.30 04/03/2008 - 02/03/2010 100.00 100.00 0.00 -1.50 -2.00 13.72 [ - 1.60 734
Kapo 700 12.50 24]06/2008 24]06/2008 22/12/2009 100.49 100.49 0.00 0.34 0.49 2.55 /11,54 0.38 542
Kapycenb ®unanc 3,000 9.75 20/03/2008 18/09/2008 12/09/2013 99.85 99.85 0.50 0.45 1.20 /10.20 0.58 411
Komnnekc ®unaHc 1,000 12.50 07/02/2008 07/08/2008 04/02/2010 99.25 99.25 0.00 0.25 1.45 3.84 [ 14.44 0.45 813
Koneiika 1 1,200 940  18/03/2008 17/06/2008 98.40 98.40 0.65 1.45 14.23 | 14.23 0.35 795
Koneiika 2 4,000 870  20/02/2008 18/02/2009 15/02/2012 93.20 93.20 0.32 1.12 4.35 | 16.62 0.88 1008
Koneika 3 4,000 980  20/02/2008 20/08/2008 15/02/2012 96.00 96.00 0.00 0.35 0.90 11.50 / 16.38 0.48 994
NasepHa 1,000 11.00  10/04/2008 08/04/2010 100.50 100.50 0.00 0.70 0.50 11.01 / 11.01 177 479
TBP WHteppeiia 300 1490  29/05/2008 29/05/2008 26/11/2009 100.15 98.61 -0.22 0.38 -0.69 3.27 1 17.30 0.31 1082
M. Bugeo 2,000 950  21/05/2008 19/11/2008 18/11/2009 100.00 100.00 0.00 0.00 0.00 4.44 1969 073 359
Markur 1 2,000 9.34  21/05/2008 19/11/2008 100.40 100.40 0.00 154 0.40 8.99 /- 0.74 291
Markur 2 5,000 820  28/03/2008 23/03/2012 96.50 96.50 0.00 -0.20 -0.70 944 /- 3.21 318
Mapra 1 700 14.84  22/05/2008 22/05/2008 98.88 98.88 -0.21 0.00 19.08 / 19.08 0.28 1245
Mapra 2 1,000 1200 04/06/2008 15/05/2008 06/12/2009 99.75 99.00 -0.53 -0.19 12.74 1 19.85 0.26 1317
Mapra 3 2,000 13.00  01/02/2008 02/08/2011 99.26 99.26 -0.38 -0.05 031 /031 3.30 3224
Matpuya 1,200 1200  11/06/2008 10/12/2008 95.25 95.25 -0.25 0.00 18.80 / 18.80 0.72 1210
MetannCepauc 1,500 1050  28/05/2008 28/05/2008 23/05/2012 99.08 99.08 0.00 0.08 0.08 1.08 / 13.62 0.31 740
MuHHecko 500 1375 12/06/2008 10/12/2009 100.35 100.35 0.00 0.08 0.55 13.97 / - 1.49 758
MoHeTka 1,000 1250  15/05/2008 15/05/2008 14/05/2009 99.85 99.85 035 0.56 3.16 /1327 0.28 706
Moco6ira3 2,500 880  16/05/2008 14/11/2008 17/05/2011 96.00 94.70 0.64 0.50 0.80 3.80 / 15.60 0.69 907
MocO6nT a3 GuHarc 1 1,000 10.75  22/06/2008 21/12/2008 100.25 100.25 0.00 0.25 0.58 10.71 / - 0.80 454
MocO6nT a3 GuHakHc 2 3,000 925  25/06/2008 24/06/2012 97.50 90.00 -2.25 0.00 -1.25 11.80 / - 274 530
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Topeoens

Hatyp MpogykT 2 1,000 17/06/2008 - 16/06/2009 100.00 100.00 0.40 0.00 0.40 0.00 / 0.00 1.40 -503
MapketXonn 300 1310 03/04/2008 02/10/2008 01/04/2010 99.90 99.90 0.00 -0.20 0.40 13.81 /13.91 0.59 773
MatepcoH 2,000 10.00  20/03/2008 19/06/2008 17/12/2009 99.50 99.50 0.00 0.27 0.50 247 [ 11.73 0.36 560
MuBgOM 1,000 13.00  24/04/2008 23/10/2008 22/04/2010 100.00 99.00 -0.49 -0.49 -0.38 479 | 14.11 0.64 778
MpoTex 5,000 890  07/05/2008 04/11/2009 02/11/2011 96.50 96.50 - -0.70 -0.72 5.54 | 11.40 1.49 517
PKC 1,500 1020 16/04/2008 15/10/2008 15/04/2009 100.00 100.00 0.00 0.00 0.00 1.95 / 3.29 0.69 -261
PocuHTep 2 400 10.00  02/04/2008 - 02/07/2008 99.90 99.90 0.00 0.00 0.00 10.62 / 10.62 0.40 454
PocuhTep 3 1,000 10.75  30/05/2008 30/05/2008 26/11/2010 100.00 100.00 -0.29 0.24 1.36 /10.95 0.32 487
Camoxsan 1,500 11.40  23/04/2008 23/04/2008 21/10/2009 99.50 97.05 0.28 -1.63 -1.63 2.71 / 19.30 0.22 1268
CanBeit 1,000 1125 04/06/2008 - 03/12/2008 99.35 99.35 0.00 -0.45 12.39 /12.39 0.75 614
COPYC 1,200 1200  07/02/2008 06/11/2008 05/11/2009 100.29 100.29 - -0.21 -0.01 538 / 12.12 0.67 590
CINK 1,000 1020 27/05/2008 25/11/2008 25/05/2010 99.50 97.00 -0.77 0.7 0.18 4.65 1 12.79 0.74 652
Cnoptmactep 3,000 880  23/05/2008 21/11/2008 21/05/2010 100.00 100.00 0.00 0.00 0.00 3.25 / 8.97 0.75 289
CTonu4Hble FacTpoHOMbI 1,500 860  21/02/2008 21/08/2008 20/08/2009 100.00 100.00 0.00 0.00 0.00 3.24 1 8.76 0.52 274
TexHocuna 2,000 10.00  29/05/2008 29/05/2008 26/05/2011 98.90 98.90 - -0.10 0.30 1.41  13.65 0.31 742
TOAN 2,000 1200  12/06/2008 12/06/2008 10/12/2009 95.50 95.50 0.00 -0.06 0.25 5.16 / 26.19 0.31 1888
Ton-Knura 1 700 500  07/02/2008 - 05/02/2009 93.99 93.99 0.03 0.03 0.86 6.37 1 6.37 0.96 35
Ton-Knura 2 1,500 1051 12/06/2008 11/12/2008 09/12/2010 98.20 98.20 0.00 -0.15 1.40 4.07 / 13.09 0.76 679
TonfMpom 500 1250  18/04/2008 18/04/2008 16/04/2010 100.10 99.50 0.10 0.10 -0.20 1.45 | 14.04 0.21 780
TpacTexcepauc 1,000 1039 12/02/2008 12/08/2008 17/08/2010 100.00 99.00 -0.25 -0.25 -0.25 253 / 11.81 0.49 565
YamypTHedTs 1,500 950  01/03/2008 01/09/2008 99.00 99.00 - -0.15 0.45 11.68 /11.68 0.53 558
YK KOPA 1,000 15/04/2008 14/07/2009 100.00 100.00 0.00 0.00 0.36 0.00 / 0.00 1.48 -593
®aatoH Aspo 1,000 1050 31/01/2008 - 30/07/2009 100.02 100.02 0.00 -0.11 -0.11 13.88 / 13.88 1.19 753
Xonuaein 1,500 11.15 03/04/2008 02/10/2008 01/04/2010 98.57 98.57 0.00 0.12 131 4.39 [ 13.75 0.59 745
Ol TpaHautCepsuc 2 1,200 11.50 27/05/2008 25/11/2008 100.00 100.00 -1.00 -1.00 -1.00 11.79 /1 11.79 0.73 557
llec u cenbckoe xo35licmeo

Arpuka 1,000 11.80 01/04/2008 01/04/2008 29/09/2009 99.85 99.85 0.32 0.36 145 11277 0.17 661
Arpo-Coto3 1,500 10.00 24/06/2008 23/12/2008 21/06/2011 98.30 94.01 2.16 2.16 2.16 4.09 /1512 0.80 869
ArpoxonamHr 1,000 12.75 18/04/2008 24/07/2009 99.13 99.13 -0.32 -0.83 14.08 / 14.08 1.22 770
Apkapa 1 600 13.20 28/06/2008 28/06/2008 99.50 99.50 0.47 -0.50 14.90 / 14.90 0.37 857
Apkapa 2 700 13.31 21/02/2008 - 20/02/2009 98.00 98.00 - -1.25 -0.98 16.81 / - 0.61 1020
Apkapa 3 1,200 13.65 03/04/2008 02/10/2008 31/03/2011 97.60 97.60 0.00 -1.90 -0.91 397 /18.10 0.56 1150
BenlpanKopm 700 04/03/2008 - 02/12/2008 100.50 100.50 0.50 0.50 1.00 -0.58 /-0.58 0.87 -648
FOT3K 2 1,500 10.50 19/06/2008 19/06/2008 18/06/2009 98.50 98.50 0.40 0.50 4.26 | 14.86 0.36 855
113 duHanc 400 11.00 23/05/2008 23/05/2008 99.93 99.93 0.92 0.13 -0.27 11.43 /1143 0.30 532
MocCenblTpom 1,000 12.50 13/06/2008 12/12/2008 99.58 99.58 -0.12 0.18 13.40 / 13.40 0.76 708
HIK 500 12.45 31/01/2008 31/01/2008 100.00 99.50 -0.05 -0.25 -0.15 23.77 | 23.77 0.02 1673
oro2 1,200 12.95 26/02/2008 25/02/2009 97.50 97.50 - 0.45 -0.90 16.81 / 16.81 0.68 1019
Masa 1 350 1.00 15/03/2008 - 15/06/2008 100.05 100.05 0.05 0.05 0.05 0.88 /0.88 0.39 -493
MaBa 2 1,000 12.50 09/02/2008 09/05/2008 21/10/2011 100.69 100.69 0.00 -0.16 -0.10 0.82 /10.47 0.26 429
Paarynai 1 2,000 1.00 03/04/2008 02/10/2008 93.80 93.80 -0.10 7.23 10.74 1 10.74 0.63 461
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Paarynsi 2 2,000 10.25 01/04/2008 01/04/2008 27/09/2011 99.73 99.73 - -0.12 0.08 0.61 / 11.86 0.17 575
Paarynsi 3 3,000 10.99 21/03/2008 20/03/2009 16/03/2012 99.25 99.25 0.00 0.00 0.40 345 /12.01 0.97 576
Pycarpo 1,000 8.50 19/07/2008 19/07/2008 105.00 100.00 137 1.37 2.50 334 /334 0.50 -251
Cw6 Arp Mpynna 400 12.00 20/02/2008 20/05/2009 99.00 99.00 -0.96 -0.96 -0.96 13.46 | 13.46 1.08 711
CopapyxecTso 2,500 10.45 24/04/2008 22/10/2009 97.10 95.50 1.30 -0.20 13.27 [ - 1.42 692
Cmpoumenbcmeo

ApnamaHT 1 500 12.10 05/06/2008 05/06/2008 99.50 99.50 -0.30 0.00 13.87 / 13.87 0.33 762
ApnamaHT 2 2,000 11.25 21/02/2008 - 20/05/2010 99.10 99.10 0.15 0.35 12.22 [ 12.22 1.82 594
ATOMCTPOII3KCNOPT 1,500 7.75 27/05/2008 26/05/2009 24/05/2011 99.96 99.96 0.00 0.00 -0.02 3.25 /792 1.19 185
nasMocCrpoit 2 4,000 10.00 20/03/2008 18/09/2008 17/03/2011 100.50 100.00 - -0.25 -0.10 2.07 19.79 0.58 371
[esenonmeHT-tOr 1,000 12.50 20/05/2008 20/05/2008 18/05/2010 100.40 100.40 0.00 0.30 0.20 1.61 /11.40 0.29 530
JKC ®XC PB 500 27/05/2008 24/11/2009 100.02 100.02 0.00 0.00 2.72 -0.01 /-0.01 1.84 -595
KK puHanc 1,000 20/03/2008 - 2411212009 100.05 100.05 0.00 -0.25 0.06 -0.03 /-0.03 1.92 -597
Wkom 1,250 13.10 28/03/2008 28/03/2009 99.30 99.30 0.00 0.00 0.30 - -

Whrerpa 1 2,000 1050 21/03/2008 20/03/2009 100.00 100.00 -0.83 -0.30 -0.20 10.75 / - 0.98 455
Whrerpa 2 3,000 10.70  03/06/2008 01/12/2009 29/11/2011 100.90 100.90 -0.85 0.79 0.90 5.23 / 10.40 155 421
Kamcxast gonmka 3 500 12.80  11/03/2008 09/06/2008 04/06/2009 100.40 100.40 -0.05 -0.15 12.20 / 12.20 0.33 591
KocMoc OuaHe 2,000 1125 19/06/2008 19/06/2008 16/06/2011 100.00 100.00 0.00 043 0.20 1.38 / 11.51 0.37 539
necp 1,000 10.00  20/03/2008 20/03/2008 100.40 100.00 -0.20 0.19 8.74 1 8.74 0.15 277
NCP WHescr 1 2,000 10.70  03/06/2008 03/06/2008 08/12/2009 100.35 100.00 -0.20 0.12 0.08 2.02 /1038 0.33 433
NCP WHescr 2 3,000 835  17/07/2008 16/07/2009 14/07/2011 97.00 97.00 0.00 -0.25 -0.02 4.72 110.87 1.28 467
Makpomup duxakc 2 1,500 11.65  08/07/2008 08/07/2008 03/07/2012 98.00 98.00 -2.00 -2.00 1.00 1.72 / 16.96 0.39 1050
MeTtpocTpoi 1,500 8.47 28/03/2008 28/03/2008 23/09/2011 100.00 100.00 0.00 0.00 0.00 0.42 /853 0.17 257
M-WHpycTpus 1,000 12.25 19/02/2008 - 16/08/2011 101.12 101.12 - -3.83 -0.89 12.20 / - 2.54 586
MWAH 2,000 12.37 04/03/2008 02/09/2008 02/03/2010 89.50 89.50 0.00 0.38 5.52 9.67 / 35.06 0.43 2661
Mupakc 1 1,000 1050 19/02/2008 19/08/2008 100.10 100.10 0.00 -0.15 0.10 1055 / 10.55 0.50 445
Mupakc 2 3,000 1099 20/03/2008 17/09/2009 100.05 100.05 -0.40 -0.45 11.23 / - 1.35 500
Cmpoumenbcmeo

M.O.P.E. Mnasa 1,000 12.25 05/02/2008 05/08/2008 03/08/2010 99.15 99.15 0.00 0.40 0.95 3.05 / 14.40 0.44 810
MWK'5 1,120 9.20 19/02/2008 - 20/05/2008 99.96 99.96 0.00 0.44 9.64 | 9.64 0.29 374
PWUlpynn 1,200 11.85 26/06/2008 26/06/2008 26/12/2009 98.55 97.55 -0.05 -0.05 0.15 3.79 /17.39 0.37 1087
Py6uH 1,200 13.75 15/04/2008 15/04/2008 13/10/2009 101.00 100.10 0.56 0.55 153 / 11.36 0.21 527
CneuCrpoit 2 2,000 8.59 22/05/2008 22/05/2008 20/05/2010 100.00 100.00 0.00 -0.03 -0.02 124 /871 0.31 273
CrpoitTpaHclas 1 3,000 9.60 25/06/2008 25/06/2008 100.00 100.00 - -1.20 -0.01 9.80 / - 0.39 379
CrpoitTpaHclas 2 5,000 8.49 18/07/2008 13/07/2012 96.45 96.45 0.00 345 -2.05 9.71 /- 3.46 343
CY-1553 3,000 10.30 20/02/2008 - 15/02/2012 100.05 100.05 0.00 0.20 0.10 0.19 / 0.19 3.87 366
Cysap-Ka3aHb 900 1250  01/04/2008 01/04/2008 31/03/2009 99.55 99.30 0.02 -0.13 0.16 2.54 | 15.95 0.17 958
Catn Mpynn 1,000 1170 20/05/2008 20/05/2008 15/05/2012 100.49 100.49 0.00 -0.21 0.99 11.88 / 1351 0.29 730
XMCrpotipecypc 3,000 13.00  16/04/2008 15/04/2009 13/10/2010 99.35 99.35 0.00 -0.10 0.20 6.50 / 14.00 1.00 763
LyH1 1,000 11.00  24/04/2008 24/04/2008 22/04/2010 99.75 99.75 -0.15 -0.14 -0.20 138 /-2409 |211 -404
LyH 2 1,500 1119 23/01/2008 23/07/2008 20/01/2010 100.00 100.00 0.00 0.00 -0.05 282 /1124 043 512
IOCKK 600 13.00  01/07/2008 01/07/2008 99.00 99.00 0.00 0.00 -0.89 15.96 / 15.96 0.38 956
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SOVEREIGN EUROBONDS

Security Name/ Rating

(S&PIMoody'sfFitch) Cpn Maturity Amt Outstanding Px Bid Px Ask Chg Net 1d Chg Netlw Yld YtmMid  Oas Spread Mid ~ Dur Adj Mty Mid Risk Oas Mid
UNITED STATES (AAA/Aaa/AAA)
T4 3/4 12/31/08 475 31/12/2008 24.817TMMM 102.15625 102.19 0.19 0.19 2.39 -11.664 0.914 0.937
T 45/8 11/15/09 4.625 15/11/2009 24.773MMM 104.359375 104.42 0.44 0.44 2.14 5.77 1727 1.815
T45/812/31/11 4.625 31/12/2011 16.131MMM 108.046875 108.06 0.70 0.70 247 -1.998 3.604 3.916
T45/8 11/15/16 4.625 15/11/2016 23.294MMM 108.671875 108.73 0.83 0.83 3.47 12.175 7.224 8.071
T41/2 02/15/36 45 15/02/2036 26.397MMM 103.96875 104.03 0.64 0.64 4.25 3.823 15.804 17.387
RUSSIA (BBB+/Baa2/BBB+)
RUSSIA 11 07/24/18 11.00 24/07/2018 3.467TMMM 145.7511 146.25 1.02 278 5.25 180.2 7.0 10.415
RUSSIA12 3/4 06/28 12.75 24/06/2028 2.5MMM 183.59 184.09 0.73 147 573 195.80 10.22 19.18
RUSSIA 7 1/2 03/30 7.50 31/03/2030 2.011IMMM 114.7500 115.25 0.00 1.10 5.36 195.6 6.6 7.823
RUSSIA 7 1/2 03/30 7.50 31/03/2030 2.011IMMM 114.7500 115.25 0.00 1.10 5.3580 195.6 6.6 7.823
RUSSIA 3 05/14/08 3.00 14/05/2008 2.837TMMM 99.45 99.57 0.03 0.28 4.54 187.32 0.30 0.30
RUSSIA 3 05/14/11 3.00 14/05/2011 1.75MMM 94.92 95.29 0.28 241 4.63 220.37 2.99 297
RUSSIA 7 1/2 03/30 7.50 31/03/2030 2.011IMMM 114.75 115.25 0.00 1.10 5.36 195.64 6.64 7.82
ARIES 7 3/4 10/09 7.75 25/10/2009 1IMMM 105.63 105.88 0.03 0.03 4.25 74.70 1.61 1.74
ARIES 9.6 10/25/14 9.60 25/10/2014 2.436MMM 132.90 133.40 0.78 0.78 3.95 101.63 5.17 7.07
ARGENTINA (B+/B3/B)
ARGENT11 3/4 04/09 11.75 07/04/2009 386.93MM 32.5170 32.62 -0.33 -0.33 139.35 #N/AN Ap 0.7 #N/AN Ap
ARGENT11 3/8 03/10 11.38 15/03/2010 203.92MM 32.8410 33.03 -0.27 -0.27 80.80 #N/AN Ap 13 #N/AN Ap
ARGENT12 3/8 02/12 12.38 21/02/2012 169.74MM 32.2350 32.55 -0.59 -0.59 55.07 #N/AN Ap 21 #N/AN Ap
ARGENT11 3/8 01/17 11.38 30/01/2017 548.72MM 32.2880 3271 -0.72 -0.72 38.34 #N/AN Ap 3.0 #N/AN Ap
ARGENT 9 3/4 09/27 9.75 19/09/2027 891.286MM 32.2180 32.74 -0.88 -0.88 29.11 #N/AN Ap 37 #N/AN Ap
ARGENT 12 06/19/31 12.00 19/06/2031 538.29MM 2.0000 2.00 #NIAN.A. #N/AN.A. 292.01 #N/AN Ap 05 #N/AN Ap
BRAZIL (BB/Ba2/BB)
BRAZIL14 1/2 10/09 1450 15/10/2009 1.225MMM 117.29 117.71 0.01 0.01 3.89 164.42 152 1.84
BRAZIL 11 01/11/12 11.00 11/01/2012 1.207MMM 122.28 122.78 -0.06 -0.06 4.70 222.70 3.30 4,07
BRAZIL10 1/2 07/14 10.50 14/07/2014 1.174MMM 128.22 128.72 -0.09 -0.09 5.25 236.92 493 6.39
BRAZIL 11 06/26/17 11.00 26/06/2017 387.343MM 134.92 135.02 0.11 0.11 6.02 208.74 6.10 8.77
BRAZIL12 3/4 01/20 12.75 15/01/2020 760.215MM 157.18 157.68 -0.30 -0.30 5.97 249.31 7.33 11.72
BRAZIL10 1/8 05/27 10.13 15/05/2027 3.435MMM 142.29 142.79 -0.07 -0.07 6.29 253.85 9.97 14.59
BRAZIL 7 1/8 01/37 713 20/01/2037 2.5MMM 109.73 110.23 -0.31 -0.31 6.37 229.55 12.88 14.42
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 103.86 103.91 0.17 0.16 2.84 31.55 0.86 0.90
CHINA 6.8 05/23/11 6.80 23/05/2011 1IMMM 110.23 110.36 0.00 0.15 3.46 106.16 2.88 337
CHINA 4 1/4 10114 4.25 28/10/2014 1IMMM 98.83 99.13 0.00 0.29 443 67.29 5.70 5.74
CHINA 7 1/2 10/27 7.50 28/10/2027 100MM 120.31 120.31 0.71 0.72 5.76 194.84 10.93 13.57
COLOMBIA (BB/Ba2/BB)

COLOM 9 3/4 04/09 9.75 23/04/2009 584.975MM 106.23 106.43 -0.03 -0.03 4.45 205.19 1.15 1.25
COLOM 10 1/2 07/10 10.50 09/07/2010 280.929MM 113.07 113.59 0.07 0.07 4.69 247.01 2.18 248
COLOM 8 1/4 12/14 8.25 22/12/2014 1IMMM 113.63 113.97 0.15 0.15 5.80 282.59 5.32 6.16
COLOM 7 3/8 01/17 7.38 27/01/2017 1.65MMM 108.49 108.86 0.09 0.09 6.11 279.10 6.42 7.34
COLOM 8 3/8 02/27 8.38 15/02/2027 154.905MM 117.74 118.32 0.42 0.42 6.69 292.98 9.90 12.22
COLOM 10 3/8 01/33 10.38 28/01/2033 340.511MM 145.07 145.60 0.04 0.04 6.64 274.07 10.83 16.48
COLOM 7 3/8 09/37 7.38 18/09/2037 1.818MMM 106.25 107.19 -0.04 -0.04 6.84 278.47 12.17 13.50
KAZAKHSTAN (BBB/Baa2/BBB)

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

MEX10 3/8 02/17/09 10.38 17/02/2009 970.412MM 106.83 107.03 -0.06 -0.06 3.66 119.10 0.97 1.09
MEX 7 1/2 01/14/12 7.50 14/01/2012 864.136MM 111.19 111.71 -0.11 -0.11 433 184.55 3.45 387
MEX11 3/8 09/15/16 11.38 15/09/2016 1.77IMMM 143.31 144.17 0.01 0.01 5.06 184.90 5.92 8.87
MEX 5 1/2 02/17/20 5.50 17/02/2020 561.951MM 100.38 100.38 0.09 0.09 5.46 138.07 8.24 8.85
MEX11 1/2 05/15/26 11.50 15/05/2026 338.58MM 165.22 165.72 0.09 0.09 5.69 197.77 9.71 16.50
MEX 6 3/4 09/27/34 6.75 27/09/2034 4.26TMMM 110.75 111.00 -0.01 -0.01 5.93 189.80 12.73 14.68
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 4.53 208.57 1.05 1.13
PHILIP 8 3/8 02/11 8.38 15/02/2011 1.5MMM 108.38 108.75 0.00 0.00 5.30 298.02 261 2.94
PHILIP 8 1/4 01/14 8.25 15/01/2014 1.602MMM 109.00 109.38 0.00 0.00 6.38 355.81 473 521
PHILIP 9 7/8 01/19 9.88 15/01/2019 962.468MM 124.00 124.25 0.00 0.00 6.73 326.58 7.12 9.00
PHILIP10 5/8 03/25 10.63 16/03/2025 1.855MMM 142.13 14250 0.00 0.00 6.50 282.30 9.06 13.40
PHILIP 6 3/8 01/32 6.38 15/01/2032 1IMMM 96.00 96.25 0.00 0.00 6.70 276.42 11.95 11.70
SOUTH AFRICA (BBB+/Baal/BBB+)

SOAF9 1/8 05/19/09 9.13 19/05/2009 611.799MM 106.43 107.18 0.00 -0.01 3.77 139.59 1.23 1.34
SOAF7 3/8 04/25/12 7.38 25/04/2012 1IMMM 109.44 110.19 0.00 -0.04 4.79 225.88 361 4.04
SOAF6 1/2 06/02/14 6.50 02/06/2014 1IMMM 106.47 107.22 0.00 -0.14 5.22 232.22 5.17 5.62
SOAF8 1/2 06/23/17 8.50 23/06/2017 140.789MM 120.91 121.91 0.00 -0.05 5.55 218.08 6.72 8.35
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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 111.15 111.29 0.00 -0.09 3.99 163.20 1.28 1.44
TURKEY 9 1/2 01/11 9.50 18/01/2011 750MM 111.04 111.29 0.00 -0.02 5.35 183.44 2.60 2.92
TURKEY 9 1/2 01/14 9.50 15/01/2014 1.75MMM 118.01 118.36 0.00 0.11 5.85 303.82 4.66 5.56
TURKEY 5 1/2 02/17 5.50 16/02/2017 1.5MMM 95.58 96.03 0.00 -0.15 6.12 217.23 6.56 6.74
TURKEY 7 06/05/20 7.00 05/06/2020 2MMM 103.59 103.99 0.00 -0.17 6.55 297.88 8.20 8.75
TURKEY 7 3/8 02/25 7.38 05/02/2025 3.25MMM 104.95 105.40 0.00 -0.24 6.86 314.55 9.50 10.47
TURKEY 6 7/8 03/36 6.88 17/03/2036 2.75MMM 97.06 97.26 0.00 -0.24 711 309.03 11.87 11.99
UKRAINE (BB-/B1/BB-)

UKRAIN 0 08/05/09 8.69 05/08/2009 500MM 102.58 103.08 0.00 -0.20 5.15 #N/AN Ap 0.03 #N/AN Ap
UKRAIN 6 7/8 03/11 6.88 04/03/2011 600MM 103.56 104.06 0.39 0.21 5.52 319.05 271 2.89
UKRAIN 7.65 06/13 7.65 11/06/2013 1IMMM 107.54 108.04 0.65 0.05 5.93 320.83 4.38 4.79
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 107.95 108.35 0.10 0.10 8.31 465.65 273 3.18
VENZ8 1/2 10/08/14 8.50 08/10/2014 1.5MMM 100.11 100.46 -0.17 -0.17 8.44 551.30 4.91 5.10
VENZ 13 5/8 08/18 13.63 15/08/2018 500MM 131.49 131.99 0.15 0.15 8.92 555.24 5.94 8.29
VENZ 6 12/09/20 6.00 09/12/2020 1.5MMM 76.79 77.18 -0.15 -0.15 9.06 548.95 8.10 6.40
VENZ 7.65 04/21/25 7.65 21/04/2025 1.6MMM 95.00 95.00 0.00 0.00 8.20 451.12 9.09 8.92
VENZ9 1/4 09/15/27 9.25 15/09/2027 4AMMM 112.00 112.00 0.00 0.00 8.02 429.79 9.27 10.79
VENZ9 3/8 01/13/34 9.38 13/01/2034 1.5MMM 110.25 110.25 0.00 0.00 8.40 453.73 10.29 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 8.57 752 103.37 103.82 0.66 0.50 251 69 B+/BIB+
AFKSRU10 1/4 04/08 AFKSRU Financial 10.25 14/04/2008 350MM 10.17 6.61 100.73 100.76 -0.01 -0.01 0.22 374
ALROSA 8 1/8 05/08 ALROSA Basic Materials 8.125 06/05/2008 500MM 8.07 5.50 100.68 100.72 0.03 0.03 0.28 271 BB-/Ba2/BE-
ALROSA 8 7/8 11/14 ALROSA Basic Materials 8.875 17/11/2014 500MM 8.15 7.20 108.77 109.02 0.79 0.79 5.07 406
EVRAZ 10 7/8 08/09 EVRAZ Basic Materials 10.875 03/08/2009 300MM 10.25 6.60 105.99 106.21 0.17 0.17 1.34 437 BBB2)-
EVRAZ 8 1/4 11/15 EVRAZ Basic Materials 8.25 10/11/2015 750MM 8.27 8.29 99.63 99.88 0.22 0.22 557 495
CASHYD10 1/2 02/13 CASHYD Financial 105 15/02/2013 60MM  #N/AN.A. #N/ANA. #NIANA.  #NJANA.  #NJANA. #NIANA. #N/ANA.  #NJANA
GAZPRU 5 5/8 07/13 GAZPRU Energy 5.625 22/07/2013 456.673MM 5.60 5.54 100.36 100.48 0.77 0.77 4.67 270
GAZPRU10 1/2 10/09 GAZPRU Energy 105 21/10/2009 700MM 9.64 5.06 108.81 109.06 0.24 0.24 1.56 286
GAZPRU7.8 09/27/10 GAZPRU Energy 78 27/09/2010 1IMMM 7.49 6.06 104.09 104.14 0.02 0.02 232 268
GAZPRU 9 5/8 03/13 GAZPRU Energy 9.625 01/03/2013 1.75MMM 831 5.99 115.66 115.91 0.70 0.95 3.97 328
GAZPRU 5 7/8 06/15 GAZPRU Energy 5.875 01/06/2015 1IMMM 6.25 6.94 93.95 94.07 0.00 0.00 5.52 324
GAZPRU 7.201 02/20 GAZPRU Energy 7.201 01/02/2020 1.133MMM 6.95 6.76 103.45 103.70 0.70 0.70 7.78 263
GAZPRU 8 5/8 04/34 GAZPRU Energy 8.625 28/04/2034 1.2MMM 6.89 6.59 125.11 125.36 141 141 11.64 306
MEGAFO 8 12/10/09 MEGAFO  Financial 8 10/12/2009 375MM 7.81 6.60 102.29 102.54 0.23 0.23 171 441 BB/B1/BB+
MMKFIN 8 10/21/08 MMKFIN Basic Materials 8 21/10/2008 300MM 7.89 6.02 101.34 101.45 0.17 0.17 0.70 331 BB/Ba3/BB-
MOBTEL 9 3/4 01/08 MOBTEL Communications 9.75 30/01/2008 400MM 9.74 381 100.08 100.08 0.00 0.00 0.01 150
MOBTEL 8 3/8 10/10 MOBTEL Communications 8.375 14/10/2010 400MM 8.06 6.79 103.73 103.98 0.48 0.48 2.36 460 BB-/Ba3/BB-
MOBTEL 8 01/28/12 MOBTEL Communications 8 28/01/2012 400MM 778 7.18 102.70 102.95 0.52 0.52 327 464
GMKNRU 7 1/8 09/09 GMKNRU  Basic Materials 7.125 30/09/2009 500MM 6.95 5.49 102.46 102.70 0.22 0.22 154 327 BBB-/Baa2/BBB-
CHMFRU 8 5/8 02/09 CHMFRU  Basic Materials 8.625 24/02/2009 325MM 8.45 6.60 101.95 102.20 0.00 0.00 0.99 424
CHMFRU 9 1/4 04/14 CHMFRU  Basic Materials 9.25 19/04/2014 375MM 8.65 7.82 106.80 107.05 0.53 0.53 4.64 490 BE-/B1IBE-
SINEK 7.7 08/03/15 SINEK Government 71 03/08/2015 250MM 7.65 759 100.51 100.76 -0.11 -0.11 5.44 429 -/[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 6.87 6.84 99.98 100.23 0.49 0.49 3.05 443 BB+/Baa2/BB+
TMENRU 7 1/2 07/16 TMENRU  Financial 75 18/07/2016 1IMMM 7.74 8.02 96.74 96.99 0.57 0.57 6.13 454
VIP 10 06/16/09 VIP Communications 10 16/06/2009 217.234MM 9.57 6.55 104.40 104.60 0.27 0.33 1.28 433
VIP 8 02/11/10 VIP Communications 8 11/02/2010 300MM 7.81 6.73 102.26 102.51 0.19 0.19 1.80 454
VIP 8 3/8 10/22/11 VIP Communications 8.375 22/10/2011 300MM 8.09 7.28 103.39 103.64 0.70 0.70 312 487 B8+/Bazl
VIP 8 1/4 05/23/16 VIP Communications 8.25 23/05/2016 600MM 8.22 8.19 100.22 100.47 0.64 0.64 5.87 489
WBDFRU 8 1/2 05/08 WBDFRU  Consumer, Non-cyclical 85 21/05/2008 150MM 8.47 7.36 100.30 100.35 -0.14 -0.14 0.32 487 B+/B2/-
ALFARU 8 5/8 12/15 ALFARU Financial 8.625 09/12/2015 225MM 9.00 10.53 95.76 96.01 0.08 0.08 5.38 817
BKMOSC 8 09/28/09 BKMOSC  Financial 8 28/09/2009 250MM 7.70 5.53 103.76 104.00 0.32 0.32 1.52 331
BKMOSC 7 3/8 11/10 BKMOSC  Financial 7.375 26/11/2010 300MM 721 6.50 102.10 102.35 0.59 0.59 2.50 429
BKMOSC 7.335 05/13 BKMOSC  Financial 7.335 13/05/2013 500MM 7.38 7.49 99.21 99.46 0.68 0.68 4.26 478 Baal /BEE-
BKMOSC 7 1/2 11/15 BKMOSC  Financial 75 25/11/2015 300MM 7.63 8.63 98.12 98.37 -0.22 -0.22 5.65 170
GAZPRU 7 1/4 10/08 GAZPRU Financial 7.25 30/10/2008 1.05MMM 7.18 5.93 100.90 101.01 0.05 0.05 0.73 334
GAZPRU 6 1/2 09/15 GAZPRU Financial 6.5 23/09/2015 1IMMM 6.80 7.25 95.51 95.76 0.56 0.56 5.77 395 BE+A3IBEB
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VTB 6 7/8 07/29/08 VTB Financial 6.875 29/07/2008 300MM 6.84 5.90 100.44 100.52 0.06 0.06 0.48 316 JAS/REE
VTB 6.2 09/29/15 VTB Financial 6.2 29/09/2015 400MM 6.33 7.48 97.82 98.07 0.00 0.00 5.77 487
RSHB6 7/8 11/29/10 RSHB Financial 6.875 29/11/2010 350MM 6.70 5.88 102.44 102.69 0.58 0.58 254 367 JBaal/BBB
RSHB7.175 05/16/13 RSHB Financial 7.175 16/05/2013 700MM 6.93 6.37 103.45 103.70 0.78 0.78 4.33 366
RUSB8 1/8 04/21/08 RUSB Financial 8.125 21/04/2008 300MM 8.12 7.66 100.05 100.09 0.03 0.03 0.24 481
RUSB7 1/2 10/07/10 RUSB Financial 75 07/10/2010 500MM 8.09 10.66 92.61 92.86 0.50 0.50 231 -26
RUSB8 7/8 12/16/15 RUSB Financial 8.875 16/12/2015 200MM 9.85 11.61 90.00 90.25 0.23 0.23 5.28 941
SBERRU 6.23 02/15 SBERRU Financial 6.23 11/02/2015 1IMMM 6.25 7.06 99.63 99.88 -0.08 -0.08 5.38 414 -IA2/BBB+
VTB 6 7/8 12/11/08 VTB Financial 6.875 11/12/2008 550MM 6.82 5.89 100.76 100.89 0.04 0.04 0.84 345
VTB 7 1/2 10/12/11 VTB Financial 75 12/10/2011 450MM 7.23 6.36 103.59 103.84 0.81 0.81 315 388 BBBIA2IBEE
VTB 6.315 02/04/15 VTB Financial 6.315 04/02/2015 750MM 6.26 7.13 100.81 101.06 -0.06 -0.06 5.33 360
VTB 6 1/4 06/30/35 VTB Financial 6.25 30/06/2035 1IMMM 6.43 6.47 97.11 97.36 0.53 0.53 12.79 325
AVAZRU 8 1/2 04/08 AVAZRU Consumer, Cyclical 85 20/04/2008 250MM 8.49 171 100.10 100.16 0.03 -0.01 0.23 499
IRKUT 8 1/4 04/09 IRKUT Industrial 8.25 10/04/2009 125MM 8.24 8.14 99.98 100.23 0.15 0.11 1.10 532
ARGENTINA
PESAAR 0 06/09/11 PESAAR Energy 5.90125 09/06/2011 87.414MM 6.28 6.85 93.67 94.17 0.77 0.77 0.34  #N/ANA. B+/Ba2/B+
TELEFO 8.85 08/11 TELEFO Communications 8.85 01/08/2011 134.644MM 8.35 6.91 105.73 106.23 0.38 0.38 2.89 468 B+/-I-
BRAZIL
PETBRA12 3/8 04/08 PETBRA Energy 12.375 01/04/2008 126.82MM 12.20 441 101.39 101.44 -0.03 -0.03 0.18 215
PETBRA 9 7/8 05/08 PETBRA Energy 9.875 09/05/2008 224.25MM 9.74 4.94 101.38 101.38 0.01 0.01 0.29 224
PETBRA 9 3/4 07/11 PETBRA Energy 9.75 06/07/2011 235.36MM 8.32 434 116.90 117.40 0.57 0.57 297 161
PETBRA 9 1/8 07/13 PETBRA Energy 9.125 02/07/2013 374.23MM 7.62 4.94 119.49 119.99 0.73 0.73 4.38 221 BBB-/Baa2/BB+
PETBRA 7 3/4 09/14 PETBRA Energy 7.75 15/09/2014 397.9MM 6.78 5.18 114.02 114.52 0.90 0.90 5.15 161
PETBRA 6 1/8 10/16 PETBRA Energy 6.125 06/10/2016 899.1MM 5.89 5.53 103.81 104.31 0.72 0.72 6.61 196
PETBRA 8 3/8 12/18 PETBRA Energy 8.375 10/12/2018 576.78MM 6.92 5.75 120.73 121.23 0.70 0.70 7.42 218
CHINA
CNOOC 6 3/8 03/12 CNOOC Energy 6.375 08/03/2012 500MM 5.85 4.00 108.83 109.03 0.96 0.68 3.56 44 AJA2IA
SDBC 4.7 08/24/09 SDBC Financial 4.7 24/08/2009 10MMM 4.67 4.23 100.68 100.68 0.00 0.00 1.48 48
SDBC 2.66 12/30/10 SDBC Financial 2.66 30/12/2010 20MMM 2.80 4.49 95.08 95.08 0.01 0.01 273 51
SDBC 3.63 10/26/12 SDBC Financial 3.63 26/10/2012 10MMM 3.80 4.68 95.59 95.59 0.00 0.01 4.21 51
SDBC3 1/2 04/16/14 SDBC Financial 35 16/04/2014 80MM 3.76 4.83 92.98 92.98 0.00 0.01 5.27 55 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 8.68 55
SDBC 3.8 10/30/36 SDBC Financial 3.8 30/10/2036 23.8MMM 4.62 4.96 82.29 82.29 0.00 0.00 15.96 56
MEXICO
AMXLMM 4 1/8 03/09 AMXLMM  Communications 4.125 01/03/2009 497.75MM 411 3.86 100.22 100.35 0.20 0.20 1.05 164
AMXLMM 5 1/2 03/14 AMXLMM  Communications 55 01/03/2014 795MM 5.44 5.29 100.85 101.35 0.70 0.70 5.03 170 BBB+/A3/BBB+
AMXLMM 5 3/4 01/15 AMXLMM  Communications 5.75 15/01/2015 500MM 5.67 5.50 101.20 101.70 0.62 0.62 5.69 192
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PEMEX 7 7/8 02/09 PEMEX Energy 7.875 01/02/2009 802.154MM 7.62 453 103.14 103.44 0.11 -0.06 0.94 223 A-/BaallA-
PEMEX 7 7/8 02/09 PEMEX Energy 7.875 01/02/2009 27.23MM 7.55 352 104.31 104.31 0.18 0.24 0.95 81
UKRAINE
EXIMUK 7 3/4 09/09 EXIMUK Government 7.75 23/09/2009 250000000 7.65 6.90 101.11 101.49 -0.28 -0.28 1.50 463 -/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 8.28 10.28 94.83 95.32 0.28 0.28 2.06 806

BTAS 8 03/24/14 BTAS Financial 8 24/03/2014 400MM 9.34 11.29 85.41 85.91 0.68 0.68 4.48 30 BB/Baal/BB+
BTASS8 1/2 02/10/15 BTAS Financial 85 10/02/2015 350MM 9.59 10.85 88.36 88.86 0.63 0.63 4.84 -43

BTASS8 1/4 01/22/37 BTAS Financial 8.25 22/01/2037 1IMMM 9.44 9.54 87.12 87.62 0.53 0.53 9.96 -40

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 7.83 101.49 101.91 0.30 0.31 1.60 88

ATFBP 8 1/8 10/10 ATFBP Financial 8.125 28/10/2010 200MM 8.06 7.80 100.53 101.03 0.60 0.00 2.39 556

ATFBP 9 1/4 04/12 ATFBP Financial 9.25 12/04/2012 200MM 8.98 8.37 102.78 103.28 0.63 0.54 3.37 582 B+/BallBB-
ATFBP 9 05/11/16 ATFBP Financial 9 11/05/2016 350MM 8.99 8.97 99.92 100.42 0.67 0.27 5.66 551

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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